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OFDM modulation combines the advantages of high achievable rates and relatively
easy implementation. In this Thesis, we focus on the receiver design for OFDM trans-
mission over block fading channels. Blind and semiblind techniques are developed for
channel estimation and data recovery. The techniques use as many a priori informa-
tion about the communication problem as possible to reduce the training overhead
and/or improve the channel estimation accuracy and bit error rate. The thesis devel-
ops two blind techniques, a data centered technique (i.e. the input data is the main
unknown) and the other is channel centered (i.e. channel is the main unknown). In
the data centered blind technique, we show how an OFDM symbol can be blindly
detected using output symbol and associated cyclic prefix. The approach is based
on the transformation of the OFDM channel into two parallel subchannels due to

the presence of cyclic prefix at the input. In the channel centered blind approach,

el



the cyclic prefix and the Gaussian assumption on the transmitted data in an OFDM
system are used for channel estimation and subsequent data detection. Finally, the
thesis considers a more realistic problem in which we design a semiblind receiver for
space time coded OFDM transmission over MIMO frequency selective, time-variant,

and spatially correlated channels.
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CHAPTER 1

INTRODUCTION

The motive of modern broadband wireless communication systems is to offer high
data rate services. The main hindrance for such high data rate systems is multipath
fading as it results in inter-symbol interference (ISI). It therefore becomes essential
to use such modulation techniques that are robust to multipath fading. Multicar-
rier techniques especially Orthogonal Frequency Division Multiplexing (OFDM) has
emerged as a modulation scheme that can achieve high data rate by efficiently han-
dling multipath effects. The additional advantages of simple implementation and high
spectral efficiency due to orthogonality contribute towards the increasing interest in
OFDM. This is reflected by the many standards that considered and adopted OFDM,
including those for digital audio and video broadcasting (DAB and DVB), WIMAX
(Worldwide Interoperability for Microwave Access), high speed modems over digital
subscriber lines, and local area wireless broadband standards such as the HIPER-
LAN/2 and IEEE 802.11a, with data rates of up to 54 Mbps [1]. OFDM is also being

considered for fourth-generation (4G) mobile wireless systems [2].



In order to achieve high data rate in OFDM, receivers must estimate the channel
efficiently and subsequently the data. The receiver also needs to be of low complexity
and should not require too much overhead. The problem becomes especially chal-
lenging in the wireless environment when the channel is time-variant. This Thesis is
concerned with (semi) blind receivers for OFDM over block fading channels.

This introductory chapter sets the stage for the Thesis. It starts by discussing
the need for channel estimation in OFDM systems in Section 1.1. The chapter then
presents an overview of the various channel estimation techniques that have been
proposed in literature. The chapter concludes by laying out the contributions of the

subsequent chapters in Section 1.3 which also serve to outline the Thesis organization.

1.1 The Need for Channel Estimation in a Wireless

Environment

In OFDM systems!, a cyclic prefix (CP) is appended to the transmitted symbol. This
allows OFDM to deal effectively with ISI by transforming the equalization problem
into parallel single tap equalizers. This does not completely solve the problem in
a wireless environment as the equalizer taps need to be estimated. These taps are
usually time variant for a wireless channel. So it becomes essential for the OFDM
receiver to estimate the channel continuously for proper data detection.

In the following, we summarize the major requirements in an OFDM receiver

"'While the remarks in this section apply to a general wireless channel, we concentrate here on
OFDM systems.



design (channel estimation and data detection). The receiver needs to:

1. Deal with time variant channels

OFDM is a technology that is being increasingly employed in wireless systems.
This means that the receiver needs to be able to deal with mobility, i.e. with
time-variant channels. In doing so, the receiver needs to take care of the following

constraints

Reduce training overhead: The easiest way to deal with time-variant chan-
nels is to send enough pilots. Since, the channel impulse response (IR) can be
as long as the CP of the OFDM symbol, which is roughly one-fourth the OFDM
symbol length [5], each symbol would waste one-fourth of the throughput in
training. Thus, the OFDM receiver should employ more intelligent techniques
for channel estimation that would avoid the need for excessive training and deal

with time-variant channels.

Avoid any latency by relying on the current symbol only: Some tech-
niques for channel estimation might deal with the lack of enough training by
relying on past or future symbols to perform some averaging-based channel esti-
mation as is the case with many blind-based estimation techniques. This inher-
ently assumes that the channel remains constant over several OFDM symbols
which might not be true in a wireless scenario. Even if the channel is correlated
from one symbol to another [4], a filtering or smoothing approach to channel

estimation requires excessive storage and results in undesirable latency.



Thus, the proper answer to time-variant channels is to use as much natural
structure as possible in the current OFDM symbol. This includes 1) The cyclic
prefix, 2) the finite alphabet constraint on the data, and 3) the channel finite
delay spread and correlation, and rely as little as possible on smoothing or

averaging techniques.

. Reduce complexity and storage requirements

As pointed out above, the algorithm should bootstrap itself from the current
symbol without need for storing past data and especially without having to rely
on the future symbols. The bootstrap should not also come at the expense of

increased complexity.

. Deal with special channel conditions

In an OFDM setting, the receiver should be able to deal with some special

channel conditions which include

CP length shorter than the length of channel impulse response: This
is usually dealt with by using some channel impulse response shortening tech-

niques.

Zeros on FFT grid of channel impulse response: The frequency domain
element-by-element relationship in OFDM (see equation (2.14) in next chapter)
is usually used for data detection. However, it is not unusual for channel’s

frequency response to be zero at some carrier ¢ which makes it impossible to



detect the data resulting in an error floor in the BER curve. The receiver should

deal with this abnormality too.

Time variation within the OFDM symbol leading to inter-carrier in-
terference: For applications with high mobility, the receiver should be able
to deal with channels that vary within the OFDM symbol which gives rise to
inter-carrier interference. However, a prerequisite for solving this problem is the
ability to design a receiver that can cope with the milder block-fading variation

problem 2.

1.2 Techniques for Channel Estimation and Data

Detection

Channel estimation for OFDM systems has been an active area of research. There
have been several algorithms proposed for channel estimation in literature. These algo-
rithms can be classified according to the constraints that have been used in performing

channel estimation (and data detection) or according to the estimation approach used.

1.2.1 Constraints Used in Channel Estimation and Data De-
tection

In literature, all algorithms for channel estimation use some inherent structure of the

communication problem. This structure is produced by constraints on the data or the

2This Thesis focuses on the block fading model



channel. In the following, we categorize the research work done on channel estimation

on the basis of the constraints used.

Data Constraints

Finite alphabet constraint: Data is usually drawn from a finite alphabet [4], [34],

135], [57], [58].

Code: Data is coded before being transmitted which introduces redundancy and helps

in reducing probability of error [27], [28], [31], [33], [47]-[50], [56].

Transmit precoding: Precoding might be done on the data at the transmitter to
assist channel estimation at the receiver such as cyclic prefix [4], [25], [30], [31],
40], [46], zero padding (silent guard bands) [8], [9], [10] and virtual carriers (the

subcarriers that are set to zero without any information) [42], [43], [44], [63].

Pilots: Pilots i.e. training symbols for the receiver, have been extensively used for

channel estimation in OFDM [11]-[23].

Channel Constraints

Finite delay spread: The length of channel impulse response is considered to be

finite and known to the receiver.

Frequency correlation: It is assumed that some additional statistical information
about the channel taps is known. This is usually captured by the frequency

correlation in the frequency response of the channel taps [4], [12], [31], [51], [59].



Time correlation: As channels vary with time, they show some form of time corre-
lation. In a wireless environment, it is introduced by the doppler effect [4], [10],

133], [52], [54].

1.2.2 Approaches to Channel Estimation and Data Detection

The algorithms used for channel estimation in OFDM can also be divided on the basis

of approach used. These approaches can be divided into four main categories.

Training based Estimation

Pilots i.e. symbols which are known to the receiver are sent with the data symbols so
that the channel can be estimated and hence the data at the receiver (see [11]-[23]).
Use of training sequences decreases the system bandwidth efficiency [24] and they
are suitable only if the channel is assumed to be time-invariant. But as the wireless
channel is time-varying, it becomes essential to transmit pilots periodically to keep

track of the varying channel. Thus this further decreases the channel throughput.

Blind Estimation

The above limitations in training based estimation techniques motivated interest in the
spectrally efficient blind approach. Only natural constraints are used for estimation
in blind algorithms. For example, cyclic prefix and the cyclostationarity introduced
by it was used by [25], [26], [29], [30], and [46] while coding was also used along with
cyclic prefix by [31]. Redundant and non-redundant linear precoding was exploited in

127], [28], [33], [47]-[50] for channel estimation. Virtual carriers have also been used



by [42]-[44] and constant modulus modulation was used by [45]. Receiver diversity
was used in [36] while [37]-[41], [44] and the references therein developed a subspace
approach using the second order statistics. The finite alphabet constraint on the data
was explored by [34] and [35] and for reducing the computational complexity involved

in it, adaptive techniques were explored by [32] and [33].

Semiblind Estimation

Semiblind techniques make use of both pilots and the natural constraints to efficiently
estimate the channel. These methods use pilots to obtain an initial channel estimate
and improve the estimate by using a variety of a priori information. Thus, in addition
to the pilots, semiblind methods use the cyclic prefix [4], [31], [40], the finite alphabet
constraint on the data as well as the frequency and time correlation of the channel
[4], magnitude error in data [55], linear precoding [56], frequency correlation [12],
[31], and [59], gaussian assumption on transmitted data [60], the first order statistics
[61], subspace of the channel [62], receiver diversity and virtual carriers [63] for channel
estimation and subsequent data detection. Semiblind adaptive approaches for channel
estimation have also been exploited by [57] and [58] who in addition to pilots, utilized
the finite alphabet nature of data and the second order statistics of the received signal,

respectively.

Data-aided Estimation

The purpose of channel estimation is to use that estimate to detect data. The re-

covered data, in turn, can also be used to improve the channel estimate, thus giving



rise to an iterative technique for channel and data recovery. This idea is the basis of
joint channel estimation and data detection. This iterative technique was used in a
data-aided fashion by [39] or more rigourously by the expectation maximization (EM)

approach [68]-[73].

1.3 Overview of Contributions

1.3.1 Cyclic Prefix Based Enhanced Data Recovery in OFDM

In Chapter 2, we develop a totally blind algorithm for data detection by using the
outputs of the circular and linear channels (to be explained in Chapter 2) and we
use exhaustive search to detect the data. By using exhaustive search, we obtain a
bench mark against which other lower complexity versions of the algorithm can be
compared. Moreover, we modify the algorithm to incorporate a priori information
about the channel such as the finite delay spread and frequency correlation. We also
investigate the ability of the algorithm to deal with zeros on the FFT grid. Since the
blind algorithm uses both the linear and circular channel, it is robust to the presence
of zeros on the FF'T grid even as compared with the case when the channel is perfectly
known at the receiver. In that chapter, we also propose approximate methods to reduce
the computational complexity involved in the exhaustive search. As all standard-based
OFDM systems involve some form of training, we have also studied the behavior of
the blind receiver in the presence of pilots. A new method of enhanced equalization

using cyclic prefix has also been proposed when the receiver has perfect or estimated



knowledge of the channel. Specifically, in this method, data is recovered using both the
linear and circular subchannels as opposed to the conventional method which utilizes

only circular subchannel.

1.3.2 Utilizing Gaussian Assumption for Semiblind Channel
Estimation

In Chapter 3, we propose a receiver that is semiblind and emphasizes on channel
estimation. Cyclic prefix and Gaussian assumption on the transmitted data in an
OFDM system are used for channel estimation in this technique. The Gaussian as-
sumption on input helps to easily evaluate the pdf of output and channel is estimated
by maximizing the log likelihood function. We investigate the likelihood function by
simulations to check whether it has a global maxima by plotting it against the channel
taps. The results show that the likelihood function has more than one maxima. So,
a semiblind approach is adopted. We derive the gradient of likelihood function with
respect to the channel taps h;(1), h;(2), ..., h;(L), and then use it in the Steepest
Descent algorithm (initialized with a noisy channel estimate) to find the likelihood

function maxima.
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1.3.3 Performance of Forward-Backward Kalman Filter Based
STBC MIMO OFDM Receiver over Spatially Corre-

lated Channel

In Chapter 4, we solve a more practical problem where we design a receiver for chan-
nel estimation and data recovery for OFDM transmission over MIMO time-variant
spatially correlated channels. The receiver uses all possible constraints on the channel
(the finite delay spread, frequency and time correlation, and transmit and receive spa-
tial correlation) and the data (the finite alphabet constraint, the cyclic prefix, pilots,
and the orthogonal space time block coding (OSTBC)). Our approach is based on [96]
which proposed a Kalman filter approach to channel estimation in MIMO OFDM.
We have extended this approach to spatially correlated channels and explored the use
of forward-backward Kalman filter with different implementations (cyclic and helix).
We have also discussed the effect of using an outer code and using reduced number of

pilots on the performance of the receiver.

11



CHAPTER 2

DATA-CENTERED BLIND

ESTIMATION

2.1 Introduction

In this chapter, we show how the cyclic prefix can be used to enhance the performance
of an OFDM receiver. In the first part of the chapter, we consider blind data detec-
tion for OFDM transmission over block fading channels. Specifically, we show how
an OFDM symbol can be blindly detected using output symbol and associated cyclic
prefix. Our approach relies on decomposing the OFDM channel into two subchannels
(circular and linear) that share the same input and are characterized by the same
channel parameters. This fact enables us to estimate the channel parameters from
one subchannel and substitute the estimate into the other, thus obtaining a nonlinear
relationship involving the input and output data only that can be searched for the

maximum likelihood estimate of the input. This shows that OFDM systems are com-
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pletely identifiable using output data only, irrespective of the channel zeros, as long as
the channel delay spread is less than the length of the cyclic prefix. We also propose
iterative methods to reduce the computational complexity involved in the maximum
likelihood search of input. In the second part of the chapter, we show how the cyclic
prefix can be used to enhance the operation of the channel equalizer when the channel

is known at the receiver(perfectly or through training).

2.1.1 The Approach and Organization of the Chapter

This chapter presents the improvement in the performance of the OFDM receiver
by using cyclic prefix (CP) whether operating in the blind, semiblind, training or
perfectly known channel modes.

In the first part of the chapter, we perform channel identification and equaliza-
tion from output data only (i.e. OFDM output symbol and associated cyclic prefix
(CP)), without the need for a training sequence or a priori channel information. The

advantage of our approach is three fold:

1. The method provides a blind estimate of the data from one output symbol
without the need for training or averaging (contrary to the common practice
in blind methods where averaging over several symbols is required). Thus, the

method lends itself to block fading channels.

2. Data detection is done without any restriction on the channel (as long as the

delay spread is shorter than the (CP)). In fact, data detection can be performed
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even in the presence of zeros on the FFT grid.}

3. The fact that we use two observations (the OFDM symbol and CP) to recover
the input symbol enhances the diversity of the system as can be seen from

simulations.

Our approach is based on the transformation of the OFDM channel into two par-
allel subchannels due to the presence of a cyclic prefix at the input (see Section 2.3).
One is a circular subchannel that relates the input and output OFDM symbols and
thus is free of any intersymbol interference (ISI) effects and is best described in the
frequency domain (Section 2.3.1). The other one is a linear subchannel that carries the
burden of IST and that relates the input and output prefixes through linear convolution
(Section 2.3.2). This subchannel is best studied in the time domain.

It can be shown that the two subchannels are characterized by the same set of
parameters (or impulse response(IR)) and are driven by the same stream of data.
They only differ in the way in which they operate on the data (i.e. linear vs circular
convolution). This fact enables us in Section 2.4 to estimate the IR from one subchan-
nel and eliminate its effect from the other, thus obtaining a nonlinear least squares
relationship that involves the input and output data only. This relationship can in
turn be optimized for the ML data estimate, something that can be achieved through
exhaustive search (in the worst case scenario). The relationship takes a particularly
simple form in constant modulus case (Section 2.5).

Exhaustive search is computationally very expensive. We thus suggest in Section

!This comes contrary to the common belief that OFDM using CP cannot be equalized for channels
with zeros on the FFT grid [1] and [3]
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2.6, six approaches to reduce the computational complexity. The first approach is
based on approximating the nonlinear least squares problem with a linear one. In
the second approach, we consider the high SNR case and try to find a closed form
solution of the nonlinear least squares problem. In the third approach, we use the
Particle Swarm Optimization (PSO) [81], [82], [83], and the Genetic Algorithm (GA)
[84], [85], to directly solve the nonlinear problem. The estimate obtained by the linear
approximation approach can be used to start these search algorithms. In the fourth
approach, we propose a reduced exhaustive search algorithm. We show in our fifth
approach how the CP in addition to pilots and frequency correlation can be used to
estimate the channel in a semiblind manner. The sixth approach also describes a
semiblind algorithm in which we use Newton’s method to estimate the data when it
is initialized with an estimate using frequency correlation and less number of pilots.

In the second part of the chapter (Section 2.7), we show how the CP can be used
to enhance the operation of the equalizer when the channel is perfectly known at the
receiver or is obtained through training. Specifically, the CP observation enhances the
BER performance especially when the channel exhibits zeros on the FFT grid.

To setup the stage, we introduce our notation in the following section.

2.2 Notation

We denote scalars with small-case letters, vectors with small-case boldface letters, and
matrices with uppercase boldface letters. Calligraphic notation (e.g. X) is reserved

for vectors in the frequency domain. The individual entries of a vector like h are
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denoted by k(1). A hat over a variable indicates an estimate of the variable (e.g., b is

an estimate of h). When any of these variables become a function of time, the time

index 7 appears as a subscript.

Now consider a length-/N vector x;. We deal with three derivatives associated with
this vector. The first two are obtained by partitioning @; into a lower (trailing) part

x; (known as the cyclic prefix) and an upper vector &; so that

r; =

The third derivative, @;, is created by concatenating x; with a copy of CP ie. ;.

Thus, we have

L,
&L;
&L

L;

In line with the above notation, a matrix @ having N rows will have the natural

partitioning

o &

where the number of rows in Q and Q are understood from the context and when it
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is not clear, the number of rows will appear as a subscript.Thus, we write

2.3 System Overview

In an OFDM system, data is transmitted in symbols &’; of length N each. The symbol

undergoes an [FF'T operation to produce the time domain symbol x;, i.e.

z; = VNQX, (2.4)

where Q is the N x N IFFT matrix. When juxtaposed, these symbols result in
the sequence {z;}.? We assume a channel h of maximum length L + 1. To avoid
ISI caused by passing through the channel, a cyclic prefix (CP) x; (of length L) is
appended to x;, resulting in super-symbol Z; as defined in (2.1). The concatenation

of these symbols produces the underlying sequence {Z;}. When passed through the

channel h, the sequence {7y} produces the output sequence {7,} i.e.

Ui, = hy, * Tp, + Ty, (2.5)

where 7, is the additive white Gaussian noise and * stands for linear convolution.

Motivated by the symbol structure of the input, it is convenient to partition the

2The time indices in the sequence x; and the underlying sequence {z}} are dummy variables.
Nevertheless, we chose to index the two sequences differently to avoid any confusion that might arise
from choosing identical indices.
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output into length N 4 L symbol as

Y;

This is a natural way to partition the output because the prefix Y, actually absorbs
all ISI that takes place between the adjacent symbols x; ; and ;. Moreover, the
remaining part y, of the symbol depends on the i¢th input OFDM symbol x; only.

These facts can be seen from the input/output relationship

L, 4
— — — — :’klfl — —
Yi 1 H Onxr Onxn n; 1
L q
gi - Orxn EU EL Orxn + n; (26)
_ Z;
Y, Onxn Onxi H n;
B i | i i B i
&L;

where 1 is the output noise which we take to be white Gaussian. The matrices H,
H,, and H are convolution (Toeplitz) matrices of proper sizes created from the

vector h. Specifically, H is the N x (N + L) matrix

|
I

—~
[\
3
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The matrices H,, and H, are square of size L.?

_h<L) ML—-1) - h(l)_
h(L) h(2)
H, = (2.8)
(L)
_ h(0) -
. (1) R(0) 0
h(L ~1) h(1) h(0)

Because of the redundancy in the input, the convolution in (2.6) can be decom-
posed into two distinct constituent convolution operations or subchannels [96]. This
decomposition is essential for channel and data recovery, which is the center of at-
tention in this chapter. In what follows, we shall describe each of these operations

separately.

3The matrix H| (H,) is lower (upper) triangular; this explains the superscript L (U).
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2.3.1 Circular Convolution (Subchannel)

From (2.6), we can write

(2.10)

I
~f
§z
Il
~f
8l
+
3

Y,

This shows that y, is created solely from x; through convolution and hence is ISI-free.

Moreover, the existence of a cyclic prefix in &; allows us to rewrite (2.10) as

Yi; =Hzx; +n, (211)

where H is the size-N circulant matrix.

RV T
h(1)  A(0) 0 0 h(2)
. : : ; : (2.12)
h(L) h(L-1) h(0) 0 0
0 0 - WL) WL-1) h(0)

In other words, the cyclic prefix of &; renders the convolution in (2.11) cyclic, and we

can write
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where h; is a length-N zero-padded version of h,.

h.

—1

O(n—r-1)x1

In the frequency domain, the circular convolution (2.13) reduces to the element-by-

element operation

Vi=H, 0 X+ N, (2.14)

where ® stands for element-by-element multiplication and where H,;, X;, N, and Y;,

are the DFT’s of h;, x;, n;, and y, respectively

1 1 1
Hi = *hi, Xz = — *CCZ', Nz = — *ni, and yl = —Q i 2.15
Since h; corresponds to the first L + 1 elements of h;, we can show that
Hi=Q1 . h; and h;=Q  'H, (2.16)

where Q7 consists of the first L + 1 columns of Q" and Q) consists of first L + 1

rows of Q . This allows us to rewrite (2.14) as

Y; = diag(X;)Q1 1 h; + N (2.17)
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2.3.2 Linear Convolution (Subchannel)

From (2.5), we can also deduce that the cyclic prefixes at the input and output are
related by linear convolution. Specifically, if we concatenate all cyclic prefixes at the
input into a sequence {z,} and the cyclic prefixes at the output into the correspond-
ing sequence {gk}, then we can show that the two sequences are related by linear

convolution [6]

Y, =y x 2, + 1, (2.18)

From this we deduce that the cyclic prefix of OFDM symbol, y,, is related to the

input cyclic prefixes , ; and x, by

y, = X,h, +n, (2.19)

where X, is constructed from z, ; and z; according to

X, =Xy, + Xy, (2.20)
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and where (compare with (2.8))

and X, =

0 z, (L—1) z;_4(0)
0 0 x; (1)
0 0 z, ,(L—-1)
R ——
;(1) (0) 0
z,(L—1) z;(0) 0

: (2.21)

(2.22)

This fact together with the FEFT relationship (2.16) yields the time-frequency in-

put/output equation

y, = X,Q  Hi+n,

2.4 Maximum-Likelihood Estimation

(2.23)

Consider the frequency domain description of the circular subchannel (2.14)
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To obtain the maximum-likelihood (ML) estimate of H,;, we assume that the sequence

X; is deterministic and perform an element-by-element division of (2.14) by X; to get

DY =H;+ DN, (2.24)

where

Dy = diag(X;) (2.25)

Equivalently, we can write (2.24) as

DYYi=MH;+ N, (2.26)

4 . . . . . . .
where A, is Gaussian distributed with zero mean and autocorrelation matrix

R, =0.D/Dy =0.|Dy|™ (2.27)

The maximum-likelihood estimate of H can now be obtained by solving the system

of equations (2.24) in the least-squares (LS) sense subject to the constraint

Qu M= QH; =0 (2.28)

24



We can show that the ML estimate is given by [92]

ML

N ~ - ~ -1 _
H, [I -R,Q (QR,;Q*) Q] D'V,

(2.29)
~x [ ~ o=\ L o _
- {I ~1D7Q" (QIDx7Q) Q} D'V,
The ML estimate (2.29) was obtained solely from the circular convolution subchannel.
Upon replacing ‘H; that appears in the time-frequency input/output equation (2.23)

(corresponding to the linear subchannel)
y, =XQ H+mn,

with its ML estimate (2.29), we obtain

b= X.Qu. [T |D27Q (QDA*Q) Q| Dwiin, 230

This is an input/output relationship that does not depend on any channel information
whatsoever. Since the data is assumed deterministic, maximum-likelihood estimation

is the optimum way to detect it, i.e. we minimize

2
~ ML

~x [ ~ o=\ L
X, _argmin;‘_ziHgi—XiQLJrl {I—|DX|_2Q (Q|D2(| QQ) Q}D}lyi

(2.31)
This is a nonlinear least-squares problem in the data. In the worst case scenario, it
can be solved by an exhaustive search over all possible sequences X;.

To gain more insight into this problem, we now treat the case of constant modulus
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data which leads to more explicit results.

2.5 ML Estimation in the Constant Modulus Case

In the constant modulus case, we have

1
|IDy| > = gI (2.32)

As a consequence, we can also write
Dy = LD 2.33
X Ex X ( : )

Thus, the ML estimate of H; (2.29) simplifies to

o = é {I— Q (QQ*)_I Q] D"y, (2.34)
= é [I - Q*Q} V0 X} (2.35)

where in (2.35), we used the fact that Q is a left-inverse of Q* - a consequence of the

unitary nature of Q

i QL .
I=QQ = QL1 Qn_r (2.36)

QN—L—l
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Just as we did in the general case, we now replace the effect of H; in the linear

convolution channel, as expressed in (2.23), by its ML estimate to get

g—i

1
= —X.Q, ViOX tn

where in going to (2.38),

which can be deduced from (2.36).

Ex—

we used the fact that

QL+1Q = QLHQN,L,I =0

performing the minimization

1 XQLH [I_Q*Q} Yo X +n,

~ ML
)

2

(2.37)

(2.38)

The ML estimate of X; is now obtained by

(2.39)

Notice that the only unknowns in this minimization are X, and X;, i.e. the input

data sequence. This minimization is nothing but a nonlinear least-squares problem

in the data. In the worst case scenario, we can obtain the ML estimate through an

exhaustive search.
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2.6 Approximate Methods to Reduce Computa-

tional Complexity

The search for the optimal &’; in (2.39) is computationally very complex. In the

following, we describe six approaches to reduce this complexity:

2.6.1 Linearization Approach

One way to reduce the computational complexity is to transform the nonlinear into
a linear least squares problem. To do so, note first that the X, involved in equation

(2.39) is composed of an upper and lower triangle formed by the CP of previous

(known) and current (unknown) symbol respectively as shown in equation (2.20), i.e.
X=Xy + Xy,

Thus equation (2.39) can be rewritten as

~ ML . 1 « 2
X, = argmin ||y, — o— (Xuz'—l +X|_i) Q1 DyX;
X Ex

= argmin Y, — (Xui—l + XLZ) AX; 2

i

= argn/{/in y, —BX; - CX;

7

i (2.40)

where

1
A:_g Q,.Dy, B=X,_ A
X
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and hence are completely known and where
C = X,,A (2.41)

Thus, the elements of C' are linear in the input X; making CX’ quadratic in X;. In

fact, each element of ¢ = C X’} can be written as
, A s
c(j) = |1 Xillwy, = XWX, (2.42)

for some weighted matrix W ; that is independent from input &’;. Thus, the nonlinear

minimizing problem can be written as

~ ML

2
X, = arngiani—BXf —CH (2.43)

1

The linear approximation is obtained by replacing the matrix W; by its diagonal, i.e.

c(j) = lXlw, 1<j<L

12

2
¥ ill o (W)

= E&x trace (W)

— 2(j) (2.44)

where the third line follows from the fact that the elements of X’; have constant

modulus. The input dependent vector ¢ is thus replaced by the constant vector z,
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and the objective function becomes linear in X;

2
arg min H (y. - z) — BX; (2.45)
b I L
One way to solve equation (2.45) is by using least squares
X, =(B'B+46I)"'B" (gi . z> (2.46)

where ¢ is a small constant.?

We could refine the estimate obtained in (2.46) further by using the estimate X :
to obtain the vector ¢ in (2.43) (as opposed to the vector z which is obtained by
approximating W ; with its diagonal). We now solve the alternative least squares

problem

2

arg n/’lén H (gi — c) — BX; (2.47)

This procedure of refining the estimate ¢ and solving the least squares (2.47) could

be repeated for a desired number of iterations.

2.6.2 ML Estimation at High SNR

In this section, we try to find a closed form solution of the non-linear problem (equation

(2.39)) at high SNR by assuming noise to be zero. At high SNR, equation (2.43)

4The optimum choice for § is Ex as Cov [X;] = ExI.
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reduces to

y —BX'—c=0 (2.48)

—1

This involves solving L equations but let us consider one equation which can be given

as
y, — X/ — || X[y, =0 (2.49)

where y, is the kt" element of y, and by is the k" column of BT. Taking Hermitian

transpose of both sides, we get
v, — by X - ||XZ~||2W.: =0 (2.50)
Adding equations (2.49) and (2.50)
Ry =2Re(y,) — by X; — X['b, — HX%'H?WHWQS (2.51)

Let a and (3 be such that

a+ [ =2Re(y,)

31



Then

_ o _pHy. _ yH 12
where we used the fact that
5= X% g,
By completing squares [89], we get
R.=(X;—E'0)"E(X; — E 'b,) +b/E"'b, + (2.53)

where

B
E:<&—NIN_Wk_WkH)

To make equation (2.53) a perfect square, o should satisfy the following relation

b/E 'b,—a = 0
b’E~'b, = «
ﬁ -1

bg(é’X—NIN —W,-W b, = 2Re(gk) -0 (2.54)
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The above equation can be solved for ( as it is the only variable unknown. Thus

equation (2.53) can now be given as

R, = (Xi—E'0)"E(X; — E'b)

Ry = ||(&;—E ')’ (2.55)
Now, we have L such quadratic terms and their sum is given by [89]
L
>Ry = (X —mo)S (X —my) (2.56)
k=1
where

»'! = E,+E,+---+E;
and m, = Zc(b1+b2++bL)

= (BEv+Ey+ -+ Er) '(bi+by+--- + by)

Thus m, would be our required solution. The problem in this method lies in the fact
that in finding 8 from equation (2.54), we again end up with exhaustive search as

there will be N + 1 solutions.

2.6.3 Using Search Algorithms

We can use the search algorithms like Particle Swarm Optimization (PSO) [81], [82],

[83], and the Genetic Algorithm (GA) [84], [85], to directly solve the nonlinear prob-
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lem (equation (2.39)). PSO and GA are widely used algorithms to solve nonlinear
problems. PSO and GA are motivated by the evolution of nature. Depending on the
number of variables in the problem, a population of individuals is generated. The
rule of survival of the fittest is used to manipulate the population by cooperation and
competition within the individuals in case of PSO, and by using genetic operators
like mutation, crossover and reproduction in case of GA. The best solution is selected
from the generations.

The data estimated by using the linearization approach above can be used to
initialize PSO or GA. This initialization, with close to optimal solution, will help to

kick start them for better results.

2.6.4 Reduced Exhaustive Search Algorithm

An alternative approach to blind data detection is to pursue an iterative data detec-
tion/channel estimation approach. Since the channel is of (maximum) length L + 1,
we only need L + 1 data symbols to perform channel estimation. Given the N data
symbols, which L + 1 symbols should we look for? To decide on this, consider the

estimate (2.40) reproduced here for convenience

~ ML 2

= argmin ||y, — BX; - CX;

i

2

= argmin|ly. — BX] —¢

i

= argmin (gi —z) - BX  —¢

k3

2

(2.57)
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where z is defined in (2.44) and where

o7) = 1%l (2.58)

where Wj is W ; with all zero diagonal.
The L + 1 data symbols we should look for are the most significant symbols.
This is determined by the symbols interacting with the largest coefficients in (2.57).

Specifically, define
b =vec(B) and w; = vec(W;) 1<i<L (2.59)

and find the largest element in these L + 1 vectors. This largest element interacts
with at most two data symbols. Retain this one or two symbols and all coefficients
in B and W, that operate on this symbol (or symbols). Now, find the next largest
element in (2.59) and determine the data symbols (mostly two) that interact with this
coefficient. With this procedure, (2.57) is approximated with an optimization that
looks for the most significant L 4+ 1 data symbols by exhaustive search.

These L 4+ 1 symbols of X; are then used to estimate the channel h; using the

following input/output equation
Vi = diag(X41)Q7 4 by + N (2.60)

where X1, are the L + 1 elements detected using the above method and Y, are

the L + 1 elements of Y corresponding to X' ..
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This complete procedure of data detection and channel estimation is then repeated

for a desired number of iterations.

2.6.5 Using Pilots and Frequency Correlation

The channel estimate obtained in the previous subsection can be further improved in
the presence of pilots and/or frequency correlation about the channel. Thus let R be

the channel correlation matrix and let

Y, = diag(Xp)QEHQi + Np (2-61>

be a subsystem of (2.17) corresponding to the pilot locations. Then (2.60) and (2.61)
can be concatenated into a single system of equations and the channel h; can be

obtained by solving the regularized least squares problem

2

. ) Vi1 diag(X r+1) . 2
h; = arg win - QL + 1Rl g (2.62)
h, Y, diag(X)) .
2.6.6 Using Newton’s Method
Let
2
Z = Hg ~BX! - CX}
subject to  |X;[* =1 (2.63)
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be the cost function to be minimized. If initial estimate of data X _; is available, then

it can be refined by applying Newton’s Method [92] given by

X=X —p[V2Z(X )] [VZ(X )], k>0 (2.64)

where 1 (called step size) is a small number, V stands for gradient, and V? stands
for hessian of cost function Z subjected to the constant modulus constraint. The
algorithm runs iteratively till a maximum number of iterations or a stopping criteria
is reached. To implement Newton’s method, we need to calculate gradient and hessian

of the cost function.

Evaluating the Gradient

We evaluate the gradient of cost function and the constant modulus constraint on

data separately.

Gradient of Cost Function The cost function Z can be written as

2

y — BX; - CX;

= aa (2.65)

To find the gradient of Z, we have to differentiate it with X’} [86] (we consider X7}
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a row vector while differentiation)

0Z  0[a"a]
0xX:  0X;
_ [0(a"a)] [ Oa d(afa)] [ Oa*
= e | |0 dar | |oxc
da da*
_ _H T
- a {M;}M {M?} (2:66)

where the second line follows from the chain rule for complex matrices [86], given by

0z [9Z] [ da N 0Z1 [ 0a*
0X: | 0a| |0X: da*| |0X:

Now, as can be seen from equation (2.66), we need to find differential of a and a*

w.rt X7

da 0 gi—BXZ‘—c
0X7 0X}

XWX

oy,  9(BxY) 9 | XiWaX]

0X:  ox; X

XWX

XTw,

2

XTw,

(2

- —-B- (2.67)

XTw,

)
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and

oa*

00X

0 [gz* — B*XZ —c*

ay:

0X;

d(B*X;)

0

DX

xiwi

2

xiwil

7

X Wy

X7

- 0X;

Substituting these values in equation (2.66), we get

07
0X}

—a’B — a"

which is a vector of size 1 X N.

xXIW,

XTw,

xXiw,

XTW,

XTw,

xXIw,

39

XWX,

xXIwix,

XWX,

+al ||

X/Wy

. xXiwl
—a

X{W

XTwH

xXrwi

X Wy

(2.68)

(2.69)



Gradient of Constraint The constant modulus constraint on data can be written

as

U= |Ex - XTE X (2.70)

where E; is a N x N matrix given by

10 0 00 - 0 00 0

00 -0 o1 .- 0 0 0 0
Elz 3 E2: Ut EN:

0 0 0 00 0 0 0 1

Equation (2.70) can also be written as

Vo= |éx - XTE X
= ol

= bb (2.71)

40



which is similar to equation (2.65). So, the gradient of constant modulus constraint

is calculated similar to the cost function and is given as

XTET XTE;
o u X! E, T X! E; 272)
oxr . - . '
XTEY, XTE%

which is a vector of size 1 x N.

So, the gradient of cost function subjected to the constraint is given by

_ 9z 1 0v
C0XT 020X

V(Z) (2.73)

Evaluating the Hessian

Similar to gradient, we evaluate the hessian of cost function and constraint separately.

Hessian of Cost Function The Hessian of cost function is given by

r - - AN T
xXTw, xtwi
T T Ty
0 (0Z\'" _ 0 | _ ug .n X; W a7 X, Wy
XIw, xiwi

41



which can be expanded to get the following

o (0Z\" o .
axi(W) =~ o (B

2

A (l WlTXz' foi ] a*)

(2

([ wix, --- W*in]a) (2.74)
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S
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Now, we apply chain rule of complex matrices (explained in the previous section) to

each term of equation (2.74). The final result obtained is given by

X{'W
0 (9Z\"_ | g | Wi
0X; \0X;
xiws
xiw:
XIw
- | wila - WA, —B" -
_X{{WE_
X{'Wi
xXHIw?
- WX, - WiIX, (2.75)
_xfw{_
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which is a matrix of size N x N.

Hessian of Constraint The Hessian of constant modulus constraint on data is

calculated in a similar fashion to cost function and the final result is given as under

XHPEH

)

XPE!N

)

o (ov\"
ox; \ox;) — | B o EnX

XHEL

7

XIE,

)

XIE,

)

+| Elflx, ... Elx, (2.76)

XITEy

]

which is also a matrix of size N x N.
Thus, the Hessian of the cost function subjected to the constant modulus constraint

on data is given by

o [(0Z\T" 1 0 [ov\’
2 _ _ -
V(Z)_a i(a %> +agau(a %> (2.77)
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2.7 Enhanced Equalization Using CP

We have so far seen how the CP can be used for blind data detection. This can aid
with reducing the training overhead and dealing with the presence of channel zeros on
the FFT grid. However, can the CP be of value when the channel is known perfectly
or an estimate of it is available at the receiver?

We show in this section how this is possible. To this end, consider the input/output
equations of the circular and linear subchannels ((2.14) and (2.19)), reproduced here

for convenience

yi = HiQXi—f—N’i = diag(’Hi)Xi—l—Ni (278)

Yy = Xh, +n, (2.79)

Now, decompose X, as (mel + XM) and move the known part X;. ,h; to the left

hand side to get

1 ]

Yy, — Xy by = X b +n, (2.80)

and exchange the roles of X ; h; as

X, h

L1}

(2.81)

2

= ELQNfLJrlXi (2-82>
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where the second line follows from the fact that

z;, =QX;

and that @, consists of the last L + 1 elements of @;. Thus (2.80) can be rewritten as

y — Xy, h, = HQy /1 Xi+n (2.83)

=)

Combining (2.78) and (2.83) yields an N + L system of equations in the unknown

OFDM symbol X;

Vi diag(H;) N,
— X+ (2.84)

y — Xy, 1h, H Qy 11 n;

This system can be solved for X; using least squares.

2.8 Simulation Results

This section is divided into two parts. In the first part, simulation results of the blind
data detector and the approximate methods are discussed while in the second part,

we provide results for the enhanced equalization using CP.

2.8.1 Blind Data Detector

We consider an OFDM system with N = 16 and cyclic prefix of length L = 4. The
OFDM symbol consists of BPSK or 4-QAM symbols. The channel IR consists of 5 iid
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Rayleigh fading taps which remains constant over one OFDM symbol. We compare
the BER performance of three methods: (i) Perfectly known channel, (i) Channel
estimated using L + 1 pilots and (ii¢) Blind based estimation using exhaustive search
of equation (2.39). In all the following cases, we assume that we know the previous

symbol unless mentioned otherwise.

BER vs SNR comparison for BPSK modulated data
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Figure 2.1: BER vs SNR for BPSK-OFDM over a Rayleigh channel

In Figure 2.1, we compare the three mentioned approaches, a semiblind least
squares estimator using few pilots and frequency correlation, and an approach with
no channel estimation, for BPSK modulated data over a Rayleigh fading channel. As
expected, the best performance is achieved by the perfectly known channel, followed

by that obtained by training based estimated channel. The approach with no channel
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estimation appears to be flat at BER = 0.5 as the data is convolved with channel IR
and detection is transformed to guessing without channel equalization. The semiblind
approach performs better than the proposed blind approach at low SNR. Note how-
ever that in the high SNR region, the BER curve of blind based estimation exhibits
steeper slope (higher diversity) which can be explained from the fact that the two
subchannels (linear and circular) are used to detect the data in the blind case when
only the linear subchannel is used in the pilot based and known channel cases. The

presence of occasional nulls in the channel also makes the blind channel case better.

BER vs SNR comparison for 4-QAM modulated data

The same conclusion can be made for the 4-QAM input (see Figure 2.2). Here it can
also be seen that the blind based estimation outperforms the pilot based and perfectly

known channel cases at high SNR.

BER vs SNR comparison for BPSK modulated data with persistent channel

nulls

In Figure 2.3, the three approaches are compared for BPSK modulated data when the
channel IR has persistent zeros on the FFT grid. We note that at high SNR, the BER
for perfectly known channel and that of the estimated channel reach an error floor.
Our blind method does not suffer from this problem and thus blind case outperforms

the other two cases when the channel has persistent nulls.
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Figure 2.2: BER vs SNR for 4QAM-OFDM over a Rayleigh channel
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BER vs SNR comparison for BPSK modulated data over a constant chan-

nel

To check whether occasional nulls are encountered in the Rayleigh channel, we compare
the performance of the blind algorithm with the pilot based and perfectly known
channel methods when the channel is constant with no zeros on FFT grid. Figure
2.4 indicates that when the channel is constant, the blind algorithm does not perform
better than the pilot based or perfectly known channel methods even at high SNR.
This proves that occasional nulls are present in the Rayleigh channel. The blind
algorithm presented here is robust to channel nulls and thus outperforms even the

perfectly known channel method in the practical scenario of random channel.
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BER vs SNR comparison for BPSK modulated data with previous symbol

assumed to be zero

In Figure 2.5, contrary to the above cases, we assume the previous symbol to be
zero and use the blind algorithm to detect the current symbol. The problem of sign
ambiguity is faced in this scenario and we tackle it by assuming the first bit of current
symbol to be known. This can be done by sending a pilot on the first bit of each
symbol. Figure 2.5 clearly shows that the blind algorithm performs quite well in this

scenario also.

Comparison of linearization approach and search algorithms

The low complexity algorithms proposed in Subsections 2.6.1 and 2.6.3 (linearization

approach, PSO and GA) have been compared in Figure 2.6 for BPSK modulated data.
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Figure 2.6: Comparison of low complexity algorithms for BPSK-OFDM over a Rayleigh
channel

In the linearization approach, the estimate was refined for 1000 number of iterations.
In GA, size of population used was 200 while the number of generations was fixed
at 250. The algorithm was initialized by the estimate obtained from linearization
approach. As the data is BPSK modulated, so minimization was performed subject
to the constraint |X;| = 1. In PSO, the population size used was 300 and the particles
were also initialized with the data estimated from linearization approach. We can
observe in Figure 2.6 that PSO performs well at low SNR while GA performs quite

close to the blind exhaustive search at low as well as high SNR.

Sensitivity of Reduced exhaustive search algorithm to number of iterations

The sensitivity of reduced (L + 1) exhaustive search algorithms described in Subsec-

tions 2.6.4 and 2.6.5 to number of iterations is shown in Figure 2.7. Two pilots were
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Figure 2.7: Sensitivity of Reduced search algorithms to number of iterations for BPSK-
OFDM over a Rayleigh channel

used while the number of iterations were varied from 1 to 3. It can be observed that
the first iteration yields substantial improvement in BER but iterating beyond that

yields diminishing returns.

BER vs SNR Comparison of Reduced exhaustive search algorithms

In Figure 2.8, three variants of the reduced (L + 1) exhaustive search algorithm (dis-
cussed in Subsections 2.6.4 and 2.6.5) have been compared with the N exhaustive
search algorithm of equation (2.39). The three variants include: (i) L + 1 exhaustive
search , (i7) L+ 1 exhaustive search with pilots only, and (éi7) L+ 1 exhaustive search
with both pilots and frequency correlation. The results are shown for two iterations
and the number of pilots is also fixed at two. Figure 2.8 shows that L + 1 exhaustive

search algorithm performs quite close to the N exhaustive search blind algorithm. We
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Figure 2.8: Comparison of Reduced search algorithms for BPSK-OFDM over a Rayleigh
channel

can also notice that the reduced exhaustive search with pilots and frequency correla-
tion performs better than the blind one as we are utilizing pilots and thus trading off

with bandwidth efficiency.

BER vs SNR Comparison of Newton’s Method

The Newton’s method described in equation (2.64) was implemented using a step size
of 0.5. The iterative algorithm was run till the difference between the value of current
and previous cost function becomes less than 1076, Figure 2.9 shows the performance
of Newton’s method for 4-QAM with N = 16 and L = 4 when it is initialized by the
estimate obtained by using 3 pilots and channel correlation. It can be seen that the
3 pilots based method reaches an error floor at high SNR while the Newton’s method

performs quite close to the blind exhaustive search. In Figure 2.10, the performance of
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Figure 2.9: Comparison of Newton’s Method for 4QAM-OFDM with N = 16 and L = 4
over a Rayleigh channel

Newton’s method is compared with the L 4 1 pilots case and perfectly known channel
for a comparatively more realistic OFDM system using 4-QAM with N = 64 and
L = 16. The Newton’s method is initialized with an estimate obtained by using 12
pilots and channel correlation. Figure 2.10 clearly indicates that Newton’s method

performs quite well even for higher number of carriers.

2.8.2 Enhanced Equalization Using CP

We consider a realistic OFDM system with N = 128 and cyclic prefix of length
L = 32. The channel IR consists of 33 iid Rayleigh fading taps and the OFDM
symbol consists of BPSK or 16QAM modulated data. In this section, we assume
that the receiver either knows the channel perfectly or estimates it using L + 1 pilots.
We then compare the performance of the receiver in these two scenarios when (i)
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Figure 2.10: Comparison of Newton’s Method for 4QAM-OFDM with N = 64 and L = 16
over a Rayleigh channel

data is detected using only the circular subchannel, (ii) data is detected using both
the circular and linear subchannels with errors propagated (i.e. the error corrupted
symbol detected in the current iteration is used as it is in the next iteration), and (i)
data is detected using both the channels with no errors propagated (i.e. we assume

that we have detected the previous symbol perfectly in the next iterations).

BER vs SNR Comparison for BPSK-OFDM over a Rayleigh channel

In Figure 2.11, the performance of the receiver is compared for the above scenarios
for BPSK-OFDM over a Rayleigh channel. It can be seen that the performance
of the receiver improves when both subchannels are used for data recovery. The
improvement is quite significant at high SNR. It can also be noticed that the case when

errors are propagated does not perform well at low SNR but as the SNR increases, its
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performance is improved and becomes equal to the case when no errors are propagated.
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Figure 2.11: Comparison of perfect and pilot based estimation with enhanced equalization
using CP for BPSK-OFDM over a Rayleigh channel

BER vs SNR Comparison for BPSK-OFDM over channel with persistent

nulls

In Figure 2.12, the performance of the receiver with enhanced equalization using CP
is compared with the conventional one using only circular subchannel when channel
IR has zeros on FF'T grid. It can be observed that the case when data is estimated
using only circular subchannel reaches an error floor as expected. No such error floor
is observed if both the linear and circular subchannels are used for data detection.
As noticed in Figure 2.11, the performance of the case when errors are propagated

improves with increasing SNR.
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Figure 2.12: Comparison of perfect and pilot based estimation with enhanced equalization
using CP for BPSK-OFDM over channel with zeros on FFT grid

BER vs SNR Comparison for 16QAM-OFDM over a Rayleigh channel

Figure 2.13 shows the performance of the receiver with enhanced equalization using
CP for 16QAM modulated (non-constant modulus) data over a Rayleigh channel.
Similar to the BPSK modulated data case, the performance of the receiver when
both subchannels are considered is better as compared to its performance when only

circular subchannel is used for data recovery. The improvement is quite significant at

high SNR.
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Figure 2.13: Comparison of perfect and pilot based estimation with enhanced equalization
using CP for 16QAM-OFDM over a Rayleigh channel
BER vs SNR Comparison for 16QAM-OFDM over channel with persistent

nulls

The performance of the receiver using the enhanced equalization using CP for 16QQAM
modulated data is shown in Figure 2.14. The case when only circular subchannel is
used for data recovery flattens at high SNR while the case when both subchannel are

used does not show any error floor.

2.9 Conclusion

In this chapter, we demonstrated how to perform blind ML data recovery in OFDM
transmission. This is done using a single output OFDM symbol and associated CP.

In particular, it was shown that the ML data estimate is the solution of an integer
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nonlinear-least squares problem which becomes simpler in the case of constant modu-
lus data. We further proved that the data recovery is possible from output data only,
irrespective of the channel zero locations and irrespective of the quality of the channel
estimates or of its exact order.

We have also proposed approximate methods to reduce the exponential complexity
entailed in the algorithm developed in the chapter. As is evident from the simula-
tion results, these approximate methods perform quite close to the exhaustive search
method especially at low SNR values. As all standard-based OFDM systems involve
some form of training, we have also studied the behavior of the blind receiver in the
presence of pilots and channel frequency correlation. It was found that Newton’s
method performs quite well at all values of SNR even for higher number of carriers.

A new method of enhanced equalization using CP was also proposed when the
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receiver has perfect or estimated knowledge of channel. Specifically, in this method,
data is recovered using both the linear and circular subchannels as opposed to the con-
ventional method which utilized only circular subchannel. Simulation results proved
that the proposed method performs better than the conventional one especially at

high SNR values and when channel has zeros on FFT grid.

60



CHAPTER 3

CHANNEL-CENTERED BLIND

ESTIMATION

3.1 Introduction

As opposed to the data-centric approach of Chapter 2, we adopt in this chapter a
channel-centric approach for (semi) blind channel estimation and data detection in
OFDM systems. In other words, we start by estimating channel and use it to estimate
the data. The channel estimate is obtained by maximizing the log likelihood of the
channel given the output data. Finding the likelihood function of a linear system
can be very difficult. However, in the OFDM case, central limit arguments can be
used to argue that the input is Gaussian [60]. Under the assumption that the noise
is Gaussian, this makes the output Gaussian and allows us to easily write down the
likelihood expression of the output. The likelihood function can then be maximized

to obtain the ML estimate of the channel.
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3.1.1 The Approach and Organization of the Chapter

We start by giving an overview of the system in Section 3.2. The log likelihood function
is derived in Section 3.3 by using the Gaussian assumption on transmitted data. The
channel can be estimated by maximizing the likelihood function. For blind estimation,
the likelihood function should have global maxima when it is plotted against the
channel taps. Experimental results of log likelihood function plot against channel
taps are discussed in Section 3.3.2 which show that it is not unimodal. So channel
cannot be estimated blindly and thus a semiblind approach is proposed by using
steepest descent algorithm. This algorithm involves gradient of likelihood function
with respect to channel taps. It is evaluated in Section 3.4 followed by the description
of steepest descent algorithm in Section 3.5. The issue of computational complexity

is discussed in Section 3.6 and simulation results are presented in Section 3.7.

3.2 System Overview

The OFDM system used here is similar to the previous chapter. Data is transmitted
in symbols X; of length N each which undergo an IFFT operation to produce the time
domain symbol, x;. A cyclic prefix of length L is appended to form the super-symbol
; as defined in equation (2.1) in the previous chapter. We assume an FIR channel of

maximum length L + 1 given by

h=1hy hy - hg (3.1)
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For reasons to be explained shortly, we will focus in this chapter on time domain

signals. Here, the input/output relationship is given by

hy hr1 hpo -+  ho 0 e 0 x;
Y, 0 hy hpy -+ M hg -+ 0 x; n;
i | _ n
Y; fil n;
0 0 0 hi—1 hp—s ho T,
or in matrix form
Y=HX+N (3.2)

where n is the output noise which we take to be white Gaussian. The matrices Y, H

and X are of size (N + L) x 1, (N + L) X (N +2L) and (N + 2L) x 1, respectively.

3.3 Evaluating the Log Likelihood Function

To derive the likelihood function of a the output of a linear system, the input is
assumed usually to be Gaussian (otherwise writing down the likelihood function can
be very difficult). This is usually not true in a data communication system as the
input is generated from a finite alphabet. Fortunately in an OFDM system, the time

domain input can be assumed to be Gaussian by central limit theorem arguments.
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Specifically, from the FF'T relationship

we have the element by element relationship,

where g; are the rows of Q. In other words, this shows that x;(j) is a large (weighted)
sum of iid random variables. The validity of this assumption is evident from the
histogram plot shown in Figure 3.1 which describes the distribution of the transmitted

data x;.

N
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Number of samples
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Figure 3.1: Number of samples vs transmitted data (z;)

Thus from this and the fact that noise is also Gaussian, we can conclude that
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output Y will also be Gaussian with pdf
Y ~N(0,Zy)
where Xy is the second order moment of Y which (from equation (3.2)) is given by

Yy = E[HXX*H'|+ ol (3.4)

= HXxH"+0°1 (3.5)
where ¥x is a matrix of size (N + 2L) x (N + 2L) given by

Yx = E[XX]

L
Z;
= E z, 2z ' =zl
z;
Z;
I, 0 0 0
0 I, 0 I,
= (3.6)
0 0 In-p O
o I, 0 I,
The pdf of output Y can thus be written as
1
P(Y|h) = —=— exp(-Y 3y 'Y) (3.7)

N det(EY)
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So, the log likelihood function is given by

LY|h) = —Indet(Zy) — Y'Ey'Y (3.8)

3.3.1 Maximum Likelihood Estimation of the Channel IR

We can use the likelihood function derived above to obtain the ML estimate of the

channel h by maximizing it. i.e.

hy, = max L

= max —In det (Zy) — Y'Ey'Y (3.9)

which depends only on the output data Y and the channel h (through the dependance
of ¥y on h).

This approach for channel estimation using the Gaussian input assumption is quite
common in single carrier case, but has not been applied in the OFDM case. There

are two disadvantages of applying it in the single carrier case [90], [91]:

e The method assumes that the input is Gaussian which is not the case in a single

carrier system.

e Even if input is Gaussian, this method is usually phase blind i.e. it can only be

used to identify minimum phase systems.

We avoid both of the problems in the OFDM case as the input is Gaussian by cen-

tral limit theorem arguments and as the input is cyclostationary (due to the presence
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of the cyclic prefix)[25].
Unfortunately, as we shall show next, the likelihood function is not unimodal (it

could have local maxima) and so finding he global maxima might be challenging.

3.3.2 Plots of Likelihood Function vs Channel Taps

The likelihood function is plotted against the channel taps to investigate whether it
has a global maxima. The input data is considered to be Gaussian of length N = 64
and a cyclic prefix of length L = 2 is used. Channel is considered to be an FIR of
length L + 1 = 3 with first tap fixed at 1 to avoid sign ambiguity inherent in all blind
techniques!. In Figure 3.2 the log likelihood function is plotted against the remaining
two channel taps h; and hy when o2 = 1. Figure 3.3 shows the top view of the
same plot. Figures 3.4 and 3.5 show the plot of likelihood function and its top view
respectively, when 02 = 0.1. These figures clearly indicate that the log likelihood
function has multiple maxima.

This shows that a completely blind approach for channel estimation would be
challenging. So, we pursue a semiblind approach in which we use Steepest Descent

algorithm to estimate the channel.

3.4 Finding Gradient of £ w.r.t. h

As it is difficult to obtain the global maximum of the likelihood function, we will pursue

a semiblind approach here where we use a few pilots to obtain an initial estimate of

LA channel with only two effective taps is chosen so that we can plot the likelihood function
against them in three dimensions.

67



-140

-160

-180

=)
=1
g

-220

o
I
b

-260

=1

2
n

-140

-160

°
2
b

-200

-220

-240

-260

=1

th o

i

it
jyas’n!

assystyss
satsusthatty

inst channel taps with o

h1

inst channel taps w

ion aga

68

0 i ._-.‘.-,...-._........,.
i ifhessassiustiad
e sgasspntianiet’esd
1 0372555%) it
02555954 i T
st sit! 43
5089925950 uants T oty
432555025, 88 ot o8 Y
\w\\\mmm\\mmmm‘“‘“‘ A it -.-.-.-,...-...-..-“...._ st
1952522255547 guiguntyententnstgites
493895225225 essasiuntinsunt’esteettinyls
25329525443, U8yt styntentguniyutiss
\\\\\“\\‘\ e
050522525255%%% atisathiatesiansiatiuatiualingty
34025555504225%%! us g f e untyetdnt ntiantntts
9558222999550 g8 Santgunqnn’yntuentiontyynt st
0552555409 - ssathesiintissiiashuusietiiesti
i 5558585292505%4452) =2 atuntasshantlistoetasyiatt
79595 199299955 %ges5unt 858 ntial
55228 199222450 attehest usyustutigit
555 19922557 jss5gnthe! T
717720429 8259%%%% ofst! it
15459299 J001,095%% iy ety
1950528} 5090401 1l 5!
49225595} 995555000
o SIS
599990%! 55095009
5%269%! LI i
OO SN
OSSN
%&«%%%\ X < “._.-‘....‘
SRS syt ol
RIS IR
LR IRRK =Yo] e’y
KRR sttt
KL Tt
R K il %508
AR et 1
NSRS st
N AR iigeetyuninttys
N st autyustyn
R R RN o
R =t TR
R SSSSOSSSS NS sl
DOANAN. S AT T
SNSRI o sttt
T o sttt
g +~ a8 antnngntient ettt o8 yntipetent
e 225222, uasinnsiueahuesstintont Sasibatisatinns,
] 1222222! 0830yt S et yenhyntioutantienyntyantintiantss
s 22227, 1) a8 nntguntndenyntiyntyantntntatpnd anins
W e iz22222%; A R T A R R
Wiz 2255275 000 uengnngntentyntyent ganntansnt yuntntiautint
77 i sroreeee 2505522, o0 ggndguntunsiuntynnontientusuantiantyntyntistigt
725 oo eeen 22222225 T T A e
2277 502222222225 5272272 A T R B A A
1577///4025%2229 29995 15522225, 1t yoifyastgetieniyen gaiyue iyt ol
0017130555 0%,00.02020% 15559902 s’ 0% 588 a8 ntyes 185081l guihunt
SO I o5 R R B
SIS SIS S50 S T
I IS S anayestyenyintuntyatns’stntsstionn
R I SIS S SIS uauntyestautiantientondyentuastyntyen et
RS RIS I XX S S S S KKK P i T ety
RS R X XK S SEXIK asiuetisntes T T
RGOSR LRI XSS KKK ustgusyend uaeiunnyentyenyntiasfiyusyntiets,
R ARSI T B B R
R SR o asthethsstiuatuntisssiustantisisssiuainths
SORNIRRRIRRS: RIS jaussiussnsantantistiessinsattsiiustunt
R RO st st} ytgntyanentyuntutigntinstoutiantis!
SRR R RIS pusstussraiasiintsntetinstasspatiuntisettys
R R (e} ansnshentuentuntyan’untnslentsatientianty
AR i T R a fa i
RS gosyusd s iyt utiatsutisntianisnttont
WNRRARRNRARRK atnd s tgutientyntiyntyentonttntyettiet
NN gnyassutguntnshantyuttgattyntyesiyntass]
AR 0809 500% g0 gntntntintintentantie!
NRRRRRRRR o A O
N — A A R R
AR jentyiasiiasientnstontensat ot iy
LIRS, () gohguntgntfentsntyutiontin it
RN 0% n8% a8 gitiyntfyntyantes
NASERN M T A T
R T A T A
SRR by 08 sn%snnent st nientist el
N plani Sustathutistsssassios
\ sasstisthatuatisissiistiathont
T 8% ge! T
B assassgesiut’ 18!
T !
g o o i
asyuntyet
sttt
o it gensynttys
i\ = +~ 1 --‘--“m-““-‘-.-.--
NN sl gustiet
g A =] i
W
\ (o
=
F

Top view 3D plot of likelihood funct

Figure 3.3



-100

-150

Q =] g =]
<] I 5} o)
& & ? b

=

SSeae

TF

224
Nz
NNV Z—

77 A
=\ i
R 772722
FRR A LT 1IN
Sy NG
RN N i
R AN
R IR
R N
R
R R
A
R
R
AN \ //é/%:/%?_..“__

N N
AR
\

igH!
O A
vy
gz i
aege, e
s W
Ay
\ uutiats f
W Wil i)
AN W\ %f ot )
LR
R
N MR
R R
D
R R R R
R R
TR
R R R TR
R
R
LR
\
N Y
W\ W /%/
IR
DR
AR
AR

i\

R
AR W :
\ NN
WA
A

AR
AR
W\ ////Z \ %%%% N

AR
AR
N
AR
NN

h2

h1

=0.1

2
n

inst channel taps with o

ion aga

ikelihood funct

3D plot of 1

4

3

Figure

-100

il

-150

- R

!
preh
T

e

o

-200

-250

-300

st
!
i
il
HTHT

=0.1

ihood function against channel taps with o2

Top view 3D plot of likel

Figure 3.5

69



the channel and subsequently improve the channel estimate using the steepest descent
algorithm. To this end, we need to evaluate the gradient of the likelihood function
with respect to the channel. We start by representing the channel convolution matrix

H in block form.

3.4.1 Writing H in Block Form

While our approach works in the general case, we assume here that L (the CP length)
divides N (OFDM symbol length) as this allows us to represent the matrices involved

in block form. We emphasize however that our approach is valid in general. Now

define,
ho 0O --- 0
hy hg - 0
B = (3.10)
hp1v hpo -+ ho
hp hpa -+ In
0 hy - hy
C = (3.11)
0 0 hr,
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then we can write the convolution matrix in the following block form

C
H = (3.12)

C B

3.4.2 Evaluating Second Order Moment of Output Y

As the log likelihood function (equation (3.8)) involves second order moment of output
Y, we want to evaluate it in terms of channel h or specifically in terms of B and C.

The output autocorrelation matrix 3y can be decomposed as

o H 2
where
ccH + BBH BcH o ‘e o BBH
cBH ccH + BB BcH 6] cBH
o cBH ccH + BB? ... O o
GGH =
o o o cct + BBY BcH
BBH BcH o cBH cc? + BB
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with

—CB 0 O_

0 C B 0
G =

0O 0 O B

0 B 0

The factor matrix G has the following properties
1. It is a square matrix of size N + L.

2. It is full rank if and only if hy, # 0

Structure of G in terms of channel parameters

Remember that we need to differentiate the likelihood function with respect to the
channel IR. Now, the likelihood function is a function of ¥y which is a function
of G (see equation (3.13)). The matrix G is itself a linear function of the channel
IR. Specifically, we can write G' as a linear combination of L + 1 constant matrices

Fo,Fl,...7FL i.e.
G=> WF; (3.14)

The matrix F'; is an indicator matrix, i.e. it indicates the entries of G' that depend

on h;. The matrices F'; have the following properties
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or

1. Tt is easy to deduce the matrix F'; from the structure of G.
2. F; is square matrix just like G.

3. The entries of F'; are zeros or ones. In fact, each F'; contains exactly N 4 L ones

(the same as the dimension of the output vector Y).
4. Tt is easy to see that the F's are linearly independent.
5. The F'.s commute but they are not symmetric.

We can thus write

G"=> nF! (3.15)

=0

L
vec(GT) = Zhi vec(FT)
=0

ho
hi
= {vec(FOT) vec(FT) .. vec(FT)
hr
= Fh' (3.16)
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where the vec operation transforms a matrix G into a long column vector consisting

of the concatenation of the columns of G. Thus,

0G 9 vec(G™)
Oh Oh

>

= FT' (3.17)
We will use this relation in evaluating gradient of £ w.r.t h in the following section.

3.4.3 Gradient Matrix of £ w.r.t h

We would like to find the gradient of £ w.r.t h. By the chain rule, we can write

oL O0G 0Xy 0L
oh " Oh G 7%y (3.18)

oL

e Yy is treated as a general matrix. Thus,

In carrying out the differentiation
despite the fact that 3+ is symmetric and positive definite, we ignore this fact in
obtaining a[’ All properties of Xy are captured in its relation to G and in the

relation of the latter to h.

We have already evaluated 68%; Lets now evaluate ‘9£ . We can show that [87]

oL 0

— = —— (Indet(Z YISy ly
o5y 5y (ndet(Sy) + )
= —vec(Zy ") - 5 tr(YY'2y ™)
oL _ T Ty T T
= VeC(EY EY YY EY ) (319)
Xy
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Similarly in carrying out the differentiation %, we ignore the sparse structure of
G. The sparse structure is captured in the relation of G to the channel parameters

h.

?—GY = %(GGT + 021)
Xy T T

where the second line is obtained by the product rule, and ® and Kj,, stand for
Kronecker product and Commutation matrix respectively [87]. Combining the results

(3.19) and (3.20) yields

oL
Te Bl (I, G") + Kim(GT @ 1)) vee(Ey T = Zy 'YY 'Sy )
= — vec[G'Ey T - GTEyTTYY TSy
— Komvee [By TG-Sy TYY 'Sy TG]
oL T -1 T -1 T -1
@ = — 2 vec [G EY -G EY YY EY } (321)

where in the last line, we used the property that

K, mvec(AT) = vec(A)
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So, equation (3.18) can now be written as

oL _ 9GIL
oh oh 0G
= 2Fvec [G"Sy ' - GTEyTYY TRy

vec(FI)T

vec(FT)T
= -2 vee [GTEy T = GTEyT'YY Sy

vec(F1)T

or
tr(FoGTEy ' — FGTSy'YY TSy ™)

oL tr(F1G'Sy ' — FIG"Sy'YY 'Sy )
— =-2 (3.22)

tr(FLG'Sy ' — F.G"ESy'YY TSy )

which is our required gradient of size (L + 1) x 1. This is the gradient that we will
use in the steepest descent algorithm further ahead. Thus a necessary condition for

optimality is

oc

oL _ 2
o =0 (3.23)

This gradient can be used to estimate the channel using the steepest descent algorithm.
Before we do so however, we digress in the next subsection to show how this gradient

provides an alternative form for the optimality condition.
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3.4.4 An Alternative Condition for Optimality

The blind algorithm can also be used to estimate the noise standard deviation. Lets

compute the first derivative of the likelihood function with respect to the noise stan-

dard deviation.

oL 0¥y 0L
do, do, 00Xy
—20,vee(D) vee(Zy T -y TYYTEy )
oL
5 —20,tr(By ' -y 'YYIEy (3.24)
On
The optimality condition % = 0 together with the condition g—ﬁ = 0 allows us to

represent our optimization problem in a different form. Specifically, start from the

optimality conditions

oc
Oh (3.25)
oL _

do,
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and write the first one in an element by element form while performing the multipli-

cation indicated

tr(FoG Sy ' — Fo Gy 'YY Sy ) =0 x hyg

tr(F1G"Sy ™' — FIG'Sy 'YY Sy ) =0 x hy

tr(F.G'Sy ' — FLGTEy 'YY 'Sy ™) =0 xhy,

tr(Sy ' - Sy 'YY'Ey ) =0 xo?

Adding the above equations yields

L

tr H (Z hF> G" + agI} {(Ey ' =SyT'YY Sy} =0
1=0

tr [(GG" +0.1I) (Sy ' =Sy 'YY' 'Sy )] =0

tr By (By ' - Sy 'YY 'Sy )] =0

tr[I-YY' 'Sy '] =0

The necessary conditions (3.25) imply that

Y'Sy 'Y =L+ N (3.26)
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Substituting this condition back into our original maximization problem (equation

(3.9)) yields the following new form for the objective function.

ha = m}iLn Indet(Xy)
subject to (3.27)

Y'Sy 'Y =L+ N

So the optimization problem can be represented in any of the two formulations: the
original one of (3.9) and the one represented by (3.27). Neither of these formulations
are helpful unfortunately as we are not able to solve them for the global optimum
value of h. Instead, as we explained before, we will estimate the channel using the

steepest descent algorithm.

3.5 Semiblind Estimation Using Steepest Descent

Algorithm

As we cannot obtain an explicit solution to the problem at hand and come up with
a convex formulation to pursue a blind approach, we adopt a semiblind technique by
using the gradient to obtain a locally optimum solution. We can do this using Steepest
Descent algorithm initialized with a rough channel estimate obtained by using a few

pilots and channel correlation, i.e.

oL

T _pT
By = by — 1 Ohgy

(3.28)
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where p is called step size which is a small scalar value and h, represents the estimate
of channel h at k*" iteration. The algorithm continues to iterate until a maximum
number of iterations is reached or until a stopping threshold is crossed. Before we
demonstrate the performance of the algorithm using simulations, we touch upon the

issue of reducing computational complexity.

3.6 Computational Complexity

Regardless of how we solve the ML problem, the solution involves some heavy com-
putations. We aim here to present some methods to simplify these computations.
Specifically, in calculating the gradient and the likelihood function, two matrix oper-

ations are involved
1. oyt
2. det(ZY)

Although det(Xy) does not appear in the gradient but we still might need it to
calculate the log likelihood function (equation (3.8)) to determine the stopping criteria
of the steepest descent algorithm.

In simplifying the matrix calculations, we will rely on block matrix calculations.

3y is given by the equation (3.13), reproduced here for convenience

Sy = GGY + 021 (3.29)
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where G is a square matrix of size (N + L) x (N + L). We can write G in the following

block form
C D

G = (3.30)

where
D=|B o o

and

cC B O --- O

O C B --- O

A— (3.31)
B O O --- C

and where the matrices B and C were defined in equations (3.10) and (3.11). It is

easy to see that the matrix A is circulant so it is diagnolizable by an FF'T matrix.
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So, Xy can now be written as

Sy = GG +o°I

C D ctl o
= + oI
O A D Af

cc” + DD" +021 DAY
_ (3.32)
AD" AA" + 021

In the following sections, we use the above structure of ¥y to calculate its inverse and

determinant.

3.6.1 Calculating Yy !

Now to calculate 3y ', we use the following block inversion formula [88] (page 30,

formula (2)),

a Bl
7 € )
_ (a— B¢ty —(a— B y)1Be!
I & y(a-B¢y) T e+ y(a-pE )T IBE!

which is valid provided the inverses involved are valid.

There are two inverses that need to be calculated here

1. ¢!

2. (a— B¢y
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Given the structure of £y in equation (3.32), this transforms to calculating

(AA" 1+ 520N (N xN) (3.33)

and

(CC" + DD" + 61 - DA"(AA" + 21)'AD™)™"  (Lx L) (3.34)

Now A is circulant (equation (3.31)), so we can write it as

A =QAQ" (3.35)

where Q is the FFT matrix and A is the FFT of the first row of A (which is the
FETof [p, h;, , --+ hy hy O --- 0]) Itiseasy tosee then that the inverse

in (3.33) can be computed as follows

(AAY + 0217 = Q(A+02D) Q" (3.36)
1
—|A1|2+a% e 0
= Q : - : Q7 (3.37)
1
i 0 _l)\N‘2+0'72z ]

Now, (3.34) is an L x L inverse, so it is easy to calculate. However, it involves an
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N x N matrix inversion, namely A(AAY 4 02I)~' A" which can be evaluated as

ST
IA1*+02 0
A(AA" + 21 A = Q AN : Q" (3.38)
o x|
L 0 An[P402 |

So, evaluating inverse of (N + L) x (N + L) matrix Xy reduces to calculating an FFT

(to find A) and to calculating the L x L inverse of (3.34).

3.6.2 Calculating det(Xy)

In order to calculate determinant of Xy, we use [88] (page 50, formula (6))

a B
det = det (&) det(a — BE™ ') (3.39)
v £
Now, from (3.32),
¢ = AA" 17T (3.40)
= det(§) = det (Q(A+02I)Q") (3.41)
= det(A+0o21) (3.42)

We already know how to calculate £ ' from equation (3.37), so det(cc—B& ') involves
calculating the determinant of an L x L matrix.

So to summarize, the inverse and the determinant of the (N + L) x (N + L) matrix
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3y reduces to calculating

1. FFT (to find A)

2. Inverse and determinant of an L x L matrix.

3.7 Simulation Results

We consider an OFDM system with N = 64 and cyclic prefix of length L = 8. The
OFDM symbol consists of BPSK or 16-QAM symbols. The channel IR consists of 9
iid Rayleigh fading taps. The proposed semiblind algorithm was run for 20 iterations
in all cases. We compare the BER performance of four methods: (i) Perfectly known
channel, (i7) Channel estimated using L+ 1 pilots, (#i7) Channel estimated using semi-
blind method proposed in this chapter using the steepest descent algorithm, and (iv)
Channel estimated using low number of pilots (either 6 or 8) and channel correlation

which is how we initialize the steepest descent algorithm.

3.7.1 BER vs SNR Comparison for BPSK Modulated Data

In Figure 3.6, the proposed semiblind algorithm is compared with the above men-
tioned methods when the input data is BPSK modulated. In this case, the algorithm
is initialized with an estimate obtained by using 6 pilots and channel correlation. The
step size p used in this case was 7.5 x 10~%. This figure clearly indicates the favor-
able performance of the proposed method especially at high SNR. Thus, while the
pilot based estimate flattens, the BER of the steepest descent algorithm continues to
decrease with SNR.
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Figure 3.6: BER vs SNR comparison for BPSK modulated data

3.7.2 BER vs SNR Comparison for 16—QAM Modulated Data

In Figure 3.7, the performance of the proposed semi blind algorithm is compared with
the remaining three methods for the case of 16—QAM modulated data. Similar to
the BPSK case, the algorithm is again initialized with an estimate obtained by using
6 pilots and channel correlation. The step size p used in this case was 2.5 x 1074,
Our conclusion is similar to the conclusion in the BPSK, namely, the steepest descent

method decreases with SNR while the pilot based estimate remains flat for high SNR.

3.7.3 Sensitivity to Number of Pilots

The sensitivity of the proposed algorithm to number of pilots used is studied in Figure
3.8. Specifically, we compare the performance of the semiblind algorithm for BPSK

modulated data when it is initialized by an estimate using 6 or 8 pilots. The step size
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Figure 3.7: BER vs SNR comparison for 16—QAM modulated data

i used was fixed at 7.5 x 1074, As expected, the algorithm performs well when it is

initialized with a better estimate.

3.8 Conclusion

In this chapter, we presented a semiblind channel-centered approach for channel es-
timation and data recovery in OFDM transmission. It was argued in this part that
the transmitted data in OFDM is Gaussian. Thus the output is also Gaussian and
its pdf can be evaluated easily. The channel can then be estimated by maximizing
the likelihood function given the output pdf. The experimental results unfortunately
demonstrated that the log likelihood function does not have a unique maxima when

it is plotted against the channel taps. Thus to pursue a completely blind approach
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might be challenging. Therefore, a semiblind approach was adopted using the steepest
descent algorithm initialized by a rough estimate of channel obtained by using a few of
pilots and channel correlation. Methods to reduce computational complexity involved

in evaluating the gradient and the log likelihood function were also suggested.
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CHAPTER 4

MIMO SEMI-BLIND CHANNEL

ESTIMATION AND DATA

DETECTION

4.1 Introduction

This chapter considers receiver design for orthogonal space time block coded! MIMO
OFDM transmission over frequency selective time-variant spatially correlated chan-
nels. The receiver employs the expectation-maximization (EM) algorithm for joint
channel and data recovery. It makes collective use of the data and channel constraints
that characterize the communication problem. The data constraints include pilots, the

cyclic prefix, the finite alphabet constraint, and space-time block coding. The channel

'We concentrate on space-frequency codes in this work. We note however that a very similar
approach can be used for space-time block codes (STBC). Given the similarity between the two
approaches and the fact that the abbreviation STBC is more familiar, we continue to use this abbre-
viation to refer to our frequency-space codes.
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constraints include the finite delay spread and frequency and time correlation as well
as transmit and receive correlation. The channel estimation part of the receiver boils
down to an EM-based forward-backward Kalman filter. A different implementation of
the forward-backward Kalman filter has also been presented. To avoid the latency and
storage associated with smoothing, we introduce a forward-only Kalman that can per-
form channel (and data) recovery with no latency. Simulations have been performed
to compare the performance of the different implementations of the Kalman filter and
investigate the sensitivity of the reciever to an outer code and different number of

pilots.

4.1.1 The Approach of this Chapter

This chapter considers receiver design for OSTBC-OFDM transmission over frequency
selective, time-variant, and spatially correlated channels. Our approach is based on
[96] which proposed a Kalman filter approach to channel estimation in MIMO OFDM
transmission. We have extended this approach to spatially correlated channels and
explored the use of forward-backward Kalman filter with different implementations.

The receiver makes a collective use of the structure of the communication problem
(i.e. the constraints on the data and on the channel). The data constraints include
the finite alphabet constraint, the cyclic prefix, pilots, and the OSTBC. In addition,
the receiver uses the following constraints on the channel: the finite delay spread,
frequency and time correlation, and spatial correlation.

In spite of the many dimensions we deal with (see Table 4.1), we maintain the
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Table 4.1: Indices used in the analysis of MIMO semiblind channel estimation and
data detection

Variable Index employed
Channel tap p=20 1, ---, P
Frequency tone n=1, 2, ---, N
uncoded OFDM symbol B
(prior to ST coding) ne= 12 Ny
Transmit antenna t,=1, 2, ---, T,
Receive antenna r.= 1, 2, ---, R,
coded OFDM symbol -
ie partofaSTblock |7~ b 2% s Ne
Space-time block t= 1, 2,
Sample time m= 1, 2,

transparency of the presentation.

4.1.2 Organization of the Chapter

The chapter is organized as follows. After introducing our notation, we give an
overview of the transceiver in Section 4.2. Section 4.3 then presents the input/output
equations for MIMO-OFDM with ST coding (the equations are needed for channel and
data recovery). Channel estimation using the FB-Kalman is described in Section 4.4
at the end of which we summarize the transceiver algorithm. Section 4.5 presents two
extensions/modifications of the algorithm and Section 4.6 presents our simulations.

We conclude the chapter in Section 4.7.

4.1.3 Notation

Proper choice of notation is essential for clarity and consistency. One challenge in

choosing notation is the many dimensions we deal with in this chapter including
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sample time, (frequency) tone, (channel) tap, (OFDM) symbol index, and space.

We continue to use the notation of Chapters 2 and 3. Additionally in this chapter,
we use * to denote conjugate transpose, ® to denote Kronecker product, Iy to denote
the size N x N identity matrix, and 0,,«n to denote the all zero M x N matrix. Given
a sequence of vectors hf,z forr, =1---R, and t, = 1---T,, we define the following

stack variables
hiz hy

h. = : and h = : (4.1)

Ty
h,: hg,

The notation vec(X) is column vector consisting of the concatenation of all column
vectors of X while the operation diag(X’') transforms the vector X into a matrix with

diagonal X.

4.2 System Overview

In this section, we give an overview of the communications system: transmitter, chan-

nel, and receiver [96].

4.2.1 Transmitter

A block diagram of the transmitter is shown in Figure 4.1. The bit sequence to be
transmitted passes through a convolutional encoder that serves as an outer code for the
system. The coded output then passes through a random interleaver which rearranges

the order of the bits according to a random permutation. The interleaved bit sequence
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is mapped to QAM (or any modulation scheme for that matter) symbols using gray
coding and the QAM symbols are in turn mapped to the OFDM symbols with some
tones reserved for the pilot symbols. The STBC encoder uses the OFDM symbols to
construct the ST block by mapping the various OFDM symbols to a specific antenna
and specific time slot depending on the ST code used. Each antenna performs an
IFFT operation on the OFDM symbols to produce the time-domain OFDM symbols

and adds a cyclic prefix to each prior to transmission.

> FFT [ CYCC
Prefix
Pilot STEC clic
—¥ Encoder interleavet®Modulator|) e | > IFFT | Cy .
Insert. Encoder Prefix

i

;
Cyclic

>»{ IFFT

- > Prefix

Figure 4.1: OSTBC OFDM Transmitter

4.2.2 Channel Model

We consider a time-variant and frequency selective MIMO channel. For a general

MIMO system, the input/output time-domain relationship is described by

P

y(m) =Y _ H(p)x(m —p)

p=0
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where H (p) is the R, x T, MIMO impulse response at tap p and where m represents
the sample time index. The taps H (p) usually incorporate the effect of the transmit
filter and the effects of the transmit and receive correlation making H (p) correlated
across space and tap. Here it is assumed for simplicity that H(p) is iid for all p
(In Appendix A, the general case where the channel exhibits transmit and receive
correlation is described which was derived in [96]). We will also assume that the tap
H (p) remains constant over a single ST block (and hence over the constituent OFDM
symbols) and changes from the current block (H(p)) to the next (H,1(p)) according

to the dynamical equation?

H . 1(p) = a(p)Hy(p) + /(1 — 2(p))e#U,(p) (4.2)

Here, U(p) is an iid matrix with entries that are N'(0,1) and a(p) is related to the
Doppler frequency fp(p) by a(p) = Jo(2mfpT(p)), where T is the time duration of

one ST block. The variable (3 in (4.2) corresponds to the exponent of the channel

decay profile while the factor 1/(1 — a2(p))e~P ensures that each link maintains the
exponential decay profile (e=77) for all time.

Using this dynamical model, we can obtain the state-space model for the impulse
response h. between transmit antenna ¢, and receive antenna r,. From (4.2), we can

write

Wiz, (p) = a(P)hiz, (p) + /(1 = 02(p))ePPuls (p) (4.3)

2We shall at times suppress the time dependence for notational convenience.
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By stacking (4.3) over the taps p=0,1,..., P, we obtain the dynamical model

hl: =Fh? + Gul

Tri41

where

F = and G =

a(P) V(1 —a?(P))efP

(4.4)

By further stacking (4.4) over all transmit and receive antennas (refer to our stacking

notation in (4.1)), we obtain

hivn = Inr, @ F)hi+ (Irr, @ G)u,

(4.5)

where hyyq, hy, and wuy, are vectors of size T, R, (P + 1) x 1. The dynamical equation

4.5) shows explicit dependence on the space-time index t (so t=1 for the 15 space-
( p p p p

time symbol which consists of two OFDM symbols in the Alamouti case, t=2 for the

ond space-time symbol, and so on).

For complete characterization of the dynamical model, we need to specify the

covariance of u;, and also the covariance of the channel at the first time instant.
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easy to show that

Eluwwu;] = Ig, QF [u”ujx}
= In, @ (I, ® B [uzu:"])

= Ig, ®Ir, @ Ipy = In,p,(rt)

We can similarly show that the channel covariance at the first time instant is given by

E [hohé] == IT:ER:L‘ ® GG*

The covariance information is important for employing the Kalman filter which is
used for channel estimation. We finally note that while (4.2) and (4.5) are equivalent,
the latter model is in vector form and hence lends itself more to the Kalman filter

operations.

A note about time variation:

One drawback of the approach in this chapter is the block fading model that we adopt.
For it is more realistic to assume that the channel continuously varies with time. There

are 3 justifications for using the block fading model:

1. While it is more realistic to assume that the channel continuously varies over
the OFDM symbol, the model we assume is more valid than the block fading
model that is widely used in literature. For in the block fading model, it is

usually assumed that the channel remains constant over any one symbol and
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varies independently from one symbol to another. Here, we account for the

time-correlation across symbols.

2. The purpose of this chapter is to design an algorithm that makes a collective use
of the underlying structure of the communication problem to lower the training
overhead required in the time-variant case. Solving the general time-variant case

is a future research problem that builds upon the findings in this chapter.

3. One could still envision applications where the channel is constant over a ST
block, but varies substantially from one symbol to the next. Consider for exam-
ple a multiuser application in which the wireless channel is time shared. Imagine
also that the channel is very slowly time-variant but the duty cycle is very large.
In that case, the channel that each user experiences during his transmission
burst is very slow, but from one burst to another, the channel would change
substantially due to the long duty cycle. This situation would also make sense

in random access scenarios.

4.2.3 Receiver

This chapter is concerned with designing a receiver for the system described above.
For completeness and as an allusion to the developments further ahead, Figure 4.2
shows a block diagram of the proposed receiver. As we shall show, the receiver’s
core operation is based on the EM algorithm which performs joint channel and data

recovery:
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Figure 4.2: OSTBC OFDM Receiver

STBC Decoder/Data Detector (Estimation Step)

The STBC decoder/data detector calculates the conditional first and second moments

of the transmitted data (soft estimate) to be used by the channel estimator.

Channel Estimator (Maximization Step)

Pilots are used to initialize channel estimation. The channel estimator then uses the
soft data estimates together with the data and channel constraints to improve the
channel estimate. These two processes (channel estimation and data detection) go on
iteratively until a stopping criterion is satisfied.

In what follows, we describe the main results which were derived in [96]. We start

by explaining the input/output equations for MIMO-OFDM system.
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4.3 1/0 Equations for MIMO-OFDM

As pointed out in Subsection 4.2.3, the receiver performs two operations, channel
estimation and data detection. As such, we need to derive two forms of the (I/0)
equations: one that lends itself to channel estimation (i.e. treats the channel impulse
response as the unknown) and a dual version that lends itself to data detection (i.e.
treats the input in its uncoded form as the unknown). To this end, Let X be
the OFDM symbol transmitted through antenna t, which first undergoes an IDFT
x;, = 1/NQX,, where Q is the N x N IDFT matrix. The system then appends a
cyclic prefix before transmission. At the receiver end, the receiver strips the cyclic
prefix to obtain the time domain symbol y!=. The I/O equation of the OFDM system
between transmit antenna ¢, and receive antenna r, is best described in the frequency

domain

Yir = diag (X1,) Qpi hyz + N, (4.6)

where yf;, X, 'Hfﬁ;, and N’f; are the (length-N) DFT’s of yiz, xy,, hfﬁ;, n, , re-
spectively, and where (4.6) follows from the fact that
to
H: =Q° ’ =Qphy (4.7)

Ow-p-1)x1
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Here Qp,, represents the first P + 1 rows of Q. By superposition and using the

stacking notation (4.1), we can express the I/O equation at receive antenna r, as

Y, = [diag(Xl) T diag(XTz)] (ITI ® Q*P—i-l)hrz + er (4'8)

4.3.1 1I/0 Equations with Space Time Coding: Channel Es-
timation Version

Consider a set of N, uncoded OFDM symbols {S(1),...,S8(N,)} which we would
like to transmit over 7, antennas and N, time slots. Following [95], we can perform
ST coding using the set of T, x N, matrices {A(1), B(1),..., A(N,), B(NV,)} which
characterizes the ST code. We can now show that the OFDM symbol transmitted

from antenna t, at time n, is given by

Ny

X, (ne) = ar,n.(n) ReS(ny) + jbi, . (1) Im S(n,,) (4.9)

nqy=1

where a¢, . (n,) is the (t;,n.) element of A(n,) and b, ,, (n,) is the (¢,,n.) element

of B(n,). Thus, in the presence of ST coding, (4.8) reads

Vr,(ne) = [diag(X1(n)) - - - diag(Xr, (ne))](Iz, ® Qpy1)hr, + N, (ne)
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This represents the I/O equation at antenna r, at OFDM symbol n, of a ST block.

Collecting this equation for all such symbols yields

yrz :thz+er

where

i T diag(X (1)) -
V.. (1)
diag(X1(2)) - -
yrI(Nc)
- - diag(X1(NVe)) - -

diag(X'r, (1))

diag(Xr, (2))

diag(X'r, (Ne))

(4.10)

(4.11)

Now, by further collecting this relationship over all receive antennas, we obtain

V= Ig, @ X1)hi + N

(4.12)

This equation captures the 1/O relationship at all frequency bins, for all input and

output antennas, and for all OFDM symbols of the t* ST block. We can also construct

a similar I/O relationship that incorporates (4.12) as well as the effect of the cyclic

prefix observation.

V= (Ig, ®Yt)ht + N,
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where at a particular antenna 7,

_ Y. _
yrz = and X = Yl Yg s YTQC (414)
with
X, (1)
_ X, (2)
th -
th(NC)
and
_ X, (ne) diag(X, (nC))Q};-&-l
th (nc) = -
X, (nc) X, (nc)

The matrix X, is constructed using the cyclic prefix of current and previous symbol.
For a particular transmitter, with ¢ representing the current symbol and ¢ — 1 the

previous one, X is given by

z,(0) r,(P—-1) - z; 1(0)
(1) z,;(0) z;_4(1)
X, = (4.15)
I z,(P—1) z,(0) z, (P—1) |
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To perform initial channel estimation, we select those equations where the pilots
are present. Let I, denote the index set of the pilots bins. Then, the pilot/output

equation takes the form

Vi, = Ir, ® Xy, Yy + N, (4.16)

As can be seen, the equations (4.12), and (4.16) are quite similar and using them in

a Kalman filter context will be similar as well.

4.3.2 1I/0 Equations with Space Time Coding: Data Detec-
tion Version

Signal detection in ST-coded OFDM is done on a tone-by-tone basis (i.e., as in SISO
OFDM), except that the tones are collected for the whole ST block (i.e., for R,
receive antennas and over N, time slots). From (4.6), we can construct the following

I/O equation at any tone n belonging to the OFDM symbol n,.

Xl (TZC)

V. (ne) = {HL o HE } : + N, (ne) (4.17)

Xr, (ne)
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We suppress the dependence on n for notational convenience. Collecting this relation-

ship for all receive antennas yields

Vi(ne) Hy - H{I Xi(ne) Ni(ne)
= +
Or, more succinctly,
Y(n.) =HX(n.) +N(n.)
By further concatenating this relationship for n. = 1,---, N., we can show that the

following relationship holds (see [95])

ReS
y_c N (4.18)
ImS
where ~ - _ -
y(1) S(1)
Yy = , 8= , and C:{Ca Cb:|
i y(Nc) ] i S(Nu) ]
with
C, = [ vec(HA(1)) vec(HA(N,)) } ’
and C, = {vec(’HB(l)) vec(HB(N,)) }
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We finally note that the STBC code is orthogonal if and only if the matrix C' satisfies

[95]

Re[C*C] = ||H||*Ion, VH (4.19)

This property is essential to perform data detection. We stress that the relationships
(4.17) through (4.19) apply at a particular tone n and that this dependence has been

omitted for notational convenience.

4.4 The EM-Based Forward-Backward Kalman

Consider the OFDM system of this chapter, essentially described by the state-space

model

hiti = (Ing, @ F)hi+ (In,r, ® G)u, (4.20)

yt - (IRI ®Xt)ht+Nt (421)

with hg ~ N (0,1II) and u, ~ N (0, R,). The MMSE estimate of the channel sequence
given the input and output sequences X E‘)F and yg is obtained by the forward-backward

(FB) Kalman filter. We consider the following two cases.

4.4.1 Channel Estimation—Known Input Case

Consider the state-space model (4.20)—(4.21). Given the input and output sequences
X OT and yOT, the MAP (or equivalently MMSE) estimate of hg is obtained by applying
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the following (forward-backward Kalman) filter to the state-space model (4.20)—(4.21)
[96]

Forward run: For i =1,...,T, calculate

R.; = odrpn+ Ig ® X)Py1(Ig, ® X;) Po-1 =1l (4.22)

K, = Py Iz, ® X])R_} (4.23)
hiye = (Iropopin) — Ki(Ir, @ X)) hyr + K Y4, (4.24)
hive = (Irp, ® F)hy,  ho1=0 (4.25)

P = (Irr, ® F) (P — KiRe,K;) (Iryr, ® F*) + GR,G* (4.26)
Backward run: Starting from Ay yr =0 and for t =T,7 —1,...,0, calculate

At|T - (IP+N - (IRI & X:)K:) (I (029 F*)AtJrl‘T

+(I © X)R,, (yt -{I® Xt)ilt\t—1> (4.27)

ilt|T = ﬁt|t—1 + Py A7 (4.28)
The desired estimate is ﬁt|T.

4.4.2 Channel Estimation—Unknown Input Case

Consider the state-space model (4.20)—(4.21) and assume that the receiver does not

have access to the transmitted data X . The channel estimate at the j™* iteration
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hg(j) of the EM algorithm is obtained by applying the forward-backward Kalman

(4.22)-(4.28) to the following state-space model [96]

hivi = (Ir,p, @ F)hy+ (It,p, ® Gu, (4.29)
Y Ip, ® E[Xt] N,
07, R, (P1)x1 I, ® Cov[X;]'/? n,

where n, is virtual noise that is not physically present and that is independent of the
physical noise N.
To fully implement the EM algorithm, we need to initialize the algorithm and calculate

the first and second moments of the input, which we do next.

4.4.3 Initial Channel Estimation

We obtain the initial channel estimate from the pilot/output equation (4.16) together
with the dynamical channel model (4.5). Specifically, we do this by applying the FB

Kalman to the following state-space model

hiyi = (Ing, @ F)hi+ (I1,r, ® G)uy (4.31)

ytlp - (IRI ® Xt[p)ht +Nt1p (432)

i.e., by applying the FB Kalman filter (4.22)-(4.28) with the following substitution

Y — ytlp, Xy — Xt[p, and It,p,N — ITIRI|IP\
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4.4.4 Data Detection

To detect the data, we use the data detection version of the I/O equation (4.18). Upon

multiplying both sides by C* and taking the real part, we obtain

i ReS 8
Y= |H|? ’ +N (4.33)

ImS

where Y and N are 2N, x 1 vectors defined by Y = ReC*Y and N = Re C*N.
Since C is orthogonal, the noise A remains white, and the input can be detected on
an element-by-element basis. We will now demonstrate how to detect the elements of
Re S (the imaginary part can be treated similarly). So let R = {rl, e ,T|R|} denote
the alphabet set from which the elements of Re S take their values. We can evaluate

the conditional pdf f(ReS(n,)|)(n.)) by applying Bayes rule on it which yields

£, P)IH)
7O H)

/(i V() |H)
SR F(D (), il M)

fQ(na)lri, ®) f(ri|H)

SR F (D)l H) f(ri| H)

friY(n), H) =

2
D) —| | r12

e 20%

frilY(n)) = (4.34)

2
P na)—|| H| 12

‘R| - 252
D€ o

We can use this pdf to calculate conditional expectation of ReS(n,) and its second
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moment given the output Y(n.,)

~ 2
19 (na) || H| 12

~ Z'.Rl r-e_ 202
E[ReS(n,)|Y(n,)] = =1t y (4.35)
|n7<nu>—H'H rgl?
e
" )| a2
Rl 2,7 202
~ . T’ie n
BlReS(m,)]2[P(n)] = Z=le (436)
\y<nu>—H'H vyl
P

We can similarly calculate the two moments of the imaginary part. Now equation
(4.35)(4.36), just like (4.17)-(4.19), apply at a certain frequency tone n. So collecting
(4.35) for all tones (n =1,---, N) produces the two moments of the uncoded OFDM

symbols. Specifically, we can calculate

E[ReS8(n,)], E[lmS(n,)], E[diag(ReS(n,))?], and Eldiag(ImS(n,))?] (4.37)

We show in Appendix B that these moments are enough to characterize the first and

second moments F[X] and E[X*X], which are needed for channel estimation.

4.4.5 Summary of the EM-Based FB Kalman

We now have all the elements for the iterative receiver for channel and data recovery,
and for ease of reference, we summarize the receiver algorithm in the following. Given

a sequence of input and output symbols X ¢ and Y7, perform the following operations:

1. Calculate the initial channel estimate h{ (0) by applying the FB Kalman filter

to the state-space model (4.31)—(4.32), i.e. by applying (4.22)—(4.28) with the
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following substitutions

yt yt1p7 Xt Xt1p7 a’nd IT;chN ITsz|[p|

2. Tterate between the expectation and maximization steps for j = 1,..., N :

(a) Expectation:

e Compute the first two moments of the uncoded OFDM symbols
S(1),8(2),---,8(n,), given the output Y¢ and the most recent esti-
mate of the channel, hl (j — 1).
e Use these moments to calculate the moments of X through the rela-
tionships (4.9) and (4.35).
(b) Maximization: Obtain the channel estimate h{ (j) by employing the FB
Kalman to the state-space model (4.29)—(4.30), i.e. by applying (4.22)—

(4.28) with the following substitutions

Ir, ® E[X]
IRI ® Xt E— )
Iz, ® Cov|[X;]'/?
Vi
i — , and
07, R, (P+1)x1

It,p,n — Ir,R,(N4+P+1)

The algorithm can be stopped when the maximum number of iterations Nj., is reached
or when the difference between two consecutive estimates |hg (j) — hg (7 — 1)||? is
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below a certain threshold.

4.5 Two Extensions/Modifications of the FB Kalman

Filter

In the following, we present two modification of the FB Kalman filter described above.

4.5.1 Modification-I: Kalman- (Forward-Only) Based Esti-
mation

One disadvantage of the FB Kalman (summarized in Subsection 4.4.5 above) is the
storage and latency involved. The algorithm needs to wait for all T+ 1 symbols
before it can execute the backward run and hence obtain the channel estimate. One
way around this is to reduce the window size T'. Alternatively, we can run the filter in
the forward direction only (i.e., run (4.22)—(4.26)) for both the initial estimation and
the EM iteration. The algorithm then collapses to the Kalman-based filter proposed

in [64] where the data and channel are recovered within one ST symbol.

4.5.2 Modification-II: Helix Based FB Kalman

The FB Kalman explained in Subsection 4.4.5 involves a forward run (in which channel
and data are estimated using EM algorithm from one symbol and passed on to the
next) followed by a backward run and this whole cycle is repeated for a certain number

of iterations. As the iterations in this case resemble a cyclic process, so this Kalman
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filter can be called Cyclic FB Kalman. One modification of this can be the case when
in the forward run, the EM algorithm is applied for a certain number of iterations on
one symbol so that the channel estimate is refined as much as possible before being
passed on to the next symbol. In the end, a backward run can be applied once. As in

this case the iterations resemble a helix, so it is called a Helix based Kalman filter.

4.6 Simulation Results

The transmitter and receiver illustrated in Figures 4.1 and 4.2 were implemented. The
outer encoder is a rate 1/2 convolutional encoder and the coded bits are mapped to
16-QAM symbols using gray coding. We use the OSTBC commonly known as the
Alamouti code with number of time slots N, = 2 and number of transmitters 7, = 2
[94].

We use spatially correlated MIMO channel model (described in Appendix A) with

transmit and receive correlation matrices

where ¢ = 0.8. Other parameters used are « = 0.8, § = 0.2, and P = 16.

Packets are transmitted at each SNR value until a minimum number of errors
occur. Each packet consists of 12 OFDM symbols transmitted over six ST blocks.
Each OFDM symbol consists of 64 frequency tones and a cyclic prefix of length 16.

The first ST block comprises of 16 pilots while the number of pilots in subsequent
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blocks is fixed at twelve or mentioned otherwise. Two EM iterations were used in all
cases.

In the following, we compare the performance of different implementation of Kalman
filter and study the effect of using outer code and different number of pilots on the

performance of the receiver.

4.6.1 Comparison of Kalman and FB Kalman over Spatially

White and Spatially Correlated Channels

The performance of Kalman and the FB-Kalman is compared in Figure 4.3 over the
two channel models i.e. spatially correlated and spatially white channel model. In
both cases, soft estimate of data is used. The number of pilots used in this case was 12.
It can be observed from Figure 4.3 that both Kalman and FB-Kalman perform closer
to the perfect channel in the case of spatially correlated channel. So, spatial correlation
(practical scenario) makes the performance of both Kalman and FB-Kalman better

as compared to the case of spatially white channel model.

4.6.2 Comparison of Kalman, FB Kalman and Helix Based

FB Kalman

Figure 4.4 compares the performance of the different implementations of the Kalman
filter (Forward Only Kalman, Cyclic FB Kalman and Helix based FB Kalman) over
spatially correlated channel. It can be seen that the helix based FB Kalman filter

outperforms the other two implementations.
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Figure 4.3: BER performance of Kalman and FB-Kalman using Soft data over spatially
white and correlated channel models
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over spatially correlated channel
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Figure 4.5: Effect of using outer code on performance of FB Kalman (Cyclic) and FB
Kalman (Helix) over spatially correlated channel

4.6.3 Effect of Using Outer Code

In Figure 4.5, the effect of using outer code on the performance of the receiver em-
ploying the two implementations of FB Kalman over spatially correlated channel is
presented. It can be observed that by using outer code, the performance of the receiver

is improved quite significantly.

4.6.4 Effect of Using Different Number of Pilots

The sensitivity of the algorithm (using Cyclic FB Kalman and Helix based FB Kalman)
to different number of pilots (six and twelve in this case) has been presented in Fig-
ure 4.6. Clearly, the twelve pilots case outperforms the six pilots case. The same

conclusion can be drawn from Figure 4.7 in which the performance of the two imple-
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Figure 4.6: Sensitivity of FB Kalman (Cyclic) and FB Kalman (Helix) to different number
of pilots using an outer code

mentations of FB Kalman filter has been compared without using the outer code.

4.7 Conclusion

In this chapter we considered a semiblind design for space time block coded MIMO-
OFDM transmission over time-variant spatially correlated channels. This is an ex-
tension of the work done by [96] which proposed a Kalman filer approach to channel
estimation in spatially white MIMO-OFDM systems. All possible constraints on the
channel (the finite delay spread, frequency, time, and spatial correlation) and the data
(the finite alphabet constraint, the cyclic prefix, pilots and the orthogonal space time
block coding) were utilized. The channel estimation part boils down to EM based

forward backward Kalman filter. A relaxed (forward-only) version of the algorithm
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that is able to perform recovery with no latency and hence avoid the delay and storage
shortcomings of the FB-Kalman was also considered. A different implementation of
FB Kalman called Helix based FB Kalman filter was proposed and compared with
the (forward-only) Kalman and FB Kalman (cyclic). Simulation results show the im-
provement in the performance of the receiver when it employs helix based FB Kalman
filter. The performance of the receiver in the presence of an outer code and reduced

number of pilots was also presented.
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APPENDIX A: Channel Model in the Presence of

Spatial Correlation

In what follows, the spatially white channel model described in Section 4.2.2 is pre-
sented for the practical scenario of spatial correlation between the MIMO channels. It
was derived in [96] but its effect on the performance of the receiver was not studied.

We start by presenting the transmit correlation case, and then generalize the results
to deal with the general (transmit and receive) correlation case. In the transmit

correlation case, H (p), the MIMO impulse response at tap p, is given by

H(p) = W (p)T"*(p) (A-1)

where T'/?(p) is the transmit correlation matrix (of size T}) at tap p and where W (p)
consists of iid elements. The matrix W (p) remains constant over a single ST block

and varies from one ST block to the next according to?

Wii(p) = alp)Wilp) + V(1 — 2(p))e= U, (p) (A-2)

where a(p), 3, and U(p) are as defined in Subsection 4.2.2.
Just as we did in Subsection 4.2.2, we would like to construct a recursion for the
tap hlr(p) and subsequently scale it up for the SISO and MIMO cases. Now since

hiz (p) is the (75, t,) element of H(p), we deduce from (A-1) that it is the inner product

3We suppress the time dependence at times for notational convenience.
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of the 7, row of W (p) and the t, column of T2, i.e.

he (p) = w,, (p)t (p) (A-3)

Moreover, from (A-2), we have the following recursion for w,. (p)

wy, 141(p) = a(p)w,, . (p) + V(1 — a®(p))e P u,, 4(p)

Post-multiplying both sides by t'=(p) yields

Wy, 11(P)E (p) = a(p)w., «(p)t (p) + /(1 — a2(p))ePPu,, +(p)t (p)

This means that hl” (p) satisfies the dynamical equation

hyz i1 (p) = a(P)hyz 4 (p) + /(1 = a2(p))e=Pruty: ,(p) (A-4)

where utlr is defined by

ut’ (p) = u,, (p)t" (p)

Concatenating (A-4) for p = 1,2,..., P yields a dynamic equation for the impulse

response

Mz (0) w,, (0)t'(0)

Tz

htz = . =

hy: (P) w,, (P)t*(P)

which is the same as the dynamic equation (see (4.4)) for the spatially uncorrelated
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case

hi 1= Fh! ++ Gutls (A-5)

The only difference from the uncorrelated case is that wt}* is no more white. Rather,

we have

u,, (0)t"(0)
B futeutt] & 5 u, (1)t (1)
| w (P)E(P) |
= (0)uy, (0) t=(Duy (1) -+ 9" (Plu,,.(P)
_ tt;:(0) _
= ) 2 diag(tt;*)
tt;:(P)
where ~ - _ -
t=*(0)t'(0) t., (0)t"(0)
(1)t (1) tr, (1)t (1)
ti: = -
e (P)e=(P) | | . (P)t=(P)

and where the second line follows from the fact that ¢"=*(p) = t,, (p) since TV?(p) is
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conjugate symmetric. In general, we can show that

Elut, ut’ ] =

diag(tt])

diag(ttd)

diag(tt?)

diag(tt3)

diag(tt}, ) diag(tt7,)

diag(ttl*)

diag(ttl™)

diag(tt?{j )

for r, = 7/, and is zero otherwise. Alternatively, we can write this as

Elut, ut’ | =

where

S oT(p)® (I"BT") for r, =1,

O

I~
I
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Collecting (A-5) for all transmit and receive antennas yields

hivi=Ir,r, @ F)hi+ (I1,r, ® G)ut; (A-6)
where
Eluu*] = IR, ® E[utmut;w]
P
= Y I, ®T(p)® (I"BT) (A-7)
p=0

When the channel exhibits both transmit and receive correlation, the IR h continues
to satisfy the dynamical equation (A-6) except that the correlation of the innovation

u is now given by

APPENDIX B: Calculating the Moments of X

In this appendix, we demonstrate that the four moments (4.37) of the uncoded OFDM
symbol 8(n,) are enough to calculate the first two moments of X, F[X] and E[ X" X].
Since X depends linearly on Re §(n,) and Im 8(n,) (see (4.9) and (4.11)), it is straight
forward to calculate the mean of X starting from the means of Re 8(n,,) and Im 8(n,,).

Now from (4.11), we note that evaluating E[X ™ X] boils down to evaluating the cross
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correlation E[diag(X}(n.))diag(X;(n.))] Recall also that

Ny

Xy, (ne) = Z A, n, (M) Re S(ny) + jbe, n, (1) Im S(ny,) (B-1)

Ny =1

This means that calculating the cross expectation boils down to calculating the cross
correlation of Re §(n,), ImS(n,), ReS(n,,), and Im S(nl,) for n,,n!, =1,--- | N,. It is
easy to see that these variables are independent for n,, # n/,. Moreover, since the noise
in (4.33) is white, one can also see that Re §(n,,) and Im 8(n,) are independent. As a
result, we can completely characterize the cross correlation E[diag(X} (n.))diag(X ;(n.))]
and hence the expectations E[X] and F[X " X] starting from the first and second mo-

ments of (4.37).
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CHAPTER 5

CONCLUSIONS AND FUTURE

WORK

5.1 Concluding Remarks

This Thesis has considered blind and semiblind algorithms for channel estimation
and data recovery in OFDM transmission. The first part of the Thesis presented a
blind algorithm with data-centered approach. The blind algorithm boils down to an
integer nonlinear-least squares problem which becomes simpler in the case of constant
modulus data. It was proved that the data can be recovered in an OFDM system
from output data only, irrespective of the channel zero locations and the quality of
channel estimate. To reduce the high computational complexity involved in the blind
algorithm, several iterative methods were proposed. It was found that using Newton’s
method (initialized with a rough estimate of data) performed better than all other

iterative methods proposed. It was also shown that how the CP can be used to improve
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the performance of the OFDM receiver whether operating in blind, semiblind, training
or perfectly known channel modes. Specifically, in this method, data is recovered using
both the linear and circular subchannels as opposed to the conventional method which
utilized only circular subchannel. This method performs well, especially for the cases
when channel has zeros on FFT grid.

The second part of Thesis presented a semiblind channel-centered approach. It was
proved in this part that the transmitted data in OFDM can be assumed Gaussian. As
the noise is also considered Gaussian, this makes the output also Gaussian and its pdf
is easily evaluated. The channel is estimated by maximizing the log likelihood function
given the output pdf. The experimental results unfortunately demonstrated that the
log likelihood function is not unimodal when it is plotted against the channel taps.
Therefore, a semiblind approach was adopted using the steepest descent algorithm
initialized by a rough estimate of channel obtained by using a few pilots and channel
correlation. Methods to reduce computational complexity involved in evaluating the
gradient and log likelihood function were also presented.

The last part of Thesis considered a semiblind design for space time block coded
MIMO-OFDM transmission over time-variant spatially correlated channels. All pos-
sible constraints on the channel (the finite delay spread, frequency, time, and spa-
tial correlation) and the data (the finite alphabet constraint, the cyclic prefix, pilots
and the orthogonal space time block coding) were utilized. The channel estimation
part boils down to EM based forward backward (FB) Kalman filter. Two modifi-

cation/extensions of the FB Kalman filter were presented which include a relaxed
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(forward-only) version of the algorithm (that is able to perform recovery with no
latency) and a helix based FB Kalman filter. The performance of the receiver by
employing the three different implementations of the Kalman filter was presented.
Simulation results showed that the helix based FB Kalman filter outperforms the
other two Kalman filters. The performance of the receiver in the presence of an outer

code and by using reduced number of pilots was also studied.

5.2 Future Work

5.2.1 General Time Variant Case

This Thesis deals with block fading channels i.e. the channel is assumed to be constant
during the transmission of one block. By block, we mean an OFDM symbol for SISO
transmission and a space-time block for MIMO transmission. It is more realistic to
assume that the channel continuously varies with time which is a future research
problem which can be build upon the findings in this Thesis. Specifically, we will
assume that the channel varies within the OFDM symbol (resulting in intercarrier
interference (ICI)) and use the various constraints used in this Thesis to perform

channel estimation, ICI cancelation, and data detection.

5.2.2 Iterative Methods for Non-Constant Modulus Data

In Chapter 2, the blind algorithm presented is valid for constant as well as non-

constant modulus data. The emphasis in the chapter was on constant modulus data
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as things simplified in this case. The approximate methods proposed to reduce the
computational complexity involved in the blind algorithm are also applicable only to
constant modulus data. Iterative methods for non-constant modulus data can also be
developed similar to the methods presented in this Thesis. Of particular importance
is the Newton’s method that was developed and showed very good performance when
initialized using pilots. It is easy to evaluate the gradient and the hessian for the non-

constant modulus case in a similar manner and use it for semiblind data detection.

5.2.3 Improving the Performance of the Semiblind Channel
Centered Receiver

In Chapter 3, a semiblind technique was presented for the channel estimation in OFDM
transmission. Steepest descent algorithm initialized with a noisy estimate of channel
was used. The gradient (of the log likelihood function with respect to the channel)
involved in the steepest descent algorithm was derived. One way to enhance the
performance of the algorithm is to evaluate the hessian of the log likelihood function
with respect to the channel and use Newton’s method [92]. Another way to improve
the algorithm is to devise some techniques (e.g. Genetic algorithm) to find the global

maximum of the likelihood function.
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