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Abstract

This thesis studies the problems associated with adaptive signal processing in the
sample deficient regime using random matrix theory. The scenarios in which the
sample deficient regime arises include, among others, the cases where the number of
observations available in a period over which the channel can be approximated as time-
invariant is limited (wireless communications), the number of available observations is
limited by the measurement process (medical applications), or the number of unknown
coefficients is large compared to the number of observations (modern sonar and radar
systems). Random matrix theory, which studies how different encodings of eigenvalues
and eigenvectors of a random matrix behave, provides suitable tools for analyzing how
the statistics estimated from a limited data set behave with respect to their ensemble
counterparts.

The applications of adaptive signal processing considered in the thesis are (1)
adaptive beamforming for spatial spectrum estimation, (2) tracking of time-varying
channels and (3) equalization of time-varying communication channels. The thesis
analyzes the performance of the considered adaptive processors when operating in
the deficient sample support regime. In addition, it gains insights into behavior
of different estimators based on the estimated second order statistics of the data
originating from time-varying environment. Finally, it studies how to optimize the
adaptive processors and algorithms so as to account for deficient sample support and
improve the performance.

In particular, random matrix quantities needed for the analysis are characterized
in the first part. In the second part, the thesis studies the problem of regularization
in the form of diagonal loading for two conventionally used spatial power spectrum
estimators based on adaptive beamforming, and shows the asymptotic properties of
the estimators, studies how the optimal diagonal loading behaves and compares the
estimators on the grounds of performance and sensitivity to optimal diagonal load-



ing. In the third part, the performance of the least squares based channel tracking
algorithm is analyzed, and several practical insights are obtained. Finally, the per-
formance of multi-channel decision feedback equalizers in time-varying channels is
characterized, and insights concerning the optimal selection of the number of sensors,
their separation and constituent filter lengths are presented.

Thesis Supervisor: Dr. James C. Preisig
Title: Associate Scientist with Tenure, WHOI
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Chapter 1

Introduction

This thesis analyzes the performance of some types of adaptive signal processing
algorithms when the number of observations available to adapt the characteristics of
the algorithms is small. Adaptive processing algorithms, as considered in this thesis,
are those whose goal is to track unknown parameters in real-time but which do not
know a priori the statistics of those parameters or the observations. A general block
diagram of an adaptive processor is shown in Fig. 1-1. The input data are processed
such that the output is in some predefined way close to the reference (desired) signal.
The coefficients, also called weights in a linear processor, are evaluated and updated
based on the input signal, difference between the obtained and desired outputs and
optimization criterion (i.e., objective or cost function) [27]. The format of the input,
structure of the processor, objective function and unknown parameters depend on
a specific application. Three applications of adaptive processing are considered in
this thesis. These are the estimation of the spatial spectrum from observations at
an array of sensors, the tracking of time-varying channels, and the equalization of

communications channels.

13



desired output

input process output
processor
A
1
1
1
1
1
update
> coefficients <

Figure 1-1: Block diagram of adaptive processor.

1.1 Adaptation with Second Order Statistics

1.1.1 Objective Function based on Second Order Statistics

The objective functions corresponding to the applications of adaptive processing con-
sidered in this thesis are such that the processor coefficients obtained as the solutions
to the corresponding optimization problems depend on second order statistics of the
input data. In other words, the unifying feature of the problems studied here is that
the adaptive processing relies on the second order statistics of the data.

Although processing which utilizes higher order statistics is an option that has
been extensively studied [34], this thesis focuses on processing with second order
statistics for at least three reasons.

First, the second order statistics arise naturally in problems associated with Gaus-
sian processes (completely characterized by their first and second order statistics) as
well as problems utilizing Minimum Mean Square Error (MMSE) and Least Square
(LS) error criteria with linear signal and processing models.

Second, the ensemble statistics of the data are unknown in practice and are esti-
mated from the observed data. As will be argued shortly and studied more extensively
in the thesis, the number of stationary observations is usually not sufficient to accu-

rately estimate even the second order statistics. Estimating higher order statistics in

14



this case becomes even more prohibitive.

Third, adaptive processing with higher order statistics requires more computa-
tions, which is a limiting factor in many practical applications. Greater computa-
tional capability requires, in general, a corresponding increase in power consumption

which is often constrained in processors in underwater acoustic applications [10].

1.1.2 Ensemble Correlation and Sample Correlation Matrix

We emphasize that the objective functions corresponding to different adaptive pro-
cessing applications relying on second order statistics are in general different. How-
ever, the solution for the processor weights in all applications depends on the second
order statistics of the input data.

The input (also called received or observed) data at a particular time is a collection
of measurements (i.e., samples) of the received signal. These measurements can be
taken in spatial, delay, or both spatial and delay domains, and are arranged into an
input (also called observation) vector u. In general, u € C™<!, where C is the set of
complex numbers and m is the dimension of the observation space.

The second order statistics of the input data are captured via correlations be-
tween measurements that constitute the observation vector u. These correlations are

formatted into an input correlation matrix, defined as?
R =E [uu”]. (1.1)

The expectation in the above definition is taken over the ensemble of observation
vectors. Note that R € C™*™,

The ensemble statistics of the input signal, and consequently the input correlation
matrix R, is usually unknown and has to be estimated from the observed data.

Assuming the input process is ergodic, the ensemble statistics are estimated via time

!'Note that the number of degrees of freedom is often smaller than the dimension of the obser-
vation space m. The focus of this thesis is not on developing and addressing the problems of lower
dimensional representations.

2This is also the covariance matrix if the input process has zero mean. Without loss of generality,
we assume throughout the thesis that all the input processes have zero mean.
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averaging. A widely used estimator for the input ensemble correlation matrix is the

sample correlation matrix (SCM). The SCM is defined as

R==> u(ku(k), (1.2)
k=1
where u(k) is the observation vector received at discrete time k, while n is the length
of the observation window.

It can be observed that the SCM is an unbiased estimator of the input correlation
matrix. Also, the SCM is the maximum likelihood (ML) estimator of the ensemble
correlation matrix when the snapshots are Gaussian distributed [52]. More impor-
tantly, for a fixed and finite number of coefficients m, as the number of observations
n — 0o, [13]

IR—R| —0, as. (1.3)

where |||| is a spectral norm of a matrix.

A practical interpretation of the above result is that the SCM is an accurate
estimate of the input correlation matrix when the available number of observations
n used to compute the SCM is sufficiently large. The literature usually cites the
empirical result that n should be 3 times larger than m when the input process has
few dominant eigenvalues [43]. Some remarks on this result are made towards the

end of the following section.

1.2 Deficient Sample Support

As pointed out in the previous section, if the number of observations n is sufficiently
many times larger than the number of coefficients m, the SCM is an accurate estimate
of the input correlation matrix. However, this is rarely the case in the applications
considered in this thesis and especially when operating in the underwater acoustic
environment.

The problem of insufficient number of observations might arise as a result of one

or more of the following reasons. First, the statistics of the input signal might be

16



non-stationary because the signal has propagated through a time-varying environ-
ment. A typical example is the wireless communication channel. Effectively, this
means that the time interval over which the input signal can be assumed stationary
is finite and possibly short [49]. Since the adaptation is performed using the statistics
estimated from stationary observations, the number of observation vectors might not

be sufficient to accurately estimate the correlation matrix.

Second, the length of the observation interval that can be used to estimate the
time-varying statistics might not be sufficient. This typically arises in medical ap-
plications where only a limited number of measurements are taken in a diagnostic

test.

Finally, the number of dimensions might be very large such that the number of
observation vectors is small compared to the number of dimensions. The examples
include a sonar system which nowadays might have hundreds to thousands of sensors
or a sensor array in a modern seismic imaging system which might contain several
thousands of sensors [46]. The number of observation vectors in such a scenario is

often smaller than the number of sensors.

An important parameter we often refer to in the thesis is the ratio between the

number of dimensions m and observation vectors n,

m
c=—
n

(1.4)

Note that 1/c is the average number of observations per matrix dimension.

We say that an adaptive processor operates in a deficient sample support (also
called observation deficient) regime when the number of observations n is smaller or
not many times larger than the number of dimensions m. In terms of parameter c,
the observation deficient regime arises when ¢ > 1 or ¢ is not much smaller than 1.
Although not formal, the notion of deficient sample support is important and helps
in gauging the discussion in this thesis.

So far, we have pointed out that deficient sample support arises quite often in

practice, especially in the applications studied in this thesis. Here, we qualitatively
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study how deficient sample support impacts the estimation accuracy of the SCM.
In doing so, the eigenvalues of a matrix are chosen to conveniently visualize and
intuitively infer if and how much the SCM departs from the corresponding ensemble

correlation matrix. Two examples are considered as an illustration.

In the first example, we assume that n observation vectors of a zero mean, unit
power white noise process are received on m sensors. The ensemble correlation matrix
R is the identity matrix of order m and therefore it has m eigenvalues equal to one.
To simulate how the eigenvalues of the SCM corresponding to white noise process
behave, we perform the following numerical experiment [15]. A number of realizations
of SCM’s corresponding to white noise process are generated. Each SCM has order m
and is evaluated from n different observation vectors of white noise process using (1.2).
The eigenvalues of each SCM are computed, all obtained eigenvalues are collected and

the normalized histogram, of area 1, is evaluated.

The plots of normalized histograms for m = 10 sensors and n = 20 and n = 60
observation vectors are respectively shown in the top and bottom part of Fig. 1-2.
As can be observed, the eigenvalues of the SCM are spread around the ensemble
(i.e, true) eigenvalue 1 (whose multiplicity is 10). This indicates that the SCM and
ensemble correlation matrix differ. The amount of spread gives an intuitive indication

of how much the SCM departs from the ensemble correlation matrix.

Finally, note that as the number of observations per dimension 1/c¢ increases from
2 (top figure) to 6 (bottom figure), the eigenvalues of the SCM concentrate around

the ensemble eigenvalue.

In the second example, the input process is of zero mean and its correlation
matrix is such that it has three distinct eigenvalues: 2, 5 and 7. The process is
measured on m = 3 sensors and n = 15 stationary observation vectors are available
for computing the SCM. We perform the same numerical experiment as in previous
example. Namely, a number of SCM’s, each of order m = 3 and computed from n = 15
different observation vectors, are generated. The eigenvalues of each realization are
computed and the normalized histogram of all eigenvalues is evaluated. The histogram

is shown in Fig. 1-3.
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2 observations per dimension
T T

0 0.5 1 1.5 2 25 3 3.5 4

6 observations per dimension
1 T T T T

Figure 1-2: Normalized histograms of the eigenvalues of sample correlation matrices
corresponding to zero mean, unit power, white noise process measured on m = 10
sensors. The number of observations n is 20 in the top plot and 60 in the bottom
plot. The ensemble eigenvalue is 1.
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Figure 1-3: Normalized histogram of the eigenvalues of sample correlation matrices
corresponding to zero mean, colored process whose ensemble eigenvalues are: 2, 5
and 7. The process is measured on m = 3 sensors and n = 15 observation vectors are
received.

The histogram plot in 1-3 shows that the eigenvalues of the SCM are spread
around the ensemble (i.e., true) eigenvalues of the input process. More specifically,
inferring the ensemble eigenvalues from the normalized histogram itself would be a
daunting task. This indicates that the SCM and ensemble correlation matrix differ.
More importantly, this happens even though the number of observation vectors is 5

times larger than the number of sensors (i.e., the number of dimensions) !

As a final remark, we point out that in addition to an empirical result from [43]
stating that 3 observations per dimension are sufficient to accurately estimate the
SCM, the separation between distinct ensemble eigenvalues also plays its role. Namely,
as shown in the considered example, 3 observations per dimension are not sufficient in
order to have the sample eigenvalues start falling in non-overlapping segments around
their ensemble counterparts. However, this number might be sufficient if the ensemble

eigenvalues were well separated.
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1.3 Applications of Adaptive Processing

This section briefly overviews the three applications of adaptive processing that are
studied in the thesis. Their unifying feature is that a problem of deficient sample
support often arises when those applications operate in practical settings. This is in
particular the case in underwater acoustic environment, which is our primary interest.

The notion of deficient sample support is highlighted in the overview of each
application. The illustration is provided in the last part with results obtained from

processing the underwater acoustic data collected in a field experiment.

1.3.1 Adaptive Spatial Spectrum Estimation

Spatial power spectrum estimation consists of estimating the power received at an
array of sensors as a function of direction of arrival.®* This is usually used in the
context of estimating the number of point source signals embedded in the signal that
is received at an array and then estimating their direction of arrival and power. Due
to time-varying nature of the environment, these quantities are changing in time and
an adaptive beamformer tracks the spatial spectrum in real time.

A block diagram of an adaptive beamformer is shown in Fig. 1-4. An array
of sensors is spatially sampling the received signal. The Fourier transform of the
signal received on each sensor is computed. The Fourier coefficients across the array
corresponding to a particular frequency bin of interest is the observation vector for
an adaptive processor. These observation vectors are often called snapshots.

The snapshots are processed through an adaptive processor and its output is an
estimate of the spatial spectrum in a particular direction and frequency bin of interest.
The adaptive processor is a linear, time-varying spatial filter which contains a single
tap per each sensor. The coefficients of the processor are computed and adapted based
on the estimated statistics of the received signal [52]. The number of coefficients being
adapted is equal to the number of sensors and is denoted by m.

The number of stationary snapshots n, used to compute the SCM and in turn

3Note that the spatial spectrum can be mapped into the wavenumber spectrum.
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Figure 1-4: Adaptive spatial spectrum estimation.

the processor coefficients, is finite and often limited due to time-varying nature of the
environment. Therefore, the adaptive processor often operates in the sample deficient

regime.

1.3.2 Time-Varying Channel Tracking

A block diagram of a channel tracking problem framed as an adaptive processing
problem is shown in Fig. 1-5. The unknown channel is modeled as a linear, time-
varying finite impulse response (FIR) filter. Observations of the signal that has
passed through the channel are contaminated with observation noise. The adaptive
processor has access to channel inputs and noisy channel outputs. The estimated
channel impulse response (also called channel vector) is updated at discrete time ¢
based on the estimated channel impulse response at time ¢ — 1 and channel input and
observed noisy output at time ¢ [27] [41].

Following the terminology introduced in Section 1.1, the observation vector at
discrete time t is formed from the input data samples which impact the channel
output at time ¢. The number of these samples is equal to the number of unknown
channel coefficients and is denoted with m. Note that this is the dimensionality of

the observation space.
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Figure 1-5: Channel tracking.

The number of observation vectors n, viewed in the context of previous section, is
tied with how rapidly the channel varies in time. More specifically, even though the
channel input might originate from a stationary process, the adaptive processor might
still operate in the sample deficient regime. Namely, the channel impulse response
at a particular time instant is estimated from the inputs and noisy outputs observed
during the time interval over which the channel is approximately time-invariant such

that the output data is approximately stationary.

1.3.3 Communications Channel Equalization

The wireless communications channels through which signals are often transmitted
are often time-varying and characterized by multipath propagation, which then re-
sults in intersymbol interference and Doppler spreading of the signal. Most techniques
developed for mitigating these effects rely in part or completely on channel equaliza-
tion.

A block diagram of an equalizer is shown in Fig. 1-6. The equalizer input are
samples of the received signal. The equalizer is a processor which coherently com-

bines the received signal energy and consequently compensates for the intersymbol
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interference introduced in the channel. A decision device estimates the transmitted
symbols from the equalizer outputs [41].

The equalizer coefficients depend on channel impulse response and are therefore
adapted according to channel variations. The block diagram in Fig. 1-6 corresponds
to an equalizer with direct adaptation. Depending on the position of the switch, an
equalizer operates in either training or decision directed mode. The coefficients of
an equalizer operating in the decision directed mode are, at discrete time ¢, updated
based on the received signal and the difference between the detected symbol and its
soft estimate at discrete time ¢ — 1. On the other hand, the transmitted symbols are
known a priori when an equalizer operates in a training mode such that the coefficients
are updated based on the received signal and the difference between the transmitted
symbol and its soft estimate.

The number of equalizer coefficients m is the number of dimensions. The estimate
of input correlation matrix is essential in the computation and adaptation of equalizer
coefficients when the objective function is based on second order statistics.

In the context of Section 1.1, the observation vector at discrete time t is a vec-
tor of appropriately arranged input samples of the received signal which impact the
detection of a transmitted symbol at time ¢. The number of stationary observation
vectors n, used in the computation of the SCM, depends on how rapidly the trans-
mission channel varies in time. The relative ratio between the number of equalizer
coefficients m and number of observation vectors n might be such that the adaptation

is performed with deficient sample support.

1.3.4 Underwater Acoustic Environment

The coefficients of adaptive processors described in the previous section are quite often
adapted with deficient sample support. The causes might be time-varying channel,
non-stationary environment, large number of sensors or their combinations. This is
especially the case in the underwater acoustic setting where the underwater acoustic
signals are adaptively processed. This in fact is our main motivation for studying

adaptive processing with deficient sample support. The particular applications are
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Figure 1-6: Channel equalizer with direct adaptation.

underwater acoustic communications and passive sonar.

The main challenges associated with adaptive processing of underwater acoustic
signals arise from the time variability of the underwater acoustic environment [2], [51].
The time variability of the environment is caused by unavoidable drifts of the receiver,
motions of the sources, surface and internal waves, and other moving objects such
as fish. These result in finite and often short coherence intervals during which the
observations are statistically stationary. The time variability of the environment is
usually quantified by the scattering function [58].

In addition to causing deficient sample support, an underwater acoustic envi-
ronment poses a number of other challenges on shallow and deep water underwater
acoustic system design [51], [2]. As such, the motions in the underwater acoustic envi-
ronment together with a relatively small speed of propagation (nominally 1500 m/s)
result in relatively large Doppler spread of the received signals. Further, the acoustic
waves exhibit multiple bounces off the surface and bottom in shallow waters, which
results in long delay spread of the received signal. The delay spread of the commu-
nications signals may extend over several tens to hundreds of transmitted symbols.
Also, the attenuation of the underwater sound is frequency dependent. Finally, the
ambient noise is non-Gaussian and correlated in space and time.

To illustrate the time-variability of underwater acoustic environment and chal-
lenges associated with processing the underwater acoustic signals, some results ob-

tained from processing the acoustic signals measured in a field experiment are pre-
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sented. The field experiment, labeled KAM11, took place in the shallow water off the
coast of Hawaii in summer 2011 with one goal being to study the underwater acoustic
communication channel [28].

The impulse response of time-varying underwater acoustic channel estimated from
the data collected in the field experiment is shown in Fig. 1-7. The horizontal and
vertical axes represent the time and delay, respectively. Therefore, a vertical slice in
Fig. 1-7 is the channel impulse response at the corresponding time instant. As can be
observed, the channel impulse response exhibits time-variations even on short time
scales.

The acoustic signals recorded in the field experiment are received on a linear,
vertical, uniformly spaced 24-sensor array. The distributions of the received acoustic
energy over the space of elevation angles and delays at two different time instants are
shown in Fig. 1-8. The elevation angle is defined with respect to the array such that
90° corresponds to the broadside of the array and 0° corresponds to signals traveling
up from below. The time difference between the plots in the top and bottom part is 45
seconds. The arrival structure of the received signal fluctuates in time and while the
number of arrivals and their directions do not vary significantly in the time interval
of 45 seconds, the amount of energy associated with different arrivals changes in this

time period.

1.4 Thesis Objectives

This thesis studies the problem of adaptive processing in the deficient sample support
regime. The applications of adaptive processing considered are adaptive beamforming
for spatial spectrum estimation, tracking of time-varying channels and equalization
of communication channels. The computation and adaptation of coefficients in the
considered adaptive processors are based on the estimates of second order statistics
of the data. The unifying feature of the considered applications is that the number
of observations is quite often insufficient to accurately estimate the second order

statistics. This is especially the case in the underwater acoustic environment, which is
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Figure 1-7: Impulse response of an underwater acoustic communication channel esti-
mated from the KAM11 field data. The color scale is in dB.
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Figure 1-8: Distribution of received acoustic energy versus elevation angle and delay
at the initial time instant (top plot) and after 45 seconds (bottom plot). The data
used to generate these plots was collected in KAMI1 field experiment. The color
scale is in dB.
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our main motivation. However, the issues associated with adaptation in the deficient

sample support regime often arise in many other practical applications and settings.

The main tool used for studying the adaptation with deficient sample support is
random matrix theory. The random matrix theory characterizes the eigenvalues and
eigenvectors of different classes of random matrices. A sample correlation matrix,
which estimates the correlation structure of the input process, is a random matrix
of our interest. Consequently, the thesis can be viewed as an application of random

matrix theory methods for addressing the problems of adaptive processing.

In short, the thesis analyzes the performance of the considered adaptive processors
when operating in the deficient sample support regime. In addition, it gains insights
into behavior of different estimators based on the estimated second order statistics
of the data originating from time-varying environment. Finally, it studies how to
optimize the adaptive processors and algorithms so as to account for deficient sample

support and consequently improve the performance.

1.5 Organization of the Thesis

The thesis is organized as follows.

Chapter 2 presents background on random matrix theory methods and eval-
uates important quantities needed for the performance analysis in later chapters.
More specifically, the eigenvalue density functions, eigenvalue and eigenvector Stieltjes
transforms and moments of a random matrix are defined. The random matrix models
which describe sample correlation matrices used in the thesis are presented and impor-
tant theorems which characterize Stieltjes transforms corresponding to these models
are stated. Using these characterizations, the moments of the considered sample cor-
relation matrices are evaluated. In addition, two important results which characterize
the expectation and variance of functionals of Gaussian matrices are stated. Finally,
the chapter is concluded with the discussion on how the asymptotic random matrix

theory results are used in practical, non-asymptotic, scenarios.
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Chapter 3 considers a problem of spatial power spectrum estimation with an ar-
ray of sensors in the deficient sample support regime. More specifically, the problem
of regularization * in the form of diagonal loading of a sample correlation matrix, used
in two spatial power spectrum estimators, is studied. In particular, the asymptotic
behavior of two spatial power estimators, their expectations, variances and MSE’s
are analyzed in the limit when the number of snapshots and number of sensors grow
large at the same rate. Due to rapid convergence, the limiting values accurately ap-
proximate the corresponding quantities for finite number of sensors and snapshots.
Further, the study of dependence of the bias and variance corresponding to power
estimators on diagonal loading leads to a conjecture that the variance has negligible
impact on the value of optimal diagonal loading which minimizes the MSE. The be-
havior of optimal diagonal loading when the arrival process is composed of plane waves
embedded into uncorrelated noise is investigated. Finally, the MSE and sensitivity
performances of the optimized power estimators are compared.

Chapter 4 presents a performance study of the RLS algorithm when it is used
to track a channel which varies according to a first order Markov process. The ex-
pressions for signal prediction and channel estimation mean square errors (MSE) are
derived and validated via simulations. The general results are applied for specific
scenarios and as special cases the behavior in the steady-state, performance of LS-
based identification of linear time-invariant channel and performance of the sliding
window RLS algorithm are considered. Finally, several practical results such as those
characterizing the optimal exponential forgetting factor in the exponentially weighted
RLS or optimal averaging window length in the sliding window RLS algorithm, are
obtained.

Chapter 5 presents a performance study of the least squares based multi-channel
Decision Feedback Equalizer when the transmission channel is non-stationary and
modeled as a frequency selective filter which is time-invariant over only short time in-
tervals. The expression for signal prediction MSE is derived and validated via Monte-

Carlo simulations. Further, it is elaborated that the optimal number of equalizer coef-

4Also called, Tikhonov regularization and relaxation.
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ficients is a trade off between two competing requirements such that an equalizer with
relatively short constituent filters can outperform one using longer filters. Finally, the
impact of the number of sensors and separation between them on the equalization
performance of a time-varying underwater acoustic communication channel is stud-
ied. The insights concerning the optimal selection of the number of and separation
between sensors as well as the lengths of the constituent filter are validated using the
data collected in a field experiment.

Chapter 6 summaries the context and adaptive processing problems addressed

in this thesis, highlights the contributions and suggests possible future work.
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Chapter 2

Random Matrix Theory Methods

2.1 Introduction

Random matrix theory is a mathematical area concerned with the characterization of
random matrices. It is usually classified into small and large dimensional (asymptotic)
random matrix theory.

The small dimensional theory studies random matrices of finite dimension. The
small dimensional theory includes the very first random matrix theory result leading
to the joint probability density function of the entries of the Wishart matrix, which is
effectively the SCM of the Gaussian observation process [61]. A brief overview of the
relevant results in small dimensional theory is given in [13]. A compact survey of the
relevant results from the numerical analysis perspective, along with a broader per-
spective of the subject and its intimate connections with the orthogonal polynomials
is given in [16].

The large dimensional theory studies how different transforms of eigenvalues and
eigenvectors behave asymptotically when the order of an underlying random matrix
grows. The birth of large dimensional theory is usually attributed to the Wigner
semi-circle law [59], [60] and Marcenko-Pastur law [33]. Since then, the asymptotic
behavior of random matrices has been extensively studied. Nice overviews of the
results relevant for the applications is engineering areas are given in [54] and Part I

of [13]. The large dimensional random matrix theory is of interest in this thesis and

33



we simply refer to it as random matrix theory.

The random matrix theory has been successfully applied in information theory and
wireless communications since the first result reported in [53]. An overview of random
matrix theory applications for studying a variety of communication techniques from
the information theory perspective is given in Part II of [13]. The random matrix
theory has also been applied in detection and estimation such as for developing new

algorithms for detecting and estimating the number of sources [42], [30].

This thesis exploits the random matrix theory insights and results in the study
of adaptive processing problems associated with adaptation in the deficient sample
support regime. More specifically, we study the problems of time-varying channel
estimation, diagonal loading for spatial spectrum estimation with small number of
snapshots and equalization of time-varying wideband communications channels. The
random matrix theory is a convenient tool used in the analysis of these problems.
Different performance metrics are asymptotically characterized and the obtained ex-

pressions are used to approximate the cases of practical interest.

This chapter introduces the fundamental concepts in random matrix theory, presents
the results relevant for our analysis and evaluates important quantities whose char-
acterization is necessary for the study of adaptive processing problems in the rest of

the thesis.

The rest of the chapter is organized as follows. Section 2.2 defines fundamental
quantities in random matrix theory. Section 2.3 defines eigenvalue and eigenvec-
tor Stieltjes transforms and presents two important theorems which characterize the
asymptotic behavior of these transforms for the random matrix models of our interest.
Section 2.4 defines limiting moments of a random matrix and elaborates how they
can be computed from the Stieltjes transform. The applications of these concepts
and results to sample correlation matrix (SCM) models are presented in Section 2.5.
In particular, the moments of an exponentially weighted and rectangulary windowed
SCM are evaluated and the inverse of the SCM is characterized. Also, important
results corresponding to the SCM of a white noise process are separately presented.

Section 2.6 presents two important results that constitute the Gaussian method. This
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chapter is concluded with Section 2.7 which details how the asymptotic results are

used and interpreted in practical applications.

2.2 Limiting Eigenvalue Density Function

The eigenvalues Ay, Ag, . .., A, of an m-by-m random and Hermitian matrix A,, can be
encoded with a so-called empirical Eigenvalue Distribution Function G (z). This
function is defined as the cumulative distribution function of the discrete uniform

random variable which can take values equal to the eigenvalues of A,,. That is,

1 m
:EZI (ool (Ak); (2.1)

k=1

where I (2) = 1 for a < 2 < b and is zero otherwise.

The derivative of G4 (z) is the empirical Eigenvalue Density Function pa,, (z),

given by o
Han (@) = — ;%(I Ak), (2:2)
where dp(z) is a Dirac delta function.

For some random matrix ensembles, when m — oo, the empirical Eigenvalue
Density Function pa,,(z) converges to a non-random limiting Eigenvalue Density
Function pa(x). The convergence is almost sure and the support of the limiting
function is compact.

An example of a random matrix model whose empirical eigenvalue density function
converges under some relatively mild conditions, often satisfied in practice, is a sample
correlation matrix (SCM) corresponding to white noise process. Such a limiting
eigenvalue density function is given in a closed form and is widely known as Marcenko-
Pastur law [33]. This result is presented in Section 2.5.3.

The SCM corresponding to white noise process is one of the few random matrix
ensembles whose limiting Eigenvalue Density Function can be expressed in closed

form. This is the motivation for introducing other ways of encoding the eigenvalues
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of random matrices.

2.3 The Stieltjes Transform

A possible way to encode the eigenvalues of a random matrix is via the Stieltjes
transform. The Stieltjes transform is particularly useful in the theoretical analysis
of adaptive processing with deficient sample support. This section defines the Stielt-
jes transform and presents important asymptotic characterizations used later in the

analysis.

2.3.1 The Eigenvalue and Eigenvector Stieltjes Transform

In general, the Stieltjes transform S(z) encodes a real-valued density function u(z)

such that

1
S(z) = / o Zu(a:)dx, (2.3)
where the integration is implied over the support of p(x). The Stieltjes transform is
formally defined for S{z} > 0 (3{} denotes the imaginary part of a complex number),
so that the above integral does not have singularities.

The Stieltjes transform is intimately related to the Hilbert and Cauchy transform.
Namely, the principal value of the scaled Stieltjes transform is the Hilbert transform.
Also, the negative value of the Sieltjes transform is the Cauchy transform.

Given the Stieltjes transform S(z), a density function p(z) is easily recovered
using the Stieltjes-Perron inversion formula [13]

p(r) = llim S{S(z + ie)}. (2.4)

T e—0

The Stieltjes Transform for Eigenvalues

In the context of random matrix theory, the Stieltjes transform corresponding to the

empirical Eigenvalue Density Function ua, () is, after substituting (2.2) into (2.3),
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given by

1 < 1
= — 2.
San() = 0 (2:5)

where z is a complex number with positive imaginary part. We refer to Sa,, (z) as
the empirical Stieltjes transform. Recalling that the trace of a matrix is equal to the

sum of its eigenvalues, Sa,, (2) is expressed as
1 -1
Sa,, (z) = —tr{(A,, — z2I)" " }. (2.6)
m

For some random matrix ensembles, when m — oo, the empirical Stieltjes trans-
form Sa,, (z) almost surely converges to a non-random limiting Stieltjes transform
Sa(z). A sample correlation matrix is a random matrix ensemble whose limiting
Stieltjes transform exists under some relatively mild conditions, often satisfied in

practice.

The limiting Stieltjes transform S (2) is the Stieltjes transform (2.3) correspond-
ing to the limiting Eigenvalue Density Function pa(z). Therefore, pa(z) can be
obtained from Sa (z) using the Stieltjes-Perron inversion formula (2.4). This is in fact

the essence of the Stieltjes transform method [13].

The later developments exploit a simple relation between the Stieltjes transforms
of two matrices related via linear transformation. Assuming a matrix B,, is obtained
from A,, as

B,, = aA,, + bl, (2.7)

where a # 0, the Stieltjes transforms Sg,, (z) and Sa,, (z) are related as

a

Sg, (2) = %SAm (Z — b) . (2.8)

This result straightforwardly follows from (2.6). In addition, if Sa,, (2) converges as

m — 00, the relation between the limiting Stieltjes transforms remains the same.

The empirical and limiting Stieltjes transforms encode the corresponding densities

of the eigenvalues. Therefore, we refer to these transforms as eigenvalue Stieltjes
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transforms. The Eigenvector Stieltjes Transform is introduced in the following section.

The Stieltjes Transform for Eigenvectors

Traditionally, the behavior of the eigenvectors of a random matrix is studied by
analyzing the orthogonal projections. As such, it is known that the eigenvectors
of the finite dimensional SCM corresponding to a Gaussian distributed, zero mean,
unit power, white noise process are uniformly distributed on the unit sphere. In
the effort to generalize this result without constraining the process be Gaussian, the
projection of a random vector onto the subspace spanned by the eigenvectors of the
SCM of white noise process is studied [13]. More recently, the angle between the
eigenvector a random matrix and the ensemble eigenvector of the underlying process
is asymptotically characterized in [6].

The eigenvectors of a random matrix are also studied implicitly via quadratic
forms. This approach is more suitable for the applications considered in this thesis
and is introduced here.

Given deterministic vectors s, and s, the eigenvalues and eigenvectors of a random

matrix A,, are encoded via [21]
Fa, (2) =s (A, —2I)'sy, (2.9)

where ${z} # 0 so that Fa, (z) has no singularities. We refer to function Fa, (2) as
the empirical Eigenvector Stieltjes Transform, although it depends on eigenvalues as
well. Note that Fa,, () depends on the vectors s; and so. However, we omit showing
this dependence explicitly in order to keep the notation uncluttered.

For some random matrix ensembles, when m — oo, the empirical Eigenvector
Stieltjes Transform Fja, (z) almost surely converges to a non-random limiting eigen-
vector Stieltjes transform Fa(z). A sample correlation matrix is a random matrix
ensemble whose limiting Stieltjes transform exists under some relatively mild condi-
tions, often satisfied in practice.

The empirical eigenvector Stieltjes transforms corresponding to matrices B,, and
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A,, related via linear transformation

B,, = aA,, + bI, (2.10)

where a # 0, are related as

Fa, (2) = %FAM ("‘ - b) . (2.11)

This result straightforwardly follows from (2.9). In addition, if Fa, (z) converges as

m — 00, the limiting eigenvector Stieltjes transforms are related in the same way.

2.3.2 The Eigenvalue Stieltjes Transform for an important

model

The limiting Eigenvalue Stieltjes Transform of an important class of random matrices
is characterized with the following theorem [14]. The random matrix model considered
in this theorem is essential for our study because it has a similar form to the SCM

model used in the analysis.

Theorem 2.1. Let m and n be positive integers and let

1
A, = —R:XTX"R: (2.12)
n

be an m-by-m matriz with the following hypothesis

1. X 1s an m-by-n matriz with i...d. complex entries of zero mean and unit vari-

ance.

2. R2 is an m-by-m Hermitian positive semi-definite square root of the positive

semi-definite Hermitian matriz R,
3. T =diag(m,...,T,) with ; > 0 for all positive integer-values i,

4. the sequences {GT(x)}22, and {G®™(x)}>_, are tight, i.e., for all e > 0, there

n=1 m=1

exists M > 0 such that GT(M) > 1 —¢& and GR(M) > 1 —¢ for all n, m.
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5. there exist b > a > 0 for which a < liminf,, ,c < limsup,, ., c < b with

c=m/n.

Then, as m and n grow large with ratio c, the empirical Figenvalue Stieltjes Transform
of Ay, Sa,,(2), almost surely converges to the limiting Figenvalue Stieltjes Transform,

Sa(2), where

Sa(z) = Lo (/ MR - zIm) B (2.13)

m 1+ cre(z)

and the function e(z) is the unique solution of the equation

e(z) = %tr {R (/ %R - zIm) 1} (2.14)

such that the sign of the imaginary part of e(z) and z coincide if I(z) # 0 and

e(z) > 0 if z is real and negative.

Note that the limiting Stieltjes transform Sa(2) is expressed in terms of the func-
tion e(z), which is given as the unique solution to the fixed point equation (2.14). The
fixed point equation can be solved numerically, for example, by fixing z and solving
for e(z) via classical fixed-point iterations. The accompanying theorem in [14] shows
that the iterative algorithm converges if e(z) is appropriately initialized. In particu-
lar, the theorem proves the convergence of the iterative method if e(z) is initialized
with e (z) = —1/2.

A more general version of the theorem is stated and proved in [14]. The random
matrix model considered therein is given as the sum of a Hermitian positive semi-
definite matrix and sum of finite number of models of the same type as (2.12) with
different and independent constituent matrices satisfying the same conditions as given
in Theorem 2.1.

As a preview, R is the ensemble correlation matrix of the input to the adaptive
processor. Also, the diagonal elements of T constitute windowing applied to the
observation vectors. The examples of the ensemble correlation matrix corresponding

to the input process consisting of a single or multiple plane waves impinging on an
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array of sensors are (3.113) and (3.117). Note that the inverse of the square root of

the correlation matrix, R*%, is a whitening filter.

In the following, a couple of remarks are made regarding the conditions of the
Theorem 2.1. First, the same characterization of the limiting Stieltjes transform holds
if the entries in X are independent and have finite moments of order 2 + € for some
e > 0. Note that this alleviates the necessity for having identically distributed entries
in X. The existence of moments of order higher than 2 implies that distributions of

all entries in X have light tails® [13].

Condition 3 requires that the matrix T be diagonal. The limiting Stieltjes trans-
form for a more general version of the model which does not impose such a restriction

on the matrix T is characterized in [65].

The sequences in condition 4 of Theorem 2.1 are the empirical eigenvalue distri-
bution functions corresponding to matrices T and R, and are by definition upper
bounded by 1. Essentially, this means that with high increasingly high probability

the eigenvalues of the matrices T and R do not blow out in the limit as m — oc.

As a final remark, note that in addition to taking the limit m — oo, which is
in accordance with the definition of limiting Stieltjes transform, the number n also
grows large. Condition 5 implies that the ratio between m and n is finite and non-zero

number, which further implies that m and n simultaneously grow and scale linearly.

2.3.3 The Eigenvector Stieltjes Transform for an important

model

The limiting Eigenvector Stieltjes Transform of an important class of random matrices
is characterized with the following theorem [21]. As in the previous part, the random
matrix model considered in this theorem has a similar form to the SCM model used

in the analysis.

More specifically, it implies the Lindeberg-like condition [7]
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Theorem 2.2. Let m and n be positive integers and let
Fa,(2)=sf (A, —2I)7"s, (2.15)

be the empirical Figenvector Stieltjes Transform corresponding to the m-by-m matriz

A
1
A, = —R:XX"R:z. (2.16)
n
Assume the following hypothesis hold

1. s1 and sy are m-by-1 deterministic vectors with uniformly bounded norms for

all m,

2. X is an m-by-n matriz with i.i.d. complex entries of zero mean, unit variance

and finite eight-order moment,

3. R? is an m-by-m Hermitian positive semi-definite square root of the positive

semi-definite Hermatian matriz R,
4. R has uniformly bounded spectral norm for all m, i.e., sup,, |R| < oco.

Then, as m and n grow large at the same rate such that ™ — c, where ¢ € (0,00),
|F(2) — F(2)] — 0, (2.17)

almost surely for all z with I{z} > 0. The limiting Figenvector Stieltjes Transform

18 given by
z) = = , .
— N (1 —c—c2Sa(2)) — 2

where Sa(2) is the limiting Eigenvalue Stieltjes Transform corresponding to matrix

A, and N\ and qi are the eigenvalues and eigenvectors of the matriz R.

Note from the limiting result (2.18) that in general the eigenvectors are coupled
with all eigenvalues via the Eigenvalue Stieltjes Transform Sa(z). However, if z —

0~, each term in the sum (2.18) depends on one eigenvector and its corresponding
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eigenvalue. This decoupling effect is the implication of large m,n limit in which all
little perturbations, caused by a large number of random variables which compose
the Eigenvector Stieltjes Transform, get combined in such a way that the variance of

the quadratic form decreases.

Note that model (2.16) is a special case of (2.12) with T = I. In fact, the limiting
Eigenvalue Stieltjes Transform of (2.16), S A(z), can be evaluated using Theorem 2.1

with T = 1.

We point out that the same remark made with regard to condition 1 of Theorem 2.1
also holds here. Finally, note the equivalence between conditions 4 of Theorems 2.1

and 2.2 corresponding to matrix R.

2.4 Moments of Random Matrices

The moments of a random matrix are quantities of our interest. This section defines
the notion of a moment and elaborates how the moments can be computed from the

Stieltjes transform.

The k-th empirical moment M} of a non-singular and Hermitian random matrix

A,, is defined as a normalized trace of the k-th power of its inverse, namely
My =~ {A Y (2.19)
= —1r . .

Note that empirical moment M}, can be expressed in terms of the empirical eigen-

value density function pa, () as
My, = /x_kuAk(x)dx. (2.20)

If the limiting Eigenvalue Density Function of a random matrix ensemble of in-
terest exists, the empirical moment converges as m — oo to a non-random quantity

called limiting moment M;. The limiting moment is given as an expectation corre-
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sponding to the limiting Eigenvalue Density Function

m—00 M,

— 1
M, = lim —tr{AF} = /:z:k,uA(x)dx, (2.21)

where the integration is implied over the support of jia.

The comparison between (2.6) and (2.19) reveals a relatively simple relation be-
tween the Eigenvalue Stieltjes Transform and first moment M;. Although the em-
pirical Stieltjes transform is formally defined for non-real z (in order to avoid sin-
gularities), its support is extended to real z which do not fall inside the support of
the underlying eigenvalue density function. Assuming the sequence of matrices A,
is positive definite, Sa,, (z) is defined for z such that Im{z} = 0 and Re{z} — 07,
which we compactly represent as z — 0~. Hence, using (2.6) the empirical moment
M, is given by

M, = lim Sa,,(2) (2.22)

z—0~

Similarly, the limiting first moment M; is related to the limiting eigenvalue Stielt-
jes transform S(z) (if it exists) via
M, = lim Sa(2) (2.23)
z—0~
The higher order empirical and limiting moments can be obtained similarly from

the empirical and limiting Stieltjes transforms. The k-th derivative with respect to z

of the empirical Eigenvalue Stieltjes Transform (2.6) is given by

0 Sa.(2) _ K —(k+1)

Assuming the sequence of matrices A, is positive definite and order k is finite,
the k-th derivative of Sa,,(2) is defined as z — 0~. Thus, the empirical k-th moment
My, is obtained from the k-th derivative of the empirical eigenvalue Stieltjes transform
Sa,,(z) as

(2.25)



Finally, the limiting k-th moment M, is given from the k-th derivative of the
limiting Eigenvalue Stieltjes Transform by
1 8’“5’ A(Z)

k! z—0-  0zF (2.26)

This method is used to evaluate the limiting moments needed for the performance
analysis of adaptive processors operating in the deficient sample support regime. As a
final note, in a more general framework, other important quantities in random matrix
theory are characterized using the Stieltjes transform and similar methods [22]. The

obtained characterizations are commonly known as Girko estimators.

2.5 Sample Correlation Matrix Models

The models of the sample correlation matrices used in this thesis are introduced in
this section. Also, the limiting Stieltjes transforms corresponding to these models are
characterized and the limiting moments are evaluated. The limiting eigenvalue density
functions of two SCM models corresponding to white noise process are presented in

the last part.

2.5.1 The Moments of the Exponentially Weighted SCM

The exponentially weighted SCM computed at discrete time n from observation vec-

tors u(k) of dimension m, received at discrete times k = 1,2,...,n, is defined as
R(n) => X" *u(kyu(k), (2.27)
k=1

where A € (0, 1) is an exponential forgetting factor. The exponential forgetting factor
A attenuates past observations not relevant for the estimate of correlation matrix at
current time instant. The forgetting factor A is usually very close to 1.

Note that the effective number of observations is controlled by the value of for-

getting factor A. That is, if A is small, only few most recent observations impact the
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SCM (2.27). A common rule of thumb is that the effective number of observations
neg is 1/(1 — X) [27].

The effective number of observations is a relevant quantity in the study of adaptive
processing with deficient sample support when the exponential weighting of observa-

tion vectors is employed.

Random Matrix Model for the SCM

If the ensemble correlation matrix of the arrival process is R, the observation vector

u(k) is modeled as a colored process
u(k) = Rex(k), (2.28)

where R2 is a positive-semi definite square root of the correlation matrix R and
x(k) € C™ is a vector of i.i.d. zero mean, unit variance entries.
From (2.28) and (2.27), the exponentially weighted SCM can be compactly rep-
resented by
R(n) = R2XA(n)X"Rz, (2.29)

where

1. X is m-by-n matrix whose k-th column, x(k), is an observation vector of a zero

mean, unit power white noise and

2. A(n) = diag (A", \"72 ... 1) is a diagonal matrix of order n composed from

the powers of forgetting factor .

The Limiting First Moment of the Exponentially Weighted SCM

In the following, the limiting first moment M, corresponding to the exponentially
weighted SCM is evaluated. As elaborated in Section 2.4, the first step is to charac-
terize the limiting Eigenvalue Stieltjes Transform. This is done by using the result of
Theorem 2.1. Then, the limiting first moment is obtained from the limiting Stieltjes

transform by taking the limit z — 07.
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The exponentially weighted SCM (2.29) is equivalent to the matrix A,, (2.12) up

to scaling when T = I. Namely,

A, = —R(n). (2.30)

Sa(z) = nSx(nz), (2.31)

where S (%) is the limiting eigenvalue Stieltjes transform corresponding to the expo-

nentially weighted SCM R (n).

The empirical Eigenvalue Density Function of A(n) is given by

pan(r) = = 3 dnlr = X', (2.32)

The substitution of (2.30) and (2.32) into (2.13) yields the characterization of the

limiting Eigenvalue Stieltjes Transform of SCM R

n—=k
m n 1+ cA\nFke

nSg(nz) = itr (l i )\n—k(z)R — zI) _ (2.33)

where e(z) is obtained by substituting (2.32) into (2.14) as

~1
()=~ {R (2 AL (2.34)
e(z) = —tr -y - R - :
m n 14 cAn=Fe(z)

k=1

Taking the limit z — 0~ (i.e., I{z} = 0 and R{z} — 07) in (2.34) and denoting

e(0) = lim,_,o- e(z) yields

ﬁ = %Z B (2.35)
k



Similarly, taking the limit z — 0~ in (2.33) yields

n )\n—kz

nM, = % (% > m) tr{R~'}. (2.36)

k=1

We observe from (2.35) and (2.36) that nM; = =tr{ R™*}e(0) and solve for ¢(0)
in terms of M. After substituting the result in (2.35) and rearranging the obtained

expression, the limiting first moment is finally given as a fixed point solution to

n

1 /\nfk
i _ 2.37
M1 Z L)CI'{].:{,fl} + m)\"*’“Ml ( )

k=1 m

Recall that the fixed-point iterative method, if appropriately initialized, converges
to the unique solution of the fixed point equation (2.14). Since the fixed point equa-
tion (2.35) is obtained from (2.14) by taking the limit = — 07, we conclude that (2.35)
has unique solution which can be found by employing the iterative algorithm. Con-
sequently, the limiting moment M is given as the unique solution to the fixed-point

equation (2.37).

Given that the iterative algorithm initialized with e(®)(z) = —1/z converges to the
unique solution of (2.14) [14], the iterative procedures for solving (2.35) and (2.37)
should be initialized with a large negative number. However, since the solutions
to (2.35) and (2.37) are positive reals, an initialization with a small positive number
suffices. The simulations performed to validate the results in later chapters confirm

this observation.

Note that in a special case when A = 1, the limiting moment M is, using (2.37),
given in a closed form
_ 1
M= —tr{R7'}. 2.38
1 m(n _ m) I‘{ } ( )
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2.5.2 The Moments and Inverse of the Rectangularly Win-
dowed SCM

The SCM evaluated from n rectangularly windowed observation vectors of dimension
m has been introduced in Section 1.1.2. For completeness we repeat the definition
here. Namely, given the stationary observation vectors u(k) at discrete times k =

1,2,...,n, the rectangularly windowed SCM is given by

R == u(k)u(k). (2.39)

As already elaborated, if the ensemble correlation matrix of the arrival pro-
cess is R, the observation vector u(k) is modeled using (2.28). Substituting (2.28)
into (2.39), the rectangularly weighted SCM is compactly represented as

~ 1

R = —R:XX"Re, (2.40)

n
where X is m-by-n matrix of i.i.d. zero mean, unit variance entries. Its columns

model observations of a zero mean, unit power white noise process.

The SCM in (2.39) is usually diagonally loaded in order to improve the condition
number of the resulting matrix and for some additional reasons that will become clear

in Chapter 3. The diagonally loaded SCM is given by
R; = R + 41, (2.41)
where ¢ > 0 is a diagonal loading parameter.

The limiting eigenvalue Stieltjes transforms of R and R; are characterized in the

following part.
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The Limiting Eigenvalue Stieltjes Transform of the SCM

The limiting eigenvalue Stieltjes transforms corresponding to the unloaded SCM R

and diagonally loaded SCM Ry are from (2.8) related as
gﬁg (Z) = gﬁ(z - (5) (2.42)

The limiting Stieltjes transform Sg () is found using Theorem 2.1 by setting T = T
in (2.12). Since pr(t) = dp(r — 1), the Stieltjes transform Si(z) is using (2.13)

expressed as

- 1 Top (T — 1)dT -
3 S IOV TR o
Sa(?) mtr (/ 1+ cre(z) R—z m)
1
m

- 1
Z (1+ce(z)™*\g — 2 (2.43)

k=1

where e(2) is the solution to a fixed point equation (2.14) expressed as

o - dofe (/) )

Emj L (2.44)

“ (L4 ce(2)) A — 2

3=
0

To derive a more compact representation of Sg(z), we introduce a new variable

t(z) = 1+ ce(z) which, using (2.44), is given by

= t2)\
tz) =14 — —_—. 2.45
(2) * m ; Ak — 2t(2) (245)
Equivalently,
_ C — Ak
tlz)=1-— _—. 2.4
(2) m kz A — 2t(2) (2.46)

The Stieltjes transform Sg(2) is, using (2.43), expressed in terms of ¢(z) as

- 1 — t(z
S(z) = — ; )%—(72)15(2) (2.47)
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Rearranging the summand in (2.46) and using the above expression yields

t7H(2) =1 —c—czSx(2). (2.48)

Finally, the limiting Stieltjes transform corresponding to the SCM R is obtained
after substituting (2.48) into (2.47) and is given by

1 « 1
_ 1! k . (2.49)
m; (1 —c—czSg(2)) M — 2

Note the similarity in the forms of (2.49) and (2.18). In addition, (2.49) could be
easily obtained from the characterization of the limiting Stieltjes transform given
in [21] and after a bit of algebraic manipulations derived from the characterization

given in [65].

The limiting Stieltjes transform corresponding to a diagonally loaded SCM Ry is
using (2.42) and (2.49) given as the solution to

1 & 1
_E; (1—c—c(z—10)Sg ()))\k—z+(5'

(2.50)

Note that the existence and uniqueness of the solution to the above fixed point equa-
tion follows from the existence and uniqueness of the solution to (2.14). In addition,
the fixed-point iterative procedure converges to the solution for appropriate initial-

1zation.

The Limiting Moments of the Diagonally Loaded SCM

The limiting moments M, and M, corresponding to a diagonally loaded SCM Rs
are evaluated in this part. These results are exploited in the theoretical analysis in

Section 3.5.

As elaborated in Section 2.4, the limiting moment M; is obtained by taking the
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limit z — 0~ in (2.50) and is given by the solution to a fixed point equation

1 m
= _ 2.51
mz 1—c+c§M1)/\k—|—5 ( )

k=1

Note that (2.38) and (2.51) for § = 0 are identical up to a scaling factor n because
the SCM corresponding to (2.38) for A = 1 is not normalized with n.

The limiting moment M, is evaluated, using (2.26), by taking the limit z — 0~
of the first derivative of 5}15 (z) with respect to z. After few algebraic steps omitted

here, the moment M, is given as the solution to

_ii ¢ (My —26M) A + 1
m 1 —c—l—cé]\/[l))\k—i-é)

(2.52)

Given that the solution to the fixed point equation (2.50) exists and is unique, the
solutions to (2.51) and (2.52) exist and are unique. These fixed point equations can be
solved via the classical iterative method which converges if appropriately initialized.
Given that the considered SCM is diagonally loaded with J, we initialize the iterative
methods with respectively 1/6 and 1/§2.

The Inverse of the Rectangularly Windowed SCM

This part characterizes the inverse of the SCM (2.39) evaluated from n rectangulary
windowed observation vectors of dimension m. Assuming the observation vectors
have ensemble correlation matrix R, the SCM is modeled as in (2.40). The limiting

Eigenvector Stieltjes Transform for this model is characterized in Theorem 2.2.

Since the probability of receiving two observation vectors that are identical up to
a scaling is zero, the SCM R is non-singular when n > m.2 Therefore, the support of
the empirical Eigenvector Stieltjes Transform (2.9) can be extended to include z with

3{z} = 0 and R{z} < 0. Taking the limit z — 0~ (i.e., I{z} = 0 and R{z} — 07)

2Note however that two observation vectors can be close to each other at very high SNR’s leading
to an ill-conditioned SCM.
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in (2.17) and (2.18) yields that as m,n — oo such that m/n — ¢ € (0,1),

HR-1g, — Z S;kqf g’“? a.s. (2.53)
where \; and q; are the eigenvalues and eigenvectors of the ensemble correlation
matrix R and s;, and sy are non-zero deterministic vectors with uniformly bounded
norms.

Noting that the limiting quantity in (2.53) is the quadratic form corresponding
to the inverse of the ensemble correlation matrix R scaled by 1/(1 — ¢), it is finally
concluded that as m,n — oo such that m/n — ¢ € (0,1),

5 1
R'— 1—R‘1 a.s. (2.54)
— C

2.5.3 White Noise Process

This part summarizes results concerning the limiting eigenvalue density functions
corresponding to exponentially weighted and rectangularly windowed SCM of white

noise process.

Rectangularly Windowed SCM

The SCM of n rectangularly weighted observation vectors of zero mean, unit variance

white noise of dimension m is modeled as?

~ 1
R = — XX, (2.55)
n
where X is m-by-n matrix with i.i.d. zero mean, unit variance entries.
The limiting Stieltjes transform corresponding to (2.55) is obtained from The-
orem 2.1 with T =TI and R = I. Employing the Perron-Stieltjes inversion for-

mula (2.4), the corresponding limiting Eigenvalue Density Function pg () is, in the

3The cases of input processes of non-unit variance are easily accommodated by including proper
scaling.
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limit when m, n(m) — oo at the same rate such that m/n — ¢ € (0, 00), obtained in

a closed form as

Va—ab-2),

2wcx

pg (2) = max (1 - %, O) dp(z) + (. (), (2.56)

where Ijq ) () = 1 for a < x < b and is zero otherwise. The support of this func-
tion is compact with endpoints a = (1 — y/¢)? and b = (1 + 1/c)?. In addition, all
the eigenvalues of (2.55) almost surely fall within the support of pg(x) in the limit
m,n(m) — oo [4]. Finally, note a non-zero mass at 0 when R is not full-rank.

This result is widely known as the Marcenko-Pastur law [33]. Some other versions
of the law, which do not require identically distributed entries in X are reviewed
in [54]. Essentially, the condition that entries in X are identically distributed can be
abandoned at the expense of imposing the requirement that the entries have finite
moments of order 2 + € for some € > 0 [13].

The plots of Marcenko-Pastur law (2.56) for different values of parameter ¢ are
shown in Fig. 2-1. Note that the ensemble eigenvalue of the considered process is 1
(of multiplicity m). Recall that ¢! represents the average number of observations
per dimension. Therefore, it is intuitively clear that as ¢ decreases, i.e., as more
observations per dimension become available, the eigenvalues of the SCM concentrate
around the ensemble eigenvalue. In other words, the SCM more accurately estimates
the ensemble correlation matrix.

As a final remark, it can be noted from Fig. 2-1 that the limiting Eigenvalue
Density Function is not symmetric around the ensemble eigenvalue. More specifically,
the plots show relatively high probability of observing an eigenvalue smaller than 1.
This implies that the SCM might not be well conditioned when n is not enough times

larger than m. We will return to this observation in Section 4.5.3.

The Moments of the SCM of White Noise

The moments corresponding to the SCM of white noise process can be evaluated from

the limiting Eigenvalue Density Function (2.56) using (2.20).
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Figure 2-1: The limiting Eigenvalue Density Function corresponding to SCM of zero
mean, unit variance white noise process for different values of parameter ¢. The Eigen-
value Density Function corresponding to the ensemble correlation matrix is dp(x — 1)
(shown in green).

For the reasons that will become clear in Chapter 4, we are interested in computing

the limiting moments M; and M, of a model
® = nR + 01, (2.57)

where R is defined in (2.55).

Since the eigenvalues of ® and the rectangularly windowed SCM R are related
through
A(®) = ny (R) Y6 k=1.2,....m (2.58)

the corresponding limiting eigenvalue density functions are related as

o) = o (22 (259)

n

Using (2.56), (2.59), and (2.20), the limiting moments M; and M, are evaluated
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in closed form and given by

- D) 29 —n—ml —
Mlzmax(o,l—%)lJr\/(s +(m—n)2+26(m+n)—|n—m|—9§ (2.60)

) 20m
and
_ N2
c)o 20°m 262m+/82 + (m —n)2 + 25(m + n)

Exponentially Weighted SCM

Here we consider another version of a scaled SCM. It is computed from n observa-
tions of zero mean, unit variance white noise process whose observation vectors are

exponentially weighted with forgetting factor \ as
® = (1 - \)XAX", (2.62)

where X is m-by-n matrix of i.i.d. zero mean, unit variance entries and A =
diag(A\""1 ..., \,1). Note that ® is a consistent estimator in the limit as n — oo
when m and A are finite and fixed.

The limiting Stieltjes transform corresponding to (2.62) can be characterized using
Theorem 2.1 with T = A and accounting for scaling factor 1 — A. It is shown that
as n,m,1/(1 — \) — oo at a non-zero, finite rate ¢ = m(1 — \) € (0,00) the limiting

Stieltjes transform of ® is given as the unique solution to [9]

2qSa(2) = q — log(1 — ¢Sa(2)). (2.63)

As discussed with regard to Theorem 2.1, (2.63) can be solved via fixed-point
iterations, which, if appropriately initialized, converge to the unique solution. The
limiting eigenvalue density function pe(x) of the scaled and exponentially weighted
SCM (2.62) is then obtained from the inversion formula (2.4). Note that the parame-
ter q represents the effective average number of observations per dimension. In that,

it is analogous to the parameter c in the Marcenko-Pastur law.
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The limiting eigenvalue density pg(x) (obtained from (2.63) and (2.4)) has com-

pact support whose upper and lower edges x; and x5 are the solutions to [9]

x=logx+q+1. (2.64)

As a final remark, we point out that the plots of the limiting eigenvalue density
functions of the rectangularly windowed (Marcenko-Pastur law) and exponentially
weighted SCM look alike for appropriately chosen parameters ¢ and ¢ [9]. This ob-

servation is exploited in the analysis in Section 4.7.1.

2.6 Gaussian Method for Random Matrices

The random matrix theory concepts discussed so far focus on defining quantities
that encode the eigenvalues and eigenvectors of a random matrix and proving their
convergence to non-random limits. The stated results provide characterizations of the
limiting eigenvalue and eigenvector Stieltjes transforms for a class of models that is
particularly useful in describing an SCM of an arrival process. These characterizations
hold under relatively mild conditions on input data statistics without restricting the
input data to originate from any specific probability distribution. In addition, the
results prove the convergence to non-random limits without specifying the rates of

convergence.

As opposed to that approach, the Gaussian method requires the arrival process
be Gaussian distributed. In addition, the rates of convergence of different quantities
which encode the eigenvalues and eigenvectors naturally follow from the analysis. To
the best of our knowledge, the Gaussian method has been introduced for the first

time to study the behavior of mutual information in a Gaussian MIMO channel [25].

The Gaussian method is based on two important results which address the ex-
pectation and variance of functionals of Gaussian random variables. These results,

called Gaussian tools, are stated here and applied in Section 3.6.
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We assume that a m-by-n random matrix Y is modeled as
Y = DX, (2.65)

where

1. D2 is the m-by-m positive semi-definite square root of the non-negative definite

diagonal matrix D with uniformly bounded diagonal elements.

2. X is an m-by-n matrix with i.i.d. complex Gaussian entries of zero mean and

unit variance.

Note that the columns of the matrix Y model the observation vectors of Gaussian
distributed input process whose eigenvalues are the diagonal elements of the matrix

D.

An integration by parts formula characterizes the expectation of a functional of a

Gaussian matrix Y modeled as (2.65) [25]

9f(Y)
EY,f(Y)]=dE , 2.66
YL = B |20 (2.66)
where d; is the i-th diagonal element of the matrix D, f(Y) is a functional of a
Gaussian matrix Y whose (7,7) entry is Y;; and Y;; is a complex-conjugate of Y;.
This result is used in order to evaluate the expectations of different quadratic forms.

The Poincare-Nash inequality upper bounds the variance of a functional of a

Gaussian matrix Y modeled as (2.65) [25]

2

var (f(Y)) <> ) diE (2.67)

i=1 j=1

'6;}(/Y) 2+ ‘6f(Y)

Y},

This result is used in Chapter 3 to prove that the variances of different functionals
are upper bounded by quantities which decay to zero in the limit when m and n grow
large at the same rate. Applying the Cauchy-Schwartz inequality, different functionals

are then proved to be approximately uncorrelated.

o8



2.7 Interpretation of Random Matrix Theory Re-

sults

The random matrix theory results and concepts presented in the previous sections
are asymptotic in nature. That is, the number of dimensions m and the number
of observations n used to compute the SCM grow large and scale linearly such that
m/n — ¢ € (0,00). Since the numbers of dimensions and observations in all practical
scenarios are finite, a natural question of how to exploit the random matrix theory
results arises.

Before answering this question, the following numerical experiment is conducted.
Suppose m sensors receive i.i.d. observation vectors of zero mean, unit variance white
noise process. A number of realizations of SCM’s, each computed from n different
rectangularly windowed observation vectors are generated. Then, a set of eigenvalues
is formed either by collecting all the eigenvalues computed from each realization of
the SCM, or by sampling uniformly at random an eigenvalue from each realization
of an SCM. In the final step, a histogram of the obtained collection of eigenvalues is
computed and normalized such that its area is 1. The normalized histogram is shown
in Fig. 2-2 for n = 20 and m = 10. Note that these values of m and n imply that
the SCM is evaluated with 2 observations per dimension, i.e., ¢ = 0.5. The limiting
Eigenvalue Density Function corresponding to this arrival model is characterized with
the Marcenko-Pastur law (2.56). The plot of this function parameterized with ¢ = 0.5
is also shown in Fig. 2-2. Note that the Marcenko-Pastur law (i.e., more generally,
the limiting Eigenvalue Density Function) corresponds to a single realization of the
SCM in the large m and n limit, as opposed to a histogram which is evaluated from
a number of SCM realizations.

The agreement between the normalized histogram and Marcenko-Pastur law in
Fig. 2-2 implies that even though the limiting Eigenvalue Density Function is the
asymptotic result obtained when m,n — oo such that m/n — ¢, where ¢ = 0.5, it
fairly accurately approximates the expectation of the distribution when m and n are

finite and relatively small.
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Figure 2-2: Comparison between Marcenko-Pastur law with ¢ = 0.5 and experimen-
tally obtained Eigenvalue Density Function for n = 20 and m = 10.

The previous example indicates how random matrix theory results are more gen-
erally used in practice [37]. Namely, different limiting quantities (Eigenvalue Density
Function, Stieltjes transforms, moments) are evaluated in the limit when m,n — oc.
However, they converge rapidly with increasing m and n and a good agreement be-
tween the analytical expressions and the experimentally obtained counterparts is
achieved even for relatively small m and n. Therefore the expectations of these
quantities for finite m and n are approximated with the corresponding asymptotic

characterizations parameterized with finite ¢ = m/n.

Formally, provided that the corresponding limiting Eigenvalue Density Function
exists, the expected values of the eigenvalue and eigenvector Stieltjes transforms for

a m-by-m random and Hermitian matrix A,, are approximated by

E[Sa,, (z;m,n)] ~ Sa (2; c= %) (2.68)
E [Fa, (z;m,n)] = Fa (2; c= %) (2.69)

Similarly, the expectation of the k-th order moment for finite m and n is approximated
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with the limiting k-th order moment

E [My,(m, n)] ~ M, <T> . (2.70)
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Chapter 3

Spatial Power Spectum Estimation

3.1 Introduction

Spatial spectrum estimation consists of estimating the power received at an array
of sensors as a function of direction of arrival. The power of the signal arriving
from a particular direction can be estimated using the Minimum Power Distortionless
Response (MPDR) beamformer [52]. The MPDR beamformer array weights depend
on the spatial correlation matrix of the received signal as received at the array of
sensors. Usually, the spatial correlation matrix is unknown and must be estimated
from the received data. Due to the time-varying nature of the environment and the
fact that an array can contain large number of sensors, the number of snapshots
that can be collected over the approximate stationarity of the environment might
be insufficient to accurately estimate the correlation matrix.! Diagonal loading, also
known as Tikhonov regularization, is extensively used to address this problem. This
approach consists of adding a small regularization matrix, usually a scaled identity
matrix, to the estimated spatial correlation matrix, with the goal of reducing the L2
norm of the resulting array weights and thus, the sensitivity of the beamformer to
the model mismatch caused by the deficient sample support. A problem that arises is

how to choose an optimal regularization such that a certain performance metric such

INote also that the spatial coherence of the environment might be lost if the array has long
aperture. This problem is not considered here.
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as mean square error (MSE) is optimized. This chapter considers such a problem.

The statistical characterization of the diagonally loaded MPDR beamformer out-
put has received considerable attention in the literature. The mean value and variance
of the MPDR beamformer output is studied in [11] by assuming a complex Gaussian
received signal, zero diagonal loading in the computation of array weights and that
the number of snapshots is larger than the number of sensors. The probability density
function of the MPDR output when the received signal is complex Gaussian and at
most two signals are present in the sensed field is studied in [37]. The work in [35]
characterizes the expected value of the signal-to-interference-plus-noise ratio (SINR)
at the MPDR beamformer output. A study of the probability density function of the
SNR of the diagonally loaded MPDR beamformer output using the Gaussian method,
introduced in Section 2.6, is reported in [44] and [45].

This chapter studies a diagonal loading problem for two commonly used spatial
power spectrum estimators based on the MPDR beamformer [3]. The MSE between
the estimated and true or spatial power spectra obtained with the ensemble correlation
matrix, is adopted as a performance metric and one of the main goals is to explore how
the optimal diagonal loading changes with steering direction in a snapshot deficient
regime. In doing so, we study how the power estimators behave with respect to
diagonal loading, number of snapshots and number of sensors. This is done in several
steps.

First, we analyze behavior of the power estimators, their expectations, variances
and MSE’s in the limit when the number of snapshots and sensors grow large at
the same rate. It is shown that both power estimators for a fixed diagonal loading
and steering direction almost surely converge to non-random quantities in the limit
when the numbers of snapshots and sensors grow large at the same rate. When
the input process is Gaussian, the variances and MSE’s of the power estimators are
characterized in the limit, along with the rates of convergence.

Second, we study the interplay between the bias and variance in determining the
optimal diagonal loading which minimizes the estimation MSE. We conjecture that

the variance of the considered power estimators does not significantly impact the
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value of the optimal diagonal loading. Thus, the increase in MSE due to diagonal
loading is primarily due to an increase in the squared bias and diagonal loading that
is chosen to minimize the squared bias has an MSE that is close to that of the weights

chosen to minimize the MSE.

Third, we investigate how optimal diagonal loading behaves with respect to steer-
ing direction when the arrival process consists of one or more plane waves contami-
nated with uncorrelated noise. It is shown that the optimal diagonal loading increases
as the steering direction moves away from a point source and follows an oscillatory

behavior.

Finally, the MSE performances of the two power estimators are compared and
is shown that one of them performs better (lower MSE) at the expense of increased

sensitivity to diagonal loading.

The rest of this chapter is organized as follows. A background on MPDR based
power estimation, along with the problem formulation, is presented in Section 3.2. A
suitable representation of the power estimators, two approaches in computing the true
power, main assumptions and simulation scenarios used throughout the chapter are
introduced in Section 3.3. The preliminary insights into behavior of power estimators
when viewed as functions of diagonal loading are presented in Section 3.4. The
asymptotic behavior of power estimators is derived in Section 3.5. The derivation of
the asymptotic behavior of the variance and MSE corresponding to power estimators
is presented in Section 3.6. Section 3.7 analyses how the squared bias and variance
impact the value of optimal diagonal loading. Section 3.8 investigates the value
of the optimal diagonal loading in scenarios in which a single or multiple sources
are embedded in uncorrelated noise. The relative performances of the two power

estimators are compared in Section 3.9. Finally, Section 3.10 concludes this chapter.

Throughout this section, (SH A)i denotes an inner product between a vector s and
the ith column of a matrix A. Similarly, (As) ; is an inner product between the jth
row of A and s. Also, ||A| denotes a Frobenius norm and z = O(«) means that

r < Ka, for some constant scalar K.
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3.2 Background

An array of m sensors receives at discrete time k a signal whose Fourier coefficients
in a frequency bin of interest and across the array constitute an observation vector
u(k) € C™, known as a snapshot. A snapshot contains signatures of the useful signal,
interferers and noise. The ensemble correlation between snapshots received at times
7 and j is

E [u(i)u” ()] = Rap(i— j). (3.1)

where dp(z) is the Dirac delta function. The literature usually refers to the correlation

matrix R as a temporal frequency spatial correlation matrix [52].

The MPDR beamformer passes a signal arriving from a look direction character-

ized by the replica vector v undistorted and minimizes the output power, i.e., [52]

wuppr(Vs) = argmin w/Rw s.t. w’

w

vy = 1. (3.2)

In a simple model of a plane wave arriving from elevation angle 6 on a linear, uniform
and vertical array with inter-element spacing d, the signal replica vector v, is given
by [52)
H
vi(0) = [ 1 e i) | (33)

where u is the signal wavelength. Here, § = 0 indicates a signal propagating vertically
in the downward direction and 6 = 7/2 indicates a signal propagating horizontally
(i.e., broadside to the array). While the model in (3.3) is for a plane wave received
at a linear uniform array, the results developed here are equally applicable to a gen-
eral signal arising in the contexts of non-linear and non-uniform arrays as well as in

matched field processing problems.

The solution to (3.2) is given in a closed form by [52]

-1
R7v,
HR -1y

viR v,

wWyppR (Vs) = (3.4)

The number of sources and their respective received powers can be estimated by
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steering the MPDR beamformer across all possible look directions. Hence, the power

of the signal arriving from the direction corresponding to the replica vector vy is

1

Pyppr(vs) = WﬁPDR(Vs)RWMPDR(VS) = VAR v,

The correlation matrix R is usually unknown and is estimated from the observed
data. We consider in this chapter a sample correlation matrix (SCM) R evaluated

from n rectangularly windowed observations defined as

R == u(i)u”(i). (3.5)

=1

As elaborated in Section 1.2, the number of snapshots that can be collected in the
interval over which the environment can be considered stationary, n, might be insuf-
ficient to accurately estimate R, which leads to one type of model mismatch [52]. To
combat the sensitivity to mismatch and/or to improve the condition number of f{, a

diagonally loaded SCM Ry is introduced
Rs; = R+ 41, (3.6)

where ¢ is a diagonal loading parameter.

The MPDR array weight vector evaluated with a diagonally loaded SCM is the

solution to the following problem

wyppr(Vs) = argmin w/Rw + dwliw st wiv, = 1. (3.7)

Thus, array weight vectors with large L.2 norms are penalized and the L2 norm of
the resulting array weight vector decreases monotonically with increasing 0. Since the
effect of insufficient sample support is a type of modeling mismatch in the SCM [52]
and the sensitivity of the performance of an array weight vector on model mismatch
is proportional to its L2 norm squared, computing the array weights with a diago-

nally loaded SCM will reduce the negative impact of insufficient sample support on
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processor performance. However, reducing the L2 norm of the array weights will also
reduce its ability to resolve closely spaced sources or attenuate nearby interfering
signals while passing the signal from the steering direction undistorted. The choice
of the optimal diagonal loading balances these two factors and, as we show, depends
on both the sample support of the SCM and how far the steering direction is from

nearby interfering signals.

The power of the signal arriving from direction vy is estimated from (3.5) where
the MPDR weights are evaluated using (3.4) with a diagonally loaded SCM R; and
the SCM R is used instead of R in (3.5). That is [3],

HRp-1pR-!
viR; RRj v

pa(& Vs) = R 2
[Vnglvs]

(3.8)

If diagonally loaded SCM Ry is substituted in (3.5) instead of R, an alternative and

more compact form is obtained [3]

1

T
ViR v

B,(6,v,) = (3.9)

Broadly speaking, this chapter studies how diagonal loading impacts the perfor-

mance of these two adaptive beamformers in the snapshot deficient regime.

The performance of the power estimators (3.8) and (3.9) is measured via esti-
mation mean square error (MSE). Given a steering direction v,, the MSE of the
power estimator P is viewed as a function of the loading 0 and represented via the

bias-variance decomposition as
MSE(5) = E? [P(a) - P} + var (13(5)) , (3.10)

where the first term is a squared bias, which we denote by bias2(5), while P is the
true power of the signal arriving from the considered direction vs. In the absence of

a subscript, P refers to either of the two estimators.
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The optimal diagonal loading dp is defined as
dopt = argming MSE(J). (3.11)

In addition, a diagonal loading which minimizes the squared bias is denoted by gopt

and formally defined as

dopy = argming bias?(9). (3.12)
This chapter develops an understanding of how the MSE performance in a snap-

shot deficient regime depends on diagonal loading. In achieving this, we study how

a diagonal loading §, number of sensors m and number of snapshots n impact the

squared bias and variance of the power estimators.

3.3 Preview and Assumptions

This section introduces an alternative expression for power estimators, presents a
particular model for the snapshots and summarizes the assumptions used in the the-
oretical analysis. Also, the true power of a signal impinging upon an array is defined
using two different approaches. Finally, two scenarios used in the simulations that

validate the insights and derived characterizations in this chapter are presented.

3.3.1 Alternative Expressions for Power Estimators

The power estimators P, and P, are represented via quadratic forms @)y, defined as
Qi(0) = vIRS v, (3.13)

and viewed as functions of diagonal loading ¢ for a fixed steering direction vs. There-

fore, the power estimator P, is expressed as

1

ﬁb(é, VS) = Ql—@

(3.14)
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On the other hand, solving (3.6) for R and substituting it into (3.8) yields

fo{gl <f{5 — 61) f{glvs

p(1(57 Vs) = R D)
[Vnglvs]

1 —6Q2(6)

Qu(d)  Q10)

(3.15)

The analysis throughput this chapter uses these two alternative expressions for

the power estimators.

3.3.2 Gaussian Snapshot Model

Assuming the ensemble correlation matrix of the snapshots is R, the rectangularly

windowed SCM (3.5) is modeled as described in Section 2.5.2 as

1

— ~R:XXRz, (3.16)
n

R
where X is a complex m-by-n matrix with i.i.d. entries of zero mean and unit variance.
R: is the Hermitian positive definite square root of the correlation matrix R.

In the asymptotic study of the variances associated with power estimators, we
assume the input snapshots are Gaussian distributed.? This assumption allows us to
represent the SCM in a more convenient form.

The eigenvalues of the correlation matrix R are denoted by Ay, Ag, ..., A\,,, and
collected into a diagonal eigenvalue matrix D, such that the eigen-decomposition of
R is given by R = QDQ. Using (3.16), a diagonally loaded SCM (3.6) is expressed
as

~ 1 1 1
R; = EQDEQHXXHQDEQH + oL (3.17)

Since the received snapshots are Gaussian, matrix X is unitary invariant. Then,
since Q is a unitary matrix, p(Q¥X) = p(Q) where p(B) denotes a joint probability

distribution of the elements of a matrix B. Therefore, statistically, a matrix Q#X

2Note that the corresponding SCM R has Wishart distribution.
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in (3.17) can be replaced by X. Hence, introducing
Y = D2X, (3.18)
a diagonally loaded SCM R; is in a statistical sense equivalently represented as

1
R; = —QD:XX’D:zQ + I
n
1
= —QYYHQY + I
n
1
= Q (—YYH + 51) QF. (3.19)
n
Note that the right hand sides of (3.17) and (3.19) are not equal, but have the same

joint probability distribution of the elements. Consequently, the moments of their

functionals are the same.

Using (3.19) and definition (3.13), a quadratic form @ is expressed as

-1
Qr = vIQ (%YYH + 61) Q"v, (3.20)

= thsTH"(t)s, (3.21)
where s = Qfv,, t = § and

H(t) = (I + %YYH) B (3.22)

is a resolvent matrix.

Note that the quadratic forms Q) are functionals of Gaussian matrix Y (3.18)
which satisfies the conditions of integration by parts formula (2.66) and Poincare-
Nash inequality (2.67). Thus, under the assumption that the received snapshots are
Gaussian distributed, we evaluate the variances of the power estimators using the

Gaussian method.
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3.3.3 Assumptions
The main assumptions used throughout this chapter are listed here. Namely,

1. The number of snapshots n and number of sensors m are of the same order. If

not specified otherwise, this means that
m m
0 < lim inf — <lim sup — < oc. (3.23)
n n

Note that m/n does not necessarily need to converge. All what is required is
the ratio be non-zero and finite. Note that this condition also implies that m

and n scale linearly in the limit.

2. The eigenvalues of the ensemble correlation matrix R are uniformly upper

bounded for all m, i.e.,

max{A;, Ao, ..., An}t < D, < 00 (3.24)

~

3. The eigenvalues of the SCM f{, denoted by 5\1, ..., A\ are uniformly upper

bounded for all m, i.e.,
max{ i, ..., Am}t < Dy, < 00 (3.25)

Note that these eigenvalues are lower bounded by some dy, > 0.

4. The norm of the signal replica vector, v, is uniformly upper bounded for all m
such that
Vsl = lIsl| < Sp = O(Vm). (3.26)

Note that for any array in a plane wave environment where the magnitude of

each element of the replica vector equals 1, [|v,| = /m.
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3.3.4 Definitions of True Power

The estimation MSE performance of power estimators characterizes how ”close” an
estimate is to the true value of the power. While there is no ambiguity what true
power is, we introduce here an alternative definition which is in some sense better

suited for the study of estimation performance in snapshot deficient regime.

Traditional Definition of True Power

For completeness, the traditional® way of defining the true power corresponding to a
specific arrival model is presented in this part.

Namely, if the received signal is composed of a number of signals, each having
power P; and impinging on the array in the direction described by a replica vector

v;, the true power in the steering direction vy is defined as [26]

gilve) it v, # v,
P(vy) = m (3.27)

2
op(vs) s —
P+ == i v = vy,

where 02(v,) is the level of the noise power spectral density in the direction described

by vs. We assume the noise is uncorrelated and the inter-element spacing is half-a-

2

v*

wavelength such that o?(v,) = o

Alternative Definition of True Power

Alternatively, true power can be defined as the power that would be estimated if the
ensemble correlation matrix R was known.* Since no loading is needed in this case,
this power is given by

p—— 1 (3.28)

vER v,
The justification for this definition is found in the fact that even when the correlation

matrix R is known, the estimators P, and P, are unable to accurately estimate the

3Traditional, in the sense that it is usually used for the power demnsity spectrum estimation of
time series data.

4In fact, this is a more useful definition in the context of spectrum estimation using an array of
Sensors.
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power when steering very close to the source direction. When the SCM R is estimated
from a limited number of snapshots, the best that one can do is to approach the

performance achieved with a known correlation matrix R.

3.3.5 Simulation Scenarios

The theoretical results developed in this chapter are validated via Monte-Carlo simu-
lations. A standard, vertical, linear array with «/2 (half-a-wavelength) separation of
the elements is considered in the simulations. In addition, a spatially uncorrelated,
zero-mean noise with a variance of one corrupts the signal snapshots. The following

two different arrival structures are considered.

- In Scenario 1, 2 signals are arriving at elevation angles of 90° and 92° with
respect to the broadside of the array and each has power 10 (i.e., the SNR is
10 dB). The array contains 30 sensors and 50 snapshots are used to estimate
the SCM. Note that the ratio between the array aperture and wavelength is 15.
Also, note that ¢ = 0.6 and the normalized trace of the ensemble correlation

matrix of the input process is 21.

- In Scenario 2, 2 signals are arriving at elevation angles of 90° and 94° with
respect to the broadside of the array. Their SNR’s are respectively 1 dB and 5
dB. The array has 40 sensors and the number of snapshots available to estimate
the SCM is 25. Note that the ratio between the array aperture and wavelength is
20. Also note that ¢ = 1.6 and the normalized trace of the ensemble correlation

matrix is 5.42.

3.4 Preliminary Results on Behavior of Power Es-

timators

The power estimators P, and Pb, viewed as functions of diagonal loading 4, are studied

in this section. In particular, some results concerning the behavior of squared bias and
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variance with respect to diagonal loading ¢ are presented. Throughout the section,
we do not explicitly show the dependence on steering direction v, in the notation for

power estimators, i.e., with slight abuse of notation we write ]3(1(5) and Pb(é)_

3.4.1 Dependence of Squared Bias on Diagonal Loading

A study of how the squared bias, bias®(§), depends on ¢ is centered around exploring
how the estimators and their expectations depend on . The results concerning the

behavior of the estimators ﬁa and 151, are summarized in the following lemma.

Lemma 3.1. For any (Hermitian non-negative definite) SCMR and ford >0, under

assumption 3., the following holds

~

1. By(0) > P,(8), with equality if and only if § = 0.

2. pa(é) s monotonically increasing for 0 < 6 < oo, unless all the eigenvalues of
R are equal. Its slope is zero at 6 = 07 (i.e., when & approaches 0 from the

positive side) and when § — 0.
3. pb((S) is strictly monotonically increasing for all 0 < § < oo.

Proof. 1. From (3.14) and (3.15), two power estimators are related as

Bo(8) = By(5) - 5%

Since the sample eigenvalues are uniformly upper bounded, () > 0. Therefore,

B, > P,. The equality holds when ¢ = 0.

2. Denoting the eigenvalues and eigenvectors of R with \; and q;, the power esti-

mator P, is using (3.8) expressed as

N —2
s bA (&b
" = <Xi+6)2 <Zl Xi+5> ’
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2. Taking the first derivative of P, with respect to & yields

d_ﬁa B bibj (5\1 — ;\j>2 < L) -2
" Qéi’;j (&+5>3 (% +5)3 Z N+d) (3:29)

where b; = |[viq;

P,

Therefore, unless all the eigenvalues of R are equal,

is positive for finite,
non-zero loading . On the other hand, the slope of P, is zero for § = 0 and
when 6 — oco. Consequently, P, is convex when & — 0% and concave when
§ — oco. Furthermore, P, converges to a finite value both when § — oo and

when § — 0T.

. The estimator Pb can be expressed in terms of b; and 5\1 as

-1
. =,
b= <; Ai+5>

The first derivative of P, with respect to loading ¢ is then given by

N -2
dP, b; b;
d—;:;<&+5)2 <Z;\i+5> |

i

Since ‘%b > 0, the estimator P, is a strictly increasing function. Its slope is

positive at § = 0. When § — oo, its slope converges to 1/m.

O

In words, both estimators P, and P, are monotonically non-decreasing functions

of 6. While P, converges to a finite value as § — oo, the estimator P, is unbounded.

For the same non-zero loading 4, the estimator 151, is greater than 15(1.

These results carry over to E [Isa((S)} and E [H((S)} whenever the derivative and

expectation can interchange the order. The following lemma summarizes how the

expected values of the power estimators behave when § = 0 and 0 — oo. The result

corresponding to the case of § = 0 follows from later development, but is presented

here for completeness.
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Lemma 3.2. Assuming the expectation is taken over all possible realizations of the

SCM R and & >0,
1. For any fized m and n, lims_,. E [pa(é)] = #VERVS.

2. In the limit when m,n — oo at the same rate such that ™ — c € (0,1), for both

estimators, ]3(0) — ﬁ, almost surely.

Proof. 1. When 6 — oo, the MPDR beamformer becomes a matched filter (i.e.,

the conventional beamformer) with array weight vector w(v,) = ;3%-. There-
fore,
. ~ 1 HA
515210 P,(0) = Vs Rv,. (3.30)

The proof is completed after taking the expectation of both sides of (3.30).

2. This result follows directly from Lemma 3.4 by taking § = 0. Recall that due

to rapid convergence,

1—m/n
HR-1v_

viR v,

E [15(0)] ~ (3.31)

Note that if m > n and 6 = 0, both power estimates are equal to 0, unless some

sort of subspace processing is employed.

O

The functional dependence of E [}5@] and E [}ﬂ on diagonal loading ¢ is visualized
in Fig. 3-1. Although the plot is generated for a specific scenario, this behavior is
typical.

So far we have considered how power estimators and their expectations depend on
diagonal loading. We now examine how the squared bias associated with the power
estimators depends on diagonal loading. Namely, the behavior of the squared bias is
directly implied from the preceding results and summarized as follows. As such, for

a non-negative diagonal loading ¢,

1. The squared bias corresponding to the power estimator P, attains a unique

global minimum, equal to zero, at a finite, non-zero 5opt if the true power P satis-
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Figure 3-1: Typical behavior of the expectations of the estimators P, and P,. The
scenario used to generate the plots is described in the caption of Fig. 3-28. The
steering angle is 89°. The normalized trace of the ensemble correlation matrix of the
considered model is 21.

fies E [}5&(0)} < P <lims_,.o E [13(1(6)} If the true power P > lims_,o, E [Pa(é)],

then the squared bias corresponding to P, decays as 0 — oo.

2. The squared bias corresponding to the power estimator P, attains a unique
global minimum, equal to zero, at a finite, non-zero Sopt if the true power P

satisfies E [H(O)] < P < o0.

3. If the true power P < E [}3(0)} , then the squared bias of either of the estimators

is minimized at dop¢ = 0.

4. The squared bias is monotonically decreasing for 0 < § < Sopt and monotonically

increasing for 6 > Sopt.

3.4.2 Dependence of Variance on Diagonal Loading

A

This part presents results which show how the variances of the power estimators P,
and P, behave with respect to loading 4.

First, under assumption 2, the norm of the SCM R is uniformly bounded and
consequently P,, P2, P, and P2 are all uniformly bounded. This implies that the first
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and second moments of the estimators are also bounded. Therefore, the variances of
the power estimators are finite for a finite loading ¢.

Note that as § — oo, P, converges to the power estimator associated with the
matched filter, whose variance is finite. Consequently, the variance of Pa(é) is finite
as 0 — 00.

In general, var < (0 )) # var (Pb(é)). However, it turns out that these variances
are equal when § — oo. From that result, we conclude that the variance of b, is
finite in the limit 6 — oco. In addition, if the input process is Gaussian, we are able
to analytically characterize this variance. The results are summarized and proved in

the following lemma.
Lemma 3.3. Under assumption 2, the following holds,
1. lims_, o var (Pa(6)> = lims_, oo var <]3b(5)>

2. If the received snapshots z(i) are Gaussian distributed, then

] . (Vf RVS)2
alggo var <Pa(5)) = (3.32)
Proof. 1. The difference between the two variances is after simple algebraic ma-
nipulations expressed as
var (Pa> ~ var (Pb) — E[AB] - E[A]E[B], (3.33)

where A = 56%2 and B = 5Q2522Q1. The goal is to find the limit of (3.33) when
1
0 — oo. This is solved by considering the leading order terms in A and B. To

do so, the quadratic form Qy, k € {1,2} is expressed as

. —k
Qr = tka <tR+I) Vg

- Z Vi ail” (3.34)

t)\ + 1)*

~

where ¢t = 1/4. In the t — 0 regime and since the eigenvalues \; are upper
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bounded, th < 1. Therefore, using the Taylor series expansion of (1 + tA;)~*

yields
Q1 = tY (-1)tq, (3.35)
7=0
Q2 = ) (-1)(j+ tla;, (3.36)
j=0

where a; = v Riv,. Substituting (); and ) into expressions for A and B

yields
1 2(11 3@275
A= — - SR O (3.37)
1 t
= 2100 (3.38)

Simple algebra further shows that E [AB] — E[A] E [B] = O(t), and thus

lim var (Pa> — var <]5b> = 0. (3.39)

d—00

Since limg_, o, var (Pa) exists, the two variances become equal when § — oo.

2. Pushing the limit operator inside the expectations and using (3.30) yields

Jin v (9)) = var (o vE R, )

P,
{ { HRVS } E2[ vaSH. (3.40)

Substituting Ry from (3.19) with § = 0 into (3.40) yields

lim var (R((S)) _ [E [(SHYYHS)2] - E° [SHYYHSH : (3.41)

500 n?m?
where s = v7Q. The first expectation in (3.41) is evaluated by unfolding the
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squared quadratic form and applying the integration by parts formula (2.66),

E [(SHYYHS>2] _ Z sfsks;SrE [}{ijyk?y-pq}/:;}

1,7,k,p,q,T

a oYY, Y.
@ Z OETEACRN —( kgyiq q>

i,5,k,p0,q,T ij
= Y sisusy s NE [00Y00 Y + Vi Yig0i 6]

1,7,k,p,q,T
DS srsistse A (pOkiGor + ASp0iabirdig)

t,3,k,p,q,7
= (sHDs)2 (n* +n), (3.42)

where & is obtained by applying (2.66) with f(Y) = Y}5Y,, Y%, while US
obtained in a similar way with f(Y) being Y} for the first term and Y} for the
second term in the summand. Substituting (3.42) into (3.41) and noting that
E [s"YY"s| = nsDs and s"Ds = v,Rv,, the proof is completed.

O

Note that from the last part of the preceding lemma, we conclude that for Gaussian
input process, if the number of senors and observations are of the same order, as
formalized in assumption 1., the variance of both estimators is O(m™3) (recall that

under assumption 4, ||vg|la = O(m)).

3.5 Asymptotic Behavior of Power Estimators

This section characterizes the asymptotic behavior of power estimators ]3(1 and Pb for
a fixed diagonal loading ¢. The theoretical result characterizing how power estimators
and their expectations behave in the limit when m,n — oo such that m/n — ¢ €
(0, 00) are presented in the first part. Then, an asymptotically unbiased spatial power
estimator is proposed. Finally, in the last part, the obtained results are validated via
simulations. Throughout the section, we do not explicitly show the dependence on

diagonal loading ¢ in the notation for power estimators, i.e., with slight abuse of
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notation we write P,(v,) and P,(vy).

3.5.1 Asymptotic Analysis of Power Estimators

The asymptotic analysis of power estimators P, and P, is performed in the limit
when both the number of snapshots n and the number of sensors m grow large at
the same rate so that m/n — ¢, ¢ # 0. The assumption that m and n grow at the
same rate captures the fact that we often do not have enough snapshots to estimate
accurately the input correlation. On the other hand, the assumption that m,n — oo
does not have practical justification, but is simply a mathematical necessity which
enables analytical derivations.

The following lemma characterizes the asymptotic behavior of power estimators

pa and pb‘

Lemma 3.4. Under assumptions 2 and 4, in the limit when m,n — oo at the same

rate, i.e., ™ — c € (0,00),

P,(vy) = O jQQ a.s. (3.43)
1
and
ﬁb(vs) — _L a.s., (3.44)

1
where Q1 and Q4 are the quantities that the quadratic forms Q1 and Qs converge to

in the limit. They are given by

- N arqy
_ _ . 3.45
Q= ;/\k(l—c+c5M1)+6V (345)
and -
_ A M oMs) +1
0=y RS, (36)

)\k 1 —c+c5M1) +(5]
where My and M, are the limiting moments corresponding to diagonally loaded SCM

of the rectangulary windowed snapshots.
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Proof. The convergence results (3.43) and (3.44) directly follow from the convergence
of quadratic forms @; and @2, and (3.14) and (3.15). The convergence of @); and @3

is proved using Theorem 2.2.

The empirical Eigenvector Stieltjes Transforms corresponding to SCM R and di-
agonally loaded SCM Ry are defined with respect to the signal replica vector v, (i.e.,

81 = S = Vs)7

Fp(z) = vl (f{ — zI) - Vs (3.47)

R -1
Fgr,(2) = v <R5 - ZI) V. (3.48)
These transforms are using (3.6) and (2.11) related as

Ff{g (Z) = FR(Z - 5) (349)

The existence and characterization of the limiting Eigenvector Stieltjes Transform
corresponding to a random matrix model (3.16), used to describe the SCM R, is
stated in Theorem 2.2. With the assumptions that the spectral norm of the ensemble
correlation matrix R and norm of the signal replica vector v, are uniformly bounded

(assumptions 2 and 4), the conditions of Theorem 2.2 are met. Therefore,

Fa(z) = Fx(2) as, (3.50)
where
_ — viqiqflv,
F = 5 L . 3.51
r(2) ZZ1 i (1 —c— czSR(z)) -z ( )

Recall that Sg(z) is the limiting Stieltjes transform corresponding to the SCM R.

The existence of the limiting eigenvector Stieltjes transform directly follows from (3.49)

and (3.50). It is characterized using (3.49) by

F_’Rg (Z) = FR(Z - (5) (352)



The quadratic form @), is related to the empirical eigenvector Stieltjes transform
corresponding to diagonally loaded SCM as

Q1= lim Fy (2) (3.53)

z—0~

Recall that z — 0~ compactly represents S{z} = 0 and R{z} — 0~. Note that this
limit exists because either § > 0 or n > m with zero probability of receiving two

snapshots that are identical up to a scaling.

Hence, we conclude from (3.50) and (3.53) that the quadratic form @, almost
surely converges to non-random ), given by

Q1 = lim Fz(z —9).

z—0~

Finally, taking the above limit and recalling that the limiting moment

M, = lim Si(z — ), (3.54)

z—0~

we obtain (3.45).

The quadratic form ()5 can be expressed in terms of the first derivative of the
empirical Stieltjes transform corresponding to diagonally loaded SCM (provided it is
analytic) as

Q> = lim L (2). (3.55)

As already pointed pointed out, this limit exists because either § > 0 or n > m and
the probability of receiving two snapshots identical up to a scaling is zero. Therefore,

from (3.50) and (3.55), the quadratic form @2 almost surely converges to non-random

QQ, given by

_ ) d
@2 = lim - Fr(z—0).

Taking the above limit and recalling (3.54) and

= 1. 05
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yields (3.46). O

The limiting moments M; and M, in (3.45) and (3.46) are for diagonally loaded
SCM evaluated from rectangularly windowed snapshots (observations) character-
ized in Section 2.5.2 and given as the solutions to the fixed point equations (2.51)
and (2.52).

In comparison to the approach used here, note that [35] characterizes Q; as a
part of the study of the SINR at the MPDR output. The deterministic equivalent Q;

obtained therein is given in terms of the unique solution By (in a certain set) to

m

Bo=n £~ )i+ 0 (1+ cBo) (357

Also, the study in [35] uses the true correlation R rather than R in the definition of
the power estimator (3.8). We believe that the estimator as defined in (3.8) is better

suited for the spatial spectrum estimation.

3.5.2 Asymptotically Unbiased Spatial Power Estimator

The convergence result established in the previous part is used here to develop an
asymptotically unbiased power estimator with respect to the alternatively defined
true power (3.28).

First, assuming that the number of snapshots n is greater than the number of
sensors m, recall that the power estimators P, and P, are equal for diagonal loading
d = 0. Substituting 6 = 0 in (3.44) yields that in the limit m,n — oo such that

n>mand 2 —ce (0,1)

- 1-c
P(vy) > ————— as. 3.58
( S) VfR_IVS ( )
Recalling that the estimated spatial power for known correlation matrix R is given

by 1/vER™'v,, we conclude that the unloaded power estimator is asymptotically

biased with respect to the true power evaluated using (3.28).
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The asymptotically unbiased power estimator P""(v,) is then obtained from (3.58)

by dividing the unloaded estimator P,(v,) with 1 — ¢ and is given by

N 1 1
ub _
POV = e m (3.59)

where m is the number of sensors, n is the number of observations and ¢ = m/n.

Note that while division by (1 —¢) in (3.59) produces an asymptotically unbiased
estimator, the variance of the obtained estimator increases 1/(1 —¢)? times. This has
detrimental effect on the quality of the estimation if the number of observations n
is only slightly higher than the number of sensors m. For example, if ¢ = 0.9, the

variance increases 100 times!

3.5.3 Approximate Expectation of Power Estimators

As has been shown, both power estimators almost surely converge to corresponding
deterministic quantities in the limit when m,n — oo at the same rate such that
m/n — ¢ € (0,00). According to the dominated convergence theorem [7], if power
estimators P, and P, are uniformly bounded as m,n — oo, their expectations con-
verge to the same deterministic quantities. Indeed, under assumptions 2, 3 and 4, P,
is uniformly upper bounded for all m and n = n(m). Similarly, power estimator b, is
under same assumptions uniformly bounded for all m and n = n(m) , provided that

diagonal loading is finite. Therefore, the power estimators converge in expectation,

E[ﬁa(vs)] = Ql%@ (3.60)
E[ﬁb(vs)] = é (3.61)

Although the established convergence results hold when m,n — oo at the same
rate such that m/n — ¢, due to rapid convergence the asymptotic expressions accu-

rately approximate the expectations of power estimators for relatively small n and
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m. Therefore, for finite n and m,

E [ﬁa(vs)] @5_27%5@2 (3.62)
E [Pb(vs)] ~ é (3.63)

where ; and @, are evaluated using (3.45) and (3.46) with given m, n and ¢ = m/n.

These approximations are validated via simulations in the following part.

3.5.4 Numerical Validation of Derived Expressions

Approximations (3.62) and (3.63) are validated using Monte-Carlo simulations. We
consider a standard, vertical, linear array with half-wavelength separation between
elements. The MPDR algorithm is used to estimate directions of arrival and the
corresponding powers. Spatially uncorrelated, zero-mean noise with a variance of one
corrupts the signal snapshots. We point out that the derived characterizations hold
for more general arrival process, ambient noise and array shapes.

The simulations and analytical expressions are compared on the expected esti-
mated power versus angle of arrival plots for fixed diagonal loading value, as well
as on the expected estimated power versus diagonal loading plots for fixed steering

angle. Two different scenarios are considered.

Scenario 1

In the first scenario, 2 signals are arriving at elevation angles of 90° and 92° and each
has power 10. The array has 30 sensors and 50 snapshots are used to estimate the
sample correlation matrix. Note that the corresponding ¢ = 0.6 and the normalized
trace of the ensemble correlation matrix is 21.

The comparison between the mean of the estimate of the input power evaluated
via simulations using (3.8) and the corresponding theoretical prediction (3.62) for the
diagonal loading value of 0.3 is shown in the top part of Fig. 3-2. A similar agreement

between the mean of power estimate (3.9) evaluated via simulations and theoretical
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Figure 3-2: Scenario 1: Expected power versus diagonal loading for steering angle of
87°. The normalized trace of the corresponding ensemble correlation matrix is 21.

prediction (3.63) for the same value of diagonal loading 0.3 is obtained in the bottom
part of Fig. 3-2. Note that the diagonal loading of 0.3 is 1.43% of the normalized

trace of the ensemble correlation matrix.

The comparisons between the simulated means of power estimators (3.8) and (3.9)
and theoretical predictions (3.62) and (3.63) for a steering angle of 87° are shown in
Fig. 3-3. A good agreement between the plots validate the accuracy of the asymptotic
results in predicting the expected values of the power estimators for finite values of

m and n.
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Figure 3-3: Scenario 1: Expected power versus steering angle for diagonal loading of
0.3. This value of diagonal loading is 1.43% of the normalized trace of the ensemble
correlation matrix.
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Scenario 2

In the second scenario, 2 signals are arriving at elevation angles of 90° and 94° and
their SNR’s are 1 dB and 5 dB, respectively. The array has 40 sensors and 25
snapshots are used to estimate the sample correlation matrix. Note that the number
of snapshots per sensor in this scenario is smaller than 1, i.e., ¢ = 1.6 and the
normalized trace of the ensemble correlation matrix is 5.42.

The comparisons between the expected values of P, and 15;,, obtained from Monte-
Carlo simulations, and the corresponding theoretical predictions (3.62) and (3.63) for
diagonal loading of 20 and varying steering direction and shown in Fig. 3-5. These
comparisons are for steering direction of 87° and varying diagonal loading shown in
Fig. 3-4. The presented plots validate the accuracy of the theoretical predictions.

Note that the normalized trace of the corresponding ensemble correlation matrix is

3.6 Mean Square Error of Power Estimators

As discussed in the Section 3.5.2, the asymptotically unbiased diagonally unloaded
estimator might have large variance when the number of snapshots n is only slightly
greater than the number of sensors m. This motivates the study of variance and
estimation mean square error. The variance and estimation MSE corresponding to
power estimator P, are evaluated in this section.

The received snapshots are assumed to be Gaussian distributed throughout this
section. Using the Gaussian tools from Section 2.6, we evaluate the mean of the power
estimator P, in the large m, n limit. Although the asymptotic analysis of the means of
power estimators has been conduced in the previous section, by restricting the process
to be Gaussian distributed, we are able to characterize the order of convergence of
the expectations of power estimators to their limiting values.

Furthermore, by imposing the Gaussian assumption on the received snapshots,
we prove that the deviation of the power estimator P, from its mean converges in
distribution, when m and n grow large at the same rate, to the Gaussian random

variable. The variance of the Gaussian distribution is evaluated and it relatively
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Figure 3-4: Scenario 2: Expected power versus diagonal loading for steering angle of
87°. The normalized trace of the ensemble correlation matrix is 5.42.
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Figure 3-5: Scenario 2: Expected power versus steering angle for diagonal loading of
20. The normalized trace of the ensemble correlation matrix is 5.42.
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accurately approximates the variance of the power estimator 15(1 for finite m and n.
The method presented in this section closely follows the Gaussian Method in-
troduced in [25], wherein the limiting behavior of the mutual information of MIMO
channels is studied. This section outlines the steps used in characterizing the MSE
performance of power estimator P,. The derived characterization is validated via

Monte-Carlo simulations and these results are presented in the second part.

3.6.1 Major Steps in the Derivation of Estimation MSE

In short, the following analysis studies how the estimator P, behaves in the limit

when m,n — oo such that m/n — ¢ € (0,00). In particular,

e We first evaluate the mean values of the quadratic forms ); and ()2, denoted
respectively by uq and po. To keep the notation simple, the explicit dependence

of the quadratic forms on diagonal loading d is suppressed.

T
e Then, it is shown that the deviation of the vector g = [ Q1 Qs } from its

T
mean g = [ [ o ] converges in distribution, in large m,n limit, to the
Gaussian random variable. The covariance matrix 3 of the limiting distribution

is computed.

A

e Finally, it is obtained that the estimator P, is approximately Gaussian dis-
tributed. The mean value and variance of the approximating distribution are

evaluated.

Evaluation of y;: Step 1

This and the subsequent part analyze behavior of the first moment of the quadratic
form Q1. Their purpose is to show how the Gaussian tools work in practice and to
give a glimpse of how other quantities important for characterizing P, are evaluated.
As a starting point, we introduce a resolvent identity, directly obtained from the

definition of H in (3.22)
H=1- %HYYH. (3.64)
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Since s = Qv, is deterministic,
E [ts"Hs| = ts"E [H] s (3.65)
It follows from (3.64) that
S t H

The second term in (3.66) is given by

n

NE

E [(HYY™);] = E [HyYuYj)] . (3.67)

b
Il

1 1=1

Using the integration by parts formula (2.66) with f(Y) = H;Y}], the summand

in (3.67) is expressed as

0 (HaYji)

E [HyYuY;;] = ME Ve

(3.68)

The derivative of the resolvent H is for (any) indices i, 7, k and [ given by [25]

OH.:. t
Yo HY)Hy;. 3.69
v n( JitHrj (3.69)

Substituting (3.69) into (3.68) yields

. t .
E [HikYle}ﬂ = ME |:Hij5D(] - k) - E(HY)iIHkkY}l] ) (3-70)
Now, summing (3.70) over k yields
t
B [(HY)aV;] = B [\Hy ~ L (DH)EHY )] (371)

Introducing 3 = %tr{DH}, expressing it as 8 = a4 where a = E (8] and E [B} =0,
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and substituting into (3.71) yields
(1+t)E [(HY);Y}] = E [AjHij - tB(HY)NYjﬂ (3.72)
Summing (3.72) over [ leads to
(14 ta)E [(HYY™);;] = n\B[H;) — tE [B(HYYH)Z-]-] (3.73)

Dividing (3.73) with 1+ t«, substituting the resulting expression into (3.66) and after

simple algebraic manipulations we obtain

- t’g 5 H
E[H,] = 9:60(i, ) + mE [ﬁ(HYY )Zj} , (3.74)

1+t

where g; = T+i(atr;)

. Note that g;’s are uniformly bounded because the eigenvalues
A;’s are upper bounded (according to assumption 2). Finally, substituting (3.74)
into (3.65) yields

3

E[Q)] = 1s"Gs + ———F | 3s"HYY"Gs| 3.75
[Ql] S S + n(l n tOd) BS S|, ( )
where G = diag{g1, g2, - - -, gm }. Using a similar reasoning as in [25], it can be proven
that
1
s"Gs =s"Ts+ 0O (—) ) (3.76)
n

where T = (I+ tyD)f1 and y is a unique and positive solution of the non-linear

equation

Eem N 1
1 —g =—. .
+n — 1+thy vy (3.77)

To complete the evaluation of p;, it remains to characterize the second term
in (3.75). In fact, the following part shows that this term decays as 1/n. In doing so,
the Poincare-Nesh inequality (2.67) is exploited.
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Evaluation of u;: Step 2

The second term in (3.75), denoted by Q1, is after introducing

1
® = —=s"HYY"Gs (3.78)
n
compactly written as
O = nKE [B ] nKE [Bcﬁ} , (3.79)
where & = & — E[®] and K = i = O(1). From the Cauchy-Schwartz inequality,
Q1 < nK+/var ()+/var (®). (3.80)

It has been shown in [25] that var(8) = O(n™?). In the following, we prove that
var (®) = O(n™?).

Applying the Poincare-Nesh inequality (2.67) on functional ® yields

2

o |?
oY

(3.81)

var ( <ZZ)\E

=1 j=1

i

;

Unwrapping @, taking its derivatives with respect to Yj; and Y} and summing

ij
back yields
0P 1 0P 1

where
1 = (s"H), (Y"Gs),, ©; = —% (s"H), (Y'HYGs) .

®; = (Gs), (s"HY), @, = —% (s"HY), (HYY"Gs),.

Using the inequality (a+b)? < 2(a®+b?), and substituting (3.82) into (3.81) yields

E [|®1]* 4 o] + [@3]% + | Du]?] (3.83)

var (@) < ZZ

i=1 j=1
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Now, we need to upper bound each expectation in (3.83). Here, we evaluate an

upper bound of the term involving ®,. Namely,

>3 im0

i=1 j=1

2t
= —<E[s"GYY"HDHYY"Gss"HYY"Hs|

(a) 2t2 2
< ZCE [Isl I [ ID) || (vy ™)

ol

< Q—tQKE \/tr ((vy ™)) \/tr <(YYH)2)]
) ey

@ (i) ’ (3.84)

n2

where (%) and (_2 follow from the Cauchy-Schwartz inequality. Inequality (2 follows
from the definition of the matrix norm and facts that each of s, D, H and G are
uniformly bounded in norm because respectively, s is a unitary rotation of the array
manifold vector, the largest eigenvalue of R is uniformly bounded by assumption 2.,
and by definition, [[H|| < 1 and |G| < Gunax < oo. Finally, @ follows from the
fact that E l%tr (<$)k)} = O(1) for any integer k [25]. The similar reasoning is
applied for other terms in (3.82).

Finally from (3.80) and (3.84), we conclude that Q; = O(n™"). Substituting this
result and (3.76) into (3.75) yields

E[Q)] =ts"Ts+0O(n™"). (3.85)

The method presented in this and the previous part is general in the sense that
it can be used to characterize first moments of different functionals of the resolvent

matrix H.
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Statistics of the Vector g

This part outlines a method used to prove that the deviation of g from its mean g is
Gaussian distributed in the limit when m,n — oo such that m/n — ¢ € (0,00). The
covariance 3 of the limiting distribution is given by
2
o 012
»=1 , (3.86)

2
J19 0'2

where o2, 03 and 0y, are respectively the variances and covariance of/between @)1 and

Q2.

We introduce a new random variable () as a linear combination of the centered
21 and ()2, namely
Q= A(Q1 — 1) + B(Q2 — p2), (3.87)

where 1 and p9 are the expectations of the limiting distributions of ¢); and )5. Note

that pq has been evaluated in the previous part. The variance of () is given by
022 = AQJf + 820'3 + 2ABos. (3.88)

Note that the variances and covariance of/between @)1 and Q2 can be identified from

g by inspection.

Further, we denote a characteristic function of () by ¥ and resort to the fact that

if in the limit

U=E[?] e 27, (3.89)

then, in distribution,

o5 (@ —Q) = N(0, 1). (3.90)

In other words, if the characteristic function of () converges to that of a Gaussian

random variable, then @ itself is Gaussian distributed in the limit. The conver-
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gence (3.89) is established by showing that (details in [25])

ov

% = —WO'%\I/ + €, (391)

where € converges to zero in the limit. In addition, 03 is recovered from (3.91).

To establish (3.91), we start by taking the first derivative of ¥

ov i . i .

o JAE [Qq€’ Q] + jBE [Q2¢’ Q} — jU (Apy + Bus) . (3.92)
In the further development, we evaluate E [leij] for k =1 and k = 2. This

is essentially done by using the integration by parts formula (2.66) and Poincare-

Nash inequality (2.67). After a long interplay between these two Gaussian tools,

Cauchy-Schwartz inequality and messy algebra, we obtain (3.91) and extract 0622.

The components of aé are evaluated using (3.88) as

4
o7 = t—2E [s"HDHs| E [s"HYY" Gs]
n
6
o5 = %{E [s"HDH’s| E [s"HYY"G(I + H)s|
+E [s"HDHs| E [s"HYY"G(I + H)s|}
5
o1 = ;—nQ{E [s"HDH’s| E [s"HYY" Gs]
+E [s"HDHs| E [s"H*YY"Gs]

E|
+E [s"HDHs| E s"HYY"G(I+ H)s|}

The expectations in the above expressions are evaluated using the Gaussian tools.
The resulting expressions admit closed forms in terms of y and traces and quadratic
forms involving diagonal matrices D and T. The only difficulty is to solve a non-linear
equation (3.77) for y, while the other quantities are easily calculated. We omit the

presentation of the final expressions.

Having established (3.91), we conclude that when m,n — oo such that m/n —

c € (0,00), @ has Gaussian distribution with mean Q = Ay + By and variance 022.
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Similarly, the vector Q is also Gaussian distributed in the limit, i.e.,
X' (g—8) —» N0, ), (3.93)

T
where g = [ [ o } is the expectation of the limiting Gaussian. The covariance

matrix 3 of the limiting distribution is evaluated using (3.86).

The final major step in the statistical characterization of P, is outlined in the

following part.

Statistical Characterization of P,

Having established (3.93), we use the Delta method [25] to conclude that in the limit
when m,n — oo such that m/n — ¢ € (0, 00),

. (faa - Mpa) 5 N(O, 1), (3.94)

Pa

in distribution, where pp and 0]25 are the mean value and variance of the limiting

a

Gaussian distribution. The mean value is evaluated as

L — flo
It S 3.95
Hp, t/i% ( )
On the other hand, the variance is evaluated using
012% = VP, (111, pi2) EVPT (111, 1) , (3.96)
where VP, (1, p2) is a gradient of P, evaluated at the point (1, p2), i.e.,
VP, (p1, p2) = [ 3%31 (f11, p12) ,9%32 (1, p2) | - (3.97)

Thus, by evaluating the derivatives of ﬁa with respect to @1 and Qs at (u1, p2) and
making the necessary substitutions in (3.95) and (3.96), the final expressions for pp

and 0125 are obtained.
a
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As a last step, we exploit the fact that (3.94) converges rapidly so that the expec-
tation and variance of P, are for finite m and n approximated as

E [ Aa] ~ jip, and var (15(1) RO (3.98)

a

Finally, the MSE of P, is evaluated by substituting (3.98) into (3.10).

3.6.2 Numerical Validation of Derived Expressions

The derived expression for the mean square error of the spatial power estimator B,
is validated using Monte-Carlo simulations. We consider a standard, vertical, linear
array with \/2 separation of the elements. The received signal is composed of plane
waves. The MPDR algorithm is used to estimate their directions of arrival and the
corresponding powers. Spatially uncorrelated, zero-mean noise with a variance of
one corrupts the signal snapshots. The true power is defined in a standard way
using (3.27). Note that the derived characterization of estimation MSE holds for

more general arrival process, ambient noise and array shapes.

Scenario 1

In this scenario, 2 signals are arriving at elevation angles of 90° and 92°. Each signal
has power 10. The array has 30 sensors and 50 snapshots are used to estimate the
correlation matrix. Note that ¢ = 0.6 and the normalized trace of the ensemble
correlation matrix is 21.

The comparison between the dependences of simulated and theoretically predicted
MSE’s on diagonal loading for fixed steering direction is shown in Fig. 3-6. The plots
in the top part correspond to steering away from the sources in the direction of 85°.
The comparison in the bottom part corresponds to steering halfway between the
sources in the direction of 91°. The true power is evaluated using the standard ap-
proach (3.27). The shown comparisons validate the accuracy of the derived theoretical
prediction.

The simulation study has shown that the derived prediction of the MSE perfor-
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Figure 3-6: Scenario 1: MSE versus diagonal loading when steering angle is 85° (top
figure) and 91° (bottom figure). True power uses the traditional definition as given
in (3.27).

mance is most sensitive around the values of optimal diagonal loading when steering
close to sources.® To further investigate this issue, the MSEs obtained via simulations
and using the theoretical prediction are compared in Fig. 3-7. These MSE’s in each
steering direction are evaluated at the diagonal loading which minimizes the corre-
sponding simulated MSE. As can be observed, the largest deviation happens when
steering close to the source directions. As an aside note, it can be observed that the
optimized MSE is relatively large when pointing at the source. Addressing this issue

is a possible direction in future research.

Scenario 2

In this scenario, 2 signals are arriving at elevation angles of 90° and 94° and their

SNR’s are 1 dB and 5 dB, respectively. The array has 40 sensors and 25 snapshots

SHowever, this is an important case especially when steering towards a weak source near a strong
one.
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Figure 3-7: Scenario 1: Optimized MSE versus elevation angle. True power uses the
traditional definition as given in (3.27).

are used to estimate the correlation matrix. Note that in this case the number of
sensors is larger than the number of snapshots, i.e., ¢ = 1.6. Also, the normalized

trace of the ensemble correlation matrix is 5.42.

The comparisons between dependences of the simulated and theoretically pre-
dicted MSE’s on diagonal loading for particular values of steering directions and true
power defined in a standard way using (3.27) are shown in Fig. 3-8. The comparison
in the top part corresponds to steering away from the sources in the direction of 879,
while that in the bottom part corresponds to steering halfway between the sources in

the direction of 92°.

As in previous scenario, the theoretical prediction of the MSE performance is
most sensitive when the steering close to sources and the diagonal loading is around
the optimal diagonal loading. The comparison between the optimal MSE’s evaluated
via simulations and by using the theoretical prediction is shown in the top part of
Fig. 3-9. The bottom part of Fig. 3-9 compares the dependences of the simulated

and theoretically predicted MSE’s on diagonal loading when steering very close to
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Figure 3-8: Scenario 2: MSE versus diagonal loading when steering angle is 87° (top
figure) and 92° (bottom figure). True power uses the traditional definition as given
in (3.27).

the sources in direction of 89.5°. As can be observed from these comparisons, the
theoretical prediction of the MSE is inaccurate when steering close to source directions
and the diagonal loading is around the diagonal loading which optimizes the MSE
performance. Finding the causes for this disagreement and improving the prediction

is one possible future direction.

3.7 Optimization of Mean Square Error

Having established how the squared bias and variance depend on loading §, we turn
our attention to studying how these quantities are interrelated. This section con-
jectures in the first part that the variance has insignificant impact on the diagonal
loading which optimizes the estimation MSE performance. The numerical validation
of this result is presented in the second part.

Throughout this section, we do not explicitly show the dependence of the power
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Figure 3-9: Scenario 2: Optimized MSE versus elevation angle (top figure). MSE
versus diagonal loading for steering angle of 89.5° (bottom figure). True power uses
the traditional definition as given in (3.27).
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estimators on steering direction vy, i.e., with slight abuse of notation we write P().

3.7.1 Estimation MSE versus Squared Bias Optimization

In this part, we present arguments to support our conjecture that var <]3(5)) has
negligible impact on the value of optimal loading dps.

The following two lemmas establish bounds and orders of decay on first derivatives
of power estimators and on variances and their first derivatives. The proofs are given

in Appendices A and B.

Lemma 3.5. For a non-negative loading § and under assumptions 2 and 3, the fol-

lowing bounds hold almost surely

9P, K (9)
1. 06 < m

C1(9) P, Co(8)
2. S S S T

where K, Cy and Cy are some positive constants.

Lemma 3.6. If the received snapshots u(i) are Gaussian distributed, then under

assumptions 1-4, the following hold,

1. var <]3a> < O(mfg) and var (Pb> < O(m*%)

2. var(apa) < O(m™3) and var(apb) < O(m™3).

Recall that the previous lemma holds if we replace m with n because m and n
grow at the same rate according to assumption 1.

It can be concluded that the same bounds as established in Lemma 3.5 apply
to the expectations of power estimators. In short, E [ ] = O(m™). Note that
the orders of decay established in Lemma 3.6 are not necessarily tight. Namely,
Lemma 3.3 shows that if the input is Gaussian, ) — oo and m and n are of the same
order, the variance of both estimators is O(m™3).

To conjecture that the variance has negligible impact on optimal loading, we first

note that outside some region around a point at which the squared bias attains zero,
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the variance is significantly smaller than the squared bias. Namely, note that the
expected values of both estimators are O(m™!) at § = 0 and as § — oo, the estimator
P, is of O(m™1), while P, is unbounded. On the other hand, the variances of both
estimators are finite across whole & region and of O(m™3).

Next we consider how the slopes of the variance and squared bias behave with
respect to loading §. Starting from the former, the slope of the variance is expressed
as the scaled correlation between the estimator and its slope and is upper bounded

using the Cauchy-Schwartz inequality,
) R . OP
%Var <P> = 2cov <P, %>
A opP
< — . .
< 2, |var <P> var (86) (3.99)

The bounds on the variance of the estimator and its derivative are given in Lemma 3.6

and therefore the slope of the variance is upper bounded

%Var (13) < O(m_g). (3.100)

On the other hand, the slope of the squared bias is given by

~

oP

o5 (3.101)

%bias?(a) — 9K [15(5) - P} E

Therefore, the slope of the squared bias achieves zero at § = Sopt. Outside the region
around a point at which it attains zero, the slope is of O(m™!). The slope of the
squared bias corresponding to P, is zero at § = 0 and as § — . Overall, the slope
of the squared bias varies more significantly than the slope of the variance.

To summarize,

1. The variance is significantly smaller than the squared bias outside some region

around the point at which the squared bias equals zero.
2. The slope of the squared bias varies more significantly and is much larger than
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the slope of the variance.

The preceding two arguments imply that the variance has no significant impact on
the value of optimal loading. In other words, the loss incurred by using Sopt instead of
dopt 1s negligible. This loss is quantified for spatial power estimator P, in the following

part.

3.7.2 Estimation MSE Loss for Power Estimator ]55

Strictly speaking, Sopt is not an optimal diagonal loading which minimizes the MSE.
However, according to the arguments presented in the previous part, dop; and Sopt are
not far from each other. To make the argument more precise, we study how much
the MSE is degraded by using 5opt as an optimal loading. A MSE loss incurred by

setting Sopt instead of dqpt is defined as

L((Sopfn 50pt) - MSE((;Opt) - MSE((SOpt) (3102)

We show that in the large m, n regime, the MSE loss L becomes negligible compared
to the optimal MSE. In doing so, we assume without loss of generality that the true

power P is such that the optimal loading dp¢ is non-zero and finite.

The squared bias attains zero at Sopt. It is convex and approximately quadratic
in a certain interval around Sopt. Therefore, the squared bias is within that interval
approximated with a second order Taylor polynomial,

. o 1 8%bias? (dopt) < \2
bias (6) ~ ET <6 — 6Opt) . (3103)
Invoke that bias*(dp) = 0 and %biasQ(gopt) = 0. The second derivative of the

squared bias at 5opt is obtained by differentiating (3.101) and is given by

9?bias?(dept )

55 = 2E?

104
9% (3.104)

aﬁb(sopt)]
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The squared bias is then approximated as

bias®(8) ~ E?

%} (6= bme) (3.105)

On the other hand, the variance is approximated with a first order Taylor polyno-
mial around 5opt. This is because the variability in the slope of the variance is much

smaller than that of the squared bias. Hence, using (3.99),

ovar <pb((§opt)>
o)

var (Pb(5)> A var (pb(gopt)> +

- 0BG, i
— var (Pb(aopt)) +2cov (Pb(aopt), %) (6 —bop).  (3.106)

Given that the squared bias and variance are approximated respectively with
quadratic and linear functions, the problem of evaluating the MSE loss is boiled down
to determining the loss incurred by declaring that the minimizer of the sum of these
two functions is the argument which minimizes the quadratic function (Appendix C).

Applying (C.3), this yields

L(0opt, Oopt) & (3.107)

The MSE loss (3.107) is upper bounded by invoking that aa—]zb > % from Lemma 3.5
and by utilizing (3.99) and (3.100). Therefore,

L(Bopt, Oopt) = O(m ™). (3.108)
Finally, in the limit when m and n grow large at the same rate,

L(8opt, Oopt) < MSE (Sopt ). (3.109)

i.e., the MSE loss is negligible compared to the optimum MSE in the large (m,n)
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regime.

3.7.3 Numerical Validation

The presented results are validated via Monte-Carlo simulations. We consider dif-
ferent scenarios with respect to number of arrivals, their powers and directions of
arrival.

A standard, vertical, linear array with a half-wavelength separation between the
elements is considered in each scenario. In addition, a spatially uncorrelated, zero-

mean noise with a variance of one corrupts the signal snapshots.

Scenario 1: Two Closely Spaced Arrivals with High SNR

In this scenario, 2 signals are arriving at elevation angles of 90° and 92° and each has
power 10 (i.e., the SNR is 10 dB). The array contains 30 sensors and 50 snapshots are
used to estimate the sample correlation matrix. Note that ¢ = 0.6 and the normalized
trace of the ensemble correlation matrix is 21.

The simulated dependence of the squared bias, variance and MSE on diagonal
loading is shown in Fig. 3-10 for the true power defined in a standard way (3.27) and
in Fig. 3-11 when the true power is defined using an alternative approach (3.28). A
steering angle is 87° and the plots show that the variance has almost no influence on
a diagonal loading which minimizes the MSE.

The figures also show that the diagonal loading which optimizes the MSE corre-
sponding to power estimator B, is not greater than the loading which optimizes the
MSE corresponding to P,. This is because both power estimators are monotonically
non-decreasing functions of 8, P,(6) > P,(8) and the conjecture that the bias term
controls the optimal diagonal loading.

Finally, note that the optimal loading minimizing either estimator when the true
power is defined in a standard way is larger than the optimal loading when the power
is defined in an alternative way. This is due to the combined effect of the facts that (1)

both power estimators are non-decreasing functions of , (2) the true power evaluated
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with (3.28) is greater than the true power evaluated in a standard way using (3.27)

and (3) our conjecture that bias controls the value of optimal diagonal loading.

A similar set of plots corresponding to steering angle of 89° are given in Fig. 3-12
and Fig. 3-13. As can be observed from Fig. 3-12, when the true power is defined in
a standard way using (3.27), the optimal loading for both estimators is zero. This
happens because the true power in such direction (and in general in directions suffi-
ciently close to the directions of arrival) is below the expected smallest value of either
power estimator, achieved for zero loading. Therefore, since the power estimators
are non-decreasing functions of loading ¢, an unloaded power estimator minimizes
the bias and hence, due to our conjecture, the estimation MSE. Intuitively, as the
steering direction gets closer to but is not pointed exactly at the source, the optimal
diagonal loading is reduced as the estimator needs to maintain more adaptability to

null the source.

On the other hand, if the true power is evaluated using (3.28), the corresponding
bias (and hence the estimation MSE) is minimized for non-zero loading because the
expected smallest value of either power estimator is above the alternatively defined

true power whenever ¢ < 1.

The optimal MSE and the MSE evaluated at a loading which minimizes the
squared bias are compared in Fig. 3-14 for power estimator Pa and true power evalu-
ated according to (3.27). The plots highlight two different ranges of steering angles.
As shown, the performance loss is larger when steering away from the main beams,
but remains within 1 dB of the optimal MSE. A smaller performance loss is observed

in Fig. 3-15, which corresponds to the estimator b,

The corresponding comparisons for power estimators P, and P, and true power
evaluated using (3.28) are shown in Figures 3-16 and 3-17. Again, the largest per-
formance loss is observed for power estimator P, when steering away from the main

beams and it remains within 1 dB of optimal MSE.

Finally, note that the optimized estimator b, outperforms the optimized estimator

P,. The comparison between the power estimators is given in Section 3.9.
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Figure 3-10: Scenario 1: Squared bias, variance and MSE corresponding to estimators

P, and P, versus diagonal loading for steering angle of 87°.

traditional definition as given in (3.27).
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Figure 3-11: Scenario 1: Squared bias, variance and MSE corresponding to estimators
P, and P, versus diagonal loading for steering angle of 87°.
alternative definition as given in (3.28).
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Figure 3-12: Scenario 1: Squared Bias, variance and MSE corresponding to estimators
P, and P, versus diagonal loading for steering angle of 89°. True power uses the
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traditional definition as given in (3.27).
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Figure 3-13: Scenario 1: Squared bias, variance and MSE corresponding to estimators
P, and P, versus diagonal loading for steering angle of 89°. True power uses the
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alternative definition as given in (3.28).

113



10*Iog1o(estimator MSE)

10*Iogm(estimator MSE)

Figure 3-14: Scenario 1: MSE <Pa <

for loading which minimizes MSE

* for loading which minimizes squared bias

89 90 91 92 93

steering angle

for loading which minimizes MSE
* for loading which minimizes squared bias

82

80
steering angle

5@

opt

)) and MSE (P, (5

88

(a)

Opt)) versus steering an-

gle. True power uses the traditional definition as given in (3.27).

10*Iog10(estimator MSE)

10"Iog10(estimator MSE)

Figure 3-15: Scenario 1: MSE <I5b (

101 1
ob J
-10f 1
-201 1
_30} for loading which minimizes MSE 1
# for loading which minimizes squared bias
_40 i i i 7 i
88 89 90 91 92 93 94
steering angle
-40 T T : : : T
for loading which minimizes MSE
* for loading which minimizes squared bias
—45} 1
* 8
=50 1
_55 | | | | | |
76 78 80 82 84 86 88

steering angle

HO

opt

)) and MSE (15,, <5opt

®) )) versus steering angle.

True power uses the traditional definition as given in (3.27).

114



10"Iog10(estimator MSE)

10"Iogm(estimator MSE)
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Scenario 2: Separated Arrivals with Low SNR in a Snapshot Poor Regime

In this scenario, 2 signals are arriving at elevation angles of 90° and 94° with respect
to the broadside of the array. Their SNR’s are respectively 1 dB and 5 dB. The array
has 40 sensors and the number of snapshots available to estimate the SCM is 25. Note

that ¢ = 1.6 and the normalized trace of the ensemble correlation matrix is 5.42.

The simulated dependences of the squared bias, variance and MSE on diagonal
loading for estimators P, and P, true powers evaluated using (3.27) and (3.28) and
steering angle of 94.5° are shown respectively in Figures 3-18 and 3-19. The same set
of plots corresponding to steering angle of 87° is shown in Figures 3-20 and 3-21. The
plots confirm that the variance has almost no influence on a diagonal loading which

minimizes the MSE.

Note that when steering close to the source direction, the MSE performance is
optimized for non-zero loading, as shown in Fig 3-18. This is because the parameter
¢ =m/n is above 1 (i.e., the SCM is rank deficient) so that as § — 0, the estimators
P, and P, converge to 0. Thus, as long as the true power is non-zero, the optimal
diagonal loading is positive.

As in Scenario 1, a diagonal loading which optimizes the MSE corresponding to
B, does not exceed a loading which optimizes the MSE corresponding to B, Also, the
optimal loading pertaining to true power evaluated using (3.27) is smaller than the
optimal loading pertaining to true power evaluated with (3.28) for both estimators.

The optimal MSE and the MSE evaluated at the minimizer Sopt of the squared bias
are compared for estimators P, and P, when the true power is evaluated with (3.27)
in Figures 3-22 and 3-23. The corresponding comparisons when the true power is
evaluated with (3.28) are given in Figures 3-24 and 3-25.

As can be observed from the plots, the largest performance loss appears with
estimator P, when steering away from the main beams. However, this loss is still
within 1 dB. The performance loss corresponding to estimator B, is negligible. The

theoretical characterization of this loss is given in Section 3.7.2.

As a final remark, the optimized estimator P, outperforms the optimized estimator
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Figure 3-18: Scenario 2: Squared bias, variance and MSE corresponding to estimators
P, and P, versus diagonal loading for steering angle of 94.5°. True power uses the
traditional definition as given in (3.27).
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Figure 3-19: Scenario 2: Squared bias, variance and MSE corresponding to estimators
P, and P, versus diagonal loading for steering angle of 94.5°. True power uses the
alternative definition as given in (3.28).
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Figure 3-20: Scenario 2: Squared Bias, Variance and MSE corresponding to estimators
P, and P, versus Diagonal Loading for Steering Angle of 87°. True power uses the
traditional definition as given in (3.27).

power estimator (a)

10 T
——squared bias
— variance
—MSE
107°
-10
10 i i i
107 107" 10° 10' 10°
diagonal loading
power estimator (b)
0
10 T
107
— squared bias
— variance
107 ‘ ‘ — MSE
107 10™ 10° 10' 10°

diagonal loading

Figure 3-21: Scenario 2: Squared Bias, Variance and MSE corresponding to estimators
P, and P, versus Diagonal Loading for Steering Angle of 87°. True power uses the
alternative definition as given in (3.28).
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Figure 3-22: Scenario 2: MSE <Pa <5§;{)) and MSE <Pa <5§;{)) versus steering an-

gle. True power uses the traditional definition as given in (3.27).

P,. The comparison between the estimators is treated more formally in Section 3.9.

3.8 Behavior of Optimal Diagonal Loading

The diagonal loading which minimizes the squared bias and approximately minimizes
the estimation MSE is analyzed in this section and it is shown that the optimal
diagonal loading depends on the steering direction. The analysis exploits the results

from Section 3.4 pertaining to the behavior of the squared bias.

In general, for a given steering direction v,, the optimal loading 50pt which mini-

mizes the squared bias is for estimator P,

—0, if P<E [Pa(())]
5938 € (0,00), if E [ﬁa(oﬂ < P < lims,o E [ﬁa(a)] (3.110)
— 00, if P > lims_, E []5(1(6)}
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True power uses the alternative definition as given in (3.27).

and for estimator B,

—0,if P<E [ﬁb(O)]

50
€(0,00), if P>E [Pb(o)} ,

opt

(3.111)

where P is the true power in the direction described by vy with respect to which
the MSE of a power estimator is optimized. The limiting expectations E [f’ (0)] and

lims .o E [p@)} are evaluated using the results of Lemma 3.2.

In addition, invoking that P,(8) > P,(8), we immediately conclude that for a given

steering direction v, and the true power P associated with it,

50 < 5

opt — “opt»

(3.112)

with equality for P < E [}A’(O)} (in which case, these loadings are equal to zero).

In the following parts, arrival models consisting of a single and multiple plane

waves embedded into spatially uncorrelated noise (i.e., the noise is isotropic and the
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Table 3.1: Expected Power Estimators in the Limit

VS - VO VS # VO
I E[P,05)] = P+ Pl | o
iMoo B Fa(9)| = o+ 22 p el 4 2

E [ﬁa(o)w =E [ﬁb(o)w ~ (1 — %> <Po + ﬁ) s2(1-2) (o2 +mP, )

m(o2+mP,)—P,|viv,|2

sensors are separated half-a-wavelength) are considered. The behavior of the optimal
diagonal loading is analyzed with respect to the standard definition of true power in
the first part of this section. The analysis corresponding to the alternative definition
of true power is given in the second part. The last part validates the obtained results

via simulations.

3.8.1 Single Source in Uncorrelated Noise

An ensemble correlation matrix R of the received snapshots originating from a sin-

gle source transmitting a signal of power P, in the direction described by v, and

embedded into an uncorrelated noise of variance o2 is

R = P,viv, 4+ 0’1 (3.113)

Using the matrix inversion lemma, the inverse of the spatial correlation matrix can

1 Py
R = (I L) (3.114)

2\ 52
(o5 o2+ mbP,

be written as

Substituting (3.113) and (3.114) into the expressions of Lemma 3.2, the results
concerning the limiting behavior of the power estimators for § = 0 and § — oo
when steering in and off the source direction v, and when n > m are obtained and
summarized in Table 3.1. Recall that the power estimator P, is unbounded when
0 — oo and this case is not shown in the table. Note that when m > n and § = 0,
the SCM has zero eigenvalues so that the power estimate in the steering direction

becomes zero unless some sort of subspace processing is employed.
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The true power is using (3.27) given by

2 .
Ze o if v, # v,

P(v,) = ", (3.115)
P+ 22, if vy = v,

From the results in Table 3.1, true power definition (3.115) and characteriza-
tions (3.110) and (3.111), we deduce some facts about optimal loading d,p;. Namely,
when steering in the source direction such that v, = v,, the squared bias pertaining
to P, is minimized (canceled out) when § — o0, i.e., the optimal processor in this case
is the matched filter. Since P,(d) is unbounded when § — oo, the optimal loading
5

opt 15 always finite.

On the other hand, when steering off the source direction such that v, # v,,
the optimal loading Sopt depends on the value of the inner product v¥v,. Namely,
from (3.110) and (3.111), the squared bias corresponding to both P, and P, is min-
imized for zero loading when P = %% <E [15(0)} This condition is in the n > m

regime using the result from Table 3.1 equivalent to

H
Vg Vo

m

2 2
>0 (1 42 ) . (3.116)
n

- mP,

For the case when v, and v, are orthogonal, then the true power P = % coincides
with lims_,o E [pa(é)] and consequently, Sé‘;)t = oo. In other words, when vfv, =0,
the matched filter completely removes the interference originating from the source
meaning that it is the optimal processor. In addition, as vy moves away from v,, the
inner product |[vv,| tends to decrease such that lims_,., E [}5&(6)} approaches the
level of the true power P. Hence, the optimal loading 5" tends to increase. The

opt
gc(,i,)t corresponding to P, exhibits similar trends, with

behavior of the optimal loading
the distinction that it is always finite.

The preceding observations are summarized in Table 3.2. A graphical visualization
of the results is given in Fig. 3-26, where the true power P and the expected values

of the estimator P, when § = 0 and § — oo for a range of steering angles, are shown.

The specific scenario used to generate Fig. 3-26 is described in its caption. A value
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Table 3.2: Properties of 5opt

Vs =V, Vs 7é Vo
5 oo, if vilv, =0
ol oo 0, if condition (3.116)
€ (0,00), otherwise
(b) . 0, if condition (3.116)
Oopt | finite € (0, 00), otherwise

of E [13(1(6)} is always between E [13(0)] and E [pa(oo)] because P, monotonically
increases. For a given steering angle and if P is above E [p(O)], as 0 changes from
0 to oo, the expected estimate moves from the E [pa(())] curve, intersects a curve
representing the true power P and asymptotically approaches E [pa(oo)} curve. As
a rule of thumb, whenever the true power P gets close to E [ﬁa(oo)}, the optimal
5la)

opt

loading becomes large. When P is below E [15(1(0)} , the squared bias is minimized
for 6 = 0. A graphical representation corresponding to the estimator b, is similar,
with the difference that E [ﬁb} blows up as & — oo such that Séi))t is always finite.
The dependance of optimal loading Sé‘;i on steering angle is shown in Fig. 3-27. As
expected from Fig. 3-26, the optimal loading oscillates and increases as the steering
angle moves away from the source direction. The optimal loading is clipped at 200.

HO

opt 10T the considered example is 15.5 in the source

In contrast, the optimal loading
direction and does not exceed the value of 0.38 when steering off the source direction.
This happens because P, is much larger than P, when § is moderately greater than

zero such that E [Pb} intersects the level of P much sooner than E [Pa} does.

3.8.2 Multiple Sources in Uncorrelated Noise

Now we consider a case of a number of sources M, each transmitting a signal of power
P; in the direction specified by v; such that the ensemble correlation matrix of the

received snapshots is®

M
R=> Pv/vi+o’, (3.117)

k=1

6This model is called separable souces in [52].
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Figure 3-26: True power according to (3.115), E [ﬁa(O)} and E [pa(oo)] A signal
has power 10 and arrives from 90°. Noise is uncorrelated and its variance is 1. The
array has 30 sensors and 50 snapshots are available.
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Figure 3-27: Optimal loading 55‘;1 A signal is of power 10 and arrives from 90°.
Noise is uncorrelated, of power 1. A diagonal loading is clipped at 200. Whenever

the steering and source directions are the same or orthogonal, (5(()‘;{ = 00.
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where o2 is the variance of the uncorrelated noise.

The limiting expectation of the estimator P, when the steering direction vy # v,

1=1,..., M, is using Lemma 3.2 given by

M viv,|? o2
I E[ﬁa }: p| YY) L % 11
S BRO) = 2 BT+ (.18
Therefore, since in general, limgs_ .o, E [pa(é)] > P = %5, the optimal loading Sé(;)t is
finite. In a special case when vy is orthogonal with each of v;, « = 1,..., M, the
optimal beamformer is a matched filter.
Similarly, when steering in a source direction,
M viv, > o2
Jim E [Pa(a)} =P+ ; P|= | 4ot (3.119)

where without loss of generality v, = v;. Again, in general, lims_,., E [ﬁa (5)} > P =

H

P+ %2’ so that the optimal loading is finite. In a special case when v;'v; = 0 for

1 =2,..., M, the optimal estimator is a matched filter.

Certainly, when steering slightly away from the source direction, the true power
P = % is below the smallest expected estimate achieved for 6 = 0. The squared
bias is minimized for § = 0 in such a case. A general characterization of the steering

directions for which 6%

opt = 0 is cumbersome due to lack of compact expression for

R~!. Therefore, we need to resort to a specific assignment of the arriving directions

v; and powers P;.

A graphical visualization of the stated results is given in Fig. 3-28 where two
arrivals have the same power and are closely spaced. A similar discussion as given for
a single source case applies here as well. A plot of optimal loading S(();)t is shown in
5® 5®

Fig. 3-29. Again, when non-zero, the optimal loading d,; is much smaller than d,

and does not exceed the value of 0.38 when steering off the main beams.
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Figure 3-28: True power according to (3.27), E [}5@(0)}, E [pa(oo)] and the expected

optimized power estimate obtained via Monte-Carlo simulations. Scenario 1 is con-
sidered, namely, each of two plane waves has power 10 and they arrive at 90° and 92°
to the broadside. The noise is uncorrelated and its variance is 1. The array is linear,
u/2 spaced and has 30 sensors. 50 snapshots are available.
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Figure 3-29: Optimal loading 5((,‘;1 for Scenario 1.

127



3.8.3 Alternative Definition of True Power

In the example of a single source in uncorrelated noise, it can be shown that if the

array is steered in the source direction, then the power P as defined in (3.28) is

P = lim P,(0), (3.120)

d—00

5@

opt — 0. In comparison, the squared bias corresponding

HO

opt*

i.e., the optimal loading

to P, is always minimized for finite loading

A more interesting fact is to observe using Lemma 3.2 that

E [15(0)} ~_1°¢ -p (3.121)

HR-1y. —
viR v,

where ¢ < 1 is implicitly assumed by considering the unloaded estimator.

This means that unless ¢ = 0, when no loading is needed, the optimal loading Sopt
is positive. This is graphically shown in Fig. 3-30, which corresponds to the same
scenario as in Fig. 3-28. Since the true power is always greater than E [15(1(0)}, the
5@

optimal loading dp;

is always non-zero.

Note that when steering away from the source direction, the powers defined
in (3.27) and (3.28) converge such that the associated optimal loadings coincide. On
the contrary, when steering close to the source direction, diagonal loadings optimized

with respect to two definitions significantly differ.

3.8.4 Numerical Validation

This section validates the results which describe behavior of optimal diagonal loading
when the arrival process is composed of plane waves. A standard, vertical, linear
array with u/2 separation of the elements is considered. In addition, a spatially
uncorrelated, zero-mean noise with a variance of one corrupts the signal snapshots.

Two different scenarios are considered.
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Two Sources in Uncorrelated Noise
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Figure 3-30: True power according to (3.28), E [15@(0)} and E _Pa(oo)] for Scenario
) A

Scenario 1

In this scenario, 2 signals are arriving at elevation angles of 90° and 92° and each has
power 10 (i.e., the SNR is 10 dB). The array contains 30 sensors and 50 snapshots

are used to estimate the sample correlation matrix.

To validate the theoretical findings in this section, the simulated optimal diagonal
loadings versus steering angle are plotted in Fig. 3-31 for true power evaluated using
a standard approach (3.27). As shown, there is a range of steering directions for
which a nearly diagonally unloaded estimator achieves the lowest MSE. The smallest
diagonal loading used in the simulation tests is 1072 and is optimal when steering
close to main beams. In addition, the estimator B, is optimized at smaller values of

diagonal loading which do not vary significantly across the steering directions.

The plots of simulated optimal diagonal loadings versus steering angle for true
power evaluated using the alternative approach (3.28) are shown in Fig. 3-32. As
theoretically elaborated in previous parts, when an alternative definition of true power

is used, the performance is optimized for positive loadings.
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Figure 3-31: Scenario 1: dop¢ and Sopt versus steering angle for ]5a and ]3b. True power
uses the traditional definition as given in (3.27).

Scenario 2

In this scenario, 2 signals are arriving at elevation angles of 90° and 94° with respect
to the broadside of the array. Their SNR’s are respectively 1 dB and 5 dB. The array
has 40 sensors and the number of snapshots available to estimate the SCM is 25.
The plots of the simulated optimal diagonal loading versus steering angle for true
powers evaluated using both the standard and alternative approaches are respectively
shown in Figures 3-33 and 3-34. As expected, the optimal diagonal loading is always
positive because in this scenario, ¢ > 1 (i.e., the SCM is rank deficient). However,
even though the SCM is rank deficient in this case, the optimal diagonal loading
when steering close to source directions is small. This is in accordance with our
earlier observation that when steering close to main beams, the optimal estimator
tends to perform adaptation as much as possible, fully relying on the available data.
As a rule of thumb, it has been observed that the sensitivities of the MSE and

squared bias around their minimizers decrease as dqp; and Sopt get large. This effect,
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Figure 3-32: Scenario 1: dop¢ and Sopt versus steering angle for ]3(1 and Pb. True power
uses the alternative definition as given in (3.28).

together with the variability in the simulated curves, causes a disagreement in the

peaks of the simulated 6% and 6

opt opt- 10 addition, this likely contributes to the per-

formance loss observed in the simulations (such as in Figures 3-16 and 3-14) when
steering away from the sources. As an illustration, the dependence of the squared

bias, variance and MSE corresponding to power estimator P, on diagonal loading

when steering in the direction of 76° is shown in Fig. 3-35.

3.9 Comparison between Power Estimators

The optimized mean square errors and sensitivities to optimal diagonal loading of
the power estimators P, and P, are compared in this section. The theoretical result
concerning the estimation performance is stated and proved in the first part. The
sensitivities of the power estimators on optimal diagonal loading are compared in the

second part. The simulation results presented in the last part validate the theoretical
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Figure 3-33: Scenario 2: dop¢ and Sopt versus steering angle for ]3(1 and Pb. True power
uses the traditional definition as given in (3.27).

finding.

3.9.1 Comparison based on Estimation Performance

In comparing the MSE performance of power estimators, we rely on the conjecture
that the difference between the MSE’s evaluated at optimal loading d,p¢ and the load-
ing 5Opt which minimizes the squared bias is negligible for both estimators. Therefore,
we first compare the MSE’s of the two estimators evaluated at respectively 5((,‘:,1 and
50,

The following result establishes that estimator P, has larger variance than the

estimator P, when both variances are measured at loadings which minimize the cor-

responding squared biases.

@ nd &®

opt opt the loadings which minimize the squared biases

Lemma 3.7. Denoting by &

of respectively P, and P, for some steering direction described by vy and true power
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P <lims_,. E [15(1(5)] , the corresponding variances are related as

var <]5 (5£pt)) > var <Pb(5£p)t)) (3.122)

Proof. In a trivial case when P < E [p(O)}, the two biases are minimized for 6 = 0

so that (3.122) follows directly with the equality sign.

A slightly more involved case arises when P > E 15(0)} To simplify the exposi-
tion, the notation Q. = Qx ( Opt) and Qpp = Qk ( I;)t) is introduced.

Due to assumption P < lims_,o E [}5&(5)], it follows that o at and 6((,p)t null out

the corresponding biases so that

1 _ %(a) QQa . L
[ s sl a1z

In addition, from (3.112), 6%) Therefore, since Py(0) =

opt 25

opt - is a monotonically

Q1 (5)
increasing function, it follows that almost surely

1 1
>

O, = % (3.124)

Thus, for some positive constant K, it holds

1 1 1 1
o (o--%)2 0 (5.-7) (3.125)

Taking the expectation of both sides of (3.125) and rearranging the terms yields

1 1 1 1
B [_] ~KE| g —g| 2 E [_] (3.126)

The second term on the left hand side of (3.126) is evaluated using (3.123). In

5(a)
addition, since % > 0, adding its expectation to the left hand side of (3.126)

1l,a
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does not change the inequality. Hence,

~ 2
1 ) Q2 05 Q2. 1
E {T} ~ KE thQ +E Pt?Q’ >E | (3.127)
1,a 1 ,a 1,a 1,b
2(Din+55) ,
Now we set K = ————= > 0 and upper bound the left hand side of (3.127) by

using (A.1) (from Appendix A) which implies that ﬁ > % Namely,

a () 2
E| 12 "th“ + <6°pt?2’a>

l,a la l,a
1 oatQQG o tQQa
>E | — Koeree ( b
la la 1,a
1
> E —2] (3.128)
1b

Recognizing that the left most hand side of (3.128) is the quadratic of P, <(5((,pt) yields
E [Pj <5§p{)] >E [zﬂ (55&)] . (3.129)

Finally, from (3.123), which implies that E? [ﬁ <5§§t)} =E? [15;, <S(b)

opt

)] , and (3.129),
we obtain (3.122). O

If the true power P < lims_, E [15(1(5)}, the squared biases corresponding to 15(1
and P, at respectively 6(pt and 6(pt are equal. Given the inequality between their
variances (3.122), we conclude that their MSE’s are related as

MSE (5<“

opt

) > MSE (5&) (3.130)

We now invoke the conjecture that the MSE loss made by using 5opt instead of
dopt 18 negligible for both estimators. Therefore, the optimal MSE’s are approximately
related as

opt

MSE (5“ ) > MSE (5@3) (3.131)
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3.9.2 Comparison based on Sensitivity to Optimal Diagonal

Loading

It has been observed in the simulation study that the power estimator P, is more
sensitive to optimal diagonal loading than the power estimator P, Relying on the
conjecture that the variance has negligible impact to the value of optimal diagonal
loading, we define the sensitivity to optimal diagonal loading as the curvature of the
squared bias around the diagonal loading which nulls out the squared bias.

Combining the results proved in Lemma 3.1 that

- the power estimator P, is greater than the power estimator P, for diagonal

loading 0 > 0;

- the power estimator P, is monotonically non-decreasing and has zero slope as

d — 0" and § — oo and
- the power estimator P, is strictly monotonically increasing for all § > 0,

and that the squared bias corresponding to P, is minimized at smaller diagonal load-
ing than that corresponding to P, given by (3.112), we conjecture that the power

estimator P, is more sensitive to optimal diagonal loading than the power estimator

~

P,.
Proving this conjecture or finding the specific conditions under which it holds is

a possible direction for future study.

3.9.3 Numerical Validation

This part verifies the theoretical result from previous part via simulations. The
two scenarios are considered and the true power is evaluated in a standard way us-
ing (3.27).

The comparison between the MSE’s of the two power estimators when the arrival
process and number of sensors and snapshots is as specified by Scenario 1, is shown

in Fig. 3-36. The MSE’s in the top figure are evaluated at diagonal loadings which
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minimize the bias. The plots in the bottom figure compare the optimized MSE’s. The
simulation results in the top figure validate that the MSE corresponding to estimator
P, is lower bounded by the MSE corresponding to the estimator P,, both evaluated
at the loadings which optimize corresponding squares biases. The bottom figure
confirms the same conclusion for the optimized MSE’s. Note that the MSE’s of P,
and Isb, compared in Fig. 3-36, are equal when steering close to the source directions.
These are the ranges within which the optimal loading is close to zero and the two
estimators are nearly identical.

The comparisons between the optimized MSE’s and the MSE’s evaluated at the
diagonal loadings which optimize the corresponding squared biases of the two power
estimators in Scenario 2, are shown in Fig. 3-37. In comparison to Scenario 1, a
larger difference between the MSE’s of the estimators Pa and Pb is observed when the

number of snapshots is smaller than the number of sensors.

3.10 Conclusions

This chapter presents how two diagonally loaded, MPDR beamformer based spatial
power spectrum estimators behave in the snapshot deficient regime.

The almost sure convergence of the considered power spectrum estimators to non-
random limits when the number of snapshots and number of sensors grow large at
the same rate is proved using the random matrix theory methods. The variance and
estimation MSE of one of the power estimators are characterized under the assumption
that the input process is Gaussian distributed.

Further, the dependences of the spatial power estimators, their expectations and
variances on diagonal loading are studied. Unlike in standard theory, it is shown that
due to specifics of the deficient sample support regime, the biases of both estimators
are in general minimized for non-zero loadings. In addition, the MSE loss caused by
using the minimizer of the squared bias as the optimal diagonal loading is negligible.

In addition, the dependence of optimal loading on steering direction is also an-

alyzed. It is shown that when steering in the direction of a source which is well
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Figure 3-36: Scenario 1: Comparison between MSE performances of two power esti-
mators. The MSE is evaluated at the loading which minimizes bias (top) and at the
optimal diagonal loading (bottom).
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Figure 3-37: Scenario 2: Comparison between MSE performances of two power esti-
mators. The MSE is evaluated at the diagonal loading which minimizes bias (top)
and at the optimal diagonal loading (bottom).
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separated from the interferers, the optimal processor is a matched filter so dop — 00.
If the sources are closely spaced, the optimal loading is finite. Furthermore, we show
that when steering close to the source direction, the optimal loading is small and
can even be zero, meaning that the optimal estimator tends to perform adaptation
as much as possible, fully relying on the available data. On the other hand, when
steering direction moves away from the source directions, the optimal loading tends
to increase.

Finally, the performances of two power estimators are compared and it is proved
that the optimized b, outperforms the optimized 153; and the optimal 0 is lower for
estimator ]3b than it is for estimator ]33. However, the performance of estimator Pb is
more sensitive to the determination of the correct diagonal loading than is estimator
P,. All the presented results are validated via Monte-Carlo simulations.

As a possible future work, the stated conjecture about the negligible impact of
variance on the value of optimal diagonal loading needs to be rigorously proved.
Also, a rigorous sensitivity analysis of power estimators on optimal diagonal loading
is needed to complete the comparison of power estimators. In addition, the results
developed for Gaussian distributed snapshots could possibly be extended to more
general snapshot statistics. Furthermore, we point out that the ultimate goal con-
cerning the problem of diagonal loading for adaptive beamforming is to develop a
scheme which determines the optimal diagonal loading based on the received data
and steering direction. Also, the presented study on how spatial power spectrum es-
timation depends on diagonal loading could be applied to other estimation methods
which rely on diagonal loading. Finally, the presented approach could possibly be

applied for studying other regularization methods.
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Chapter 4

Time-Varying Channel Tracking

4.1 Introduction

The identification of an unknown channel from the input signal and output noisy ob-
servations using the Least Squares (LS) solution is a long-standing problem studied
for different applications in the areas such as adaptive signal processing [27], estima-
tion theory [29], machine learning [8] and communications [57]. The Recursive Least
Squares (RLS) algorithm is an efficient implementation of the LS algorithm which
has the ability to recursively update the estimate of the channel based on the most
recent input-output sample pair. This leads to an application of the RLS algorithm
for tracking slowly varying channels [27]. One of the areas where this application
is particularly important is wireless communications where the receiver tracks the
channel and detects the transmitted symbol based on the estimated channel impulse
response [48], [39].

The tracking performance of the RLS algorithm has been extensively studied in
the literature. As such, the steady-state mean-square estimation error is analyzed
in [39], [19] and [32], where the impulse response of a channel is modeled as an au-
toregressive process. The tracking performance of the RLS algorithm in both transient
and steady-state regimes is studied in [17].

The literature also reports performance studies of the RLS algorithm in some spe-

cific scenarios. As such, the steady state performance of the RLS based identification
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of an unknown LTI channel, modeled as a finite impulse response (FIR) filter whose
length is shorter than the unknown channel length, is reported in [63]. The impact
of round-off errors on tracking performance is studied in [1]. The performance of the
RLS based tracking of a time-varying channel whose coefficients are modeled using
Jakes” model is studied in [47]. The convergence properties of the RLS algorithm
and their dependence on the initialization is analyzed in [36]. The performance of
the RLS algorithm when used to detect symbols received from a frequency flat fading

channel on an array is studied in [5].

The main challenge in the analysis of the performance of the RLS algorithm is
to characterize the sample correlation matrix (SCM) of the input process and the
inverse of this matrix when the number of observations is comparable to the dimen-
sion of the matrix (e.g., the size of the filter). The common approach in addressing
this issue essentially includes approximating the SCM with the ensemble correlation
matrix. While these matrices are approximately equal when the number of station-
ary observations is large, they might differ significantly in the observation deficient
regime. The performance study presented in this chapter addresses this problem by

exploiting the tools and results from random matrix theory (RMT).

A performance study of the RLS algorithm when it is used to track a channel which
varies according to a first order Markov process in presented in this chapter. The ex-
pressions for signal prediction and channel estimation mean square errors (MSE) are
derived and validated via simulations. The general results are applied for specific
scenarios and as special cases we consider the behavior in the steady-state, perfor-
mance of LS-based identification of linear time-invariant channel and performance
of the sliding window RLS algorithm. Finally, several practical results such as those
characterizing the optimal exponential forgetting factor in the exponentially weighted
RLS or optimal averaging window length in the sliding window RLS algorithm are

obtained.

The characterization of the Stieltjes transform of the channel estimation correla-
tion matrix when the RLS and extended RLS algorithms are used to track a channel

modeled as a random walk is reported in [56] and [55]. The transient behavior of
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the signal to interference plus noise ratio (SINR) at the output of the RLS estimator
in a time-invariant channel is studied in [38]. The analysis therein is fairly general
and the performance metric is given as a solution to a set of non-linear equations. In
comparison to those results, we consider the signal prediction and channel estimation
MSE’s as performance metrics, study the transient behavior of the RLS algorithm
directly and obtain the steady state results as a special case. In addition, we model
the channel variations as a first order Markov process. Finally, by employing assump-
tions justifiable in the scenarios of practical interest, we obtain cleaner and, where
possible, closed form characterizations.

This chapter is organized as follows. The background on channel tracking is sum-
marized in Section 4.2. A general theory for the performance characterization of the
LS based tracking of the first order Markov channel is developed in Section 4.3. The
subsequent sections use the general results and specialize them for specific problems.
As such, Section 4.4 studies the algorithm’s performance in the steady state. An LTI
system identification is treated in Section 4.5. The sliding window LS algorithm is
studied in Section 4.6. The comparison between the exponentially weighted LS and
the sliding window LS algorithm when used to track a first order Markov channel is

discussed in Section 4.7. Section 4.8 concludes this chapter.

4.2 Background

The problem of tracking a time-varying channel using the Least Squares algorithm
and the challenges associated with analyzing it are introduced in this section. In
addition, relevant performance analysis results from the literature are given. Finally,

the assumptions used in the theoretical analyzes and their justifications are presented.

4.2.1 Problem Formulation

Given the inputs to a finite impulse response (FIR) channel and the channel outputs
corrupted by noise, the channel impulse response is estimated using the Least Squares

(LS) algorithm. A channel of length m has impulse response at time n expressed as
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a vector w(n). The channel variation is modeled as a first order Markov process
w(n) =aw(n —1) +w(n), (4.1)

where w(n) is a zero mean i.i.d. process noise with correlation matrix ¢2I. The
channel impulse response at initial time w(0) is random and has identity covariance.
A parameter a < 1 is a state transition constant. For a = 1, (4.1) becomes a random

walk model.

The channel input at time n is the vector u(n) whose entries are input samples
u(k),k =n,n—1,...,n —m+ 1. The channel output is corrupted with an additive

noise process v(n) such that the channel output at time n is
d(n) = w(n)u(n) 4+ v(n). (4.2)

We assume the input and additive noise are independent. The noise process, v(n), is
i.i.d. with zero mean and variance o2. In addition, the input signal vectors u(n) are

assumed to be zero-mean with correlation matrix E [u(n)u’(n)] = R.

Given the input signal vectors u(i) and the corresponding desired outputs d(i) up

to time n, the estimated channel impulse response w(n) is [27]
W(n) = R ()i (n), (43)
where R(n) is a sample correlation matrix (SCM), computed as
R(n) = X"u(iju” (i) + "1 (4.4)
i=1
and r(n) is an input-output cross-correlation vector, given by
B(n) = A"u(i)d*(i). (4.5)
i=1

A forgetting factor A € (0, 1), usually very close to 1, accommodates the time-
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variability of the channel by suppressing the past observations not relevant for current
estimation. The real-valued, non-negative quantity ¢ in (4.4) is a diagonal loading
parameter which handles the start-up transient of the algorithm [27].

The performance of the tracking algorithm is measured via channel estimation
error €(n),

g(n) =w(n) —w(n), (4.6)

and the signal prediction error £(n),

4.2.2 Relevant Results

The relevant results of the studies reported in the literature are derived and outlined
in [27]. The performance analysis in [27] relies on the direct averaging assumption
and the approximation of the sample correlation matrix f{(n) of the stationary input
process (such that the unity forgetting factor is used) with %f{(n) ~ R, which holds
true when the number of observations n is much larger than the channel length m.
When a channel vector varies according to an “almost” random walk model (a
model from (4.1) with @ — 1) and the forgetting factor A\ is very close to 1, the

channel estimation error in a steady state is given by [27]

E [[e(n)|Z] - =2

ostr {R7'} + ﬁtr {Ro}, (4.8)

where ||||2 is the L2 norm of a vector, tr{} denotes the trace of a matrix and R, is a
covariance matrix of the process noise w(n). By equating the error terms correspond-
ing to the process and observation noise, the optimal value of the forgetting factor

Aopt 18 evaluated as [27]

=1 1 ([20Ba))° (49

For the case when the system is LTI, i.e., a = 1 and R, = 0, and A = 1, the
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expressions for the mean-square values of the channel estimation and signal prediction

errors are for n > m given by [27]
1 _
Efle(n)ll3] ~ ~ojr{R™}, (4.10)

and

Bll€(m) 3] ~ ~oe (R + o2 (411)

The performance analysis given in [27] assumes the number of observations n is
much larger than the channel length m. However, when n and m are of the same order,
the estimated and true correlation matrices may differ significantly. The theoretical
characterization of the LS algorithm, developed in this chapter with the use of random
matrix theory methods, does not require n be large. Furthermore, compared to [27],
the performance of the LS-based tracking of a broader class of channel variations is

characterized.

4.2.3 Assumptions and Remarks

The main assumptions used in the performance characterization presented in this

chapter are as follows.

(1) The forgetting factor, A, is assumed to be close to 1 in the derivation of both

the channel estimation and signal prediction MSE.

(2) The state transition parameter, a, is assumed to be close to 1 in the derivation

of signal prediction MSE.

(3) The input observation vectors u(n) are assumed to be independent and identi-

cally distributed.

Note that the analysis in [27] uses the same assumptions.
Although these assumptions might seem somewhat too restrictive, the simulations
show that the derived expressions are valid for the ranges of A and a that are in fact

of practical importance. This is shown in Figures 4-4 and 4-17 and emphasized in the
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corresponding discussions. In short, the RLS algorithm fails to accurately track a first
order Markov varying channel whose state transition parameter a is not sufficiently
close to 1. Also, the effective averaging window size corresponding to a value of
forgetting factor A not sufficiently close to 1 might be too short with respect to the
number of unknown coefficients, which in turn does not lead to acceptable tracking

performance.

The third assumption is used in the evaluation of the moments of the SCM using
random matrix methods, in particular Theorem 2.1, as elaborated in Section 2.4. In
reality, the observation vectors at the input of an FIR filter are not independent.
However, the results obtained via simulations conducted such that the consecutive
observation vectors are shifted with respect to each other, confirm the validity of the
derived expressions. In addition, this assumption is fairly common in adaptive filter

theory.

As a final remark, random matrix theory provides tools for evaluating the per-
formance metrics of our interest without restricting A and a be sufficiently closed to
1. However, our intention is to characterize the performance using a relatively clean
and, where possible, closed form expressions. Such expressions are derived under the
stated assumptions which are justified in the regime of practical importance where

the RLS algorithm is able to track the channel reasonably well.

4.3 Performance Analysis

This channel estimation and signal prediction MSE’s associated with the LS-based
tracking of first order Markov channel with deficient sample support are characterized

in this section.
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4.3.1 Channel Estimation Error

A channel impulse response, modeled as a first order Markov process (4.1), is at time

n expressed in terms of the initial impulse response w(0) as
w(n) =a"w(0) + Z a"'w(i). (4.12)
i=1

Substituting (4.2) into (4.5), the cross-correlation vector is expressed as

n

B(n) = > N (i) (u” (@ w(i) + v*(0)). (4.13)

=1

After substituting (4.13) into (4.3) and using (4.12), the estimated channel vector

becomes

w(n) = R7'(n) 3 a' X" u(i)ju’(i)w(0)
+ R ) DN u(@ul (@) Y aw ()

+ R (n) YA a(i)r (i), (4.14)

=1

The channel estimation error, after substitution of (4.12) and (4.14) into (4.6), can

be decomposed into three terms
e(n) = e1(n) + ez(n) + e3(n), (4.15)
where €1(n) is the error induced by the initial channel response
ei(n) = |a"IT—R'(n) i a\""tu(i)ul (i) | w(0), (4.16)
i=1
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g2(n) is the error induced by the random portion of the channel dynamics (process

noise),

n

e2(n) =) a"w(i) —R7'(n) Z Arta(i)uf (i) Z a"Iw(7), (4.17)

=1

and e3(n) is the observation noise induced error

n

es(n) = —R7'(n) > X" u(i)o*(i). (4.18)

i=1

Due to assumed independence of the initial channel response, input process and obser-
vation and process noises, the three error terms are uncorrelated. In the following, the
expected norms of these error terms are evaluated. The identities tr {AB} = tr {BA}
and E [tr {A}] = tr {E[A]} are used.

The mean square value of the initial channel response induced error & (n) is, after

some algebraic manipulation, given by
Bflemllf] = ma® —2a" Y X~'a'E [u ()R~ (n)u(i)
i=1

30D [ir {ui (R (i) ()]

(4.19)

Recall that the initial channel response vector w(0) is assumed to be random and of
identity correlation. Therefore, its correlation matrix gives rise to multiplication with

m in the first term and is absorbed in the trace operator in the last term of (4.19).

The channel dynamics induced error e9(n) can be expressed as a sum of the

uncorrelated error terms (which are denoted ex(n))

e2(n) = Y _ex(n), (4.20)
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where

ex(n) = <a"’“1 ~R7'(n)) )\"iaiku(i)uH(i)> w(k). (4.21)

i=k

The mean square value of £5(n) is thus

E[lex(n)l3] = D E [llex(m)]3] (4.22)

where the expression for E [||lex(n)||3], obtained after some algebraic manipulation, is

given by
E[lecm)] = o2ma*™® —202a" 3 AR [uH(i)f{*l(n)u(i)]
2 o o
i=k

02303 @ 2B [ {u(i! (VR (n)u(i)a’ () ]
i=k j=k
(4.23)

Finally, the expected norm of the observation noise induced error e3(n) is given by
E [les(n)[3] = 2 Y- X" E [u (YR (n)u(i)] . (4:24)
i=1

Overall, the channel estimation MSE is

3
Eem)3] = > Ellen)l3] . (4.25)
=1
4.3.2 Signal Prediction Error

Substituting (4.2) into (4.7) and using model (4.1), the signal prediction error is

expressed as

¢(n) = (aw”(n — 1) — w"(n — 1)) u(n) + w”(n)u(n) + v(n). (4.26)
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The simulation results, presented in Section 4.6.2, imply that a channel varying
according to a first order Markov model is not tractable unless a is close to 1. Con-
sequently, to obtain a compact representation of £(n), it is assumed that a ~ 1 so
that

£(n) = e(n — Du(n) + w (n)u(n) +v(n). (4.27)

While £(n) does not explicitly depend on a, this dependence is implicitly accounted
for via the dependence of €(n) on the state transition parameter, a.

If the input process has identity correlation, the signal prediction MSE is, us-

ing (4.27), given by
E [[[E()IP] = E [le(n — D3] +ma; + o7 (4.28)

Thus, to evaluate the signal prediction MSE, we need to characterize the first term

in (4.28).

4.3.3 Theoretical Prediction of Unknown Quantities

The MSE values of the error terms expressed with (4.19), (4.23) and (4.24) depend

on two quantities which we define as

Vi(n,m,i) = E [uH(z')fr'f(n)u(i)] (4.29)
.

W(n,m,i,j) = E[tr{u(i)uH(i)f{ )u(j)uH(j)}] (4.30)

The index k in Vj can be either 1 or 2. These quantities are studied in the following
parts and approximately expressed in terms of the expected moments of the SCM
M, (m,n) defined as the expected normalized trace of the powers of the SCM inverse,

that is

Mym,n) — LB [tr {f{_k(n)}] . (4.31)



We are interested in the expected moments whose corresponding index £ is 1 or 2.

Note that My(m,n) = 1.

Two cases are considered. In the first case, the ensemble correlation matrix of the
input process R is unconstrained and the expected moment M (m, n) is approximated
for n > m and § = 0 with the limiting moment, as is elaborated in Section 2.7.
The limiting moment A, corresponding to the exponentially weighted SCM with
forgetting factor A and § = 0 is characterized in Section 2.5 and given by (2.37).
Hence, the expected first moment is approximately given by the solution to the fixed

point equation

1 - Ak
—_— = N = . (4.32)
My(m,n) 4= tr{R71} + mAFM;(m, n)
Note that in a special case when \ = 1, M, (m,n) is given in a closed form
YA RD L omrY (4.33)
m,n) = ————tr . .
R m(n —m)

In the second case, R = I and there is no restriction on the number of observation
vectors, n. This means that n can be smaller than m and a positive diagonal loading
factor 9, is needed. The expected moments with the corresponding index k = 1,2 are

approximated with the limiting moments, evaluated in closed form in Section 2.5 and

given by
/ 62 —n)?+26 el —s
M;(m,n) = max (0,1 1) %Jr VO2+ (m—n)? + 26(ﬂnz+n) In —m)| s
and
y - _ 2
M2(m,n):max(0,1_l)i2_|n 2m|+ (m—n)*>+d0(m+n) |
¢/ 200m . 20%m/0% + (m — n)? + 26(m + n)
(4.35)
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Evaluation of V},

We approximate in this part the quadratic form V, for £ = 1,2. As a remark, an
exact asymptotic characterization can be obtained by using the tools from random
matrix theory, such as the integration by parts formula and Poincare-Nash inequality.
However, our goal is to obtain a simple, yet accurate characterizations by employing

the assumption justified in practical scenarios.

A rectangular window (A = 1) is considered first. In that case, each input snapshot
u(i),i = 1,2,...,n contributes to the sample correlation matrix f{(n) equally, with
unit weight. Due to symmetry, Vi(n,m,i) does not depend on the index i, i.e.,

Vi.(n,m,i) = Vi(n,m). Therefore,

Vi(n,m) = %ZV’“(”’WO
:%ZEFWRWWM]
_ %E tr{f{k(n) u(z’)uH@)}]

<Mk_1(m, n) — 0 M (m, n)) . (4.36)

When exponential weighting is employed, different observation vectors are weighted
differently, so that Vi(n,m,i) depends on the observation index i. In the absence
of a better approach, we assume forgetting factor A\ is very close to 1 such that
Vi.(n,m,i) = Vi(n,m). This approximation is further justified because k can only
take on values 1 or 2 (larger values of k& make the approximation less accurate).
Therefore,

& : I— A"
> XN Wi(n,m, i) & — Vi(n,m). (4.37)
=1
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Without the approximation, the expression becomes

n

Z N'"Vi(n,m,i) = E

=1

tr {f{_k(n) > X (i)u(i) H

i=1
= m (Mk,l(m,n) YA n)). (4.38)
Therefore, equating the right-hand sides of (4.37) and (4.38),

1— A
T

Vi(n,m, 1) ~ (Mk_l(m, n) — OA" My (m, n)) : (4.39)

Letting A — 1 and noting that (1—X)/(1—\") — 1/n, (4.36) is recovered from (4.39).
In addition, note that the expected moments M, from (4.39) correspond to the ex-

ponentially weighted SCM.

To confirm the reasoning for A = 1 and approximation for A close to 1, Vi(n, m, 1)
fori =1,2,...,n and k = 1,2 are evaluated using Monte-Carlo simulations. The
corresponding plots are shown in Figures 4-1 and 4-2 for respectively A = 1 and
A =0.995. As can be observed, the conclusion that Vi (n,m,i) does not depend on i
when A = 1 is validated in Fig. 4-1.

On the other hand, the approximation Vz(n,m,i) ~ Va(n,m) is less accurate
when A < 1, as shown in Fig. 4-2. In the absence of more accurate and algebraically
simple characterization for Vi(n, m,i) when A < 1, we use (4.39) in the analysis. The
validation of the results obtained in the later parts confirm that approximation (4.39)
is acceptable. As a final note, the approximation is getting more accurate as A is

approaching one.

Evaluation of W

The approximation of quantity W is derived in this part. As for Vj, our goal is to
characterize this quantity with relatively simple and accurate expressions by utilizing

the assumption justified in realistic scenarios.

Based on whether the indices i and j in Wy(n,m, 1, j) are equal or not, two new
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Figure 4-1: Vi (top figure) and V5 (bottom figure) versus observation index i for
n =500, m =30 and A = 1.

quantities are defined
X(n,m,i) = E [tr {u(z)uH(i)f{*?(n)u(z)uff(z’)H (4.40)

and

Y(n,m,i,j) = E [tr {u(z’)uH(i)R_2(n)u(j)uH(j)H i (4.41)

When using the rectangular window, X (n,m,i) = X(n,m) and Y (n,m,i,j) =
Y (n,m, i, jo) for the same reason as was stated for the case of Vji(n, m,i). Here, i

and jo are fixed and not equal.

The quantity X is expressed as
X(n,m)=E [I\U(i)H%uH(i)fi’Q(n)u(i) (4.42)

and we assume that ||u(i)||2 and u” (/)R~2(n)u(i) are independent random variables
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Figure 4-2: V; (top figure) and V5 (bottom figure) versus observation index i for
n = 500, m = 30 and A = 0.995.

when n and m are of the same order. Namely, uf (i)R~2(n)u(i) is a norm of a
vector obtained by rotating u(i) with the eigenvectors of R(n) and scaling the entries
of the resulting vector with the squared inverse of the eigenvalues of R(n). While
rotating a vector with an orthogonal matrix has no impact on its norm, scaling its
entries by randomly chosen eigenvalues from broad support (because n and m are
comparable) makes u? (1)R2(n)u(i) and ||u(i)||2 approximately independent. Hence,
X is approximated as

X(n,m) ~ tr{R}Va(n,m). (4.43)

The theoretical approximation (4.43) is compared with the simulation results for
different n and m = 30 and the plots are shown in Fig. 4-3. Excellent agreement
is obtained even for large values of n. The input process in this test is Gaussian
distributed. A similar agreement is also obtained for a uniformly distributed binary
input sequence.

When an exponential weighting is employed, A is assumed to be very close to
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Figure 4-3: Comparison between the Simulated and Approximated X (n, 30)

1. Thus, X(n,m,i) = X(n,m), Y(n,m,i,j) =~ Y(n,m,i,,j,), where i, # j,, and
X (n,m) is evaluated using (4.43).
To evaluate Y, two possible decompositions of the weighed sums involving W (n, m, i, j)

are given by

n n

3 i/\Q”_i_jW(n,m,i, P o= Y NTIX (nm) + Z Z AT (nms o, o)
i=1

i=1 j=1 i=1 itj=1
- %X(n, m) + 2 ((11__A;)>2((A1 jri’;) Y (n,m, i, j,)
(4.44)
and
YN i) = By A"iu(i)uH(i)R2<n>§njvf‘uu>uf’u>}]
=1 j-1 im1 s

= m <M0(m, n) — 26\ M, (n,m) 4+ 6 A"My(n, m))
(4.45)
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By equating the right hand sides of (4.44) and (4.45), we obtain the relation
between X and Y

LA (1= A (A= A)
T S AT AN

Y =m (MO — 20NN, + (52)\”M2) ,(4.46)

and evaluate Y for X approximated using (4.43).
Substituting A = 1 (rectangular window) into (4.46), the exact relation between

X and Y reads as

nX +nn—1Y =m (M — 20N, + 521\22) . (4.47)

4.4 Channel Tracking in Steady State

The theoretical framework developed in the previous section is used in this section
to analyze the performance of the exponentially weighted LS algorithm in the steady
state, i.e., when the number of input observation vectors n — oco. In the first part
we evaluate the channel estimation MSE. The numerical validation of the derived
expression is given in the second part. In addition, the assumption that the forgetting

factor A is close to 1, used in the derivations, is justified.

4.4.1 Performance Analysis

The steady state channel estimation MSE of the exponentially weighted LS algorithm
is evaluated in this part. Note that the channel varies according to the first order
Markov model and the non-unitary forgetting factor A limits the estimator memory
and enables the algorithm to accommodate time-variability.

Taking the limit n — oo of (4.19), we conclude that the contribution of the
error term due to the initial channel vector to the overall channel estimation MSE
disappears in the steady state. This result is intuitively appealing.

Substituting the approximate expressions for V;, and W into (4.23), the obtained

expression into (4.22) and taking the limit n — oo of the result, the power of the
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error induced by the random portion of the channel dynamics is in the steady state

given by

mo? tr{R} -~
P — 0 oA 1 < 44
aym (1—|—a)(1—a/\)( T 1)’ (4.48)

Similarly, substituting the approximations for V; and W into (4.24) and taking

the limit n — oo, the power of the error induced by the observation noise is given by

2
oo Moy, ~reo
Pnoise = 1+ )\Ml ) (449)

The powers (4.48) and (4.49) are given in terms of the expected first moment if
the SCM in the steady state, Mfo, defined as

M = lim E [Ml(m,n)] . (4.50)
Note that here only the number of observation vectors n becomes large, while m is
kept constant. However, since A < 1, the effective number of observation vectors is
finite so that the SCM might not approach ensemble correlation matrix R.

Taking the limit n — oo of (4.32), the moment M7® is characterized with the fixed

point equation

M® tr{R-1} + mAk M

1
m

1 - A
—=> (4.51)
k=1

4.4.2 Numerical Validation and Discussion

The derived expression for the channel estimation MSE in the steady state is tested
by comparing its agreement with the estimation error obtained via Monte-Carlo sim-
ulations and characterization (4.8) from [27]. A simulated zero-mean Gaussian input
process with non-identity correlation is processed through a first order Markov vary-
ing channel with the state transition parameter a = 0.99 and process noise variance
0.01. The output signal is corrupted with white noise such that the signal-to-noise
ratio (SNR) of the output signal is 10 dB. The channel is estimated using the LS
algorithm with different values for the forgetting factor .

The top figure in Fig. 4-4 shows the comparison between the theory, simulations
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and characterization (4.8) derived in [27] on a relatively wide range of forgetting
factors A\. The bottom figure in Fig. 4-4 shows the comparison between the theory

and simulations on a narrower range of forgetting factors A.

Recall that the theoretical expressions (4.49) and (4.48) are derived under the
assumption that A is close to 1. Also, characterization (4.8) is derived under the
same assumption, with the additional assumption that the state transition parameter
a — 1. As can be observed from the figures, the derived characterization accurately
predicts the performance when A is close to 1. Next we argue that the range of

forgetting factors A\ not sufficiently close to 1 has no practical importance.

Namely, given that in this example the algorithm is estimating m = 30 unknown
channel coefficients, a value of forgetting factor A whose corresponding effective av-
eraging window size is not long enough to accommodate the adaptation of m = 30
coefficients, is not to be used in a practical scenario. Assuming that in the worst
case scenario we need at least one observation per unknown coefficient, the forget-
ting factor A should be such that the corresponding effective averaging window size
neg 18 30. A widely used rule of thumb relates the value of forgetting factor A\ and
effective averaging window size neg as neg = 1/(1 — ). This implies that the effective
averaging window length of 30 corresponds to A = 0.9667. Therefore, if A < 0.9667,
the algorithm fails to reasonably well track the channel variations and these forget-
ting factors are not to be used in a practical application. Finally, the comparison in
Fig. 4-4 confirms that the theoretical characterization derived under the assumption
that X is close to 1, is valid for the range of forgetting factors that are of practical

importance.

As a final remark, note that the value of the smallest A to be used in a practical
scenario is a conservative estimate because more than one observation per dimension

is needed for achieving a satisfactory performance.
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Figure 4-4: Steady state channel estimation MSE for first-order Markov channel. The
input process has unconstrained covariance and the channel length is 30. Top figure
compares our theoretical prediction, result from Haykin’s text (4.8) and simulations
on a wide range of forgetting factors. The bottom figure compares our theoretical
prediction and simulations on a narrower range of forgetting factors. The values on
the vertical axis in both figures are relative to the L2 norm of the channel vector in

steady state, which is 15 in this case.
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4.5 Linear-Time Invariant Channel Identification

This section considers a linear time-invariant (LTT) channel identification problem
with the LS algorithm. The channel estimation and signal prediction mean square
errors are evaluated and the analytical expressions are validated via Monte-Carlo sim-
ulations. We show that at low SNR, a deterioration in the performance appears when
the number of observations is close to the channel length. This effect is characterized

and explained.

4.5.1 Performance Analysis
Channel Estimation Error

A performance characterization of the LS-based identification of a linear, time in-
variant channel is obtained from the theory developed in Section 4.3. An LTI chan-
nel is described with @ = 1 and 02 = 0 in model (4.1), i.e., the channel vector
w(n) = w(0) = wy. Due to channel invariability in time, the input observations
are rectangularly windowed, i.e., A = 1. Substituting a = 1, 02 = 0 and A = 1
into (4.19), (4.22) and (4.24), the power of the error induced by the initial channel

vector is given by

E [lei(n)]j3] = m&>My(m,n), (4.52)

where m is the channel length, ¢ is the diagonal loading and M, (m,n) is the expected
first moment corresponding to the SCM. The power of the error induced by the

observation noise is given by
E [|les(n)]3] = ma(My(m,n) — 6My(m,n)), (4.53)

where o2 is the variance of the observation noise and M,(m, n) is the expected second
moment corresponding to the SCM. Note that the error due to channel dynamics e5(n)

is 0. Overall, the channel estimation MSE is

E [|le(n)3] = mo2 M (n, m) —md(o? — 6) My(n, m). (4.54)
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When the input process has identity covariance I, the functional dependence of
the channel estimation MSE on the number of observations n, channel length m
and diagonal loading parameter J is obtained by substituting the closed form expres-
sions (4.34) and (4.35) for M (m,n) and My(m, n) into (4.54).

The expectation of the second moment Mg(m, n) appears in the expression for
the channel estimation MSE in a product with the diagonal loading §, which has
negligible impact on the performance when n > m. Consequently, for n > m, the

impact of the terms depending on 0 is neglected. Substituting (4.33) into (4.54) yields

n

02 &1
E = — 4.55
lemI] = ~2=3 <, (455)
k=1
where \;’s are the eigenvalues of the ensemble correlation matrix.

Signal Prediction Error

When the input process has identity correlation I, (4.28) gives the signal prediction
MSE in terms of the channel estimation MSE.

For an input process of unconstrained correlation R, the signal prediction MSE
is derived by assuming the diagonal loading d is zero (meaning that the number of

observations is greater than the channel length). Using (4.27) we get
E[¢(n)¢*(n)] = tr {E [e(n — 1)e" (n — )R]} + o}, (4.56)

The correlation matrix of the channel estimation error could, for the LTI channel

identification problem and § = 0, be shown to be

E[e(n)e’(n)] = o iE [f{_l(n)u(i)uH(i)f{_l(n)]
— o’E [R*l(n)}. (4.57)

If the input process is Gaussian, the SCM is Wishart distributed. Using the

expression for the expectation of the inverse of the Wishart matrix [27], the covariance

163



matrix of the channel estimation error becomes

0.2

Ele(n)e" (n)] = —*—R"". (4.58)

For a general non-Gaussian case, the expectation of the SCM inverse is evaluated
using the RMT results. Namely, it is shown in Section 2.5.2 that if the order of
the SCM m and the number of observations n grow large at the same rate such
that ™ — ¢ € (0,1), the inverse of the rectangularly windowed SCM almost surely
converges to the scaled inverse of the ensemble correlation matrix (2.54). Noting
that the SCM R defined in (4.4) with A = 1 and 6 = 0 is a scaled version of the
model for rectangularly windowed SCM considered in Section 2.5.2, the convergence

result (2.54) is rewritten as

(lf{(n)) B - LRt (4.59)

As elaborated in Section 2.7, the expected inverse of the SCM is approximated
with the limiting quantity in (4.59) such that

(4.60)

Finally, from (4.58) and (4.56) the signal prediction MSE for Gaussian input
process is

n—2

E [¢(n))?] = ———07, (4.61)

n—m-—2

which is valid for n > m + 2. Note that this constraint carries no practical insight.

Similarly, substituting (5.26) into (4.57) and the obtained result into (4.56) yields
an approximation for the signal prediction MSE when the received signal has general
statistics,

n—1

E [[€(n)]]  ———a7, (4.62)

n—m-—1

which is valid for n > m + 1. Note that (5.28) also approximates the Gaussian case.
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A-Posteriori Signal Prediction MSE

Although not treated in the development of the general theory, the channel time
invariability renders relatively simple analysis of the a-posteriori signal prediction

error. This error, denoted &,(n), is defined as

&a(n) = d(n) —w"(n)u(n)
= (w(0) —w(n))"u(n) +v(n). (4.63)

Substituting ¢« = 1 and A = 1 into (4.14) and plugging the obtained result
into (4.63) yields

Ea(n) = SWHIR ™ (n)u(n) + v(n) — Z u” ()R~ (n)u(n)uv(i). (4.64)

Denoting the first and last terms in (4.64) with e;(n) and e3(n) and noting that e;(n)
and eg(n) as well as e;(n) and v(n) are independent, the mean-square value of the

a-posteriori prediction error becomes
E [[[&m)?] = E [les()*] +E [[le2(n)|I*] + o7 — 2E[ea(n)v*(n)].  (4.65)

The power of e;(n) is evaluated as

A~

E[lles(n)|’] = E[*wo"R™(n)u(n)u’ (n)R™ (n)wo]

= mo2My(m,n). (4.66)
Similarly, the expression for the power of es(n) is obtained via

E [lex(n)lI”] = 03ZE[UH(n)fifl(n)u(i)uH(i)Rfl(n)u(n)]
= mo? [Ml(m,n) — 0My(m, )| . (4.67)
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The cross-power between ey(n) and noise sample v(n) is

Elfey(n)v*(n)] = E ZuH(i)v(i)R’l(n)u(n)v*(n)

= mo2M(m,n). (4.68)
Finally, substituting (4.66), (4.67) and (4.68) into (4.65) yields
E [|&(n)|?] =02 - ma? My (m,n) +m(6 — 02)dMy(m,n). (4.69)

If the input process is of identity correlation, the moments M; and M, are calculated
through (4.34) and (4.35). If, on the other hand, the input observations are of arbi-
trary correlation R, the a-posteriori MSE is computed for n > m by neglecting ¢ and

evaluating moment M, using (4.33).

4.5.2 Theoretical versus Numerical Results

To test the accuracy of the derived expressions, the mean-square values of the channel
estimation and signal prediction errors are computed via Monte-Carlo simulations and
used as the ground truth. A channel with impulse response wq processes the input
signal and the output is corrupted with the observation noise whose variance is 2.

The plots of the mean-square values of the channel estimation and signal prediction
errors versus number of observations when the signal-to-noise ratio is 40 dB are shown
respectively in Fig. 4-5 and Fig. 4-6. The input data stream is an i.i.d. standard
Gaussian random process, a diagonal loading parameter used in the RLS algorithm
is 0 = 0.01 and the channel has length 30.

The corresponding plots for SNR=5 dB, § = 0.1 and i.i.d. standard Gaussian
input are given in Fig. 4-7 and Fig. 4-8. When the input process is a uniform bipolar
input sequence with SNR=5 dB and o = 0.1, the comparison between the simulations
and theoretical predictions of the channel estimation and signal prediction MSE’s are
shown in Fig. 4-9 and Fig. 4-10.

When the input is a correlated multivariate Gaussian process, the corresponding
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Figure 4-5: Channel estimation MSE vs number of observations. The input process is
uncorrelated Gaussian, the channel length is 30 and SNR=40 dB. The corresponding
result from Haykin’s text is (4.10).
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Figure 4-6: Signal prediction MSE vs number of observations for independent Gaus-
sian input, channel of 30 taps and 40 dB SNR. The result from Haykin’s text is (4.11).
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Figure 4-7: Channel estimation MSE vs number of observations for independent
Gaussian input, channel of length 30 and SNR of 5 dB.
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Figure 4-8: Signal prediction MSE vs number of observations for independent Gaus-
sian input, channel of length 30 and SNR of 5 dB.
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Figure 4-9: Channel estimation MSE vs number of observations for bipolar uniform
input, channel of length 30 and SNR of 5 dB.
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Figure 4-10: Signal prediction MSE vs number of observations for bipolar uniform
input, channel of length 30 and SNR of 5 dB.
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Figure 4-11: Channel estimation MSE versus number of observation when the input

process has unconstrained correlation matrix, channel is of length 30 and SNR is 10
dB.

performance curves for SNR=10 dB and channel length 30 are shown in Fig. 4-11.
The figures also include the plots of the corresponding analytical expressions de-
rived in Haykin’s text [27] and given in (4.10) and (4.11). The presented plots show
that the derived expressions closely match the experimental curves. In addition, Fig-
ures 4-7, 4-8, 4-9 and 4-10 reveal deterioration in the algorithm’s performance when
the SNR is relatively small and the number of observations becomes close to the
channel length. This happens irrespective of the statistics of the input signal. We

explain this effect in the following part.

4.5.3 Performance Deterioration

In the following analysis the input process is assumed i.i.d., i.e., R = I. To explain
why the channel estimation and signal prediction errors exhibit a bump when the
number of observations n is around the channel length m, the algorithm’s update

equation is exploited [27]

w(n) = w(n —1) + R (n)u(n)é&,(n). (4.70)
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Figure 4-12: Expected squared norm of the gain vector vs number of observations n.
The channel length is 30.

A gain vector k(n) = R™*(n)u(n) gives the direction of the update of the esti-

mated channel impulse response. Its expected squared norm is

A~

Ek” (n)k(n)] = Eu” (n)R2(n)u(n)] = Va(n,m). (4.71)

The comparison between the Monte-Carlo simulated E [||k(n)||3] and its analytical
characterization given in (4.71) and (4.36) is shown in Fig. 4-12. Aside from getting
very close match between the simulations and theory, it is observed that the squared
norm of the gain vector exhibits a bump when the number of observations n is close
to the channel length m.

To grasp the intuition behind such a behavior, the norm of the gain vector is
expressed in terms of the eigenvalues A\, (arranged in decreasing order) and the cor-

responding eigenvectors ¢ of f{(n),

) min(m,n) quu(n) 2
()3 = N (4.72)
k=1

Note that for n < m, the m — n smallest eigenvalues of R(n) are equal to d. The
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eigenvectors qy corresponding to those "trivial” eigenvalues are orthogonal to the sub-
space spanned by the received snapshots u(1),...,u(n). Therefore, the summation

in (4.72) goes up to index min(m,n).

As can be noted from (4.72), the norm of the gain vector is dominated by the
smallest "non-trivial” eigenvalue Apin(mn). This eigenvalue becomes extremely small
for n &= m, which triggers the peak. To understand why, it is assumed that the obser-
vation vectors u(n) are drawn independently and uniformly from an m-sphere. Thus,
each one contributes statistically equally to the energy along each "non-trivial” direc-
tion in the eigenspace of R(n). A new non-trivial direction is acquired with each u(n)
when n < m and the energy along that direction is approximately 1/n of the incom-
ing observation vector’s energy. Therefore, as n approaches m, the energy along the
newly acquired direction decreases. Consequently, the minimal non-trivial eigenvalue
decreases, which causes increase in the norm of the gain vector. When n exceeds m,
f{(n) has full "non-trivial” rank, so each new observation vector contributes energy
along all directions. The smallest eigenvalue increases, so the norm of the gain vector

decreases.

To visualize how the minimal "non-trivial” eigenvalue depends on observation in-
dex n, the approach from [18] is adopted. Namely, the limiting eigenvalue density
pg () is viewed as a probability density function of a randomly chosen eigenvalue.
This is justified by the fact that if in a series of different realizations of R(n), an
eigenvalue is chosen uniformly at random for each realization, then the appropriately
scaled histogram of the collection of those eigenvalues closely matches the plot of
pg(x) [15]. Therefore, a cumulative distribution function of the k-ith largest eigen-

value Fj(x) = Pr[\; < z] is expressed as

m

A= Y (7)F@a- ey, (473

i=m—k+1

where F'(z) is a cumulative distribution function corresponding to probability density
pg (). The expected value of the smallest non-trivial eigenvalue is computed from

its cumulative distribution function and plotted for different numbers of observations
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Figure 4-13: Expected values of the smallest non-trivial eigenvalue vs number of
observations. The number of dimensions is 30.

n in Fig. 4-13. It can be observed that behavior of the smallest non-trivial eigenvalue
is on a par with the intuitive reasoning and the plots in Fig. 4-12.

Although the norm of the gain vector k(n) depends only on the input process,
the performance degradation for n =~ m tends to appear at lower SNR’s. The reason
is revealed from (4.70). Namely, the channel impulse response is updated based on
the gain vector k(n) and the signal prediction error £(n). As SNR decreases, the
signal prediction error increases. In that case, the bump in the gain vector appearing
when n &~ m is further amplified, causing increase in the norm of the correction term
in update equation (4.70). Consequently, the channel estimation error increases. In
turn, the signal prediction error at next iteration gets larger. Overall, the channel
estimation error and the signal prediction error are causing each other’s increase from
one iteration to the next. This effect persists until the bump in the norm of the gain
vector lasts.

As a final note, the SNR at which the performance degradation arises is determined
by other system parameters, mainly by the channel length m. Following the presented
intuitive reasoning, it is deduced that the largest SNR for which the performance

deteriorates when n is close to m, gets larger as the channel length increases.
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4.6 Sliding Window RLS Algorithm

The estimation performance of the sliding window LS algorithm is studied in this
section. The analytical expression for the channel estimation MSE is validated via
simulations. Also, the sliding window length which minimizes the channel estimation

MSE for uncorrelated input is approximated.

4.6.1 Performance Analysis

The channel estimation MSE of the sliding window LS algorithm used to estimate
a first order Markov channel is obtained using the developed theoretical framework.
Here, we set the forgetting factor A = 1 and the number of observations n is viewed
as the sliding window length.

Thus, substituting A = 1 and approximations for Vj, and W into (4.19), (4.22)
and (4.24), the error powers P;(n), due to the initial channel vector, Py(n), due to
the channel dynamics, and Ps(n), due to the observation noise, are evaluated in terms
of the expectations of the moment, M, (m,n) and Mg(m, n). Assuming n > m, which
alleviates the need for diagonal loading 9, the power of the error due to the initial
channel vector is

n 2n
%% a? 11__(;2 %tr{R}]\%(m,n)

2a%(1 —a™)(a — a™)m <1 — M, (m, n)tr{R})

Pi(n) = ma* — 24"t

4.74
* n(n—1)(1 —a)%(1 + a) ’ (474)
the power of the error due to the channel dynamics is
1 — 2n 21 = a™) (1 = n+1
Py(n) = mo? a — o2 (1-a"){—a >@
1—a? (1—a)?(l+a) n
o2 o1 —a*™\ m -
+ e (n T ) EMl(m’ n)tr{R}
, 1—M(m,n)tr{R} 2na 2a(1 — a™) 2a%(1 — a®)
+o,m —
n(n —1) (1—a)*(1+a) (1—a)? (1—a)*(1+a)?
(4.75)
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and the power of the error due to the observation noise is

Py(n) = mo2(My(m,n) — 6Ma(m,n)). (4.76)
Overall, the channel estimation MSE is given by

E [le(n)l3] = Pi(n) + Pa(n) + Ps(n). (4.77)

When the ensemble correlation matrix of the input process is identity I, the ex-
pressions (4.34) and (4.35) for moments M; and M, are used to evaluate Py, P, and
P3. Also in that case a signal prediction MSE is approximated with (4.28). On
the other hand, when the input observations are of an unconstrained correlation R,

M (n,m) is evaluated for n > m using (4.33).

4.6.2 Theoretical versus Numerical Results

The accuracy of the derived expressions is tested using Monte-Carlo simulations.
When R = I, the corresponding plots for a slowly varying channel (a = 0.995) are
shown in Fig. 4-14 and 4-15. When the channel varies more rapidly, i.e., for a = 0.95,
the corresponding plots for the channel estimation and signal prediction errors are
shown in Fig. 4-16 and Fig. 4-17.

The corresponding comparisons between the theory and simulations when an in-
put has an unconstrained correlation R are shown in Fig. 4-18 and Fig. 4-19 for
respectively slowly (a = 0.995) and more rapidly (a = 0.95) varying channel.

In all cases, the input process is Gaussian distributed, channel has length m = 30,
process noise is of variance 02 = 0.01 and SNR is 10 dB. As a technical detail, the
SNR is defined at the channel output. Since the input signal’s power per channel tap
is tr{R}/m and the expected squared L2 norm of the channel vector in steady state

is (ma?)/(1 — a?), the SNR is given by

a2tr{R}

SNR =10 loglo m

(4.78)
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The vertical axis in each plot is normalized with the L2 norm of the channel vector

in the steady state.

Note that as the window length n — oo, the estimation MSE asymptotically
approaches 0 dB level. This is because all the channel variations are averaged out with
infinitely large rectangular window so that the estimated channel vector approaches
0. Therefore, the estimation error converges to the L2 norm of the channel vector
(i.e., to 0 dB in figures due to normalization).

For a finite averaging window length n, the performance curves exhibit different
behaviors depending on the value of the state transition parameter a. As such, when
the channel varies rapidly, the performance curve is above 0 dB level as can be ob-
served in Figures 4-16, 4-17 and 4-19, where a = 0.95. Effectively, the RLS algorithm
is not able to track such a channel and the channel estimation error is minimized for
a trivial estimator w = 0. On the other hand, when the channel varies slowly, the
optimal channel estimation MSE is below 0 dB level and is achieved for a finite av-
eraging window length. This could be observed in Figures 4-14, 4-15 and 4-18 where
a = 0.995.

Furthermore, it could be noted that the performance curves corresponding to
smaller a shown in Figures 4-16 and 4-17 show the counterintuitive result that when
the number of observations drops below the dimensionality of the system, there is a
drop in the MSE as the number of observations is decreased. This result is not due
to the tracking of channel dynamics as is the case in the downward trend in MSE
as the number of observations is decreased and has been studied and explained in

Section 4.5.3.

Finally, recall that the characterization of signal prediction MSE has been derived
by assuming that the state transition parameter a is close to 1. Besides obtaining
a good agreement between the theoretical predication and simulations of the signal
prediction MSE corresponding to a slowly varying channel when a = 0.995 (not
shown in figures), a good agreement is obtained even for a rapidly varying channel
when a = 0.95, shown in Fig. 4-17. Although this latter case does not have practical

significance because the RLS algorithm is not able to track the channel reasonably
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Figure 4-14: Theoretical versus simulated channel estimation MSE for a=0.995, o, =
0.1 and SNR=10 dB.

well, it confirms that the derived characterization is valid at least for the range of a’s

corresponding to the cases of practical significance.

4.6.3 Optimal Window Length

An approximate expression for the optimal window length 7y is derived in this part
using the observation that the RLS algorithm reasonably well tracks the channel
when the state transition parameter a is close to 1. Therefore, we assume that the
channel vector exhibits a random walk (i.e., @ — 1). In that case the steady state
mean square channel estimation error for a sliding window length n > m is obtained
from (4.77) by letting @ — 1 and § = 0 as

_ ,m(2n® —nm 4+ 5m — 4n) m

E [|e(n)|3] = o2 60— m) +a§n_m. (4.79)

Setting the first derivative of (4.79) to zero (or equating the error terms induced by

the channel dynamics and observation noise) and solving for n, yields the expression
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Figure 4-15: Theoretical versus simulated signal prediction MSE for a=0.995, o, = 0.1
and SNR=10 dB.
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Figure 4-16: Theoretical versus simulated channel estimation MSE for a=0.95, o, =
0.1 and SNR=10 dB.
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Figure 4-17: Theoretical versus simulated signal prediction MSE for a=0.95, o, = 0.1
and SNR=10 dB.
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Figure 4-18: Theoretical versus simulated channel estimation MSE for a=0.995, o, =
0.1, SNR=10 dB, and input process of unconstrained correlation.
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Figure 4-19: Theoretical versus simulated channel estimation MSE for a=0.95, o, =
0.1, SNR=10 dB, and input process of unconstrained correlation.

for the optimal sliding window length. When R = I, this expression simplifies to

m2 +m + 6Z—§
gt = m + || ————. (4.80)

The accuracy of (4.80) is tested via simulations for different values of a, SNR

2

0

and process noise variance o2, and the results are summarized in Table 4.1. The

sim

opt Dertain to respectively (4.80) and the simulated optimal window

entries ngpy and n

length. The quantity A is the difference between the simulated MSE’s corresponding

sim

to window lengths nepe and ngp;.

The channel length in all considered cases is 30.
As can be observed from the table, the error due to using n.y evaluated form (4.80)

does not exceed 0.05 dB.

Finally, note that the outlined method for finding the optimal sliding window
length is derived by assuming a random walk model for the channel. The simulation
results in Table 4.1 imply that the expression is fairly accurate when channel varies
according to a first order Markov process whose state transition parameter a is close to

1. However, this is in fact the regime of practical importance because the estimation
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Table 4.1: Optimal Sliding Window Length

a o2 SNR | ngpt nilg}g A
1 0.01 |10dB| 52 | 48 =0.06 dB

099 | 0.01 |10dB | 60 | 63 < 0.05 dB
098 | 001 |10dB| 56 | 65 < 0.05 dB
099 | 001 |20dB| 50 | 53 | =0.006 dB
0.98 | 0.0001 | 20dB | 52 | 58 | =0.017 dB
0.99 | 0.01 5dB | 74 | 77 | =0.027 dB

error when a state transition parameter a is not sufficiently close to 1 is relatively
high for any finite averaging window length, implying that the channel is effectively
not being tracked.

4.7 Insights in Exponentially Weighted and Slid-
ing Window LS Algorithms

This section develops some practical results about the LS algorithm when the input
process has identity correlation. These results are valid even if the input process
has few distinct eigenvalues. Namely, it has been observed that the eigenvalues corre-
sponding to the noise-only subspace of the input process which has few distinct eigen-
values, approximately behave as if the input process has identity correlation. This
qualitative observation has also been exploited to develop algorithms that estimate

the number of signals embedded into the noise with small number of samples [30].

4.7.1 Effective Number of Observations

When the input observations are exponentially windowed with forgetting factor A,
it is often of practical importance to assess the equivalent number of stationary,
rectangulary windowed observation vectors that give rise to the same quality of the
SCM. A commonly used rule of thumb is nes = 1/(1 — A). A more accurate relation

is derived in this part using random matrix theory results.
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Formally, the problem can be formulated as finding n.g such that

n TNeff
lim Y A" Fug(k)uf (k) = Y up(k)uf (k) (4.81)
n—oo
k=1 k=1

where the vectors ur(k) and ug(n) of length m originate from the identical and

stationary processes of zero mean and identity correlation.

The SCM’s on the left and right hand sides of (4.81) are denoted respectively ®,
and ®g. The limiting Eigenvalue Density Function pp(x) of ®; is parameterized
with ¢ = m(1 — \) and is given by (2.63) and (2.4). The limiting Eigenvalue Density

Function puy(z) has a compact support whose endpoints 1 and x5 are given by
T12 = 10g T1,2 +q+ 1. (482)

The limiting Eigenvalue Density Function pr of ®z is given by Marcenko-Pastur
law (2.56) and is parameterized with ¢ = nﬂﬁ The endpoints of the support are for

¢ < 1 given by

buin = (1= v2)”, (4.83)
lnas = (14 v/)". (4.84)

Since the plots of uy and pg look alike when ¢ < 1 (because then pgr has no mass
at 0), equation (4.81) is approximately solved by matching the endpoints of the two
density functions. Thus, the effective number of observations n.g for which the upper

limits @1 and . of py and pg coincide is from (4.82) and (4.84) given by

(1++2)* =2log (1 + ) + ¢+ 1, (4.85)

where ¢ = ™. A requirement ¢ < 1 is equivalent to ¢ < 1.6. A similar equation can
eff

be obtained for the lower limits to coincide.

To derive a more handy relation between A and n.g, the first two terms of the

Taylor series expansion of log function (the series exists because ¢ < 1) are taken into
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Figure 4-20: The limiting Eigenvalue Density Functions of the exponentially weighted
SCM and SCM’s with rectangular windowing with the effective observation window
size computed from the derived expression (4.86) and conventional rule of thumb
1/(1 — X). The dimension of the observation vector is m = 30, forgetting factor is
A=0.99 and ¢ = 0.3.

account, which yields

2
= 4.
Neff -\ ( 86)

The same expression is obtained if the lower limits xo and [,,;, are matched and the

log function is approximated with first two terms of its Taylor series.

The relation (4.86) is tested by comparing the plots of the limiting EDF’s p7, and
pr for A =0.99 and A = 0.95 in Fig. 4-20 and Fig. 4-21, respectively. The limiting
EDF’s corresponding to the SCM with rectangular windowing whose observation
window size is computed using the conventional rule of thumb 1/(1 — A) are also
shown. The problem dimension in both cases is m = 30. Note that parameter ¢
corresponding to Fig. 4-21 is 1.5, which is close to the value (of 1.6) for which a
resemblance between the two plots is possible. Also, since (4.86) is an approximation

of (4.85), the endpoints of the two density functions do not coincide exactly.
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Figure 4-21: The limiting Eigenvalue Density Functions of the exponentially weighted
SCM and SCM’s with rectangular windowing with the effective observation window
size computed from the derived expression (4.86) and conventional rule of thumb
1/(1 — X). The dimension of the observation vector is m = 30, forgetting factor is
A=095and ¢g=1.5
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4.7.2 Exponentially Weighted versus Sliding Window RLS

The LS algorithm suffers from the performance deterioration if the SCM is ill-conditioned.
The appearance of a bump in the channel estimation and signal prediction MSE’s, de-
scribed for the LTT channel identification case in Section 4.5.3, is intrinsically caused
by ill-conditioned SCM. The exponentially weighted and sliding window LS algo-
rithms are compared based on how well the corresponding SCM’s are conditioned.
Namely, comparing the plots of the limiting eigenvalue density functions from Fig-
ures 4-20 and 4-21, one may observe that the Eigenvalue Density Function of the
rectangularly windowed SCM tends to have eigenvalues closer to zero. In other words,
it is easier to bound the eigenvalues away from zero in the exponentially windowed
algorithm than in its rectangularly windowed counterpart. Consequently, it can be
conjectured that the exponential weighting with forgetting factor A could be better
suited than the rectangular windowing with window length n.

More specifically, given the sliding window length n, it is possible to determine an
equivalent forgetting factor A such that the upper end points of the limiting eigenvalue
densities of the corresponding SCM’s coincide. Consequently, the lower end point of
the density pertaining to the exponentially weighted SCM is slightly further away
from the origin meaning that the SCM is better conditioned. For a given sliding

window length n, the corresponding A which ensures this is using (4.85), given by

VRt )1 .

The behaviors of the sliding window LS with the window length n and the LS with
the exponentially weighted window with forgetting factor A, computed using (4.87),
are compared via simulations. The simulation study shows that the exponentially
weighted LS outperforms the sliding window LS for both LTT and first order Markov
channels. Fig. 4-22 and Fig. 4-23 show the performance plots of the considered
algorithms. It can be conjectured that given the window length n in a sliding window
RLS, it is always possible to compute forgetting factor A using (4.87), such that the
exponentially weighted RLS outperforms a sliding window RLS in a steady state.
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Figure 4-22: Exponentially weighted versus sliding window RLS for SNR=10 dB. The
integers along the green curve represent the sliding window lengths equivalent to the
corresponding values of forgetting factor.

Furthermore, at low SNR’s, the optimal window length of the sliding window RLS
and the optimal forgetting factor of an exponentially weighted RLS are related as
in (4.87). At higher SNR’s, the optimal forgetting factor is slightly below the value
computed using (4.87) for a given n = nqp. However, the difference between the
MSE’s at optimal forgetting factor and that at A corresponding to the optimal sliding
window length n.,, when SNR is high is negligible.

4.7.3 Optimal Value of Forgetting Factor

The optimal A for the exponentially weighted LS algorithm is approximated by us-
ing the expression for the optimal window length of the sliding window RLS algo-
rithm (4.80) and the relationship between A and the effective number of observations
n in the rectangularly windowed SCM (4.86). The justification for such an approach
is the observation that even at large SNR’s, the difference between the MSE’s at
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Figure 4-23: Exponentially weighted versus sliding window RLS for SNR=5 dB. The
integers along the green curve represent the sliding window lengths equivalent to the
corresponding values of forgetting factor.
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Table 4.2: Optimal Forgetting Factor Value

a | o2 | SNR | xim [ AL | AaB] || Q) | AgaB]
0.99 | 0.01 | 5dB | 0.975 | 0.973 | 0.045 | 0.977 | 0.04

0.99 | 0.01 | 10 dB | 0.960 || 0.967 | 0.065 || 0.972 | 0.155
0.99 | 0.01 | 20 dB | 0.949 |[ 0.962 | 0.153 || 0.968 | 0.309
0.99 | 0.01 | 40 dB | 0.942 ][ 0.962 | 0.235 || 0.968 | 0.375
098] 1 | 5dB |0.980] 0.969 | 0.107 | 0.973| 0.075
098 1 |10dB|0.969 | 0.964 | 0.074 | 0.970 | 0.019
098 1 |20dB]0.953] 0.961 | 0.037 | 0.968 | 0.108

1

0.98 40 dB | 0.956 || 0.961 | 0.048 | 0.968 | 0.137

optimal forgetting factor and that at A corresponding to the optimal sliding window

length np is negligible. Overall from (4.80) and (4.86),

2
AL =1 . (4.88)

opt = >
m2+m+6z—12’
mt\ —s

A potentially more accurate expression for the optimal forgetting factor )\g,)t is
obtained by substituting n = nep, evaluated using (4.80), into the exact expres-
sion (4.87).

The derived expressions are tested by comparing )\(()L)t and )\(()i,)t with the optimal
forgetting factor obtained via simulations for given system parameters. The results
are summarized in Table 4.2. The channel length in all cases is 30. The quantities
A; and A, represent the performance loss due to respectively choosing theoretically
calculated values )\(()L)t and )\((j))t instead of Azipﬂl. The optimal forgetting factor (4.9)
from [27] is also tested and it fails to yield accurate result (in fact, it yields too small
values for A), which comes at no surprise since it is derived under the assumption that

both A\ and a are very close to 1. As can be observed from the table, the performance
loss due to using optimal forgetting factor proposed here does not exceed 0.5 dB.
Overall, for relatively small SNR, both expressions give accurate results. On the
other hand, when SNR is high, the optimal forgetting factor is below that computed
using (4.87), (refer to Fig. 4-22). In that case, )\&)t is more accurate because it is

always smaller than )\(()i,)t and hence closer to the true optimal value.
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As a final remark, note that although the characterization of optimal forgetting
factor is derived for a — 1, the simulations show that it is fairly accurate for the
values of a smaller than 1 for which the RLS algorithm reasonably well tracks the

corresponding channel.

4.8 Conclusions

An analysis of the Least Squares algorithm when employed to track a time-varying
channel is performed using results and tools from the theory of large dimensional
random matrices. A time-varying channel is modeled as a first order Markov pro-
cess and the performance metrics of interest are mean square values of the channel
estimation and signal prediction errors. These metrics are characterized for a given
number of observations, channel length and the parameters describing the channel
dynamics. The results borrowed from the random matrix theory enable the analysis
which does not rely on the direct averaging assumption and the assumption that the
expectation of the inverse of the sample correlation matrix is a scaled inverse of the
ensemble correlation matrix.

The simulation study validates the derived analytical expressions. In addition, sev-
eral practical results are revealed by specifying the general theory for simpler cases.
First, an expression for the optimal window length in the sliding window LS algorithm
is derived. Second, based on the comparison between the exponentially weighted and
sliding window LS algorithms, it is conjectured that former outperforms the latter, if
forgetting factor is appropriately selected given the sliding window length. The corre-
sponding expression for such a forgetting factor is derived. Third, a relation between
forgetting factor used for calculating an exponentially weighted sample correlation
matrix and the effective number of stationary, rectangularly windowed observations
is established. Fourth, this relation is further exploited to evaluate the optimal value
of the forgetting factor in the exponentially weighted LS algorithm. Finally, the effect
of performance deterioration appearing when the number of observations is close to

channel length (i.e., the number of dimensions) is observed, theoretically analyzed
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and intuitively elaborated.
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Chapter 5

Channel Equalization

5.1 Introduction

The wireless communication channels through which signals are transmitted are often
time-varying and characterized by multipath propagation. The multipath propaga-
tion gives rise to a delay spread, resulting in intersymbol interference (ISI) in the
received signal, while the time-variability results in the Doppler spreading of the sig-
nal [49]. These effects are even more profound in the setting of underwater acoustic
communications, wherein along with a high latency appearing due to a relatively slow
speed of propagation (nominally 1500 m/s), and frequency dependent attenuation of
the transmitted signal, these effects pose significant challenges to communication sys-
tem design [51].

Different techniques have been developed for mitigating these effects [50]. A survey
of the approaches used for the underwater acoustic communication system design is
given in [48]. Most techniques rely in part or completely on channel equalization with
a Decision Feedback Equalizer (DFE) being the most commonly used form [39]. A
multi-channel DFE (MC-DFE) is one which processes the signals received at multiple
spatially separated sensors. The MC-DFE is particularly effective at compensating
for the ISI induced by the multipath commonly present in the underwater acoustic
communication channel.

One of the main challenges in optimally configuring a multi-channel equalizer is
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the choice of the number of sensors and length of the constituent filters. Namely, due
to channel time variability, the number of coefficients that can be adapted over the
time interval within which the channel is approximately time invariant is limited such

that a smaller number of coefficients might lead to better equalization performance.

Another challenge related to optimally configuring the mutli-channel equalizer is
the selection of the separation between sensors. While the sensors in a multiple input
multiple output (MIMO) system need to be sufficiently apart so that the signals
at their outputs are uncorrelated [20], conventional wisdom is that array processing
applications require that sensors be separated by no more than one half the shortest
wavelength of the received signals [52]. However, because an inherently wideband
signal is transmitted through a sparse underwater acoustic communication channel,

selection of optimal sensor separation is a more subtle problem.

Although equalizers have been in common use for a while, a great deal of what
is currently known is learned from simulations and processing of experimental data,
while the analytical results appeared relatively recently. As such, [62] studies the
signal-to-noise-puls-interference ratio (SINR) at the output of the LS-based linear
equalizer for a time invariant frequency flat fading channel. A more general analysis
in [38] characterizes the SINR at the output of the LS-based linear equalizer for time
invariant frequency selective channels. Both works exploit random matrix theory
results which, as elaborated in Section 2.7, while theoretically valid in the limit, are
fairly accurate in modeling equalizer performance in practical finite observation time
scenarios. In terms of optimal DFE design, [23] and [24] discuss how the decision
delay, feed-forward and feedback filter lengths should be selected such that the signal
prediction MSE of the MMSE based DFE equalizer of an LTI channel is minimized.
However, these works inherently assume that the observation period is infinitely long,
which is not the case in non-stationary channels where only a limited number of

stationary observations are available for adaptation.

The contributions of this chapter are threefold. First, a performance of least
squares (LS)-based MC-DFE equalization method is theoretically analyzed. The case

of linear equalization is included as a special case. The transmission channel is non-
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stationary and modeled as a frequency selective filter which is time-invariant over only
short time intervals. A signal prediction error is adopted as the performance metric
and characterization of its mean square value is derived. In comparison to [38], in
addition to handling the case of DFE equalization and evaluating the signal prediction
MSE, the analysis technique is different and yields a greatly simplified closed-form
result, which is exact when the received signal is Gaussian distributed. The derived

expression is validated via Monte-Carlo simulations.

The derived expressions quantitatively support the observed performance char-
acteristic that, when working with signals that have passed through time-varying
channels, an equalizer with relatively short constituent filters can outperform one us-
ing longer filters [40]. The optimal number of taps in the equalizer’s constituent filters
is presented as a trade-off between two competing requirements. On one hand, for a
perfectly known environment, the MMSE error criterion is a non-increasing function
of filter length. On the other hand, the insights from random matrix theory imply
that for a given number of observation vectors, the shorter constituent filters lead to

more accurate estimate of the correlation matrix and therefore improved performance.

Finally, the chapter analyzes how the number of and separation between the sen-
sors impacts the equalization performance in a time-varying underwater acoustic com-
munication channel. Our model for the arrival process takes into account that the
underwater acoustic communication signal received on an array of sensors is wideband
and spatially spread. The signal prediction mean square error (MSE) is evaluated
using this model. An illustration of how the equalization performance depends on the
number of sensors and their separation for a particular arrival model is then provided.
Finally, the bit error rate (BER) and signal prediction MSE performance, obtained
from processing experimental data using a multi-channel equalizer with different sen-
sor separations, are presented. This justifies the conclusion that the equalization

performance is optimized for a non-trivial sensor separation.

Although the problems considered in this chapter are mainly motivated by un-
derwater acoustic communications, the developed theoretical results and insights are

also applicable to other settings. As such, the performance analysis of time varying
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channel equalization is general and the insights hold for other applications of least
squares based equalizers. Furthermore, the study of the impact of sensor separation
on the performance of multi-channel equalization is, for example, applicable to the
contexts of increasingly popular 60 GHz ultra-wideband communications [64] and
optimal receiver design based on massive MIMO [31].

The rest of the chapter is organized as follows. A background on the MC-DFE
which describes its structure, analytical framework and updating algorithm is given
in Section 5.2. Section 5.3 presents the performance analysis of the MC-DFE when
adapting using a limited number of observations of the received signal. Section 5.4
argues that the optimal number of coefficients which optimize the equalization per-
formance is a trade off between two competing requirements. The model for sparse,
wideband and spatially spread arrivals, inherent to the underwater acoustic environ-
ment is presented in 5.5. The impact of sensor separation and array aperture on
performance of multi-channel equalizer is studied in Section 5.6. Finally, Section 5.7

concludes the chapter.

5.2 Background

The structure of the multi-channel decision feedback equalizer (MC-DFE), analytical
framework and least squares based adaptation algorithm are briefly described in this

section.

5.2.1 MC-DFE: Structure

The structure of the MC-DFE equalizer is shown in Fig. 5-1. It contains a feed-
forward (FF) filter bank, feedback (FB) filter and a decision device. The FF filter
bank consists of one linear filter to process the input from each channel (sensor).
A signal received at each sensor is after some pre-processing (such as conversion to
the baseband) processed by a corresponding FF filter. The ultimate goal of the FF
processing is to coherently combine the received signal energy and attenuate inter-

symbol interference (ISI) and ambient noise signals. On the other hand, the linear
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Figure 5-1: Block diagram of multi-channel decision feedback equalizer.

F'B filter processes the equalizer’s outputs (i.e., estimates of the transmitted symbols)
with the goal to remove remaining ISI caused by the channel and the FF portion of
the equalizer. A decision device produces a hard estimate of the transmitted symbol
from a soft-decision estimate, obtained from the combined FF and FB filtering. All

the constituent filters are assumed to be finite impulse response (FIR) filters.

5.2.2 MC-DFE: Analytical Framework

A mathematical framework of the MC-DFE is presented [39]. The received signal is
assumed to originate from a single source. A channel between the source and the i-th
sensor (i = 1,2,...,N) is modeled with a linear filter and additive noise. In such a

model, a symbol u;(n), received by a sensor i at discrete time n is
ui(n) = g (n)x(n) + v(n), (5.1)

where g;(n) is a vector form of the i-th channel impulse response at time n. The
transmitted symbols that give rise to u;(n) are compactly represented with a column
vector x(n).

Without loss of generality, all the channels are assumed to have the same length

L.. In addition, we assume the channels have the same lengths of the causal and
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anti-causal parts, denoted respectively by LS and L¢. Therefore, the vector x(n) is

formatted as
x(n)= 1| z(n+L% ... x(n) ... x(n—L§+1)]T- (5.2)

Similarly, the FF filters are assumed to have the same length Lg. Also, their
lengths of the causal and anti-causal parts, denoted respectively by L§ and L§, are
equal.

The i-th FF filter output at time n is driven by the received symbols u;(n +
L), ... ui(n),ui(n —1),...,u;(n — Lg + 1). They are collected in a column vector

1;(n) which is expressed as
w;(n) = Gi(n)x(n) + vi(n), (5.3)

where G;(n) is the Lg-by-(Lg + L. — 1) channel matrix, obtained by appropriately
shifting and stacking g7 (n + L%),..., gl (n — L§ + 1) into its rows. The transmitted
symbols z(n + L&+ L%), ..., z(n — L§ — LS + 2) impacting @;(n) are collected into a
column vector x(n). Similarly, v;(n) is a compact vector representation of the noise
samples influencing @;(n).

Stacking up the vectors @y(n), tz(n),...,ay(n) into a column vector, a signal
vector i(n), which represents a signal received at the equalizer’s FF section at time
n, is constructed and given by

u(n) = G(n)x(n) +x(n), (5.4)

where the noise vector v(n) and (N Lg)-by-(Lg + N — 1) multi-channel matrix G(n)
are constructed in a similar manner by stacking up the corresponding constituents

vertically.

The input to the FB filter at time n is a sequence of the equalizer’s estimates
Z(n —1),...,2(n — L), where Lg, is the FB filter length. These estimates are

collected in a column vector x(n). Note that the index n corresponds to an index of
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a symbol that is being estimated.

A soft decision estimate T (n) is evaluated as
Zeoe(n) = w(n)u(n), (5.5)

where w(n) = | wl'(n) ... wk(n) —w,(n) ]T is the equalizer’s weight vector
(i.e., its impulse response) and u(n) = [ a’(n) xT(n) }T is the input to the equal-
izer at time n. A hard decision estimate Z(n) is computed from Zg(n) and the
constellation diagram of the signaling employed in the communication scheme.

As a final remark, note that the overall number of equalizer coefficients is

5.2.3 MC-DFE: Optimization of Weights

The equalizer weights w(n) are evaluated with respect to some optimization criterion.
A minimization of the mean square error (MSE) between the transmitted symbol z(n)
and its soft decision estimate Zsg(n) is one of the most popular approaches, in which

the weight vector w(n) is chosen such that the signal prediction mean square error

§(n) =B [|z(n) — Zson(n)|’] (5.7)

is minimized. The solution to this optimization problem is referred to as the MMSE

receiver given by,

wause(n) = R7H(n)r(n), (5.8)

where R(n) and r(n) are the ensemble correlation matrix of the input signal and cross-
correlation vector between the input and desired output signal. They are evaluated

as

R(n) = E [u(n)u”(n)] (5.9)
r(n) = E[u(n)z*(n)]. (5.10)



The signal prediction MSE of the MMSE filter wyysg is after substituting (5.8)
into (5.7), given by

oinse(n) = E [Jz(n) "] — " (n)R(n)"'r(n). (5.11)

The ensemble statistics are rarely known and are replaced by time-average statis-

tics. The cost function for an exponential weighting of the time-average statistics

is [27]
C(n) = Z A w (n)a(i) — (i), (5.12)

where A < 1 is a positive forgetting factor which accommodates the time-variability
of the channel by reducing the impact of past data which is less relevant than current

data for the current estimation problem.

A weight vector which minimizes this cost function is evaluated via
w(n) = R™(n)t(n), (5.13)

where R(n) and #(n) are the exponentially weighted sample correlation matrix (SCM)

and input-desired output cross-correlation vector, given by

n

R(n) = Z/\”_iu(i)uH(i) (5.14)

f(n) = Y A"'u(i)z*(i). (5.15)

i=1
Note that these quantities are also introduced in the context of channel estimation in

Chapter 4.

In the Recursive Least Squares (RLS) implementation of (5.13), the inverse of the
SCM is calculated recursively and thus the computational requirements are reduced

from order N? to order N? where the total number of equalizer parameters is given

by N [27].

The described method of updating equalizer coefficients is referred to as a direct
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adaptation approach and is of our interest in this chapter. In comparison, the equal-
izer weights can also be calculated based upon the estimates of the channel impulse
response for each sensor and the ensemble statistics of the observation noise. This

approach is labeled as a channel estimate based equalization and is studied in [39].

5.3 Performance Analysis of Equalization of Time-

Varying Channels

The first part of this section presents the theoretical analysis of the signal prediciton
MSE corresponding to the MC-DFE operating in time-varying channel. The obtained
characterization is numerically validated via Monte-Carlo simulations in the second
part. The theoretical analysis is fairly general and the results hold for any least

squares based equalization with non-trivial filter lengths.

5.3.1 Theoretical Analysis of Signal Prediction MSE

The signal prediction MSE in the soft decision (i.e., the summed outputs of the FF
and FB filters in Fig. 5-1) is adopted as the performance metric. To model the channel
non-stationarity, we assume the channel is time invariant over a finite time interval
and that the equalizer time averaging window for the purpose of calculating equal-
izer filter coefficients is limited to this time interval length. These observations are
processed by the MC-DFE equalizer which operates in a training mode. This means
that the input to the FB filter are the true transmitted symbols as are the symbols
x(7) used in the calculation of #(n) in (5.15). The analysis of training mode operation
allows the analysis of the impact of channel time-variability and thus limited obser-
vations intervals to be handled in a clearer manner and provides useful insights into
performance trade-offs. Other contributions to the performance analysis of equalizers
also assume operation in the training mode [39], [38].

Intuitively, when infinitely many observations are used to train the equalizer

weights, the LS based MC-DFE with the rectangular window (i.e., a forgetting fac-
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tor A = 1) approaches the MMSE MC-DFE equalizer for a time-invariant channel.
The impulse response vector wynvsg of the MMSE filter and the corresponding sig-
nal prediction MSE (also called the minimum achievable error (MAE)) o/\1s, glven
by (5.11), are conditioned on the impulse response of the transmission channel. Recall
that the prediction error at the MMSE filter output is white and uncorrelated with
the input [27].

A crucial point in our analysis is the observation that the least squares based
adaptation of the equalizer’s coefficients w(n) can be framed as a channel identifica-
tion problem, where an unknown channel is the MMSE filter wynsg which processes
the input u(n) and whose output is corrupted with a white noise process g(n) of the

power oise, Such that a sequence of transmitted symbols z(n) is produced, i.e.,

z(n) = wipyspu(n) + q(n). (5.16)

Intuitively, as the number of observation vectors u(n) grows, the equalizer weight
vector w(n) approaches that of the MMSE equalizer. Consequently, we view the
DFE equalizer as an adaptive processor which is "trying” to get as close as possible
to the MMSE processor. Since the statistics of the received process are unknown and
estimated using time-domain averaging, the DFE equalizer behaves as an adaptive
processor which is estimating the MMSE processor based on the received signal and

the desired output. This concept is depicted in Fig. 5-2.

Therefore, a signal prediction error {(n) is using (5.5) and (5.16) expressed as

§n) = 2(n) = Teorn(n)
= €’(n—1)u(n)+qn), (5.17)

where
€(n) = wynse — w(n) (5.18)

measures how far the estimated equalizer weight vector w(n) is from the optimal

(MMSE) equalizer wynsg. We refer to it as an equalizer estimation error.
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Figure 5-2: DFE performance analysis.

Since the noise process ¢(n) is uncorrelated with the received signal u(n) and

equalizer estimation error €(n — 1), the signal prediction MSE is therefore given by
E[|¢0n)P] = E [ (n — Du(mpu” (ne(n — )] +odysp.  (5.19)

Using the facts that tr{AB} = tr{BA}, for square matrices A and B, and that the
expectation and trace operators commute, the signal prediction MSE is further given
by

E [[¢(n)*] = tr {E [u(n)u” (n)e(n — 1) (n — 1)] } + o3puse- (5.20)

Assuming that the received signal u(n) at time n and the equalizer estimation error

€(n — 1) at time n — 1 are uncorrelated, the signal prediction MSE is expressed as
E [|¢(n)]*] = tr {RE [e(n — 1)e” (n — 1)] } + o}puse (5.21)

where R is the ensemble correlation matrix of the received process, defined in (5.9).
Note that the first term in (5.21) is the signal prediction excess error. It appears
because the number of symbols used to train the equalizer’s coefficients is finite and

the channel is time-varying. The analysis from here on assumes finite n but that
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A=1

The equalizer estimation error €(n) can be expressed using (5.16) and (5.13) as

>

(n)

n

= WMMSE — R_l(") u(i) (uH(i)WMMSE +q (Z))

€(n) = WuMsE — fi’l(n)

7

= —R'(n) Z u(i)q*(i). (5.22)

A correlation matrix of the equalizer estimation error is using (5.22) evaluated as

Bleme’(n)] = B [R™(n) Y ulig'() Yl (R ()
— s [R7(m)] (5.23)

where the last equality follows from the fact that noise process ¢(i) is white and

uncorrelated with the received signal u.

Note from (5.22) that the correlation matrix of the estimation error of the equal-
izer weights scales with the variance of the MAE. That is, the more difficult the
channel (not counting the dynamics), the more difficult it is to adapt and track the
corresponding equalizer. Also, the more rapidly the channel fluctuates, the smaller
n, and the larger the expected value of the inverse of the time-averaged correlation

matrix.

To proceed further, we employ the results which characterize the expectation of the
SCM inverse. If the received signal is Gaussian, which happens when the transmitted
signal is Gaussian itself and /or the transmission channels g; are long enough such that
their outputs are approximately Gaussian by the central limit theorem, the SCM f{(k)

is Wishart distributed and the expectation of its inverse is [27]

S (5.24)

R ]:{_1
}_n—m—l’

where m = N Lg + Ly, is the overall number of equalizer coefficients.
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For a general non-Gaussian case, the expectation of the SCM inverse is evaluated
using the random matrix theory results. Namely, it is shown in Section 2.5.2 that if the
order of the SCM m and the number of observations n grow large at the same rate such
that m/n — ¢ € (0, 1), the inverse of the rectangularly windowed SCM almost surely
converges to the scaled inverse of the ensemble correlation matrix (2.54). Noting that
the SCM R as defined in (5.14) with A = 1 is a scaled version of the matrix model

considered in Section 2.5.2, the convergence result (2.54) is rewritten as

(lf{(n))lﬁ L Rtoas (5.25)

n 1—-c

As elaborated in Section 2.7, the expected inverse of the SCM is approximated
with the limiting quantity in (5.25) such that

(5.26)

Finally, substituting (5.24) into (5.23) and the obtained result into (5.21) yields the

exact expression for the signal prediction MSE when the received signal is Gaussian,

—2
B (le)P] = oy oy 3 e (5.27)

which is valid when n > N Lg + Lg, + 2. Note that this constraint comes from (5.24)

and carries no practical insights.

Similarly, substituting (5.26) into (5.23) and the obtained result into (5.21) yields
an approximation for the signal prediction MSE when the received signal has general
statistics,

—1
B (l6)P] ~ oy Loy s (5.28)

which is valid for n > NLg + Lg, + 1. Note that (5.28) also approximates Gaussian

case.

The derived characterization reveals that the signal prediction MSE at the LS-
based MC-DFE output is proportional to the signal prediction MSE at the MMSE
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equalizer output (i.e., the minimal achievable error, o3jsg), and the proportional-
ity constant does not depend on the channel impulse response. Note however that
oiuse does depend on the noise and channel characteristics as well as the lengths of
the equalizer’s feedforward and feedback filters. A similar relationship between the
SINR’s at the outputs of the linear equalizer and its corresponding MMSE equalizer
is obtained in [38].

5.3.2 Numerical Validation

The derived characterization for the signal prediction MSE is validated via simula-
tions. In the first example we consider a single LTI channel whose impulse response
is shown in Fig. 5-3. The transmitted symbols are binary {+1, —1} with uniform dis-
tribution. They are transmitted through the considered channel and noise is added
to the obtained symbols. The Gaussian distributed noise is non-white and generated
such that its correlation properties correspond to the ambient ocean noise [12]. The
received symbols are processed by a single channel DFE equalizer.

The comparison between the simulated and theoretically computed signal predic-
tion MSE when the received SNR is 10 dB and the DFE equalizer has 22 taps in the
FF filter and 20 taps in the FB filter is shown in Fig. 5-4. As can be observed, the
derived characterization (5.28) accurately predicts the MSE performance.

In the second example, we consider the transmission of a binary sequence {41, —1}
through a 5-channel LTT transmission system. The impulse response of one of the
channels in shown in Fig. 5-3. The impulse responses of other channels are obtained
by randomly perturbing the impulse response shown in Fig. 5-3. The additive noise is
Gaussian distributed and generated such that its power density spectrum corresponds
to the ambient ocean noise [12]. The received symbols are processed by a 5-channel
DFE equalizer.

The comparison between the simulated and theoretically computed signal predic-
tion MSE when the received SNR is 10 dB and the DFE equalizer has 10 taps in each
sensor FF filter and 10 taps in the FB filter is shown in Fig. 5-5. As can be observed,

the derived characterization (5.28) accurately predicts the MSE performance.
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Figure 5-3: Channel impulse response used in simulations.
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Figure 5-4: Signal prediction MSE versus number of observations for DFE equalizer
with 22 taps in FF and 20 taps in FB filter. The transmission channel has length 50
and its impulse response is shown in Fig. 5-3. The noise is colored (ocean ambient
noise) and the received SNR is 10 dB.
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Figure 5-5: Signal prediction MSE versus number of observations for 5-channel DFE
equalizer with 10 taps in each FF and 10 taps in FB filter. The noise is colored (ocean
ambient noise) and the received SNR is 10 dB.

5.4 Equalizer Design: Optimal Number of Coeffi-

cients

This section considers a problem of determining an optimal number of coefficients in a
multi-channel DFE equalizer which optimizes the signal prediction MSE. We assume
the number of sensors (channels) of a multi-channel equalizer is fixed and analyze
how the number of coefficients contained in the equalizer’s constituent filters impacts

the signal prediction performance.

5.4.1 Insights into the Expression for Signal Prediction MSE

The insights into effects that impact the optimal number of coefficients which min-
imizes the signal prediction MSE could be gained from the characterization of the
signal prediction MSE (5.28).

Namely, the constant of proportionality in (5.28) is an increasing function of the

overall number of equalizer weights m when the number of observations n is fixed. On
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the other hand, the MAE o%,;sg can be shown to be a monotonically non-increasing
function of the equalizer length m. Therefore, the signal prediction MSE is minimized

at a point where these two competing effects are balanced.

In other words, the optimal equalizer is a trade off between the MMSE require-
ments and those justified by the RMT insights. From the point of view of minimizing
the MAE, the fact that the channel has a finite impulse response indicates that the
best filter should be an IIR filter. However, the best estimate of the sample correlation
matrix R(n) when the number of stationary observations, n, is fixed (and controlled
by the channel) is achieved if the order of the SCM, m, is 1, i.e., if there is only one

equalizer coefficient.

To illustrate how the number of stationary observations, n, impacts the quality of
the SCM, we recall the Marcenko-Pastur law from Section 2.5.3. As shown in Fig. 2-1,
the spread of the eigenvalues of the SCM corresponding to observations of zero mean,
unit power white noise around the ensemble eigenvalue depends on the parameter c,
whose inverse represents the number of observations per degree of freedom. Thus, as
the value of parameter ¢ decreases, the eigenvalues of the SCM concentrate around
the ensemble eigenvalue and hence, the SCM more accurately estimates the ensemble
correlation matrix. The same reasoning applies when the input process is colored.
That is, the ensemble correlation matrix is not the scaled identity matrix. Again,
the eigenvalues of the SCM are spread around their ensemble counterparts and as
the number of observations per dimension, 1/c¢, increases, the sample eigenvalues

concentrate around ensemble eigenvalues.

Another insightful characterization of the signal prediction MSE is obtained by
representing it as a sum of the MAE and excess error as in (5.20). Namely, (5.28) is

equivalently expressed as

m
E [[¢(n)*] = oppuse + ﬁal%/[MSE‘ (5.29)

n

Note that the excess error is viewed as a product of the factor which depends only

on the number of equalizer weights m and averaging interval n and the MAE 03}y 1q5,
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which is a function of the channel impulse response and number of coefficients m.

The conclusion that the optimal number of equalizer coefficients is a trade off be-
tween the MMSE requirements and those justified by the RMT insights is numerically
illustrated in the following part.

5.4.2 Numerical Illustration

In the first example, we consider an LTI channel whose impulse response is shown in
Fig. 5-3. The received signal is processed through a single channel DFE equalizer. The
signal prediction MSE corresponding to the MMSE equalizer coefficients is evaluated
using (5.11). Its dependence on the number of taps contained in the FF and FB filters
is shown in Fig. 5-6 for SNR of 0 dB (top figure) and SNR of 10 dB (bottom figure).
As expected, the signal prediction performance improves as the number of equalizer
coefficients increases.

A trade off between the MMSE requirement for longer filters and random matrix
theory insight which favors shorter equalizers, is visualized by showing the dependence
of the signal prediction MSE on the FF and FB filter lengths. This dependence is
shown in Fig. 5-7 for the received SNR of 0 dB (top figure) and 10 dB (bottom figure).
We assume the adaptation of equalizer weights is performed with 150 stationary
symbols.

The number of coefficients in the constituent filters of the optimal DFE which
minimizes the signal prediction MSE for different SNR’s is shown in Table 5.1. The
channel impulse response is as shown in Fig. 5-3 and the averaging interval is 150. As
shown in table, for a given, fixed averaging interval, the optimal number of coefficients
increases with SNR. In addition, the optimal distribution of coefficients between the
constituent filters with increasing SNR is such that the number of coefficients in the
FF filter decreases, while the number of coefficients in the FB filter increases.

Intuitively, the FF filter is the only one that can attenuate the noise. On the other
hand, both filters attenuate the inter-symbol interference. However, the FF filter can
only attenuate ISI to the extent that it has a different temporal signature than the

desired symbol. Consequently, more coefficients are allocated to the FF filter at low
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SNR =0 dB

FF filter length

FB filter length
SNR =10dB

FF filter length

FB filter length

Figure 5-6: The minimum achievable signal prediction MSE in dB versus number
of taps in FF and FB filter of the DFE equalizer for SNR=0 dB (top figure) and
SNR=10 dB (bottom figure). The impulse response of the transmission channel is
given in Fig. 5-3.
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SNR =0dB

FF filter length
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FB filter length

SNR =10dB
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Figure 5-7: Analytically computed signal prediction MSE in dB versus number of taps
in FF and FB filters of the DFE equalizer for SNR=0 dB (top figure) and SNR=10
dB (bottom figure). The impulse response of the transmission channel is given in
Fig. 5-3. The number of snapshots (=~ number of received symbols) is 150.
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Table 5.1: Optimal Number of Coefficients

SNR ||0dB |5dB | 10dB | 12dB | 14dB | 15dB | 20dB | 25 dB
Lg 22 22 22 16 15 15 15 15
Lg, 28 31 41 48 48 48 48 48

| m || 50 | 53 | 63 | 64 | 63 | 63 | 63 | 63 |
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Figure 5-8: Channel impulse response at one of the sensors in KAM11 experiment.

SNR than at high SNR in order to reduce the noise. On the other hand, when SNR
gets large, the ISI is the dominant source of distortion so that the optimal number of

coeflicients in the FB filter increases in order to eliminate the ISI.

In the second example we consider optimal MC-DFE design for the underwater
acoustic communication channel observed during the KAM11 field experiment [28].
The number of channels (sensors) is 5 and a snapshot of a channel impulse response
between a source and one of the sensors is shown in Fig. 5-8. The dependence of the
signal prediction MSE on the lengths of FF and FB filters for received SNR of 22 dB
and experimentally observed spatially correlated ambient noise is shown in Fig. 5-9.
The number of stationary symbols used for adaptation is 500. It can be noted that
the optimal equalizer uses 16 taps in each FF filter and 10 taps in a FB filter and
achieves signal prediction MSE of —7.33 dB.
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Figure 5-9: Signal prediction MSE in dB versus number of taps in FF filter per
sensor and number of taps in FB filter. The number of sensors is 5, channel impulse
response and spatially correlated ambient noise are as observed in field experiment.
The received SNR is 22 dB and the channel coherence time is 500 symbols.

5.5 Sparse Wideband Channel

The previous section presents how to optimally choose the number of coefficients in
an adaptive equalizer. It is concluded that the optimal number of coefficients is a
trade off between two competing requirements. The presented insights are illustrated
with the examples in which the number of sensors used in a multi-channel equalizer

and the separation between them is fixed and predetermined.

This section develops a theoretical framework suitable for analyzing of and gaining
insights in how the equalization performance depends on the array design, i.e., the
selection of the number of and separation between the sensors. We first present the
arrival model consisting of two wideband and spatially spread arrivals impinging on
an array of sensors. The input correlation matrix and cross-correlation vector are

then evaluated for the described arrival model.

Without loss of generality, this section considers linear multi-channel equalization.

However, the model could be extended to include a multi-channel DFE.
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5.5.1 Arrival Model

We assume that a single source is isotropically transmitting a wideband signal of
power 1, confined within a frequency range between w;, and wy rad/s. The one-sided

power spectrum density of the transmitted signal is given by!

b Py if wé€ |wr,wy]
(W) = (5.30)

0  otherwise.

We assume that on the receiver side, a linear vertical and uniformly spaced array
of sensors with sensor separation d is receiving the transmitted signal. The coordinate
system has the origin at the position of the top-most sensor and its z-axis is along
the array and oriented downwards. The projection of the spatial wavenumber vector
k onto the z-axis is denoted with k,. The directional cosine is defined as u = cos(#),
where 6 is the elevation angle with respect to the array such that § = 90° corresponds
to the broadside of the array.

To model the received signal, we assume that the underwater acoustic communi-
cation system is wideband as is the case for most single carrier systems. Also, the
impulse response of the underwater acoustic communication channel is sparse. Fur-
thermore, processing of data from a variety of underwater acoustic communication
experiments shows that the acoustic energy is usually confined to a limited region of
the delay-vertical wavenumber domain. As an example, the distribution of acoustic
energy, received in the field experiment (KAM11) [28], across the elevation angle and
delay domains, averaged over the time period of 60 seconds, is shown in Fig. 5-10.

Therefore, without loss of generality, we assume that the array receives acoustic
energy from two different directions. The acoustic energy corresponding to each

arrival is wideband and spatially spread in the angle domain.

To formalize the model, the transmission channel is viewed as a filter whose re-

sponse in the w — k, domain has two non-zero, non-overlapping patches. Each patch

'The power amplifier is part of the communication channel in this model. Hence, the signal at
the input of a power amplifier is the transmitted signal in our model.
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Figure 5-10: The distribution of acoustic energy received in the field experiment,
averaged over time period of 60 seconds.
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gives rise to one arrival. We assume the arrivals come from non-overlapping ranges

[Un1s Uny), = 1,2 in the directional cosine domain. The channel response is thus

given by?
hq w € [w,wy,| and k. (w) € [Zury, Dy
H(w, k.) = e7@mt=hy e w,w,] and k.(w) € (g, g (5.31)
0 otherwise

\

where hy and hy are positive reals and 7y (k,) is the relative delay between the arrivals.
Here we assume that the delay within each patch is much smaller than the relative

delay between patches such that m(k,) =~ 7.

Given the channel model, the frequency—wavenumber spectrum of the received

signal, P,(w, k), is then given by

Py(w, k) = [H(w, k.) [ P (w). (5.32)

The presented arrival model can be extended to mimic more realistic cases which
include more arrivals, non-flat frequency responses over the possibly overlapping
patches in the frequency—wavenumber domain, as well as a more general shape of an
array of sensors. However, for the purpose of gaining insights in how sensor separation
impacts the performance, the more important aspect of the model is that it accounts

for wideband and spatially spread nature of the received signal.

In the following parts, we evaluate the correlation matrix and cross-correlation

vector corresponding to the considered model.

2We assume that the power amplification is absorbed in the channel response.
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5.5.2 Evaluation of Correlation Matrix R

The ensemble correlation matrix R is obtained from the space—time correlation func-

tion py,+ (7, Ap) of the received signal, defined as

puw (T, Ap) = E [u(t, p)u*(t — 7,p — Ap)], (5.33)

where u(t, p) is the continuous signal received at time ¢ and position p along the z-
axis. The sample of the continuous time signal u(¢, p) received at sensor ¢ at discrete
time n is denoted by w;(n). In general, the space—time correlation function describes
the correlation between the signals received at points separated by vector Ap and at
time instances separated by a delay 7. However, we are only interested in correlation
between signals received by sensors in an array. Since the sensors are aligned along
the z-axis, the second argument in the space—time correlation function (5.33) is a

scalar and describes the z-coordinate of a particular sensor.

The correlation function py,- (7, Ap) is evaluated from the frequency —wavenumber

spectrum of the received signal and is given by [52]

+w/c
pus (T, Ap) = o / / (w, k,)e 7@ =k=8P) doydf,
7T —w/c
%/m Sy(w, Ap)e " dw, (5.34)

where Sy (w,Ap) is the temporal spectrum spatial correlation function. Note that
since the z-axis is along the array and we are interested in correlations between

signals received on an array, kAp = k,Ap.

The temporal spectrum spatial correlation function is for a channel response given

n (5.31), evaluated in a closed form

1 Hw/ec

Sy(w,Ap) = o P,(w, k,)e’™2Pdk,

—w/c

Py o ;
= —OZ|hn|2Akzvn6_3kz’”m’smc(Ak‘z,nAp) (5.35)
g n=1
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where sinc(x) = SIHT(:”) and

W Un, + Un,u w ’un,u - un,l’
R VAV e

l_ﬂzn -
’ c 2 ’ c 2

(5.36)

are the wavenumbers corresponding to respectively the mean and width of the range
of directional cosines pertaining to each arriving patch.

The space—time correlation function py,-(7,Ap) is then obtained by substitut-
ing (5.35) into (5.34) and performing integration. The final result can not be evalu-
ated in a closed form for a given model and is computed numerically.

To specify the correlation matrix R, we first note from the construction of the
signal vector u and definition (5.9), that the correlation matrix R is a block matrix

whose block in the position (4, 7) is
Rij =E [uiuH] s (537)

where 7,7 = 1,...,m. Recalling that the observation vector u; collects all the samples
of the received signal at sensor ¢ which impact the output of the associated filter at

a particular time instant, the element in the position (¢, s) of f{ij is given by

Ryl =p(t =97 i = 0)d). (5.38)

where d is the sensor separation (i.e., the sampling interval in spatial domain) and

T is the sampling interval in time domain.

5.5.3 Evaluation of Cross-Correlation Vector r

The cross-correlation vector r is obtained from the cross-correlation function py« (7, p),

defined as
puz+(T,p) = E[u(t, p)z*(t — 7)] (5.39)

where p is the position of the considered sensor along the z-axis.

Recall that the cross-correlation function between the input and output from a
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linear time invariant filter is given as the inverse Fourier transform of the cross-
spectral density. The cross-spectral density is evaluated as a product of the channel
frequency response and power spectral density of the input process [26]. Analogously,

the cross-correlation function p,.« (7, p) is evaluated as

1 wy pw/e o
Puz (T, p) = W/ / / Py(w)H (w, k.,)e? @ F=P) dkdw. (5.40)
wr, —w/c

Since we are interested in evaluating the statistics of the signals received on the array,

p is a (scalar) distance between the origin and a particular sensor.

Denoting with S,,-(w,p) the solution to the integration in (5.40) over k., the

cross-correlation function is expressed as

1 [*v . -
Puz (T, D) = —/ Suar (W, p)e 7T dw. (5.41)
27 Jo,

The function S,.-(w, p) is for the considered model (5.31) evaluated in a closed

form and given by

. 1 [Tw/e .
Suer(w,p) = 7 / Py(w, k) H (w, k. )e 7%Pdk,
Py <
0 _ik .
= 22N h, Ak, e kemp Ak, .p), 5.42
7 2 fn ks sine( Ak ) (5.42)

where Ak, ,, and l%z,n are as defined in (5.36).

The cross-correlation function p,,« (7, p) is finally obtained by substituting (5.42)
into (5.41) and performing integration. The final result is for a given model computed

numerically.

To specify the cross-correlation vector r, we first note that it has a block structure
whose i-th block r; is the cross-correlation vector between the observation vector u;
and the transmitted signal z. Since u; collects the time samples of the signal received

at sensor ¢ which impact the output of the associated filter at a particular time instant,
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the s-th element in r; is thus given by
[f‘z]s = Puz* (STsa Zd) 5 (543)

where d and T; are the sampling intervals in, respectively, spacial and delay domains.

5.6 Equalizer Design: Optimal Array Selection

This section illustrates how the number of sensors and their separation impact the
signal prediction performance of the MMSE and LS adapted multi-channel equalizer
for a particular arrival structure. The last part presents experimental results which
validate that the equalization performance is optimized for a finite sensor separation
which is not necessarily equal to one half the shortest wavelength.

The dependence of signal prediction MSE on the number of sensors and their
separation is examined by using (5.11) and (5.28) for a particular arrival structure.
The theoretical framework presented in the previous section is used to evaluate the
correlation matrix R and cross-correlation vector r corresponding to the considered

arrival structure.

5.6.1 Optimal Sensor Separation

One of the challenges related to optimally configuring the multi-channel equalizer is
the selection of separation between sensors. While the sensors in a MIMO system
whose channel is characterized by rich scattering need to be sufficiently apart so that
the signals at their outputs are uncorrelated [20], conventional wisdom is that array
processing applications require that sensors be separated by no more than one half
the shortest wavelength of the received signals [52]. However, because an inherently
wideband signal is transmitted through a sparse underwater acoustic communication
channel, selection of optimal sensor separation is a more subtle problem.

As an illustration, we consider a particular arrival model whose bandwidth is

between 9 kHz and 17 kHz, motivated by the KAM11 experiment [28]. For a sound
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speed of 1535 m/s, as observed in some of the KAM11 data epochs, the corresponding

wavelengths are between 9.03 cm and 17.06 cm.

Here we consider an arrival model for which the acoustic energy arrives from
the ranges of elevation angles of [89°,91°] and [84°,86°]. The corresponding channel
responses are equal, i.e., hy = ho, and the relative delay between the arrivals is much
larger than the delay within each patch and is equal to two sampling periods, i.e.,
10 = 2/ Fs, where F; = 40 kHz is the sampling frequency. Note that for a given signal
bandwidth of 8 kHz, the arrivals are not resolvable in the delay domain. The ambient
noise is directional and has power 1. It is confined within the range of elevation
angles between 80° and 100°. The signal-to-noise ratio (SNR) is 10 dB. The linear
multi-channel equalizer contains 10 sensors.

The dependence of the signal prediction MSE on sensor separation when the statis-
tics of the input process are known such that the equalizer coefficients are evaluated
using (5.8) and the equalizer has 1 tap in each sensor filter is shown in Fig. 5-11. The
case when each sensor filter contains 5 taps is shown in Fig. 5-12. As can be observed,
the performance is optimized for a finite sensor separation which is greater than one

half the shortest wavelength of the signals of interest.

When the statistics of the input process are unknown and estimated from the
received data, the signal prediction MSE is proportional to the signal prediction MSE
corresponding to the MMSE processor, as given by (5.28). Hence, the dependence of
the signal prediction MSE on sensor separation for the considered arrival model and
multi-channel equalizer is as shown in Figures 5-11 and 5-12 up to an appropriate
scaling of the vertical axes. The scaling depends on the averaging window size and

overall number of coefficients.

Finally, as an illustration, the dependence of signal prediction MSE on the number
of sensors and their separation when the equalizer weights are computed using the
least squares solution (5.13) and the channel is non-stationary and approximately
time-invariant over 500 symbols is shown in Fig 5-13. The signal prediction MSE is
evaluated using (5.28). Under the constraint that each sensor filter has 5 taps, the

signal prediction performance is optimized when equalizer contains 12 sensors and
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Figure 5-11: Signal prediction MSE versus sensor separation for MMSE equalizer.
The sensor separation in normalized with the half-a-wavelength corresponding to the
highest frequency of interest. Each of the 10 single sensor feedfoward filters has a
length of 1 tap.
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Figure 5-12: Signal prediction MSE versus sensor separation for MMSE equalizer.
The sensor separation in normalized with the half-a-wavelength corresponding to the
highest frequency of interest. Each of the 10 single sensor feedfoward filters has a

length of 5 taps.
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Figure 5-13: Signal prediction MSE versus number of sensors and sensor separation
for LS equalizer. The sensor separation in normalized with the half-a-wavelength
corresponding to the highest frequency of interest. The dashed lines are curves of
constant aperture.

their separation is almost 6\, where Ay, = 9.03 cm. Note that the Note the lines
of constant aperture shown in Fig. 5-13. This effect is examined in the following

section.

5.6.2 Optimal Array Aperture

The dependence of optimal sensor separation on the number of sensors and number
of taps per sensor filter is illustrated here using the same arrival model as considered
in the previous section. The only distinction is that the relative delay between two
arrivals is 7o = 5/ F; so that longer sensor filters are needed in order to suppress the
interference in the delay domain. Note that the arrivals are not resolvable in the delay
domain.

The dependence of optimal sensor separation, normalized with half the shortest
wavelength of the received signal, on the number of sensors when each sensor filter

contains L = 7 taps is shown in Fig. 5-14. The statistics of the input signal is assumed
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Figure 5-14: Optimal sensor separation versus number of sensors. Each sensor feed-
forward filter has 7 taps. Each point on the blue curve optimizes the signal prediction
MSE in the theoretical model. The red curve is the line of constant aperture, obtained
from averaging the apertures corresponding to each point on the blue curve.

known and the optimal sensor separation optimizes (5.11). The input correlation
matrix R and cross-correlation vector r for the considered model are evaluated as

described in Section 5.5.

As shown in Fig. 5-14, the optimal sensor separation decreases as the number of
sensors increases in such a way that the array aperture is approximately constant.
This is confirmed by plotting the constant aperture curve in Fig. 5-14, where the
constant aperture is obtained from averaging the optimal apertures evaluated for the

considered numbers of sensors.

The dependence of optimal sensor separation on the number of sensors N and
number of taps per sensor filter L in the MMSE processor is shown in Fig. 5-15. As can
be observed the optimal array aperture is approximately constant and independent of
L when L > 6. Recall that the relative delay between the arrivals in the considered
example is 5/F, and the taps in a sensor filter are separated by 1/F;. Therefore, the
sensor filters containing L > 6 taps extend over both arrivals in the delay domain

and the processor reasonably well suppresses the interference.
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Figure 5-15: Optimal sensor separation as a function of the number of sensors and
number of taps per sensor filter.

On the other hand, when L < 5, the optimal sensor separation tends to increase
as the length of sensor filters L decreases. In other words, given that the suppression
capability is fairly limited in the delay domain due to short sensor filters, the aperture
of the optimal processor increases so that the interference is better suppressed in the
spatial domain. In addition, when the number of sensors N is not unreasonably small
(i.e., N is above 4 in this example), the optimal aperture remains approximately
constant and depends on L.

The behavior of optimal aperture remains the same when equalizer coefficients are
evaluated using the LS algorithm. Namely, recall that the signal prediction MSE of
the LS based equalizer is proportional to the signal prediction MSE corresponding to
the MMSE processor. The constant of proportionality is a function of the number of
coefficients and observation window length. Therefore, the optimal sensor separation
which minimizes the signal prediction MSE for a given number of sensors N and

number of taps per sensor filter L is the same for the MMSE and LS based processors.
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Finally, we conclude that the optimal aperture is determined by the arrival struc-
ture of the received signal. As long as the arrival structure remains unchanged during
the observation period, the length of the observation interval does not impact the

aperture of the optimal multi-channel processor.

5.6.3 Experimental Evidence

For experimental evidence that sensor separation is an important factor in determin-
ing equalizer performance, the following results obtained from processing the data
collected in KAM11 field experiment [28] are useful. The underwater acoustic com-
munication signal received at a vertical linear and uniformly spaced array is processed
through a linear multi-channel equalizer and the transmitted symbols are detected.
The equalizer contains 4 sensors and each sensor filter has 20 taps. The equalizer
coefficients are adapted using the recursive least squares (RLS) algorithm using the
forgetting factor A\ which yields the best bit error rate performance. The measured
signal prediction MSE and BER performance versus sensor separation is shown in
Fig. 5-16 in respectively top and bottom part. Note that the best signal prediction
MSE and BER performance is achieved for d = 30 cm. The minimal and maximal
wavelengths corresponding to the signal of interest in the KAM11 experiment are re-
spectively 9.03 cm and 17.06 cm. Note that the optimal separation is approximately
6Amin/2, which corresponds to the optimal sensor separation obtained for the arrival
structure considered in the previous part (refer to Fig. 5-12). As a final remark,
the linear equalizer is implemented in time domain and no Doppler compensation is

employed.

5.7 Conclusions

The performance analysis and optimal design of multi-channel equalizers of time-
varying channels is presented in this chapter. An analytical characterization of the
signal prediction MSE achieved at the output of the multi-channel DFE equalizer

operating in a non-stationary channel is first presented. The channel is modeled as
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Figure 5-16: Experimentally measured signal prediction MSE (top figure) and BER
(bottom figure) versus sensor separation for a 4-sensor linear equalizer with 20 taps

per sensor filter.
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a frequency selective filter which is time invariant over short time intervals such that
the number of stationary observations used to adapt the equalizer weights is finite
and limited. The equalization problem is framed as a channel identification problem
where an "unknown” channel is the MMSE equalizer. It is shown that the signal
prediction MSE at the output of the LS-based MC-DFE equalizer is proportional to
the signal prediction MSE at the output of the corresponding MMSE equalizer and
the proportionality constant does not depend on the channel impulse response. The

derived expression is validated via Monte-Carlo simulations.

Further, the chapter studies the problem of optimal equalizer design. Namely,
the obtained characterization of the equalization performance highlights that the
optimal number of equalizer coefficients is a trade off between the MMSE requirement
for longer filters and the insight that finite number of observations can effectively
adapt only a limited number of equalizer weights. This is validated via Monte-Carlo

simulations and processing of experimentally collected data.

Finally, an analysis of how performance of multi-channel equalizer of time-varying
underwater acoustic communication channels depends on the number of sensors and
the separation between them is presented. While the sensors in a conventional MIMO
system need to be sufficiently apart so that the signals at their outputs are uncorre-
lated, conventional wisdom is that array processing applications require that sensors
be separated by no more than one half the shortest wavelength of the received signals.
However, the selection of optimal sensor separation is a more subtle problem in the
context of underwater acoustic communications. To study this problem, we intro-
duce an arrival model which accounts for wideband and spatially spread nature of
the received underwater acoustic communication signals. Using a particular arrival
structure we show that the performance is optimized for a non-trivial selection of
the number of sensors and their separation. Finally, these findings are confirmed by

processing the experimental data.

As a possible future research, the presented arrival model could be extended such
that the dependence of optimal number of sensors on total wavenumber spread and

wavenumber spread of the arrivals we aim to separate, is revealed. Also, the ar-
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rival model could be generalized to mimic more realistic arrival structures so as to
include more arrivals, non-flat frequency response over the patches in the frequency-
wavenumber domain and to account for non-negligible delay within the arrival. A
possible application of the developed results and insights might be in the design of
subarray-based equalization method for rapidly varying communication channels.

Although the emphasis in this chapter is on underwater acoustic communications,
the derived characterizations and gained insights are applicable in other settings. As
such, the derived characterization of equalization performance holds in other appli-
cations that rely on least squares based adaptation in the deficient sample support
regime using non-trivial constituent filter lengths.

Another potential application area is ultra-wide band communications and, in
particular, an increasingly popular 60 GHz communications. Namely, since an under-
water acoustic communication channel is wideband, it shares some features with an
ultra-wideband radio communication channel. Specifically, both channels are sparse
and the received signals consist of a limited number of wideband and spatially spread
arrivals. In addition, given the fact that the receivers in ultra-wideband communi-
cation systems are envisioned to contain many antennas (i.e., massive MIMO), the
optimal receiver design may benefit from our analysis and the insights in how sensor

separation impacts the equalization performance.
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Chapter 6

Conclusions and Future Work

The coefficients in adaptive processors are often obtained as a solution to an opti-
mization problem whose objective function is based on the second order statistics of
the input process. Second order statistics are usually used because they arise natu-
rally in squared error criteria involving linear signal and processing models and the
estimation of higher order statistics is often difficult due to limited data with which
to estimate statistics. In addition, adaptive processing with higher order statistics
requires more computations, which is usually a scarce resource.

The adaptive processor weights, obtained as a solution to an optimization problem
with objective function based on second order statistics, depends on the ensemble
correlation matrix of the input process. However, the ensemble correlation matrix
is often unknown and is estimated from the observed data. The sample correlation
matrix (SCM) is a widely used estimator or building block in other estimators of the
ensemble correlation matrix. The SCM accurately estimates the ensemble correlation
matrix when the number of observations is sufficiently many times larger than the
number of coefficients, which is rarely the case in practice.

The SCM evaluated from deficient sample support might significantly differ from
the ensemble correlation matrix. The problem of deficient sample support arises as a
result of one or more of the following reasons. First, the statistics of the input signal
might be non-stationary because the signal has propagated through a time-varying

environment, such as in terrestrial wireless communications. Second, the length of
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the observation interval that can be used to estimate the time-varying statistics might
not be sufficient, such as in medical applications. Finally, the number of dimensions
might be very large so that the number of observations is small compared to the
number of dimensions, such as in modern radar and sonar systems.

This thesis studied the problems associated with adaptive processing based on
second order statistics in the deficient sample support regime. The applications of
adaptive processing considered in the thesis were adaptive beamforming for spatial
spectrum estimation, tracking of time-varying channels and equalization of commu-
nication channels. More specifically, the thesis analyzed the performance of the con-
sidered adaptive processors when operating in the deficient sample support regime.
In addition, it gained insights into behavior of different estimators based on the es-
timated second order statistics. Finally, it studied how to optimize the adaptive
processors and algorithms so as to account for deficient sample support and conse-

quently improve the performance.

6.1 Random Matrix Theory

The problems of adaptive processing in the deficient sample support have been ana-
lyzed and addressed by exploiting the results and insights from random matrix theory.
The random matrix theory is a mathematical area which studies how eigenvalues and
eigenvectors of a random matrix behave. It shows that certain encodings of the
eigenvalues and eigenvectors of some random matrix ensembles exhibit deterministic
behavior in the limit when the order of a matrix grows large. The estimate of the
ensemble correlation matrix, the SCM, is a random matrix of our interest. From that
hand, this thesis could be viewed as a study of what random matrix theory can teach
as about adaptive processing in the deficient sample support regime.

More specifically, we have utilized the characterizations of the limiting behavior
of eigenvalue and eigenvector Stieltjes transforms corresponding to different SCM
models. The considered SCM models involve unity or non-unity forgetting factor

and have zero or non-zero diagonal loading. Furthermore, the limiting moments
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corresponding to these SCM models have been evaluated using the Stieltjes transform
method. Finally, the Gaussian tools characterizing the expected value and variance
of a functional of Gaussian vector have been exploited in characterizing the behavior
of the deviation of the quadratic forms involving the inverse of the SCM from their
asymptotic counterparts.

In the following, we briefly summarize the problems considered in each application

of adaptive processing and enumerate the contributions.

6.2 Spatial Power Spectrum Estimation

In the context of adaptive spatial power spectrum estimation, we have focused on
two commonly used spatial power spectrum estimators based on the MPDR beam-
former and studied how regularization in the form of diagonal loading, introduced
with the goal to alleviate the problems caused by deficient sample support, impacts
the estimation performance. The following results have been obtained.

First, it has been shown that both power estimators almost surely converge to
deterministic limits when the number of sensors and observations (snapshots) grow
large at the same rate. Given that both power estimators are bounded for finite value
of diagonal loading, it has been concluded that the expectations of the power esti-
mators converge to the same limits. Although asymptotic, as are the other results in
large dimensional random matrix theory, due to rapid convergence, the deterministic
limits fairly accurately approximate the expected values of power estimators for finite
and relatively small number of sensors and snapshots.

Second, under the assumption that the snapshots are Gaussian distributed, the
rate of convergence of one of the power estimators to its deterministic limit, its vari-
ance and estimation mean square error have been characterized. In doing so, the
Gaussian tools which characterize the expectation and variance of a functional of a
Gaussian vector have been exploited.

Third, a variety of results characterizing how the power estimators, their expec-

tations and variances depend on diagonal loading have been obtained. We have
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conjectured from these results that the variance has negligible impact on the value of
optimal diagonal loading which minimizes the estimation mean square error, meaning
that the optimal diagonal loading is controlled by the squared bias. The performance
loss incurred by using the diagonal loading which minimizes the squared bias instead
of the one which optimizes the estimation MSE has been shown to be insignificant.

Forth, using the stated conjecture, we have investigated how optimal diagonal
loading depends on steering direction when the arrival model consists of plane waves
contaminated with uncorrelated noise. We have shown that when steering close to
the source direction, the optimal loading is small and can even be zero, meaning that
the optimal estimator tends to perform adaptation as much as possible, fully relying
on the available data. On the other hand, when steering direction moves away from
the source direction, the optimal loading tends to increase and follows an oscillatory
behavior.

Finally, the MSE performances of the two power estimators have been compared
and it has been shown that the estimator P, performs better (lower MSE) than the
estimator P, at the expense of increased sensitivity to optimal diagonal loading.

All obtained results are validated via Monte-Carlo simulations.

6.3 Time-Varying Channel Tracking

In the context of time-varying channel tracking problem, the performance of the
Recursive Least Squares algorithm when used to estimate and track the channel
whose variations are modeled with a first order Markov process has been studied and
the following results have been obtained.

First, the channel estimation and signal prediction mean square errors are char-
acterized in the deficient sample support regime.

Second, the general results are applied for specific scenarios and as special cases,
the tracking performance in the steady-state, performance of the LS-based identifi-
cation of linear time-invariant channel and performance of the sliding window RLS

algorithm are characterized.
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Third, several practical results have been obtained using the developed analy-
sis. As such, an expression for the optimal window length in the sliding window
LS algorithm has been derived. Also, based on the comparison between the expo-
nentially weighted and sliding window LS algorithms, it has been conjectured that
former outperforms the latter, if forgetting factor is appropriately selected given the
sliding window length. The corresponding expression for such a forgetting factor has
been derived. Furthermore, a relation between forgetting factor used for calculating
an exponentially weighted sample correlation matrix and the effective number of sta-
tionary, rectangularly windowed observations has been established. In addition, this
relation has been further exploited to evaluate the optimal value of the forgetting
factor in the exponentially weighted LS algorithm. Finally, the effect of performance
deterioration appearing when the number of observations is close to channel length
(i.e., the number of dimensions) is observed, theoretically analyzed and intuitively
elaborated.

All obtained results are validated via Monte-Carlo simulations.

6.4 Channel Equalization

In the context of time-varying channel equalization, the problem of optimal config-
uring a multi-channel Decision Feedback Equalizer whose weights are evaluated and
adapted using the least squares algorithm in the deficient sample support regime has
been studied and the following results have been obtained.

First, the performance of the least squares based multi-channel DFE is theoreti-
cally characterized and it has been shown that the prediction MSE at the output of
the LS-based MC-DFE equalizer is proportional to the signal prediction MSE at the
output of the corresponding MMSE equalizer and the proportionality constant does
not depend on the channel impulse response. The derived expression is validated via
Monte-Carlo simulations.

Second, using the obtained characterization of the equalization performance it

has been highlighted that the optimal number of equalizer coefficients is a trade off
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between the MMSE requirement for longer filters and the insight that finite number
of observations can effectively adapt only a limited number of equalizer weights. This
is validated via Monte-Carlo simulations and processing of experimentally collected
data.

Finally, it has been shown that as opposed to standard MIMO systems and con-
ventional wisdom in array processing, the optimal separation between the sensors
which minimize the signal prediction MSE is a more subtle problem. To study it, we
have introduced an arrival model which accounts for wideband and spatially spread
nature of the received underwater acoustic communication signals. Using a particu-
lar arrival structure we have shown that the performance is optimized for a specific
selection of the number of sensors and their separation. Finally, these findings have

been confirmed by the processing of experimental data.

6.5 Future Work

In terms of future work, some of the results on optimal diagonal loading for spatial
power spectrum estimation could be strengthen and extended in several possible ways.
In a shorter term, the stated conjecture about the negligible impact of variance on
the value of optimal diagonal loading needs to be rigorously proved. In addition, a
rigorous sensitivity analysis of power estimators on optimal diagonal loading is needed
to complete the comparison of power estimators. Finally, the results developed for
Gaussian distributed snapshots could possibly be extended to more general snapshot
statistics.

In a longer term, the ultimate goal concerning the problem of diagonal loading for
adaptive beamforming is to develop a scheme which determines, in real-time, the opti-
mal diagonal loading to be used in the computation of the beamformer’s weights based
on the received data and steering direction. Furthermore, the presented study on how
spatial power spectrum estimation depends on diagonal loading could be applied to
other estimation methods which rely on diagonal loading and possibly generalized to

other regularization approaches. Finally, the analysis of other regularization meth-
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ods applied to adaptive beamforming and spatial power spectrum estimation could
possible benefit from the tools and approaches used in the thesis.

In the context of optimal equalizer design, the presented arrival model could be
extended such that the dependence of optimal number of sensors on total wavenumber
spread and wavenumber spread of the arrivals we aim to separate, is revealed. Also,
the arrival model could be generalized to mimic more realistic arrival structures so as
to include more arrivals, non-flat frequency response over the patches in the frequency-
wavenumber domain and to account for non-negligible delay within the arrival. A
possible application of the developed results and insights might be in the design of
subarray-based equalization method for rapidly varying communication channels.

The derived results and obtained insights in the problem of time-varying channel
equalization could be possibly used for addressing problems arising in other appli-
cations. Namely, the derived characterization of the signal prediction MSE holds in
other applications which use least squares based adaptation and consequently could
be applied for studying issues caused by deficient sample support. In addition, the
model developed for studying how the number of and separation between sensors
impact the equalization performance could be adjusted to model sparse and spatially
spread arrivals inherent to signals received in an ultra-wideband terrestrial communi-
cation system. An example is a communication system in an increasingly popular 60
GHz frequency band and possible problems that might be tackled using the developed

arrival model are equalizer design and antenna selection in a massive MIMO receiver.
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Appendix A

Proof of Lemma 3.5

A quadratic form ) can be written in terms of the eigen-decomposition of the SCM

R as
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The derivatives of the estimators P, and P, are expressed in terms of quantities

Qy’s as
apa 2(5 Q3 Q%)
= —|=-=]. A2
9o Q1 (Ql Qf 42)
oh, _ Qs
B - (A.3)
Combining (A.1) with (A.2) and (A.3) yields
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which completes the proof.
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Appendix B

Proof of Lemma 3.6

The claims are proved by using the Poincare-Nesh inequality (2.67) wherein f(Y)
is one of the power estimators or their derivatives. Since the received snapshots are
Gaussian distributed, we stick to the equivalent representation of the quadratic forms
given in (3.21).

In proving Lemma 3.6, the following facts are used
e The norm of the resolvent matrix is almost surely upper bounded by 1, i.e.,
B < 1. (B.1)

To confirm, note that its all eigenvalues are between zero and one.

e The derivative of H,, with respect to Y} is given by [25]
O0H,, t
—— =——(HY) . H;,. B.2
a}/zj n ( )p] q ( )
e For k> 1,
Qk k—l
— <t B.3
Q ~ (B:3)

This can be checked by writing () and (); in terms of their eigendecompositions

and noting that (1 + tsz)k > (1+ tj\i)l because 1+ t\; > 1.
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As a preliminary step, we upper bound a quantity 7}, defined by

2

(B.4)
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In doing so, we first need to evaluate the corresponding derivatives of Q;’s. For

k = 2, the derivative of ()5 is computed via
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where & follows from (B.2). Given (B.5), it is easily generalized that

k

aQ’j =Y (s"H'Y) (H"' ), (B.6)
oY =1

Now, substituting (B.6) into (B.4), the upper bound for T} is found as follows
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The summand in (B.10) is upper bounded as follows

E [(SHHZYYHHls) (sHHkJrl*lDHkJrl—ls)]
(a)
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(B.9)

where (%) follows from the Cauchy-Schwartz inequality for matrix norms, i.e., |AB|| <
|A|[|B]|. The inequality (2 follows from the boundedness of the signal replica vector
and of the matrices Hand D, i.e., ||s|| < S, [|D|| < D,, and ||H|| < 1. The inequality
(2 follows from the Cauchy-Schwartz inequality for the expectation operator. Finally,

(d) .
< follows from the boundedness of the eigenvalues of the SCM R.

The upper bound of T} is finally obtained by substituting (B.9) into (B.10) such

that
T, < k2t2(k+1)anDmDm@. (B.10)
n
Back to the variance problem, it can be shown that f(Y) being P or %, agg) =
851(;') such that
of(Y)|’
var (f(Y)) < ZZZinE ' o (B.11)

In the following, the variance of each of the estimators and their derivatives is
upper bounded. The derivation for f(Y) = P, is given in more details. Other

derivations are similar and thus just outlined.
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A

Upper Bound of the Variance of f(Y) = F,

A derivative of P, with respect to Y} is in terms of )y expressed as

apa 1 QQ an 6Q2
w2 |\o, ! - : B.12
oYy Q] K o ) oy oy (B.12)
Using (B.8), the squared magnitude of (B.12) is upper bounded as
3pa 2<i 2@_t 2 20, 2+ 90, 2 _—
vyl TP 1 oYy oYy :

The coefficient of the first term in the above expression is using (B.8) and (B.3)
upper bounded by 10#2. Further, using (A.1) to lower bound the quadratic form @

yields
~ |12 A
dP, 21+tDy)* | ,100:7  10Q, ]|
10t B.14
V; ot avz| T lov; (B-14)
Substituting (B.14) into (B.11) yields
. 2(1 +tD,,)*
var <Pa) S % [10t2T1 + T2j|
(a A
28(1 +tD,,)* D, D, S */”_1
nm
0 K
< —5 (B.15)

(a) (a)
where < follows from (B.10) and < from the assumption that m and n are of the

same order and S, = O(m'/?).

A

Upper Bound of the Variance of f(Y) =P,

Similarly as in the previous part, the derivative of P, with respect to Y} is given by

OB, 1 0,
oYy tQ? 06

(B.16)
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Substituting (B.16) into (B.11) yields

var (Pb> t22Q4 1. (B.17)

Exploiting the upper bound for 7} (B.10) and the lower bound for )y (A.1) leads

to the upper bound for the variance of b,

var (Pb> < 271+ tDy) Do DyiSim */”_z (B.18)
nm

Thus, under the assumption that m and n are of the same order and S,, = O(y/m),

var (1%,) <K m’%, for some positive finite constant K.

Upper Bound of the Variance of f(Y) = 66—1}

A derivative of P’ 81) + with respect to Y} is in terms of ();’s expressed as

QT

8@ 2 [( QQ Q:s) 00 Q23Q2 an} (B.19)

oV G v Cqiov; oy

The squared magnitude of the above expression is using (B.8) and (B.3) upper

bounded as

op 12 80, |? Qs> 10Qs]?
ol <« = (96t 42 B.2
ov: | < 201 ( 6t oY +4t oY + oY (B.20)

Substituting (B.20) into (B.11) and using the upper bounds for 7}, (B.10) and

lower bound for @1 (A.1), the variance of Pé is upper bounded as

var <Pb) < 61262(1 + tDy) Dy Dy 51 Y (B.21)

)
™ nm4

5

i.e., if S, = O(y/m) and m and n are of the same order, var <]5b> < Km™2, where

K is some positive, finite constant.
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Upper Bound of the Variance of f(Y) = a,d—]?’

A derivative of pb’ — 9 with respect to Y. is in terms of (J;’s expressed as

T ij
oP, 1 [0Q, Q.00
= — — 222 : B.22
oy; Q7 {@Yi}f Q1 0V (B22)

The squared magnitude of the above expression is using (B.8) and (B.3) upper

bounded as

~ 12
op! 1 (10Qs|* 500
< — 4t . B.23
ov;| = af (’ayg. oy, (B.25)

Substituting (B.20) into (B.11) and using the upper bounds for 7}, (B.10) and
lower bound for @; (A.1) lead to

var (15,,) < 20£2(1 + tﬁm)4Dmﬁmen£nz. (B.24)
nm

Therefore, under the assumptions that m and n are of the same order and S,, =

O(y/m), var <ﬁb) < Km~3, where K is some positive, finite constant.
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Appendix C

Optimization Loss

Let f(z) = a(z — %)* and g(z) = b(x — ) + ¢ be respectively quadratic and linear
functions. The function f(x) reaches minimum at z = Z. On the other hand, the
minimizer for the sum h(z) = f(x) + g(x) is after setting the first derivative of h(z)

to zero given by

b
f=F— —. C.1
=1 o (C.1)
Therefore, the minimum of h(x) is
b2
h(z*) = —— C.2
(@7) = — - +¢ (C.2)

The error made by setting the minimizer of h(z) to be & instead of z* is

b2

:@'

h(z) — h(z") (C.3)

This result is used to approximate the MSE loss made by optimizing the squared
bias instead of the sum of the squared bias and variance. Therein, the approximation

of the squared bias is f(x), while the approximation of the variance is g(z).
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Nomenclature

m number of coefficients (dimensionality of the observation space)
dk the eigenvector of the ensemble correlation matrix corresponding to A
M the k£ — th largest eigenvalue of the sample correlation matrix

qx the eigenvector of the sample correlation matrix corresponding to 5\k
r cross-correlation vector

r estimate of the cross-correlation vector

G4 (z) empirical Eigenvalue Distribution Function corresponding to A,,
ta,, () empirical Eigenvalue Density Function corresponding to A,,
ta(z) limiting Eigenvalue Density Function

Sa,,(z) empirical Eigenvalue Stieltjes Transform corresponding to A,
Sa(z) limiting Eigenvalue Stieltjes Transform

Fa, (z) empirical Eigenvector Stieltjes Transform corresponding to A,,
n number of observations (snapshots, samples)

Fa(2) limiting Eigenvector Stieltjes Transform

M, empirical k-th moment of a random matrix

My, limiting k-th moment of a random matrix
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M,  expectation of the k-th empirical moment of a random matrix

Mpe  expectation of the k-th empirical moment of a matrix in the limit when its

order grows large
A forgetting factor

Aopt  Optimal forgetting factor

W vector adaptive processor weights

d separation between sensors in a line array
Vs signal replica vector

N number of sensors

0 elevation angle

P power estimate

P true power

MSE(S) estimation MSE of power estimator for diagonal loading §
bias®(§) squared bias of power estimator for diagonal loafing §

var(d) variance of power estimator for diagonal loafing ¢

) diagonal loading

dopt  diagonal loading which minimizes MSE()

Sopt  diagonal loading which minimizes bias®(d)

v(n) observation noise at discrete time n

c ratio between the number of coefficients and number of observations

d(n) channel output at time n
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L,

Lsoft

variance of the observation noise
variance of the process noise
channel estimation error

signal prediction error
feedforward filter length
feedback filter length

soft decision estimate

oiuse signal prediction MSE of the MMSE processor

o I%S
u(n)

R

A

R

A~

R;

Ak

signal prediction MSE of the LS processor
observation vector received at discrete time n
ensemble correlation matrix

sample correlation matrix

diagonally loaded sample correlation matrix

the k-th largest eigenvalue of the ensemble correlation matrix
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