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Multiple antenna wireless communications systems are known to provide very
large data rates, when perfect channel state information (CSI) is available at the
receiver and the transmitter. Availability of perfect CSI at the receiver requires the
receiver to perform a noise-free, multi-dimensional channel estimation, without using
communication resources. Similarly, availability of perfect and instantaneous CSI
at the transmitter requires a feedback scheme that sends the estimated CSI to the
transmitter in its entirety and error-free. However, in practice, any channel estimation
is noisy and uses system resources, and any feedback scheme is limited.

This thesis is devoted to the study of the effects of noisy channel estimation at the
receiver and partial CSI at the transmitters on the optimum transmit strategies for
Gaussian multi-input multi-output (MIMO) systems. The main focus of the thesis
is on achievable rate maximization problems, solutions of which give the optimum

resource allocation and channel estimation schemes for single-user and multi-user

MIMO systems.



In the first part of the thesis, we focus on the effects of having non-perfect CSI at
the transmitter side when the receiver is assumed to estimate the channel perfectly.
We consider the capacity of a point-to-point channel and the sum-capacity of a MIMO
multiple access channel (MAC). We analyze both the single-user and the multi-user
MIMO systems from three different viewpoints. First, we consider a finite-sized sys-
tem, and find the optimum transmit directions, and optimum power allocations along
these directions, as well as beamforming optimality conditions. Second, we analyze
the effects of increasing the number of users in the system, and show that the region
where beamforming is optimal gets larger with the increasing number of users. Third,
we consider the asymptotic case where the number of users is large, and show that
beamforming is always optimal.

In the second part of the thesis, we consider the effects of channel estimation error
at the receiver when partial CSI, in the form of covariance feedback, is available at the
transmitter side. We solve the trade-off between estimating the channel better and
increasing the achievable data rate. We consider a block fading MIMO channel, where
each block is divided into training and data transmission phases. The receiver has a
noisy CSI that it obtains through a channel estimation process. In both single-user
and multi-user cases, we optimize the achievable rate jointly over the parameters of
the training and data transmission phases. In particular, we first choose the training
signal to minimize the channel estimation error, and then, we develop an iterative
algorithm to solve for the optimum training duration, the optimum allocation of
power between training and data transmission phases, and the optimum allocation of

power over the antennas during the data transmission phase.
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Chapter 1

Introduction

Over the last decade, the popularity of wireless applications has risen tremen-
dously, and there is an ever increasing demand for higher data transmission rates.
This demand stimulated a significant amount of research on wireless communications.
Wireless communications is particularly challenging due to its unique characteristics
such as random fluctuations in the channel and multi-user interference. In addition,
in most of the future wireless systems, for example in the next generation cellular
networks and wireless local area networks, the use of multiple antennas at both the
transmitters and the receivers is proposed in order to achieve higher data rates. This
adds another dimension to the already challenging problem of designing wireless sys-

tems with high data rates.

Achievable rates in a wireless communication system depend on how random fluc-
tuations in the channel, which is called fading, and multi-user interference are handled.
When fading is considered, achievable rates depend crucially on how well the channel

state is estimated at the receiver and how much of the channel state knowledge is



available at the transmitters. The channel state information (CSI) is observed only
by the receiver, which can estimate it and feed the estimated CSI back to the trans-
mitter. Theoretically, by using the perfect channel knowledge for signal detection at
the receiver and for channel adaptive transmission at the transmitter, one can obtain

the highest possible data rates.

Single-antenna systems, with perfect CSI available at both the receiver and the
transmitter, have been very well studied. In a single-user system, the optimum chan-
nel adaptive transmission scheme that achieves the infromation theoretic capacity is
found to be water-filling in time by Goldsmith and Varaiya [7]. In a multiple access
channel (MAC), Knopp and Humblet [21] found the sum-capacity achieving scheme,
and the entire capacity region was found by Tse and Hanly [43]. For single-user
multi-input multi-output (MIMO) systems with perfect CSI available at both the
receiver and the transmitter, Telatar reported the first capacity results [42], which
can be identified as spatial water-filling, i.e., allocating power over the spatial chan-
nel dimensions that are created by the use of multiple antennas. In a MIMO-MAC,

sum-capacity achieving iterative water-filling algorithm is proposed by Yu et. al. [49].

In additive white Gaussian noise channels, when perfect CSI is available at the
receiver, the aforementioned capacity results are all achieved with Gaussian input
signaling. In single-antenna systems, when the channel is fading, the variance of the
Gaussian input signal is adapted to the realization of the channel. In Gaussian MIMO
channels, the optimum signaling that achieves the capacity is Gaussian as well, but

this time, the optimum covariance matrix of the transmit vector needs to be chosen.



Finding the transmit covariance matrix, in turn, involves two components: finding the
optimum transmit directions, which are the eigenvectors of the transmit covariance
matrix and the optimum power allocation policies, which are the eigenvalues of the

transmit covariance matrix.

In [7], Goldsmith and Varaiya showed that for single-antenna systems, the result-
ing capacity does not decrease significantly when perfect CSI is not available at the
transmitter. However, the solution to the capacity maximization problem in a MIMO
system differs depending on the amount of information available at the transmitter
side. Therefore, a significant amount of research has been conducted for MIMO sys-
tems with different CSI models. There are four basic CSI models for the transmitter
side: ) the transmitter side does not know the state of the fading channel, i.e., no
CSI [5], [10], [42], i) the transmitter side perfectly knows the state of the fading
channel, i.e., perfect CSI [42], [49], 4ii) the transmitter side knows the statistics of the
fading channel, i.e., partial CSI [3], [14], [46], and 7v) the transmitter side knows the

quantized version of the realization of the channel, i.e., limited CSI [16], [29].

Although with perfect CSI at the receiver, one can obtain very high rates, when the
channel knowledge is not perfect, achievable rates decrease significantly. This decrease
is especially pronounced when there are multiple channels to estimate and feedback,
as in the case with multiple antennas. Moreover, measuring the CSI and feeding
it back to the transmitter uses communication resources, which could otherwise be
used for useful information transmission. One way of measuring the CSI is that the

transmitters send known training sequences, from which the receivers measure the



channels. The receivers, then, extract the information (according to the feedback
model) from the estimated channel, and feed the extracted information back to the
transmitters. This overall process of estimating and feeding back CSI uses up time,

bandwidth and power.

Recently, motivated mostly by practical issues, systems with non-perfect CSI at
the receiver received more attention, but the research in this area mostly focused
on single-user communication systems. For systems with no CSI at the receiver,
[1] considered a single-antenna scenario, and [27], [51] considered a multi-antenna
scenario. When the CSI is estimated but noisy, the capacity and the corresponding
optimum signaling scheme are not known. However, lower and upper bounds for the

capacity are obtained in [20,28,47].

In spite of recent progress, multi-antenna systems with partial CSI at the trans-
mitter side and noisy CSI at the receiver side are not yet well-understood. In this
thesis, we focus on such problems in both single-user and multi-user MIMO fading
wireless communication systems. In particular, we analyze the effects of partial CSI
at the transmitter side, and noisy channel estimation at the receiver side on the opti-
mum transmit strategies that maximize the achievable data rates in wireless MIMO

communications.

In Chapter 2, we focus our attention to the effects of partial and no CSI at the
transmitters by assuming that the receiver has perfect CSI. In the partial CSI model,

the receiver collects the long term statistics of the channel, and feeds this information



back to the transmitter. We assume that the statistics of the channel do not change.
When the fading in the channel is assumed to be a Gaussian process, statistics of the
channel reduce to the mean and covariance information of the channel. Therefore, in
Chapter 2, we consider three different CSI models, namely, no CSI model, partial CSI
with covariance feedback model, and partial CSI with mean feedback model. Since it
is already known that the capacity achieving input distribution is Gaussian, our goal
here is to find the optimum transmit covariance matrices that achieve the capacity in

a single-user system, and the sum-capacity in a MAC system.

For the no CSI model, [42] showed that the optimum transmit covariance matrix
is proportional to the identity matrix, which is full-rank. However, for the partial
CSI model, the rank of the transmit covariance matrix is determined by the structure
of the channel feedback matrix. For a single-user case, when the partial CSI is in
the form of either the covariance or the mean matrix of the channel, [3], [14], [46]
first found the eigenvectors of the optimum transmit covariance matrix, and then
the conditions on the covariance or mean matrix eigenvalues that guarantee that the
transmit covariance matrix is unit-rank, and therefore beamforming is optimal. In
the first part of Chapter 2, we extend these results to a MAC system. We first find
the eigenvectors of the optimum transmit covariance matrices of all users. Then, we
identify the necessary and sufficient conditions for the optimality of beamforming for

all users.

In the second part of Chapter 2, we consider the effects of increasing the number

of users on the region of channel parameters where beamforming is optimal. Here,



in the covariance feedback case, we prove that this region gets larger as new users
are added to the system. In the mean feedback case, this result does not necessarily
hold. Nevertheless, we see through simulations that as the number of users gets
large enough, the region where beamforming is optimal grows with the addition of
new users, in the mean feedback case as well. Motivated by these results and the
result of [31] which says that beamforming is optimal asymptotically (with respect
to the number of users) in a deterministic MIMO-MAC, we ask the question whether
beamforming is unconditionally optimal asymptotically in our case as well, where
the receiver has perfect CSI, but the transmitters have no or partial CSI. In the
remaining part of Chapter 2, we show that, in an asymptotically large system, unit-
rank transmit covariance matrices are optimal for all users for no CSI and partial CSI

models.

In Chapter 2, we mainly focus on the optimality of beamforming in a MIMO-MAC
system with partial CSI at the transmitters. When beamforming is optimal, i.e.,
the transmit covariance matrix is unit-rank, the optimum power allocation problem
is automatically solved. Since, when there is only one non-zero eigenvalue of the
transmit covariance matrix, it is optimum to allocate all of the available power to the
eigen-direction corresponding to that sole non-zero eigenvalue. However, for some
channel realizations, in a single-user MIMO or in a MIMO-MAC with finite number
of users, the channel statistics might be such that beamforming may never be optimal.
For such scenarios, the optimum power allocation policies, i.e., the eigenvalues of the

transmit covariance matrix, need to be solved.



In a single-user MIMO system, when both the receiver and the transmitter have
perfect CSI and the channel is fixed, [42] showed that the optimum power allocation
policy is to water-fill over the singular values of the deterministic channel matrix. In
a multi-user MIMO-MAC system, when both the receiver and the transmitters have
perfect CSI and the channel is fixed, [49] showed that the the power allocation policy
can be found using an iterative algorithm that updates the power allocation policy
of one user at a time. When the channel is changing over time due to fading, and
perfect and instantaneous CSI is known both at the receiver and at the transmitter
side, these solutions extend to water-filling over both the antennas and the channel

states in single-user [42], and multi-user [50] MIMO systems.

However, for the covariance feedback case, there is no closed form solution for the
power allocation problem, and therefore efficient and globally convergent algorithms
are needed in order to solve for the optimum eigenvalues of the transmit covariance
matrices. References [17], [44,45] proposed algorithms that solve this problem for a
single-user MISO system, and for a single-user MIMO system, respectively. However,
in both cases, the convergence proofs for these algorithms were not provided. In a
MIMO-MAC scenario with partial CSI available at the transmitters, no algorithm

was available to find the optimum eigenvalues in a multi-user setting.

In Chapter 3, first, we give an alternative derivation for the algorithm proposed in
[44,45] for a single-user MIMO system by enforcing the Karush-Kuhn-Tucker (KKT)
optimality conditions at each iteration. We prove that the convergence point of this

algorithm is unique and is equal to the optimum eigenvalue allocation. The proposed



algorithm converges to this unique point starting from any point on the space of
feasible eigenvalues. Next, we consider the multi-user version of the problem. In
this case, the problem is to find the optimum eigenvalues of the transmit covariance
matrices of all users that maximize the sum-rate of the MIMO-MAC system. We
apply the single-user algorithm iteratively to reach the global optimum point. At any
given iteration, the multi-user algorithm updates the eigenvalues of one user, using
the algorithm proposed for the single-user case, assuming that the eigenvalues of the
remaining users are fixed. The algorithm iterates over all users in a round-robin
fashion. We prove that this algorithm converges to the unique global optimum power

allocation for all users.

For the case where the transmitters have partial CSI and the receiver has perfect
and instantaneous CSI, Chapters 2 and 3 provide a complete extension from single-
user to multi-user systems with finite and infinite numbers of users, including the
transient behavior of the system with increasing number of users. Although having
completely analyzed the effects of partial CSI at the transmitter side, Chapters 2 and
3 do not consider the problem of having non-perfect CSI at the receiver side; this will

be the focus of Chapter 4.

When we consider the effects of having noisy CSI at the receiver, how we obtain the
noisy CSI becomes part of the problem. One way of obtaining the channel estimate is
to use a training based channel estimation mechanism. In this case, the transmitter
sends a known training signal to the receiver, and the receiver estimates the CSI

using the output of the channel and the known training signal. The variance of the



channel estimation error inversely affects the average signal-to-noise ratio (SNR), and

therefore, decreases the achievable rate.

In a training based estimation process, a block fading scenario is generally as-
sumed, where the channel remains constant for a block (7" symbols), and changes
to an independent and identically distributed (i.i.d.) realization at the end of the
block. In order to estimate the channel, the receiver performs a linear minimum
mean square error (MMSE) estimation using training symbols over T, symbols. Dur-
ing the remaining T, = T — T, symbols, data transmission occurs. Intuitively, a
longer training phase will result in a better channel estimate and therefore a larger
achievable rate during the data transmission phase, since the channel estimation error
contributes to the effective noise. However, we use channel resources such as time
and power during the channel estimation process, which could otherwise be used for
data transmission. A longer training phase implies a shorter data transmission phase,
as the block length (coherence time) is fixed. A shorter data transmission phase, in
turn, implies a smaller achievable rate. Similarly, the more the training power, the
better the channel estimate will be. However, since the total power is fixed, a larger
training power will imply a smaller data transmission power, which will decrease the

achievable rate. In Chapter 4, we solve these trade-offs.

When the CSI at the receiver is not perfect, most of the research focuses on
single-user systems. The capacity and the corresponding optimum signaling scheme
for this case is not known. However, lower and upper bounds for the capacity can

be obtained [20, 28,47]. It is important to note that [20,28,47] do not consider



optimizing the channel estimation process, because of the assumption of the existence
of a separate channel that does not consume system resources for channel estimation.
For a single-user multiple-antenna system with no CSI available at the transmitter, [9]
considers optimizing the achievable rate as a function of both the training and the

data transmission phases.

In Chapter 4, we first consider a single-user, block-fading, correlated MIMO chan-
nel with noisy channel estimation at the receiver, and partial CSI available at the
transmitter. The partial CSI feedback that we consider is covariance feedback which
we also considered in Chapters 2 and 3. We consider the fact that the training phase
uses communication resources, and we optimize the achievable rate of the data trans-
mission phase over the parameters of the training and data transmission processes.
Our model differs from [9] in that we consider a correlated channel, which requires a
power allocation over the antennas, and we do not have a constraint on the training

signal duration, which might result in shorter training signals.

The training phase is characterized by three parameters, namely, the training
signal, the training sequence length and the training sequence power. Similarly, the
data transmission phase is characterized by the data carrying input signal, data trans-
mission length, and the data transmission power. Assuming that the receiver uses
linear MMSE detection to estimate the channel during the training phase, we first
choose the training signal that minimizes the MMSE. Then, we move to the data
transmission phase, and maximize the achievable rate of the data transmission phase

jointly over the rest of the training phase parameters, and the data transmission phase

10



parameters.

In a multi-user setting, the amount of resources required to measure the channel
and to feed the estimated channel back to the transmitter increases substantially.
Therefore, it is especially important to find the optimum transmit strategies in a
MIMO-MAC with channel estimation error. In the second part of Chapter 4, we
extend our results for the single-user MIMO case to the MIMO-MAC case. Inter-
estingly, we find that the training signals of the users should be orthogonal in time.
At the end of Chapter 4, we also provide detailed simulation results that investigate
the effects of the power constraint, coherence interval (block length), and channel

covariance matrix on our results.

1.1 Contributions of the Thesis

In Chapter 2, for MIMO systems with partial CSI at the transmitters in the
form of covariance and mean information, our contribution is to provide a complete
extension from single-user to multi-user systems with finite and infinite numbers of
users, including the transient behavior of the system with increasing number of users.
In particular, we first find that the optimum transmit directions of each user are
the eigenvectors of its own channel covariance or mean matrix. Then, we find the
conditions under which beamforming is optimal for all users for both the covariance
and mean feedback models. We show in the covariance feedback model that the region

that is formed by these conditions gets larger when a new user is added to the system.
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At the end of Chapter 2, we show that beamforming is always optimal asymptotically
in the number of users for all three feedback models we consider. The results in this

chapter are published in [35], [36], [40].

Beamforming can be regarded as a special case of a power allocation policy. In
Chapter 3, we focus on the general case, and propose provably convergent iterative
algorithms that find the optimum power allocation policies, i.e., the eigenvalues of the
transmit covariance matrices, for both point-to-point and multiple access channels.
These algorithms are based on enforcing the KKT conditions at each iteration. Our
main contribution in Chapter 3 is the convergence proof of the proposed single-user
algorithm. Convergence is shown using the monotonicity property of the update func-
tion and the instability of the solution points that do not satisfy the KK'T conditions.

The results in this chapter are published in [37], [38].

In Chapter 4, we investigate the effects of channel estimation error on the achiev-
able rate of a single-user and the achievable sum-rate of a multi-user MIMO channel,
when the transmitter side has partial CSI in the form of covariance feedback. In this
chapter, we consider a block fading channel, where a transmission block is divided
into training and data transmission phases. Our contributions provide a solution to
the data-rate optimization problem jointly over the training and data transmission
phases. In a single-user case, we first find the optimum training signal that minimizes
the mean square error of the channel estimation. Then, we develop an algorithm
that maximizes the achievable rate of the data transmission phase jointly in terms

the training and data transmission parameters. In the second part of Chapter 4, we

12



extend our contributions to a multi-user scenario and study the effects of the power
constraint, coherence interval (block length), and channel covariance matrices, numer-

ically. The results in this chapter are submitted for publication in [33], [34], [39], [41].

13



Chapter 2

Transmit Directions and the Optimality of Beamforming

The use of multiple antennas at both the transmitters and the receivers in wireless
communications promises very large information rates. In Gaussian MIMO systems,
when the receiver side has perfect CSI, the calculation of the information theoretic
capacity boils down to finding the transmit covariance matrices. In this chapter, for
a system with perfect CSI at the receiver and partial or no CSI at the transmitters,
we analyze the optimum transmit covariance matrix structures both in point-to-point

and multiple access channels.

In [42], Telatar showed that in a single-user system, when the transmitter does
not know the state of the fading channel, the optimum transmit covariance matrix
is proportional to the identity matrix, which is full-rank. In order to achieve the ca-
pacity, either vector coding or parallel processing of scalar codes is needed. As stated
in [42], vector coding will result in lower probability of error but higher complexity

as compared to parallel scalar coding, which already is very complex [5].

Beamforming is a scalar coding strategy in which the transmit covariance matrix

14



is unit-rank. In beamforming, the symbol stream is coded and multiplied by different
coefficients at each antenna before transmission. Since the available mature scalar
codec technology can be used, beamforming is highly desirable. However, in the
setting of [42], where there is no CSI at the transmitters and the aim is to achieve the
ergodic capacity, the optimum transmit covariance matrix is full-rank, and therefore

beamforming is not optimal.

Although beamforming is not optimal for the no CSI case, it is shown by [3], [14],
[46] for single-sided correlation structure, and by [18] for double-sided correlation
structure that beamforming is conditionally optimal, in a single-user setting, when
the transmitter has the partial knowledge of the channel. For the covariance feedback
case, the fact that the optimal transmit covariance matrix and the channel covariance
matrix have the same eigenvectors was shown in [46] for a multi-input single-output
(MISO) system, and in [14] for a MIMO system. The conditions on the channel co-
variance matrix that guarantee that the transmit covariance matrix is unit-rank, and
therefore beamforming is optimal, are identified in [3], [14]. This result is analogous
to identifying the conditions on the channel state space and the average power in clas-
sical water-filling that guarantee that only one channel is filled as a result of having
either a low power constraint or one very strong channel. In [18], these conditions are
generalized to the case where the receive antennas are also correlated. For the mean
feedback case, the eigenvectors of the optimal transmit covariance matrix were shown
to be the same as the eigenvectors of the channel mean matrix for a MISO system

in [46] and for a MIMO system in [14]. Using this, the conditions on the channel

15



mean matrix that guarantee that the transmit covariance matrix is unit-rank, and

therefore beamforming is optimal, are identified in [14].

In this chapter, we consider the sum-capacity point of a multi-user MIMO multi-
ple access capacity region with various assumptions on the CSI. In the first part of the
chapter, we concentrate on a finite-sized system. We show that, if there is covariance
or mean feedback information at the transmitters, all users should transmit in the
direction of the eigenvectors of their own covariance or mean feedback matrices. Con-
sequently, we show that the transmit directions of the users are independent of the
presence of other users, and therefore that the users maintain their single-user trans-
mit direction strategies even in a multi-user scenario. Then, we identify the necessary
and sufficient conditions for the optimality of beamforming for all users. This result
generalizes the single-user conditions of [3], [14] to a multi-user setting. In the case
of covariance feedback, these conditions depend only on the first and second largest
eigenvalues of the channel covariance matrix of each user, and they form a region in a
space whose dimension is twice the number of users. If these conditions are satisfied,
beamforming is optimal for all users. In the case of mean feedback, these conditions
depend only on the sole non-zero eigenvalue of the unit-rank channel mean matrix of
each user, and they form a region in a space whose dimension is equal to the number
of users. Similarly, if these conditions are satisfied, beamforming is optimal for all

users.

We, then, consider the effects of increasing the number of users on the region of

channel parameters where beamforming is optimal. In the covariance feedback case,
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we prove that this region gets larger as new users are added to the system. Although
adding users increases the overall complexity of the system, being able to beamform
for a greater range of channel values decreases the complexity. In the mean feedback
case, this result does not necessarily hold. Nevertheless, we see through simulations
that as the number of users gets large enough, the region where beamforming is
optimal grows with the addition of new users, in the mean feedback case as well.
These results raise the question of whether the region where beamforming is optimal
spans the entire parameter space as the number of users grows to infinity. Therefore,

next, we analyze our problem from an asymptotically large system viewpoint.

The optimality of beamforming in a MIMO-MAC system where the channel is
deterministic and fully known to the transmitters is investigated in [31], where it was
shown that if the number of users is much larger than the number of receive antennas,
then unit-rank transmission is optimal for almost all users. Motivated by our result
described above and the result of [31] that beamforming is optimal asymptotically
(with respect to the number of users) in a deterministic multi-user MIMO-MAC, we
ask the question whether beamforming is unconditionally optimal asymptotically in
our case as well, where the receiver has perfect CSI, but the transmitters have no or
partial CSI. When there is no CSI at the transmitters, it is counter-intuitive to think
that beamforming would be optimal. Confirming this intuition, [42] already showed
that in a finite-sized multi-user system with no CSI at the transmitters, the optimum
transmit covariance matrices are full-rank for all users. However, we show that, in an

asymptotically large system, unit-rank transmit covariance matrices are optimal for
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all users. The beamforming scheme we use in this case is simpler than usual; it may
be characterized as an arbitrary antenna selection scheme, where for each user, only

one antenna is used for transmission and that antenna is chosen arbitrarily.

When the transmitters have partial CSI in the form of either covariance or mean
feedback, we show that the asymptotic optimality of beamforming still holds. In
these cases however, arbitrary antenna selection scheme is no longer optimal. In the
covariance feedback setting, each user beamforms in the direction of the strongest
eigenvector of its channel feedback covariance matrix. As opposed to a finite-sized
system, where beamforming may or may not be optimal depending on the eigenvalues
of the channel covariance matrices, we show here that for an asymptotically large
system, beamforming is always optimal. In the mean feedback setting, each user
beamforms in the direction of the eigenvector corresponding to the sole non-zero
eigenvalue of its channel feedback mean matrix. Similar to the covariance feedback
case, beamforming is optimal asymptotically irrespective of the values of the mean
feedback information. Asymptotic analysis has been used in the literature before,
e.g., by [8], [10], [25], where it yielded simple characterizations to complex systems.
In our model, with multiple users, with multiple transmit and receive antennas, and
with fading in the channel, the optimal transmit strategy turns out to be simple

beamforming, when only the number of users goes to infinity.

In this chapter, our contributions are three-fold: the analysis of a system with
a finite number of users, determining the effects of increasing the number of users,

and the analysis of a large system. Considering all three points of view, this chapter
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provides a complete extension from single-user to multi-user systems with finite and
infinite numbers of users, including the transient behavior of the system with increas-
ing number of users, for MIMO systems with partial CSI at the transmitters in the

form of covariance and mean information.

2.1 System Model

We consider a multiple access channel with multiple transmit antennas at every
user and multiple receive antennas at the receiver. The channel between user k and
the receiver is represented by a random matrix H; with dimensions of ng x ny, where
ng and nr are the number of antennas at the receiver and at the transmitter, respec-
tively!. The receiver has the perfect knowledge of the channel, while the transmitters
have only the statistical model of the channel. Each transmitter sends a vector xy,

and the received vector is
K

r= g Hyx; +n (2.1)

k=1
where K is the number of users, n is a zero-mean, identity-covariance complex Gaus-
sian vector, and the entries of H; are complex Gaussian random variables. Let

Q. =F [xkxz] be the transmit covariance matrix of user k, which has an average

power constraint of Py, tr(Qg) < Pj.

We investigate three different statistical models. The first one is the “no CSI”

LAlthough we consider the case where all transmitters have the same number of antennas, our
results immediately extend to the cases where the transmitters have different number of antennas.
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model in which the transmitters only know the distribution of the channel state while
the parameters of the distribution are not known. In this case, the entries of Hj, are
i.i.d., zero-mean, unit-variance complex Gaussian random variables. This model is

used in [5], [10], [42].

The second model is the “partial CSI with covariance feedback” model where each
transmitter knows the channel covariance information of all transmitters, in addition
to the distribution of the channel. In this model, there exists correlation between the
signals transmitted by or received at different antenna elements. For each user, the

channel is modeled as [4],

H, = ®,/°7, %, (2.2)

where the receive antenna correlation matrix, ®,, is the correlation between the sig-
nals transmitted by user k, and received at the ng receive antennas of the receiver, and
the transmit antenna correlation matrix, 3, is the correlation between the signals
transmitted from the ny transmit antennas of user k. While writing (2.2), we sepa-
rately apply the single-user model in [4] to every single transmitter-receiver link. In
this main part of this chapter, we will assume that the receiver (e.g., base station) does
not have physical restrictions and therefore, there is sufficient spacing between the an-
tenna elements on the receiver. If the minimum antenna spacing is sufficiently large,
the correlation introduced by antenna element spacing is low enough that the fades

associated with two different antenna elements can be considered independent? [15].

2We refer the reader to the Appendix, Section 2.6.2, for the extension of our results to the case
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As a result, the receive antenna correlation matrix becomes the identity matrix, i.e.,
@, = 1. We also assume that the signals transmitted by different antenna elements
are correlated, because of the lack of scatterers around the transmitters. Now, the

channel of user k is written as

H) = 7,3}/ (2.3)

where the entries of Zj, are i.i.d., zero-mean, unit-variance complex Gaussian random
variables. Similar covariance feedback models are used in [3], [14], [17], [46] in the
single-user setting. From this point on, we will refer to matrix 3 as the channel

covariance feedback matrix of user k.

The third model we investigate is the “partial CSI with mean feedback” model
where each transmitter knows the channel mean information of all transmitters, in
addition to the distribution of the channel. This model is used in [11], [13], [14], [23],
[46]. In this model, the transmitters have line-of-sight component with the receiver.
As a result, the entries of the channel matrix are independent with a non-zero mean.

In this case, the channel of user k can be written as

H,=H,, +Z (2.4)

where the entries of Zj, are i.i.d., zero-mean, unit-variance complex Gaussian random

variables, and H,, is the mean information representing the line-of-sight component

where the channel has double-sided correlation structure, i.e., to the case where the signals arriving
at the receiver are correlated as well.
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of the channel. This Ricean channel is modeled to be of unit-rank [23], and therefore,

the mean matrix takes the form

H, = aRka%c (2.5)

where ag, and ag, are the array response vectors at the receiver and the transmitter,
respectively. In this most general case of the mean feedback model, the optimization
problem that arises in the sum-capacity calculation seems intractable. In order to
simplify the mathematics and obtain a tractable optimization problem, we assume
that the user signals arrive at the base station in-phase, i.e., ag, = ag, for all k.
This mathematical simplification models a physical system where the transmitters
are far away from the receiver and are close to each other. This can occur if a set of
closely located transmitters have a line-of-sight “openning” with the receiver. From

this point on, we will refer to matrix H,, as the channel mean matrix of user .

2.2  Finite System Analysis

The sum-capacity of a multi-user MIMO-MAC is given as,

Csum = max E
tr(Qp) <Py, Q=0
k=1..K

log

L., + i HkaHL’] (2.6)

k=1

where E|-] is the expectation operator with respect to the channel matrices of all users

conditioned on the covariance or mean feedback, |-|is the determinant operator, tr(-)
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denotes the trace of a matrix, and Q; > 0 denotes positive semi-definite Q. In this
section, we will find the optimum transmit directions of the users, and the region
where beamforming is optimal for all users, under various assumptions on the CSI
available at the transmitters, for a multi-user MIMO-MAC with a finite number of

users.

For a single-user system with no CSI at the transmitter and identity channel co-
variance matrix, i.e., 3 = I, Telatar [42] showed that the capacity is achieved when
the transmitter divides its power equally over its antennas, i.e., the optimal transmit-
ter covariance matrix, Q, is equal to (P/nr)I. Clearly, in this setting, beamforming
is not optimal, as the transmit covariance matrix is full-rank. For the multi-user
case, [42] defines a stacked channel matrix as H = Hy, -+ ,Hg] and writes the

sum-capacity as

Coumn = F {log

KP ..
I, HHT‘
R_'_KTLT :|

P K
Lo 3 HkHH] (2.7)

k=1

= F |log

This means that in the multi-user setting as well, the sum-capacity maximizing trans-
mit covariance matrix for each user is proportional to identity, i.e., Qx = (P/nr)I,
for all k. Therefore, it is clear that beamforming is not optimal for any user in a

finite-sized multi-user system when the transmitters do not have any CSI.
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2.2.1 Covariance Feedback at the Transmitters

Transmit Directions

In a single-user system with partial CSI in the form of channel covariance matrix at
the transmitter, the capacity is no longer achieved by an identity transmit covariance
matrix. In this case, the problem becomes that of choosing a transmit covariance
matrix Q, which is subject to a trace constraint representing the average transmit

power constraint,

= Ellog| I HQH' 2.
C @B [log| 1., + HQH'|] (2.8)

The channel covariance matrix 3, which is known at the transmitter, and the trans-
mit covariance matrix Q have the eigenvalue decompositions ¥ = UZAZUTE, and
Q= UQAQUZQ, respectively. Here, Ay, and Ag are the diagonal matrices of ordered

eigenvalues of ¥, and Q, and Uy, and Uy are unitary matrices.

References [14] and [30] showed that the eigenvectors of the transmit covariance
matrix must be equal to the eigenvectors of the channel covariance matrix, i.e., Ug =
Uy. References [3] and [14] showed that under certain conditions on the covariance
feedback matrix 3, the power matrix A has only one non-zero diagonal element, i.e.,
the optimal transmit covariance matrix is unit-rank, and therefore beamforming in

the direction of the eigenvector corresponding to this non-zero eigenvalue, is optimal.

In this chapter, for a multi-user setting with a finite number of users, where there

is covariance feedback at the transmitters, we prove that all users should transmit
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along the eigenvectors of their own channel covariance matrices, regardless of the

power allocation scheme. This is stated in the following theorem.

Theorem 1 Let ), = UzkAkuTgk be the spectral decomposition of the channel co-
variance matrixz of user k. Then, the optimum transmit covariance matriz Qy of user

k has the form Qi = ngAQkU;k, for all users.

Proof: From (2.3), we have the following zero-mean, identity-covariance random

channel matrix representation Zj; for user k,

Z,Us, AU = H, (2.9)

Then, inserting (2.9) into (2.6), we obtain

B K
Coum = max E |log InR+ZkuEkA;/jU;kQkUEkA;/jU;kz;‘] (2.10)
t;;fff?:?é“ L k=1
B K
= max F|log|L,, +szA;fU;kaUzkA;sz‘] (2.11)
r(Qp)<=Py
k=1,...K L k=1

where we used the fact that the random matrices {Z;Us, }H-; and {Z;}}_ | have the
same joint distribution for zero-mean identity-covariance Gaussian {Z;}% | and uni-
tary {Uy, }5_,. This is true, since we can write the joint distribution of {Z;Usx, }H< |
as a multiplication of their marginal distributions due to their independence, and the
marginal distribution of Z; Uy, is the same as the marginal distribution of Z; [42]. We

may spectrally decompose the expression sandwiched between Zj and its conjugate
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transpose in (2.11) as

Alz/sz;k QkUEkAIE/j = U—kAkU_]Tc (2.12)

where Ay is a diagonal matrix with ordered components such that A\ > Ao > -+ >

Akng- The optimization problem in (2.11) may now be written as

M K
Csum = max F log InR +ZZkUkAk(ZkUk)T’] (2.13)
“(:Q’“)Sfé | =1
r K
—  max E |loglL, 7. A ZT‘ 2.14
tr(Qk)?Pk ©8 r _'_Z R ( )
k=1, K L k=1

where we again used the fact that the random matrices {Z; Uy} | and {Z;} =, have
the same joint distribution. Using (2.12), the trace constraint on Qj can be expressed

as

tr(Qy) = tr(Us, Ay U A ULAS UL ) (2.15)

= tr(UJAS UiAy) (2.16)

where the second equality follows from the identity tr(AB) = tr(BA). Note that
the optimization in (2.14), (2.16) is over Uy and Ag, and the objective function
does not involve U,. Therefore, we can insert any feasible U, from the constraint
set, and perform the optimization only over A,. In order to find a feasible Uy,
we examine the trace constraint in (2.16). From [26, Theorem 9.H.1.h, page 249],

tr(AgiAk) < tr(ULAiiUkAk) < P, for all unitary Uy. This means that, U, =1
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choice is feasible. Then, using Uy = I, from (2.12), we have the desired result:

Qi = Uy, A5 A UL (2.17)

with Ag, = Ag!Ay. O

Using Theorem 1, we can write the optimization problem in (2.10) as

K
— T
Csum - "(Angg;i{AQk o E lOg InR + kz_; ZkAQkAEk Zk ’] (218>
=1, K =
= max E |log|I,, + Z Z A N\Ezpiz, (2.19)
S AL SPE AT 20 k=1 i=1

:17“'7

where z; is the i'* column of Zy, i.e., {zp,k = 1,...,K,i = 1,...,np} is a set of

ng X 1 dimensional i.i.d., zero-mean, identity-covariance Gaussian random vectors.

In a MIMO system, a transmit strategy is a combination of a transmit direction
strategy and a transmit power allocation strategy. A result of Theorem 1 is that the
optimal multi-user transmit direction strategies are decoupled into a set of single-user
transmit direction strategies. However, in general, this is not true for the optimal
transmit power allocation strategies. The amount of power each user allocates in
each direction depends on both the transmit directions and the power allocations of
other users, which we show in Chapter 3. Because of this, finding the conditions
under which beamforming is optimal becomes even more critical in the multi-user
case. When beamforming is optimal, the optimal transmit power allocation strategy

for each user reduces to allocating all of its power to its strongest eigen-direction, and
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this strategy does not require the user to know the channel covariance matrices of the

other users.

Conditions for the Optimality of Beamforming

In this section, we identify the conditions for the optimality of beamforming in
a multi-user system with a finite number of users. References [3] and [14] found
these conditions in a single-user system. For a single-user system, let AT and M\
denote the largest and second largest eigenvalues of the channel covariance matrix
33, respectively. Then, the necessary and sufficient condition for the optimality of

beamforming is [14]:
1-B|

1
1+P)\12szi|

P)\; < (2.20)

ng—14+FE [m}
where z is an nr x 1 dimensional Gaussian random vector with zero-mean and identity-
covariance. In this chapter, we find the necessary and sufficient conditions for the
optimality of beamforming for all users in a multi-user setting. Inserting K = 1 in
our results would reduce them to (2.20). In our results, the number of conditions
equals the number of users. The condition corresponding to user k depends on the
two largest eigenvalues of the channel covariance matrix of that user, and the largest

eigenvalues of the channel covariance matrices of all other users. Before stating our

theorem in this section, we need the following lemma.

Lemma 1 When A and Ay are defined as in Theorem 2, the following identities hold
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1 1
En = AEE[TA—1 }:— 1-& #
k1 k1L |2y Zk1 P. 1+ Pk)\flzflAglzkl ( )

K
1
E, = AE.E[T.A—l Z}:AE. _K+SE 2.92
k Wl |21, A" 7 wi | e ; 1+ PN A 7y (2.22)

A proof of Lemma 1 is given in Section 2.6.1 in the Appendix.

Theorem 2 In a MIMO-MAC system where the transmitters have partial CSI in
the form of covariance feedback, the transmit covariance matrices of all users that

mazximize (2.19) have unit-rank (i.e., beamforming is optimal for all users) if and

only if

1+Pk>\ ZklA Z
P, < — :
1
np—K+)> - [—7 ]
R Zl—l 1+PL>\l21z“Al 1Z“

k=1,...,K (2.23)

K
where A = T, + S0, PAiznz), Ar = A — PAzzl,, A\

- is the i largest

eigenvalue of the channel covariance matriz of user k, and z;; are ng X 1 dimensional

i.1.d., Gaussian random vectors with zero-mean and identity-covariance.

Proof: The Lagrangian for the optimization problem in (2.19), with p; as the La-

grange multiplier of user k corresponding to its power constraint, is

L=F |log|lI

na Z S A,

k=1 i=1

] > (ZT N - Pk) (2.24)
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In order to derive the Karush-Kuhn-Tucker (KKT) conditions, we need the following
identity which is proved in [14],

a%log|A+xB| =tr [(A +2B)"'B] (2.25)

Using this identity, the KKT conditions for user k are

K nr -1
Ao E z,T“. (I + Z Z )\g)\lzizlizji> Zri| <jp, i=1,....np (2.26)

=1 =1

where the conditions are satisfied with equality if the corresponding eigenvalue of the
transmit covariance matrix is non-zero. Beamforming is optimal for all users, if the
inequalities corresponding to ¢ = 1 for kK = 1,..., K are satisfied with equality, and
the rest of the inequalities remain as strict inequalities. In this case, )\gl = P, for
kE=1,..., K, and all other eigenvalues of the transmit covariance matrices are zero.

We have the following for user k,

Bu = M\E [z,tlA—lz,ﬂ} = (2.27)

Ey = ME [ZJIQiA_lzki} <k, ViFEd (2.28)

Equivalently, the conditions for the optimality of beamforming for all users are

B
Ey;i

>1, Vi£l, k=1,...,K (2.29)
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Due to the symmetry in these conditions, we will derive the condition for user k only.

Using Lemma 1 and (2.29) for user k, we have

1-F& [1+P pY> le A1z ]
PeXj; < . . i=2,...,np (2.30)
"R = K+ Zl:l 2 |:1+Pl)\l%zlziAflzll}

Note that the left hand side is maximized for ¢ = 2, that is, if the condition for ¢ = 2
holds, then it holds for all other i, as well. Therefore, inserting ¢ = 2 in (2.30) gives

the condition in (2.23) for user k. O

Note that inserting K = 1 in (2.23), we obtain the condition in (2.20), which is
derived in [14]. In our case, the right hand side of (2.23) depends only on the largest
eigenvalues of all users. Therefore, in order to have the optimality of beamforming,
a combination of the largest eigenvalues of all users induce an upper bound on the
second largest eigenvalues of all users. If the second largest eigenvalues of all users

satisfy (2.23), then beamforming is optimal for all users.

One important issue in the analysis of the region where beamforming is optimal,
is the change in the region with varying numbers of users. In the next theorem, we
show that the region where beamforming is optimal grows with the addition of new

users into the system.

Theorem 3 In a MIMO-MAC system where the transmitters have partial CSI in the
form of covariance feedback, the region where beamforming is optimal gets larger by

the addition of new users.
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Proof: From (2.29), beamforming is optimal for all users if and only if

)‘1§1E [ZLIA_lzkl]

Ay < k=1,....K (2.31)

E [ZL2A_1Z1€2}

Note that zgs is independent of A, and has identity covariance. Therefore, the de-
nominator of the right hand side of (2.31) becomes E[tr(A~')]. Let us define the
“boundary function” fi(X) as

_ )‘§1E[Z111A_1Zk1]
) = (A

k=1,... K (2.32)

where XA = [A\J, AS), ..., A\%]T contains the largest eigenvalues of the covariance feed-
back matrices of all users. Then, beamforming is optimal for all users if and only
if

5 < fr(N), k=1,...,K (2.33)

We will show that, fi(A) increases in every component of the vector A, for all
k. This will prove that, when a user is added to the system, i.e., the eigenvalue of
the corresponding user is increased to a positive number from zero, the region in
which beamforming is optimal for all users increases as long as the the condition
for the new user is also satisfied. In order to prove that each fi(\) increases in A,
we will prove that every component of the vector of boundary functions, f(A) =
[f1(N), ..., fe(N)]T, increases in A. Let us define Z = (211,201, . . ., Zx1], and A and

P as diagonal matrices having {\}, Ay}, ..., A%} and {P, P, ..., P} along their
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diagonals, respectively. Then,

 diag {E [AV2ZIA1ZAY?]}
- E [tr(A-D)]

£(A) (2.34)

where diag{-} is the vector composed of the diagonal elements of its argument, and A
can be expressed in terms of Z, P, and A as A = I+ ZPAZ'. Note that the expecta-
tion of the (k, )" off-diagonal element of the random matrix AY/2ZTA~1ZA'/? is zero.
The reason for this is that when the expectation is expressed as an integral, the con-
tribution to the integral at z;; is cancelled by the contribution at —z;;, due to the odd
function property of A2z}, A='z;. Note also that, since A3z, z), = A3 (=2 )(—zp)T,
the matrix A and the value of the probability density function are the same for z;
and —z;;. Hence, we conclude that F[AY?ZfA~1ZA'/?] is diagonal, and therefore its

diagonal elements are the same as its eigenvalues.

Now, we will show that the eigenvalues of E[AY2ZTA='ZA'/?] increase in X, in
two steps. First, we will show that the eigenvalues of PAY2ZTA~1ZAY?, for any
given realization of Z, increase in A, and then we will show that the eigenvalues of
E[PAY?ZTA='ZA'?] increase in A. This immediately implies that the eigenvalues
of E[AY?ZtA=1ZAY?] increase in A. First consider a fixed realization of the random

matrix Z. Note that,

K
ZPAZ' =) PN)znz), (2.35)
k=1
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If we increase any one of A3y, k=1,..., K, to ()\El)/, this can be seen as an addition of
the positive semidefinite matrix Py (\}}) — A% zrz), to the summation in (2.35).
Using the corollary to Weyl’s monotonicity theorem [12, page 181-182] which states
that all eigenvalues of a Hermitian matrix increase if a positive semidefinite matrix is
added to it, we can conclude that the eigenvalues of ZPAZ' increase in A for any fixed
Z. Now, note that, if we denote the eigenvalues of ZPAZ' as o, then the eigenvalues

of A'ZPAZ' are given by 1% Further, the eigenvalues of PAY?ZTA~'ZA? are

€71

e or 0, depending on the dimensions of Z. Therefore, we conclude that when

either

€73

T increase as well.
+ay

A increases, all a; increase as shown above, and therefore all

Until now, we have shown that the eigenvalues of the random PAY2ZTA~1ZA!/?
increase in A. Next, we will show that the eigenvalues of E[PAY2ZIA~1ZA/?
increase in A as well. We note that this expectation can be written as a positive
weighted sum of positive semidefinite Hermitian matrices PAY2ZTA~1ZA? for all
realizations of the random matrix Z. An increase in A, can again be seen as an
addition of a positive semidefinite matrix to the expectation. Therefore, invoking the
corollary to Weyl’s monotonicity theorem [12, page 181-182] once again, we conclude
that the eigenvalues of E[PAY2Z'A~'ZA'?], and consequently the eigenvalues of
E[AY2ZTA7YZAY?] increase in A. We also note that E [tr(A™!)] decreases in X,

since the eigenvalues of A~!, i.e., ——, decrease as X increases. Therefore, the ratios

I N

on the right hand side of (2.34), and therefore, f(X), increase in A. O

Theorem 3 shows that with the addition of more and more users into the sys-

tem, beamforming becomes optimal for more and more channel covariance matrices.
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Whether the growth in the region where beamforming is optimal is bounded, or
whether beamforming is unconditionally optimal for very large numbers of users in a

fading environment will be addressed in Section 2.3.

2.2.2 Mean Feedback at the Transmitters

Transmit Directions

As in the case of covariance feedback, for a single-user system with partial CSI
in the form of the channel mean matrix at the transmitter, the capacity is no longer
achieved by an identity transmit covariance matrix. The optimization problem in
this case is the same as (2.8), with the difference that, in this setting, the channel
covariance matrix is identity, i.e., 3 = I, and the channel mean matrix H, is fedback
to the transmitter. With the assumption that H,, is unit-rank, [14], [46] showed that

the optimal transmit covariance matrix Q that solves (2.8) can be written as

Q="U,AU] (2.36)

where the first column of the unitary matrix U, is the eigenvector corresponding to
the non-zero eigenvalue of H,, and the remaining columns are arbitrary, with the

restriction that the columns of U, are orthonormal.

In this section, we show that, in a multi-user setting, every user should transmit

along the eigenvectors of its own channel mean matrix. In the multi-user setting, let
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the singular value decomposition of the channel mean matrix of user k£ be

Hﬂk = U/Jk Auk VLk (237>

Since H,, is a unit-rank matrix as in (2.5), the first column of U,, can be chosen
as %; and the rest of the columns can be chosen arbitrarily as long as U, has

orthonormal columns. Also, note that U,, = U,, for k = 1,..., K. Similarly, the

first column of V,, can be chosen as @% and the rest of the columns can be chosen
k

arbitrarily as long as V,, has orthonormal columns. Unlike U, , V,, is different for

different users. The diagonal matrix A, has only one non-zero element, which is

lag||ar,|.

The following theorem identifies the optimum transmit directions for all users.

The single-user version of this theorem was proved in [11], [13].

Theorem 4 LetH,, = UNANkVLk be the singular value decomposition of the channel
mean matriz of user k. Then, the optimum transmit covariance matriz Qg of user k
may be expressed as Qi = V/JkAkVLk7 for all users.

Proof: We prove the theorem in two steps. In the first step, we show that the sum-
capacity resulting from {H,, }}*, as the channel mean matrices and the sum-capacity

resulting from {A,, }5 | as the channel mean matrices are the same.

The optimization problem in (2.6) with channel mean matrices {H,, }# ; can be
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written as

L., + Z(Huk +Z,)Qr(H,, + Zk)T‘] (2.38)

k=1

Csum({Huk}szl) = tr(&f)iiipk E
=1,...K

.....

log

using (2.4). Using the singular value decomposition of the channel mean matrix of
user k and the invariance of the joint distribution of zero-mean, identity-covariance
matrices Zj, under unitary transformations, i.e., that {Z; }2 | and {UZ, V;}£ | have

the same joint distribution, we have

Csum({Huk}le): max E

tr(Qp) <Py
= K

K
log ‘I + (UuAL VI + Z0)Qr(ULAL VL + Zk)T‘]

=1 k=1
(2.39)
K
= max F |log ‘I + Z U,(A,, + Zk)VLkaVM(AM + zk)TUw]
i 1
(2.40)
K ~
— max E |log ‘1 +5 (A, + Zi)Qu(Ay, + zk)f‘] (2.41)
P k=1
= Coum({A YY) (2.42)

where we used |I + AB| = |T + BA| to cancel U,. Note that tr(Q;) = tr(Qy),
since Qj, = V. QiV,,. By comparing (2.38) and (2.41), we see that the diagonal
eigenvalue matrices of the channel mean matrices result in the same sum-capacity as
the channel mean matrices themselves except that we changed the transmit covariance

matrices accordingly.
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In the second step, our goal is to show that the optimal Qk in (2.41) is diagonal.
In order to prove this, we use the technique presented in [13]. Let 2 be an ny x nr
diagonal matrix, whose i diagonal entry is —1, and all other diagonal entries are 1.
Let 2 be an ng X ng diagonal matrix such that if ng < np, then = = I, and if
ng > np, then the " diagonal entry of 2 is —1, and all other diagonal entries are 1.

Then, we have

k=1,...,K (2.43)

Let us consider now a set of arbitrary transmit covariance matrices { Qk}szl, and
define another set of transmit covariance matrices as Q; = ZIQ,E, for k =1,..., K.
Note that the entries of Qy, are equal to the entries of Qy, except that the off-diagonal
entries in the " row and column are negated. We can rewrite the optimization

problem in (2.41) as

K
Coum({Qr}s)) = E |log|L, + Y (A, + Zi)BQuE (A, + Zp)' ‘] (2.44)

K
= E |log InR + Z(Auk + Zk)Qk(AMk + Zk)T

k

where we again used the fact that {Z;}X, and {EZ,Z}/, have the same joint

distribution, and inserted (2.43) into (2.44) to obtain (2.46).

Now, let us define the set of transmit covariance matrices as Qj = 5;Qr + 5Qx,
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for k =1,..., K. The entries of Qj, are equal to the entries of Q. except that the off-
diagonal entries in the i row and column are zero. By the concavity of the mutual
information, it follows that the mutual information achieved by {Q;}X | is greater

than or equal to the mutual information achieved by {Qk}szl,

1
2

Csum({QZ}i(zl)

vV

(ComQHL) + CamQHL))  (248)

Applying this procedure to every i for 1 < i < np, we have shown that nulling the
off-diagonal elements of the transmit covariance matrices increases the capacity. This
proves that the optimal Q is diagonal, and is equal to Ay, for all k. This also proves

the theorem since we have Qj, = VﬂkaVLk = VukAkVLk O

Using Theorem 4, we can write the optimization problem in (2.38) as

K
Coumn = max  E |log|L, + > ZiA ZT‘ 2.50
tr(Ak)gP:,{Akzo 08 |tnr Z ks S ( )
k=1,...K k=1
K nrt
= max E |log |1, + Z Z A2 2zl ] (2.51)

np \Q Q
=1 M S PR A 20

k=1 =1

=1,...

where Zk = A, +Z;. Note that while the first column of this matrix is a non-zero

mean Gaussian vector, all of the remaining columns are zero-mean Gaussian vectors.

Similar to the covariance feedback case, in a MIMO system, a transmit strategy
is a combination of a transmit direction strategy and a transmit power allocation

strategy. A result of Theorem 4 is that the optimal multi-user transmit direction
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strategies are decoupled into single-user transmit direction strategies. However, in
general, this is not true for the optimal transmit power allocation strategies. On the
other hand, we know that when beamforming is optimal, the optimal transmit power
allocation strategy for each user is to allocate all of its power to its strongest eigen-
direction. Therefore, for the range of parameters where beamforming is optimal, both
the optimal transmit direction and the optimal transmit power allocation strategies

are decoupled among users.

Conditions for the Optimality of Beamforming

In this section, we determine the conditions for the optimality of beamforming
in a multi-user system with a finite number of users, when partial CSI available at
the transmitters is in the form of mean feedback. Reference [14] identified these
conditions for a single-user system. For a single-user system, let A* denote the non-
zero eigenvalue of the channel mean matrix H,. Then, the necessary and sufficient

condition for the optimality of beamforming is [14]:

1-B|

1
1+P2Ti]

P < (2.52)

1
ng—1+E [1+P2Ti]
where z is an ng X 1 dimensional Gaussian random vector with identity-covariance.

The first entry of z has a mean of A\,, while all other entries have zero-mean.

Similar to the covariance feedback case, we find the conditions for the optimality
of beamforming for all users in a multi-user setting. Inserting K = 1 in our results
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would reduce them to (2.52). In our results, the number of conditions equals the
number of users. The condition corresponding to user k depends on the non-zero

eigenvalues of the channel mean matrices of all users. We have the following theorem.

Theorem 5 In a MIMO-MAC system where the transmitters have partial CSI in the
form of mean feedback, the transmit covariance matrices of all users that maximize

(2.51) have unit-rank (i.e., beamforming is optimal for all users) if and only if

1-F [ﬁ]
1+szk1Bk ZK1

K 1 ’
ng — K E|l———
r + 2 [1+PlizT1Bflill}

P, < k=1,....K (2.53)

where B =1, + S0 Pznzl,, By = B — Puzpzl,, and 23 = Niey + 2y, is the first

column of the matrix L.

Proof: The Lagrangian for the optimization problem in (2.51), with 14 as the La-

grange multiplier of user k corresponding to its power constraint, is

L=F

log

K nr K nr
Lo+ ) Mz, ] - <Z - Pk) (2.54)
k=1 =1

k=1 =1 =

This Lagrangian for the mean feedback case is similar to the Lagrangian for the
covariance feedback case in (2.24) with the difference that there are no second largest

eigenvalues of the channel mean matrices. The following KKT conditions for user k
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can be derived using (2.25),

K nr -1
Zkz < Z Z )\gzklz,ﬂ> im S Vi, 1= 1, ...,nr (255)
k=1 i=1

Similar to the covariance feedback case, in order for beamforming to be optimal, we
should have )\gl = P, and all other eigenvalues of the transmit covariance matrices

to be zero. We have the following for user k,

&1=EPMT%J=% (2.56)
B = E[z;B-%M]<n%, Vi1 (2.57)
Equivalently, the conditions for the optimality of beamforming for all users are

By
Ey;i

>1, Vi#l, k=1,....K (2.58)

Finally, using Lemma 1, we have (2.53). O

Note that inserting K = 1 in (2.53), we obtain the condition in (2.52), which is
derived in [14]. In our case, the condition in (2.53) depends only on the sole non-zero
channel mean eigenvalues of all users. Therefore, if the powers and the eigenvalues of
the feedback mean matrices of all users are such that they satisfy the inequalities in

(2.53), then beamforming is optimal for all users.

Contrary to the covariance feedback case, in the mean feedback case, the region

where beamforming is optimal does not necessarily grow with the addition of new
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users into the system. The reason that the proof of Theorem 3 does not follow in the
mean feedback case is the following. Note that, in the covariance feedback case, the
off-diagonal entries of the matrix in the numerator of (2.34) were zero. However, in
the mean feedback case, the off-diagonal entries of the corresponding matrix are not
zero. Therefore, proving that the eigenvalues of that matrix increase, does not prove
that the diagonal entries of the same matrix increase as well. However, for relatively
large numbers of users, we see through simulations that it is harder to violate the

beamforming condition. We discuss this issue in more detail in Section 2.4.

We have proved for the covariance feedback case and observed through simulations
for the mean feedback case with relatively large numbers of users that the region where
beamforming is optimal for all users grows, as new users are added to the system.
These results and the asymptotic results of [31] with deterministic channel assumption
motivate us to investigate whether the growth of the region where beamforming is
optimal is bounded, or whether beamforming is unconditionally optimal for very large

numbers of users in a fading environment. We address this issue in the next section.

2.3 Asymptotic Analysis

It is not immediate from the previous section that the region where beamforming
is optimal covers the entire channel parameter space for all users when the number of
users grows to infinity. In this section, we show that for very large numbers of users,

even with the assumption that the transmitters have no knowledge of the channel,
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beamforming achieves a sum-rate which approaches the sum-capacity. For asymptotic

analysis, we need the following lemma.

Lemma 2 Let x;, i = 1,2,... be a sequence of i.i.d. random vectors of length M,
which have zero-mean and identity-covariance matrix, and let a;, © = 1,2,... be a

sequence of bounded real numbers. Then,

N
log }IM + Z ;X;

i=1

x| ] = M log <1 +) a,-) (2.59)

i=1

where the symbol = denotes “equal for asymptotically large N 7.

This is a version of the Strong Law of Large Numbers (SLLN), which states that
the sum of independent, non-identically distributed random variables, converges to
the sum of the means of the random variables. In particular, this version of SLLN
is applied to independent random vectors \/a;x; in (2.59) which are non-identically

distributed. A formal proof of Lemma 2 is given in Section 2.6.1 in the Appendix.

Lemma 2 will be used to state a form of channel “hardening” in the next three
sub-sections. We will use Lemma 2 to say that, when the number of users grows to in-
finity, a form of channel hardening will occur, i.e., roughly speaking Eszl S hkihzi

in (2.7), S0 M AN 2zl in (2.19), and Son SO A28 in (2.51) will con-
verge to deterministic quantities almost surely, and that those deterministic quantities
can be approached if simple beamforming is used. When beamforming is used, the

. . K
sum » " drops in all three sums, however the sum over k, i.e., > ,_, suffices to
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create the effect of SLLN.

The concept of channel hardening has been observed in [10] also, where instead
of a SLLN approach, a Central Limit Theorem (CLT) approach is used to conclude
that the mutual information converges to a Gaussian random variable whose variance
vanishes. In [10], the number(s) of transmit and receive antennas grow(s) large for a
single-user system, while here, the number of transmit and receive antennas are fixed,
but the number of users goes to infinity in a MAC. Nevertheless, we observe similar

mathematical phenomena as in [10].

2.3.1 No CSI at the Transmitters

When there is no CSI at the transmitters, the optimal transmit strategy is to use
an identity transmit covariance matrix for all users [42]. In this section, we show
that when there is no CSI at the transmitters, for an asymptotically large system, an
arbitrary antenna selection scheme is sufficient to achieve the sum-capacity. This is

stated in the following theorem.

Theorem 6 In a system where there is no CSI at the transmitters, if the number
of users grows to infinity, then the sum-rate achieved by unit-rank transmit covari-
ance matrices approaches the sum capacity. In particular, this unit-rank transmission

scheme takes the form of a simple antenna selection.
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Proof: The sum-capacity in this case is given in (2.6) with Qp = 5—;1, for all k.

We define C'¢%* as the achievable sum-rate by performing arbitrary antenna selection

(aas) at all transmitters:

Caas — E

sum

K
InR + Z thkakhzak

k=1

log

] (2.60)

where hy,, is the a{" column of the channel matrix of user k, and aj is the antenna
chosen by user k, 1 < ap < np. The choice of the columns does not affect our result.
All users may select their first antenna, i.e., a, = 1, for all k, or they may select
an antenna arbitrarily. Since SLLN averages out the randomness in the channel
regardless of the realizations, so long as the columns of the channel matrices are

independent, the transmit antenna each user selects is immaterial.

By noting that P are a series of bounded numbers, we apply Lemma 2 to (2.6)

by inserting Q. = %I, for all k, and to (2.60). We have

K
Clum = C% = nplog (1 +Y) Pk> (2.61)

k=1

Therefore, we see that the sum-rates achievable by the optimal power allocation and
the arbitrary antenna selection scheme converge to the same quantity asymptotically.

O

We note that this result does not contradict with the result of [42] which is stated

in Section 2.2. For a multi-user system, full-rank transmit covariance matrices are
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optimum in the sense of maximizing the sum-rate [42]. Theorem 6 states that ar-
bitrary antenna selection scheme is also sufficient to achieve the optimum when the
number of users grows to infinity. In other words, the performance of the arbitrary
antenna selection scheme converges to the optimum when the number of users goes

to infinity.

2.3.2 Covariance Feedback at the Transmitters

When the transmitters have partial CSI in the form of covariance feedback, The-
orem 1 shows that for any number of users, the transmit directions of a user are
the eigenvectors of its own channel covariance feedback matrix. For sufficiently large
numbers of users, the asymptotic optimality of beamforming in achieving the sum-

capacity is proved in the following theorem.

Theorem 7 In a system where there is partial CSI at the transmitters in the form
of covariance feedback, if the number of users grows to infinity, then the sum-rate
achieved by unit-rank transmit covariance matrices (i.e., beamforming) approaches
the sum-capacity. In particular, this beamforming, for each user, is in the direction

of the strongest eigenvector of the channel covariance matriz of that user.

Proof: Note that )\gi is bounded for all (k, ), since power constraints for all users are

finite, and A} is bounded for all (k, ), since the covariance matrix, X, of the channel
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has finite trace. Now, we can apply Lemma 2 to (2.19) with ay; = A%)\Ei. We have

ST A <P k=1 i=1

i=1"ki=

K nr
Csum =  max nglog <1 + Z Z )\gi)\ﬁ) (2.62)

In order to solve the above optimization problem, we form the Lagrangian with p;’s

as the Lagrange multipliers,

K n K n
L = nglog <1 +) ZT A@A,@) = (ZT AS — Pk) (2.63)
k=1 1 =1

1 =1 k=1

The KKT optimality conditions are,

nRAE .
: <up, i=1...np, k=1 K (2.64)
L 30 0 AR

where (2.64) is satisfied with equality if A% > 0. Note that the denominators on the
left hand side of all the KKT conditions are the same. Without loss of generality,
let Ay, < -+ < A for user k. Assume that )\gj > 0 and A\ > 0. Then, we
must have )\Ej = A7, which is a contradiction. Therefore, for user k, only one )\gj,
j=1,--+ np can be non-zero. From the objective function in (2.62), we observe that
the non-zero Agj must correspond to the largest eigenvalue of the channel covariance
feedback matrix. Hence, the only non-zero power component in Ag, is the first

diagonal element. Finally, from the trace constraint, we have )\% = P, for all k. The
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asymptotic sum capacity becomes

K
Csum = nprlog <1 + Z Pkkfl) (2.65)

k=1

2.3.3 Mean Feedback at the Transmitters

When the transmitters have partial CSI in the form of mean feedback, Theorem 4
shows that for any number of users, the transmit directions of a user are the eigenvec-
tors of its own channel mean feedback matrix. For sufficiently large numbers of users,
the asymptotic optimality of beamforming in achieving the sum-capacity is proved in

the following theorem.

Theorem 8 In a system where there is partial CSI at the transmitters in the form
of mean feedback, if the number of users grows to infinity, then the sum-rate achieved
by unit-rank transmit covariance matrices (i.e., beamforming) approaches the sum-
capacity. In particular, this beamforming, for each user, is in the direction of the
eigenvector corresponding to the sole non-zero eigenvalue of the channel mean matriz

of that user.

Proof: First, note that \;, for all (k, ) is bounded, since the channel has finite mean

information. Applying Lemma 2 to (2.51), while noting that A}, is non-zero for only
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i = 1, and therefore using different ay; (all of which are bounded) for diagonal and
off-diagonal entries, we get
K K
Coum = max (ng—1)log (1 + Z Pk> + log (1 + Z ((Ag1)2A§1 + Pk)>(2.66)
SP k=

k=1 1

Since only one eigenvalue from the transmit covariance matrix of each user appears in
(2.66), the optimum choice is to allocate all of the power of each user to the eigenvector
of its own channel mean matrix corresponding to the only non-zero eigenvalue, i.e.,
>\§1 = P, for all k. The resulting sum-capacity becomes,
K K
Chum = (ng — 1) log (1 +) Pk> + log (1 +3 (M) P+ Pk)> (2.67)
k=

k=1 1

2.4 Numerical Results

The region where beamforming is optimal is multi-dimensional. In order to illus-
trate the effects of having more than two users, we plot two dimensional slices from
the region where beamforming is optimal for all users. We first consider the covari-
ance feedback case, and plot these slices for K = 1,2,3,5,10 users in Figure 2.1.
These slices give the maximum possible A3, for a range of A\};. The largest eigenval-
ues of the remaining users are kept constant. The number of transmit and receive

antennas is np = ng = 2. We see that the region where beamforming is optimal gets
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Figure 2.1: The region where beamforming is optimal for various numbers of users in
the covariance feedback model.

larger with increasing number of users. Note that these curves have to lie below the
A%, = A\ line, because A} is the largest eigenvalue. The top-most line in Figure 2.1
is the A\J; = A}j line. We observe that the curves get closer to the A\Y; = A} line as
K increases. This figure shows that with the addition of more and more users into

the system, a larger range of (A}, A\]3) pairs becomes optimal.

For the mean feedback model, we will demonstrate two different cases. In the
first case, the region where beamforming is optimal gets larger by addition of new
users into the system. In Figure 2.2, we plot one dimensional slices from the region
corresponding to K = 1,2,3,5,10. These lines give A}’ values for beamforming to be

optimal for a given power constraint, P, = 1 for all k. The largest eigenvalues of
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Figure 2.2: The region where beamforming is optimal for various numbers of users in
the mean feedback model. This is an example where the region gets larger as more
users are added into the system.

all other users, which are kept constant, are comparable in value to each other. The
number of transmit and receive antennas is np = nr = 2. The curves in Figure 2.2
correspond to the left hand side of (2.58) for £ = 1. Beamforming is optimal for the
range of A}, where the curves stay above the horizontal line at P, = 1. For example,
in the single user case, beamforming is optimal for \§' values to the left of point A and
to the right of point B, while beamforming is not optimal for all A} values between
points A and B. In the second case, the region where beamforming is optimal first
gets smaller by the addition of new users into the system, however it then starts to
get larger as the number of users is increased further. In Figure 2.3, we plot one

dimensional slices from the region corresponding to K = 1,2,5,10,20,30. These
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Figure 2.3: The region where beamforming is optimal for various numbers of users in
the mean feedback model. This is an example where the region does not get larger
as more users are added into the system.

curves give A| values for beamforming to be optimal for a given power constraint,
P, = 1 for all k. The largest eigenvalues of all other users are kept constant, and
each new user that is added to the system has a larger mean channel value than those
of the users that are already in the system. The number of transmit and receive
antennas is ny = ng = 2. In Figure 2.4, we zoom into the center of Figure 2.3 in

order to show the details.

In light of these two examples, we conclude that, for the mean feedback model, the
region where beamforming is optimal does not necessarily get larger with increasing
number of users. However, we observe that as the number of users grows, the region

starts to get larger regardless of the mean channel values of the users. The situation
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Figure 2.4: This is the same as Figure 2.3 where we zoom into the center of the figure
to show details.

in Figures 2.3 and 2.4 is a worst case scenario. Even in this worst case, only the region
corresponding to the first user does not get larger, while the corresponding regions
for all other users in the system get larger. This possibly follows from the fact that

the first user has the lowest mean channel value.

In Figure 2.5, we illustrate the change in the region where beamforming is optimal
with the number of receive antennas for the covariance feedback model, while the
number of transmit antennas is kept at np = 2. We observe that the region gets
smaller as the number of receive antennas is increased. However, for a fixed number
of receive antennas, the region grows with the number of users, and eventually equals

the entire parameter region asymptotically as the number of users goes to infinity.

o4



Beamforming NOT Optimal

> K=1,
o K=2,
0.1} —~- K=1,
—o- K=2,

5 353 35 35 35 S
T UV UV UV XV XD

L L O | S | | R |

A D WWDNDDN

P )\11

Figure 2.5: The region where beamforming is optimal for various numbers of receive
antennas in the covariance feedback model.

For the asymptotic analysis, in Figure 2.6, we show three simple examples for
different numbers of receive and transmit antennas. We plot the sum-rates resulting
from optimal power allocation and arbitrary antenna selection schemes for the no CSI
model. We observe that, for this instance, even for a small number of users, arbitrary

antenna selection performs very close to the optimum power allocation scheme.

2.5 Conclusions

We determined the optimal transmit directions and the region where beamforming

is optimal for all users under covariance and mean feedback CSI models for a multi-
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Figure 2.6: Sum-rates for the optimal and arbitrary antenna selection schemes, as a
function of the number of users in the no CSI model.

user MIMO-MAC. We proved that the region where beamforming is optimal gets
larger by the addition of new users into the system in the covariance feedback case.
In the mean feedback case, we observed through simulations that the region where
beamforming is optimal gets larger for relatively large numbers of users. We showed
that in an asymptotically large system, beamforming is always optimal for all users
not only for the covariance and the mean feedback cases, but also for the no CSI case
as well. Combining our results with those of [31], we conclude that in a large multi-
user MIMO-MAC system, beamforming is optimal under full, partial (covariance and

mean), and no CSI cases.

The results in this chapter are published in [35], [36], [40].
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2.6  Appendix

2.6.1 Proofs of Lemmas 1 and 2
Proof (Lemma 1): Using the matrix inversion lemma [12, page 19]

1 N
A_l = Alzl — A,;lzkl (&T + ZLlAk 1Zk1) ZLlAkl (268)
k1

Multiplying this with ZLI from left, and z;; from right yields

1 1
T A-1 _
7z ATz = ——|1-— 2.69
- " P ( 1+ Pk)\,glz,tlA,gle) (2.69)

By taking the expectation of both sides, (2.21) follows. In order to derive the identity

in (2.22), note that
MNoE |zl A7z | = MAE [tr(A7} 2.70
ki ki ki

since zjy is independent of A, and has identity-covariance. Applying the matrix

inversion lemma [12, page 19] to A =1,,,, + ZAZ', with A = PA

A~ =1, — ZAV*(Ix + AVPZTZAY?) AV Z (2.71)
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Calculating the traces of both sides, we obtain

tr(A™") = np—tr ((IK + AVPZIZAY?) TN 1 + AVPZIZAY? - IK)) (2.72)

— ng— K +tr ((IK + A1/2ZTZ[\1/2)-1) (2.73)
K
A
— nr— K+ L@;" d (2.74)

where in the last equation, we used the definition of an inverse of a matrix [12, page

: Ay .
21] and [T+ AB| = |I + BA|. Noting that % = 1+Pk/\%1Z121A;1Zk1, and taking the

expectations of both sides, we have (2.22). O

Proof (Lemma 2): We will apply a version of the SLLN from [32, page 27, Theorem
D]. In this version of the SLLN, the sum of a sequence of independent random

variables with different means and variances converges to the sum of the sequence

2
9

of means of the random variables, subject to the condition that ZZN =5 converges,
where ¢? are the variances of the random variables. We will apply this theorem

to every element of the matrix at hand, that is, to Zf\il g, for all (k7). In

*
ij)

order to invoke the theorem, we let a;x;,x:, for all 7, be the sequence of independent
but not identically distributed random variables. Note that the expectations of the
diagonal elements are «;, and the expectations of the off-diagonal elements are zero.
Since «; are assumed to be bounded and x; have zero-mean and identity covariance,

ZN ale[x?k:clzJ]

: - converges, for all (k,j). As aresult, we have SV axix! — SN Iy

Due to [32, page 24], if a random variable converges to a deterministic number, a,
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then a function, f, of that random variable converges to f(a). Therefore,

N
log ‘IM + Z ozixixl
i=1

N
— M log <1 + Z ozl-) , a.s. (2.75)

i=1

If a random variable converges to a number almost surely, then the expectation of

that random variable will be equal to the same number (for large N). That is,

E

N
log ’IM + Z XX,
i=1

] = Mlog (1 + Za,) . (2.76)

2.6.2 General Receive Antenna Correlation Matrix

In the model that we considered in the main part of this chapter, the receiver side
correlation matrix is the identity matrix as a result of the assumption that the receiver
(e.g., a base station) is not physically limited and one can place the antenna elements
sufficiently far away from each other. In a different physical model with receiver side
correlation present in the system, similar results can be found. For the single-user
scenario, it is already known that the transmit directions are still the eigenvectors
of the transmitter side channel correlation matrix, even when there is receiver side
channel correlation in the system [18]. Beamforming optimality condition for this case
is also found previously [18]. For the multi-user scenario, our approach generalizes

to the case where there is receiver side channel correlation in the system, when the
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receiver side channel correlation matrices of all users are the same. In this case, the

channel is modeled as,

H, = '/°7, %, (2.77)

where the receive antenna correlation matrix, ®, is the correlation between the signals
received at the np receive antennas of the receiver. This correlation matrix does not
depend on the specific transmit antenna from which the signal is transmitted [4]. In
a MAC, since we have a single receiver and the correlation matrix does not depend on
the transmitters, we have the same ® for all users. The transmit antenna correlation
matrix, Xy, is the correlation between the signals transmitted from the np transmit

antennas of user k.

The result of Theorem 1, which states that the optimal transmit directions are the
eigenvectors of the transmit antenna correlation matrix, remains exactly the same.
The result of Theorem 2, which states the conditions under which beamforming is
optimal for all users, changes slightly. The refined conditions involve the eigenvalues
of the receive correlation matrix. The region formed by these refined conditions still
grows with the addition of a new user, and therefore, Theorem 3 also remains exactly
the same. Finally, the asymptotic sum-capacity expression in Theorem 7 changes
slightly and involves the eigenvalues of the receive correlation matrix. Below, we
outline the reasons that Theorems 1 and 3 remain the same, and state the refined

conditions for the optimality of beamforming and the new asymptotic sum-capacity
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expression.

Proof (Theorem 1): Let ® = Uq)A}I,/zU(TI, be the spectral decomposition of the

receive antenna correlation matrix. Inserting this into (2.2), we have

H;, = UpAy UL Z, Uy, AYPUL (2.78)

Then, inserting (2.78) into (2.6) and following similar lines to [18], we obtain

Coum = max E

tr(Qp)<Py,Qp =0

log

K
L+ Ay zkAQkAZkz;‘] (2.79)
k=1

=1,..

The only difference between the proofs of Theorem 1 in uncorrelated and correlated
receiver structures is that, here, we have the matrix Ag in front of the summation
term inside the logarithm compared to (2.18), which does not affect the derivations.
Therefore, we observe that, even when the receive antenna correlation matrix is not
equal to identity, the transmit directions of all users continue to depend only on their
own transmit antenna correlation matrices. However, the resulting sum-capacity is
different, and the optimal power allocation will depend on the eigenvalues of the

receive antenna correlation matrix. O

The sum-capacity expression in this case can be written, similar to (2.19), as

Coum = max E |log |1

np \Q Q
2=t M SPro A5 20

nR + Z Z )‘ )‘Imzklzkz

k=1 i=1

] (2.80)

:17“'7
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- 1/2 . . .. .
where {z;; = Aq>/ zri,k=1,...,K,i=1,...,nr} is a set of i.i.d. Gaussian random

vectors with zero-mean and covariance matrix Ag.

Proof (Theorem 2): After taking the derivative of the Lagrangian for the optimiza-
tion problem in (2.80), the conditions for the optimality of beamforming for all users

become
B MRE 2L A 2]

L : S1, Vitl k=1, K (2.81)
B X2E |2[ A2

where A = L, + Z{il HAlZlillilTl. The identities in Lemma 1 change slightly for the
general ® case. The details of the derivations only require matrix algebra and are
omitted here due to space limitations. Inserting the new identities from Lemma 1

into (2.81), we have

1-£& [1+P AD le A 'z ]
PXS, < Rl M k=1,...,K (2.82)

~ )
E :nR )\Cb _ § :K E PlAlXiileA}ﬁmAlle}ﬁmzll
i=17"% =1 P AT 2L AT 2y

where A, = A — P 7317, for all k. O

Inserting @ = I, and adding and subtracting “1” from the numerator of the
expectation term in the denominator of (2.82), we get (2.23). And, inserting K =1,

and A, =T, for all k, in (2.82), we get the single-user condition derived in [18].

Proof (Theorem 3): The proof exactly follows the original proof. We only use the

fact that {zy,;} are independent and zero-mean random vectors. O

Proof (Theorem 7): Applying Lemma 2 to (2.80), the objective function in (2.62)

62



changes to a summation of log functions, instead of nglog (-). Using the Lagrangian

method, (2.65) becomes

nr K
Coum = Y _log (1 +APY PkA§1> (2.83)
i=1 k=1
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Chapter 3

Optimum Power Allocation Policies

In Gaussian MIMO multiple access systems, when the receiver side has perfect
CSI, and the transmitter side has partial CSI, our goal is to find the optimum trans-
mit covariance matrices of the users, or equivalently to find the optimum transmit
directions and the optimum power allocation policies. In Chapter 2, we found the op-
timum transmit directions, however, we only focused on a special case of the optimum
power allocation problem, which was in the form of beamforming. In this chapter,
we consider the general power allocation problem, and find the eigenvalues of the
transmit covariance matrices, both in the single-user and multi-user cases, when the

transmitters have partial CSI in the form of covariance feedback.

In a single-user MIMO system, when both the receiver and the transmitter have
perfect CSI and the channel is fixed, [42] showed that the optimum transmit directions
are the right singular vectors of the deterministic channel matrix, and the optimum
power allocation policy is to water-fill over the singular values of the deterministic

channel matrix. In a multi-user MIMO system, when both the receiver and the
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transmitters have perfect CSI and the channel is fixed, [49] showed that the optimum
transmit directions and the power allocation policies can be found using an iterative
algorithm that updates the transmit directions and the power allocation policy of
one user at a time. When the channel is changing over time due to fading, and
perfect and instantaneous CSI is known both at the receiver and at the transmitter
side, these solutions extend to water-filling over both the antennas and the channel
states in single-user [42], and multi-user [50] MIMO systems. However, in most of
the wireless communication scenarios, especially in wireless MIMO communications,
it is unrealistic to assume that the transmitter side has the perfect knowledge of the
instantaneous CSI. In such scenarios, it might be more realistic to assume that only
the receiver side can perfectly estimate the instantaneous CSI, while the transmitter

side has only a statistical knowledge of the channel.

When the fading in the channel is assumed to be a Gaussian process, statistics
of the channel reduce to the mean and covariance information of the channel. The
problem in this setting as well is to find the optimum transmit covariance matrices,
i.e., the optimum transmit directions and the optimum power allocation policies.
However, in this case, the transmit directions and the power allocations are not
functions of the channel states, but they are functions of the statistics of the channel
states, that are fed by the receiver back to the transmitters. The optimization criteria
that we consider are the maximum rate in a single-user system, and the maximum
sum-rate in a multi-user system. For the covariance feedback case, it was shown

in [46] for a MISO system, and in [3,14] for a MIMO system that the optimal transmit
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covariance matrix and the channel covariance matrix have the same eigenvectors, i.e.,
the optimal transmit directions are the eigenvectors of the channel covariance matrix.
For the mean feedback case, the eigenvectors of the optimal transmit covariance
matrix were shown to be the same as the right singular vectors of the channel mean
matrix for a MISO system in [46] and for a MIMO system in [14]. In Chapter 2,
we generalized these results, both in covariance and mean feedback cases, to MIMO-
MAC systems. We showed that in a MIMO-MAC system with partial CSI at the
transmitters, all users should transmit in the direction of the eigenvectors of their own
channel parameter matrices. Consequently, we showed that, the transmit directions
of the users in a MIMO-MAC with partial CSI at the transmitters are independent
of the presence of other users, and therefore, that the users maintain their single-user

transmit direction strategies even in a multi-user scenario.

On the other hand, in this aforementioned literature, the optimization of the
eigenvalues of the transmit covariance matrices, i.e., the power allocation policies,
are left as additional optimization problems. The optimum eigenvalues are known
only for specific conditions, called beamforming optimality conditions. If the channel
statistics satisfy these conditions, then unit-rank transmit covariance matrices are
optimum for all users, i.e., users allocate all of their powers to the direction of their

strongest eigenvectors.

Although having beamforming optimality conditions is extremely helpful, as we
have shown in Chapter 2, beamforming is unconditionally optimal only when the

number of users grows to infinity in a fading multi-user MIMO setting when partial

66



CSI is available at the transmitters. In a single-user MIMO or in a MIMO-MAC with
finite number of users, the channel statistics might be such that beamforming may
never be optimal. For such scenarios, efficient and globally convergent algorithms
are needed in order to solve for the optimum eigenvalues of the transmit covariance
matrices. References [17], [44,45] proposed algorithms that solve this problem for a
single-user MISO system, and for a single-user MIMO system, respectively. However,
in both cases, the convergence proofs for these algorithms were not provided. In a
MIMO-MAC scenario with partial CSI available at the transmitters, no algorithm

was available to find the optimum eigenvalues in a multi-user setting.

In this chapter, first, we give an alternative derivation for the algorithm proposed
in [44,45] for a single-user MIMO system by enforcing the KKT optimality condi-
tions at each iteration. Our main contribution in this chapter is to prove that the
convergence point of this algorithm is unique and is equal to the optimum eigenvalue
allocation. We showed that the proposed algorithm converges to this unique point
starting from any point on the space of feasible eigenvalues. Next, we consider the
multi-user version of the problem. In this case, our contribution is to develop an
iterative algorithm that finds the optimum eigenvalues of the transmit covariance
matrices of all users that maximize the sum-rate of the MIMO-MAC system. We
apply the single-user algorithm iteratively to reach the global optimum point. At any
given iteration, the multi-user algorithm updates the eigenvalues of one user, using
the algorithm proposed for the single-user case, assuming that the eigenvalues of the

remaining users are fixed. The algorithm iterates over all users in a round-robin fash-
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ion. We prove that, this algorithm converges to the unique global optimum power

allocation for all users.

3.1 System Model

The system model that we consider in this chapter is the same as in Chapter 2.
We summarize our model here for completeness purposes. The channel between user
k and the receiver is represented by a random matrix Hy with dimensions of ng X ny.
The receiver has the perfect knowledge of the channel, while the transmitters have
only the statistical model of the channel. Each transmitter sends a vector xj;, and

the received vector is

K
r= ZHka +n (3.1)
k=1

where K is the number of users, n is a zero-mean, identity-covariance complex Gaus-
sian vector, and the entries of H; are complex Gaussian random variables. Let
Qi = E[xyx]] be the transmit covariance matrix of user k, which has an average

power constraint of Py, tr(Qg) < Pj.

The statistical model that we consider in this chapter is the “partial CSI with
covariance feedback” model where each transmitter knows the channel covariance
information of all transmitters, in addition to the distribution of the channel. In
this model, there exists correlation between the signals transmitted by or received at
different antenna elements. However, we assume that the receiver does not have any

physical restrictions and therefore, there is sufficient spacing between the antenna

68



elements on the receiver such that the signals received at different antenna elements

are uncorrelated!. As a result, the channel of user k is written as [4]

H, = 7,3,/ (3.2)

where the entries of Z;, are i.i.d., zero-mean, unit-variance complex Gaussian random
variables. From this point on, we will refer to matrix 3, as the channel covariance
feedback matrix of user k. Similar covariance feedback models have been used in [3],

[14], [17], [46].

3.2 Power Allocation for Single-User MIMO

In this section, we will assume that K = 1. In a single-user system with partial
CSI in the form of the channel covariance matrix at the transmitter, the optimization
problem is that of choosing a transmit covariance matrix Q, which is subject to a
trace constraint representing the average transmit power constraint,

= E[log| I HQH' .
C= max [log| L., + HQH'|] (3.3)

where we note that the cost function of the optimization problem in (3.3) is concave

in Q and the constraint set is convex.

'We refer the reader to Section 3.7, for a discussion on extending our results to the case where
the channel has double-sided correlation structure, i.e., to the case where the signals arriving at the
receiver are correlated as well.
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The channel covariance matrix 3, which is known at the transmitter, has the
eigenvalue decomposition 3 = UZAEUTZ with unitary Uy, and diagonal Ay, of ordered
eigenvalues. The transmit covariance matrix Q has the eigenvalue decomposition Q =
UQAQUTQ with unitary Ug and diagonal Ag. It has been shown that the eigenvectors
of the optimum transmit covariance matrix must be equal to the eigenvectors of the
channel covariance matrix, i.e., Uy = Uy [14]. By inserting this into (3.3), and using
the fact that the random matrices ZUy, and Z have the same probability distribution

for zero-mean identity-covariance Gaussian Z and unitary Uy [42], we get

C= max E [log| InR+ZUEAlszTZUQAQUZ?UEAlE/QUTZZT|] (3.4)

tr(AQ)<P
= max B [log | 1, + ZUgAoAyULZ! |} (3.5)
= x| E [log| L, + ZAQAsZT|] (3.6)
— Z?E???SPE log |T,,,, + né Ao\ Zz,z] ] (3.7)
where z; is the i’ column of Z, i.e., {z;,i = 1,...,ny} is a set of ng x 1 dimensional

i.i.d., zero-mean, identity-covariance Gaussian random vectors. The Lagrangian for

the above optimization problem is,

L=F |log

nrp
L, + Z )\ZQ)\Z-ZZZ-ZZT
i=1

] — (nZT P P) (3.8)

where 1 is the Lagrange multiplier. Using the identity in (2.25), the KKT conditions
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can be written as

nrt -1
NE zZT- <InR + ZAJQ)\?ZJZ}) zi| <p, i=1,...,np (3.9)

j=1
Defining A =1, + > 71, )\?)\]szz;, and A; = A — A\?\7z;z!, and using the matrix

inversion lemma [12, page 19], we get

Azl ATz,

(\Q) &
BT =E 1+ )\Z-QAZ-EZZTA;IZZ-

]S,u, i=1,...,np (3.10)

where we defined the left hand side of (3.10) as E;(A?). The i*" inequality in (3.10) is
satisfied with equality whenever the optimum )\Z-Q is non-zero, and with strict inequal-
ity whenever the optimum )\ZQ is zero. We note that in classical water-filling solutions,
since the channel is either fixed or known instantaneously at the transmitter, the cor-
responding KKT conditions do not involve an expectation, and therefore, non-zero
)xiQ’s can be solved for in terms of the Lagrange multiplier and the eigenvalues of the

fixed /instantaneous channel matrix. However, in our case, we cannot directly solve

for A? in (3.10). Instead, we multiply both sides of (3.10) by A%,
NE A =p)\?, i=1,...,np (3.11)

We note that when A? = 0, both sides of (3.11) are equal to zero. Therefore, unlike
(3.10), (3.11) is always satisfied with equality for optimum eigenvalues. By summing

both sides over all antennas, we find p, and by substituting this x into (3.11), we find
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the fixed point equations which have to be satisfied by the optimum eigenvalues,

AE (AR P
J=tre 2 AZ.QEZ-(AQ)

where A¢ = X9, .., A2 ], and we defined the right hand side of (3.12) which depends
on all of the eigenvalues as f;(A?). It is important to emphasize that the optimum
solution of the KKT conditions always satisfies the fixed point in (3.12), even if the

optimum solution has some zero components.

We propose to use the following fixed point algorithm

AQ(n + 1) = £(A%(n)) (3.13)

where f = [f1,..., fuy]. In order to solve for the optimum eigenvalues, (3.13) updates
the eigenvalues at step n 4+ 1 as a function of the eigenvalues at step n. We claim
that this algorithm converges and that the unique stable fixed point of the algorithm
is equal to the optimum eigenvalues. Although this algorithm is the same as the one

proposed in [44,45], here, we also provide a convergence proof.

3.3 Convergence Proof

As stated in (3.7), the constraint set of the optimization problem is > | e < p.
We know that the optimum value is obtained when the summation is equal to P. If
the summation was strictly less than P, we could increase the value of the objective
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function by increasing any one of the )\Z-Q’s, while keeping the rest fixed. Therefore,
the constraint set becomes Y )\Z-Q = P. This equality defines a simplex in the
np-dimensional space (see Figure 3.1), and all feasible eigenvalue vectors are located
on this simplex. Note that if the algorithm is initiated at an exact corner point of
the simplex, then the updates stay at the same point indefinitely. The reason for
this is that while we obtain (3.11) from (3.10), we create some artificial fixed points.
That is, although some non-optimum )\Z-Q = 0 does not satisfy (3.10) with equality,

the same non-optimum A = 0 always satisfies (3.11) with equality.

As a result, in addition to the point that is the solution of the KKT conditions,
the solution set of the fixed point equation in (3.12) includes some artificial fixed
points. Since our optimization problem is concave and the constraint set is convex,
the solution of the KKT conditions is the unique optimum point of the optimization
problem. On the other hand, artificial fixed points are the solutions to some reduced
optimization problems, which are obtained by forcing some of the components of the
power allocation vector to be zero. When we force a choice of ny — 1 components to
be zero, we can find one optimum solution to the corresponding reduced optimization

problem for each choice. Since there are (n;“f ) ways of choosing zero components,

1
this adds nr artificial fixed points, which are the corner points of the simplex, to
the solution set of the fixed point equation. Similarly, when we force a choice of
np —2 components to be zero, we can find one optimum solution to the corresponding

reduced optimization problem for each choice. This adds (n;‘L) artificial fixed points

to the solution set of the fixed point equation. By counting all possibilities, we find
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that there are a total of 2"7 — 2 artificial fixed points. However, it is important to
note that one of these counted points might be the optimum solution of the KKT
conditions, if there are some zero components in the optimum eigenvalue vector. If
the optimum eigenvalues are all non-zero, then the solution of the KKT conditions
is different than these artificial fixed points. Therefore, we call a point an artificial

fixed point only if it is not the optimum solution.

In this section, we will first prove that our algorithm converges. Then, we will
prove that the algorithm cannot converge to an artificial fixed point, and therefore,
the only point that the algorithm can converge to is the unique solution of the KKT

conditions. The main ingredient of our convergence proof is the following lemma.

Lemma 3 Let us have two feasible vectors on the simplex, A2 and A?, such that

A > AP, then fi(A9) > fi(AQ).

Q o Q
J, since all ;¥ sum up to P.

2 Q N : Q 3
Proof: Note that A;* > A implies >, A2 < >, A
Therefore, the lemma can be proved equivalently by proving that f;(A?) is increasing
in A\? when the rest of the )\?, j # i are fixed, and f;(A9) is decreasing in > i >\§2,
when A2 is fixed. The first part of the claim is easy to show. Consider (3.12), it can
be shown that the partial derivative of )\ZQEZ-()\Q) with respect to )\ZQ is positive, and
the partial derivatives of )\?Ej()\Q), for j # ¢, with respect to )\Z-Q are all negative.
PE;(AQ)

Therefore A

s L0 is decreasing (for all j), and f;(A®) is increasing, in A? when

the rest of the )\?, j # i are fixed. The second part of the claim is a little bit
involved. In order to show that f;(A%) is decreasing in i )x?, we need to show
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that Z#i 8’2%‘?) < 0. It is sufficient to show %ﬁf) < 0 for all j # 4. In order to
J J

show this, consider (3.12), it is easy to show that the partial derivative of A2 E;(A?)

A T AL ER(AQ))

Q
OA;

> 0. We

with respect to A; is negative. We, then, need to show that

will give the proof of this in the Appendix, Section 3.7.1. O

In Lemma 3, we showed the monotonicity property of the algorithm. By using

this property, in the next lemma, we will show that the algorithm converges.

Lemma 4 The algorithm in (3.13) converges to one of the points in the solution set
of the fixed point equation in (3.12) when it is initiated at any arbitrary feasible point,

A?(0), that is not on the boundary of the simplex.

Proof: After the first iteration of the algorithm, we have one of the following three
cases for each A\?. The first case is that A\?(1) = f;(A9(0)) = A?(0). This means that
we have started the algorithm at the optimum point that solves the KKT conditions.
Since all of the artificial fixed points are on the boundary of the simplex, this point

cannot be an artificial fixed point.

The second case is that A2(1) = £;(A2(0)) > A2(0). In this case, by applying
Lemma 3 repeatedly, we get A2 (n) > A\?(n—1) > --- > A2(1) > A?(0). Since A?(n)
is a monotonically increasing sequence and it is upper bounded, it is guaranteed to

converge.
The third case is that A\?(1) = £;(A9(0)) < A?(0). In this case, by applying

@ Qp — Co< )\ Q ‘ Q
Lemma 3 repeatedly, we get A2 (n) < A (n—1) <--- < A?(1) < A*(0). Since \*(n)
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is a monotonically decreasing sequence and it is lower bounded, it is guaranteed to

converge.

Finally, since each component of A9 converges, the vector itself also converges to

a point inside the solution set of the fixed point equation. O

Although we proved that the algorithm converges when it is initiated at any arbi-
trary feasible point that is not on the boundary of the simplex, there is a possibility
that it converges to an artificial fixed point instead of the optimum solution of the

KKT conditions. In the following lemma, we will show that this is never the case.

Lemma 5 The artificial fived points are unstable. For a very small and fixed €, if we
are € away from an artificial fived point, with one iteration of the algorithm, we will

move further away from that artificial fixed point.

Proof: The main idea of the proof is the following. We will start from an artificial
fixed point that is not the optimum solution of the KKT conditions of the original
optimization problem, and show that by perturbing this artificial fixed point by an e
amount, we move further away from that artificial fixed point. We give the proof of
the most general scenario with ny antennas and starting from any arbitrary artificial
fixed point in the Appendix, Section 3.7.2. Here, we give the outline and the basic
methodology of the general proof by considering a simple case where ny = 3. In
this case, we have 2"7 — 2 = 6 artificial fixed points. Three of them are the corner

points of the 3-dimensional simplex. The other three of them lie on the boundary

76



of the simplex, each point corresponding to a solution of the reduced optimization
problem where one of the components is forced to be zero. These points can be seen

in Figure 3.1.

Here, in this outline of the general proof, we will also assume that the artificial
fixed point we focus on has only one zero component. In particular, we assume that
we are at the artificial fixed point py = (a,b,0), see Figure 3.1. Since this is a fixed

point, the following equalities hold from (3.12),

Y al(ps) - bE>(pa)
aEy(pa) +bEy(pa) aly(pa) + bEs(ps)

P (3.14)

From above, we find that aF (ps)+bEs(ps) = PEy(ps) = PE>(p4). This is equivalent
to saying that the KK'T conditions of the reduced optimization problem corresponding
to the first and second components are satisfied with equality, that is, Fi(ps) =
Es(ps) = 1/. We call this Lagrange multiplier p/, because this is possibly different
than the Lagrange multiplier of the original optimization problem. For Fs3(ps), we
have three possibilities. E3(p4) = g cannot hold, because that would mean that the
third KK'T condition is also satisfied with equality and this can only happen when
optimal AY is non-zero. Es(ps) < g/ cannot hold, because that would mean that we
satisfy all three KKT conditions of the original optimization problem with p' = pu,
and this fixed point is optimum. This contradicts with our assumption that we are at

an artificial fixed point that is not the optimum solution of the original optimization
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problem. Therefore, the only possibility at an artificial fixed point is that F3(py) > /.

Now, we will show that by perturbing this artificial fixed point by an € amount, we
move further away from this fixed point. We run the algorithm for p) = (a — €, b, ¢€).

We first calculate ) (p)),

Nzl (1, + (a — )N\Pz12] + bASzy2)) 24
1+ (a— )Nzl (I, + (a — ) Fziz! + bASz02)) 12

(3.15)

Let us first look at the expression in the numerator of (3.15). We consider this as

a function, h(z) = A\lz! (Ap4 — x()\lzzlzi)) z, evaluated at x = ¢, where A,, =

L, + aX'z1z| + bAJzoz). Using the matrix inversion lemma [12, page 19], we get

h(x) _ Azl Ay 21

L , and using the Taylor series expansion formula around x = 0, we
1-xA7z1Ap, 71

obtain

h(e) = )\?ZIA;}Zl + e()\lzzJ{A;jzl)Q + eQ(AlzzJ{A;jzl)?’ +... (3.16)

= \'z{A 'z, + Oe) (3.17)

where O(e) is used to describe an asymptotic upper bound for the magnitude of the

residual in terms of e. Mathematically, a function, h(e) is order O(e) as € — 0 if and

only if 0 < limsup,_,, @ < 0o [24]. Now, when we insert this into (3.15), we obtain

APZIA 1z, + Ofe)
1+ aAfzlA 1z, + O(e)

1
(1—E

1+ aAPzl A1z, + O(e)

(3.18)

) (3.19)

I
SHES
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We again use the Taylor series expansion formula, this time with h(z) = 1/x, around

x=1+a\zlA; 7,

1
(1 +a)’zl A7z, + O(e)) = 3.20
( L1558 T (€) 1+ a)\lzzIAgjzl + O(e) (3:20)

2
1 1
= —O(e +...
1+ a\fziA 1z, (© (1 + a)\lzzIA;Lllzl)
(3.21)

1
= + O(e 3.22
1+ a)\fzlA 1z, (€ (3.22)

Finally, (3.15) becomes

S, A1
)\1 ZlAp4 Zl

1+ a)\fzlA 1z,

] +0(e) (3.23)

— Ey(pa) + O(e) (3.24)

By using similar arguments, we can conclude that E;(p}) = E;(p4) + O(e), for i =

1,2, 3. If we insert these into f3(p)}), we obtain

€(E3(p4) + O(e))
(@ — €)(E1(pa) + O(€)) + b(Ea(pa) + O(€)) + e(E5(ps) + O(e))
_ eE3(p4)
aE1 (p4) + bEg(p4) + O(E)

fs(Pil) =

P (3.25)

P+ 0O(€) (3.26)

where the last equation follows, because the summation of terms that are in the order

of O(e) and smaller will be in the order of O(e). Finally, by applying Taylor series
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expansion one more time with A(x) = 1/z, we get

fs(py) = <Ea(pa)

= TEipn) 1 VoD P+ 0O(e?) (3.27)

We know from (3.14) that aE;(ps) + 0E2(ps) = PE (ps) = PEs(p4). Inserting this

into the above equation, we have

+0(é%) (3.28)

> e (3.29)

where the last inequality follows from the fact that Es(ps) > 1/ = E1(p4). This result
tells us that starting from e away from an artificial fixed point, the third component of
the updated vector, and therefore the updated vector itself moves further away from
that artificial fixed point. Finally, by using Lemma 3, we note that the algorithm will
move away from the artificial fixed point at each iteration. Therefore, this artificial

fixed point is unstable. O

As a result of Lemma 5, the algorithm never converges to an artificial fixed point,
if it is not initiated at the boundary of the simplex. Therefore, the point that the
algorithm converges to, always satisfies the KKT conditions of the original optimiza-
tion problem. Since this point is unique, when the algorithm converges, it does so to

the unique optimum power allocation policy.
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3.3.1 Comparison to Water-filling

In this section, we will compare our results to the classical water-filling solution,
when the channel is known perfectly both at the receiver and at the transmitter.
We note that in [42], the channel matrix H is known to both the receiver and the
transmitter. The singular value decomposition of H can be written as H = UDVT,
where ny X ng dimensional U, and ny X ny dimensional V are unitary, and ng X np
dimensional D is non-negative and diagonal. Let the diagonal elements of D be
denoted by d;, for i = 1,... ,min(ng,nr). The solution of the KKT conditions for

this case yields,

o (1 1\" . .
\f = L4 i=1,...,min(ng,nr) (3.30)

where (2)* = max{0,z}. Although \? is given explicitly, the Lagrange multiplier
p still has to be solved. On the other hand, note that the algorithm proposed in
this chapter calculates the eigenvalues directly, without the need for calculating the
Lagrange multiplier of the KKT conditions. Considering this fact, we can propose
the following new algorithm for the water-filling solution in [42], using the idea in this

chapter.

A (n)d;
1429 (n)d;
Q )
Z. Af (n)d;
I 1427 (n)d;

Ne(n+1) = . i=1,...,min(ng,nr) (3.31)
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Note that this algorithm has the same properties as (3.13), and finds the optimum

eigenvalues without the need for calculating the Lagrange multiplier .

3.4 Power Allocation for Multi-User MIMO

The sum-capacity of a MIMO-MAC is given as [6],

K
Co = E log |1, H HT’ 3.32
. i‘%ﬁ?}} og L., + ; $QrH ] (3.32)

Let 3, = Uy, Ay kU;k be the spectral decomposition of the channel covariance matrix
of user k. Then, the optimum transmit covariance matrix Q; of user k has the form
Q. = UZkAQkUTZk, for all users from Chapter 2. This means that each user transmits
along the directions of its own channel covariance matrix. While proving this in
Chapter 2, we used the fact that the random matrices {Z; Uy, } 5, and {Z;}X_| have
the same joint distribution for zero-mean identity-covariance Gaussian {Z;}%_, and
unitary {Usy, }X_,. Since the structure of the sum-capacity expression is similar to
the single-user capacity expression except for the summation inside the determinant,

single-user solution easily generalizes to the multi-user case. By inserting this into
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(3.32), we get

K
Coum = max  E |log[L, + Y zkAQkAgkzL‘] (3.33)
tr(AQk)SPk k=1
k=1, K
K nr
= max FE |log|L,, + ZZA%A@ZMZL (3.34)
S ARG <P k=1 i=1
k=1, K
where z; is the i'" column of Zj, i.e., {zp,k = 1,...,K,i = 1,...,np} is a set of

ng X 1 dimensional i.i.d., zero-mean, identity-covariance Gaussian random vectors.

A result of Chapter 2 is that the optimal multi-user transmit direction strategies
are decoupled into a set of single-user transmit direction strategies. However, in
general, this is not true for the optimal transmit power allocation strategies. The
amount of power each user allocates in each direction depends on both the transmit
directions and the power allocations of other users. If the eigenvalues of the channel
covariance matrices satisfy the conditions given in Chapter 2, then beamforming
becomes optimal, and the optimal transmit power allocation strategy for each user
reduces to allocating all of its power to its strongest eigen-direction, and this strategy
does not require the user to know the channel covariance matrices of the other users.
However, if the eigenvalues of the channel covariance matrices do not satisfy these
conditions, finding the optimum eigenvalues becomes a harder task. In this section,
we will give an iterative algorithm that finds the optimum eigenvalues for all users.
We will follow a similar direction as in the single-user case. By writing the Lagrangian

for (3.34) and using the identity in (2.25), we obtain the KKT conditions for user k
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as

Eu,(A9) 2 E

Aoz Az, ~
kézkz ki Lki S L, 1= 1’ .oo,ny (335)
1 + )\kz)\kzzszkl L

where A = A9, ... A9, AY = N9, )\gnT] is the eigenvalue vector of user k,

and py is the Lagrange multiplier corresponding to user k, Ay, = A — )\gikfizkizzi,

and A =T, + 31 P )\Q Py zk]zkj The inequalities in (3.35) are satisfied with

equality whenever the optimum )\gi is non-zero, and with strict inequality whenever

the optimum )\gi is zero. Similar to the single-user case, )xg. cannot be solved directly

from (3.35) because of the expectation operator. Again, we will multiply both sides
of (3.35) by )x,“,

A EL(AQ) = Xy, i=1,...,np (3.36)

Note that, similar to the single-user case, (3.36) is satisfied with equality for all )\,m,
and we have created some artificial fixed points while obtaining (3.36) from (3.35).
For any k, we can find j;, by summing over all antennas, and by inserting this p into
(3.36), we can find the fixed point equations that have to be satisfied by the optimum

power values of user k,

Q _ )‘szlﬂ( )
S AL By (AQ)

P2 (A9, i=1,... np (3.37)

where we defined the right hand side of (3.37) which depends on all of the eigenvalues

as gri(A9).
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We propose the following algorithm, that enforces (3.37),
A +1) = gy (A?, A2 L A%(n), A Aiﬁ) (3.38)

where g = [gk1, - - -, Jkny) is the vector valued update function of user k. This algo-
rithm finds the optimum eigenvalues of a given user by assuming that the eigenvalues
of the rest of the users are fixed. The algorithm moves to another user, after (3.38)
converges. A complete update corresponding to user k£ only, i.e., running the algo-
rithm in (3.38) for user k until it converges while the eigenvalues of the other users
are fixed, is equivalent to the single-user algorithm proposed in (3.13). Therefore,
we know from the previous section that the algorithm in (3.38) converges to the
unique optimum point, when the eigenvalues of the rest of the users are fixed. The

optimization problem that is solved by (3.38) is,

Cp,= max FE
Z:L:Tl )‘inSPk

nr
log ’Bk +5 ANz, ] (3.39)
i=1

where B, =1,,, + Z{;k o )xff)xﬁzlizji depends on the fixed eigenvalues of all other
users. Such an algorithm is guaranteed to converge to the global optimum [2, page
219], since Cyy,, is a concave function of \g; for all k and i, C} is a strictly concave
function of Ay; for all 7, and the constraint set is convex and has a Cartesian product
structure among the users. Note that in [49], this kind of an algorithm is used in

order to find the iterative water-filling solution. However, in that setting, where both

the receiver and the transmitters know the perfect CSI, an iteration corresponding
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to user k does not include another algorithm, but it is just a single-user water-filling

solution.

In order to improve the convergence rate, we also propose the following multi-user

algorithm,
A(n+1) =gy (A?(n 1), A8, (4 1), 2%(n), A2, (), . . Ag(n)) (3.40)

where k' = (n+1) mod K. At a given time n + 1, this algorithm updates the eigen-
values of user £’. In the next iteration, it moves to another user. Since at a given
iteration corresponding to user k, this algorithm does not solve (3.39) completely, we
cannot conclude its convergence using [2, page 219]. However, we have observed the
convergence of this algorithm experimentally through many simulations. One poten-
tial method to prove the convergence of this algorithm could be through proving that
each iteration of the single-user algorithm in (3.13) increases the objective function
of the optimization problem, i.e., the rate. Even though we proved that each itera-
tion of this algorithm either monotonically increases or monotonically decreases each
eigenvalue, and therefore, monotonically decreases the distance between the iterated
eigenvalue vector and the optimum eigenvalue vector, we have not been able to prove
mathematically that each iteration monotonically increases the objective function.
Yet, we have observed this monotonicity through extensive simulations. Given that
the objective function is a strictly concave function of the eigenvalue vector, we con-

jecture that the algorithm in (3.13) increases the objective function monotonically.
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On the other hand, we have observed experimentally that the algorithm in (3.40)
converges much faster than the algorithm in (3.38). This could be due to the fact
that, while the algorithm in (3.38) runs many iterations of the same user before it
moves to another user, the algorithm in (3.40) runs only one iteration for each user

before it moves to the next user.

3.5 Numerical Results

In this section, we will provide numerical examples for the performances of the
proposed algorithms. In Figure 3.1 and Figure 3.2, we plot the trajectories of the
iterations of the proposed single-user algorithm for a MIMO system with ng = ny =
P = 3. We run the algorithm three times for each figure with different initial points,
which are e away from the three corner points of the 3-dimensional simplex. In
Figure 3.1, all of the optimum eigenvalues are non-zero, and in Figure 3.2, one of the
optimum eigenvalues is zero. We observe, from the two figures, that the algorithm

converges to the unique optimum point.

In Figure 3.3 and Figure 3.4, we plot the eigenvalues as a function of the iteration
index. We observe that the eigenvalues converge to the same unique convergence
point starting from various initial points. In addition to the points that are e away
from the corner points, the other initial points are: the all-one vector, and the point
corresponding to the channel covariance matrix eigenvalues, which is normalized to

satisfy the power constraint. In Figure 3.3, all of the optimum eigenvalues are non-
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Figure 3.1: The trajectories of the single-user algorithm when it is started from the
corner points of the simplex for the case where the optimal eigenvalues are all non-
ZET0.

zero, and in Figure 3.4, one of the optimum eigenvalues is zero. As we see from
Figure 3.3, the algorithm needs much less time to converge to the optimum point when
it is started from the normalized channel covariance eigenvalue point compared to the
cases when it is started from any other points on the simplex. This is true mainly
because of an argument similar to the water-filling argument, where we allocate more
power to the strongest channel. As a result, the unique optimum transmit covariance
eigenvalue vector is located close to the normalized channel covariance eigenvalue
vector. Since they are located close by, it takes less time for the algorithm to converge
to the optimum. Therefore, we may prefer to start the algorithm from the normalized

channel covariance matrix eigenvalues, in order to improve the convergence rate of
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Figure 3.2: The trajectories of the single-user algorithm when it is started from the
corner points of the simplex for the case where one of the optimal eigenvalues is zero.

the algorithm. We note however that the algorithm converges to the optimum point

from any arbitrary initial point.

We also note that, even when we start the algorithm from the normalized channel
covariance matrix eigenvalues, we observe from Figure 3.4 that it may still take some
time for the algorithm to converge. In this case, this occurs mainly because one of
the optimum eigenvalues is equal to zero. In order to improve the convergence rate,
we can check if any one of the optimum eigenvalues will be zero, before we start the
algorithm. We can use the beamforming optimality conditions from [14], and from
the Chapter 2 in order to check if the second component of the eigenvalue vector

is zero. For the rest of the components, similar conditions can easily be derived by
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Figure 3.3: The convergence of the single-user algorithm starting from various points,

when all of the optimal eigenvalues are non-zero: (a) convergence of all three eigen-

values from (P — 2¢,€,€); (b) convergence of all three eigenvalues from (%, %, %);

(c) convergence of all three eigenvalues from (e, €, P — 2¢); (d) convergence of all three
eigenvalues from the normalized channel eigenvalue vector.

using the ideas in [14], and Chapter 2. If there are any eigenvalues that will be zero at
the optimum, we can drop them from the optimization problem, and solve a reduced
problem with fewer dimensions. In Figure 3.5, we have selected the eigenvalues of
the channel covariance matrix so that the third eigenvalue of the optimum transmit
covariance matrix happens to be zero. We considered two different initial points: the
normalized channel covariance eigenvalue vector, and a vector obtained by setting

the third component of the channel covariance eigenvalue vector to zero, before the
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Figure 3.4: The convergence of the single-user algorithm starting from various points,

when one of the optimal eigenvalues is zero: (a) convergence of all three eigenvalues

P P P

from (P — 2¢,¢,€); (b) convergence of all three eigenvalues from (;—, .~ ;-); (c)

convergence of all three eigenvalues from (e, e, P — 2¢); (d) convergence of all three
eigenvalues from the normalized channel eigenvalue vector.

normalization. We observe that the algorithm converges much faster if we identify
the components that will be zero at the convergence point and remove them from the

iterations.

Finally, we consider a multi-user MIMO-MAC scenario. Note that, for a given
user, the multi-user algorithm given in (3.38) demonstrates the same convergence
behavior as in Figure 3.3 and Figure 3.4, when the eigenvalues of the other users

are kept constant. Therefore, we plot Figure 3.6 by running the multi-user algorithm
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Figure 3.5: The convergence of the single-user algorithm when one of the optimum
eigenvalues is zero.

proposed in (3.40). In this figure, we consider 3 users with different channel covariance
matrices. The algorithm is started at the normalized channel covariance eigenvalue
vectors of the users. Each iteration in the figure corresponds to an update of the
eigenvalues of the transmit covariance matrices of all users. At the end of the first
iteration, all users have run the algorithm in (3.40) once. We can see in Figure 3.6
that the multi-user algorithm converges quite quickly, and at the end of the fourth

iteration, all users are almost at their optimum eigenvalue points.

92



—O— user 1
—— yser 2

25F —@— user 3| |

eigenvalues

iteration index

Figure 3.6: The convergence of the multi-user algorithm where each iteration corre-
sponds to a single update of all users.

3.6 Discussions

Due to the nature of our optimization problem, our algorithms include calculation
of some expectations at each iteration. Direct calculation of these expectations is
sometimes difficult. However, by exploiting the ergodicity of the system and using
sample averages, we can get very fast results. Although the number of expectations
that has to be calculated increases as the number of users increases, fortunately, we
can eliminate most of the components inside the expectations using the results of
Chapter 2, which state that beamforming becomes optimal as the number of users in
the system increases. As it can be seen in Chapter 2, even for a fairly low number

of users, beamforming is almost optimal. Therefore, by combining beamforming
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optimality conditions with the proposed algorithms, we can find the optimum power
allocations of the users much faster. Figure 3.5 shows that the number of iterations
is significantly less when beamforming optimality conditions are utilized. Although it
cannot be seen in the figure, each iteration takes less time as well, i.e., the expectations
are computed faster, since there is less randomness in the system as a result of setting

some eigenvalues to zero.

Another issue that we want to discuss here is the possibility of having a channel
with double-sided correlation. In our model, as a result of the assumption that the
receiver (e.g., a base station) is not physically limited and one can place the antenna
elements sufficiently away from each other, the receiver side correlation matrix be-
comes the identity matrix. In a different model with receiver side correlation present
in the system, similar results can be found. For the single-user scenario, it is already
known that the transmit directions are still the eigenvectors of the transmitter side
channel correlation matrix, even when there is receiver side channel correlation in
the system [18]. Beamforming optimality condition for this case is also found pre-
viously [18]. For the power allocation problem, an approach similar to the one in
this chapter can be applied and a similar but more cumbersome algorithm can be
found. This algorithm includes extra terms that are similar to the terms in beam-
forming optimality conditions that are given in [18]. For the multi-user scenario, our
approach generalizes to the case where there is receiver side channel correlation in
the system, when the receiver side channel correlation matrices of all users are the

same. This might be motivated by assuming that the receiver side channel correlation
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is only a result of the physical structure of the receiver and the environment around
the receiver, therefore it is the same for all users. In this case, it is possible to find
similar but again more cumbersome algorithms in order to solve the optimum power

allocation policies of all users.

3.7 Conclusions

We proposed globally convergent algorithms for finding the optimum power al-
location policies for both single-user MIMO and MIMO-MAC systems. Combining
this with our previous results in Chapter 2 on the optimum transmit directions and
the asymptotic behavior of MIMO-MAC systems, the sum capacity maximization
problem is completely solved for a finite or infinite sized MIMO-MAC with the full
CSI at the receiver and partial CSI at the transmitters in the form of channel covari-
ance information. In this chapter, for a single-user case, we proved the convergence
and the uniqueness of the convergence point of a pre-existing algorithm. This proof
handles the complications arising from the existence of the artificial fixed points, and
it gives some insights to the classical water-filling solution. For the multi-user case,
we derived and proved the convergence of a multi-user algorithm, which finds the

optimum power allocations of all users.

The results in this chapter are published in [37], [38].
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3.8 Appendix

3.8.1 Proof of Lemma 3

(T A E(Y))
NG

Without loss of generality, let us take j = 1. We will show that

N E(A?) _ Azl AL 'z (3.41)

Q 2
Ay (14222721 A7 12

Now, for k = 2,...,ng, let us consider A2 E,(A?) = A?\ZE[z, A~'z;]. Applying the

matrix inversion lemma [12, page 19] to A = Ay + A\ z,z0 | we get

A?)\lz(zkAl_lzl)z (3.42)
14+ X982l AT g,

By taking the derivative of (3.42) with respect to )\?, we get

ONY : (1+ ANz AT 17,)2
Combining (3.41) and (3.43) with s, = (A\PA?)1/?z,, we have
nr Q@ Q B np B
9 (Zk:l Ar Ee(A )) _ LE sIA1 s, — k:2(sLA1 's))? (3.44)
ONY Y (1+s{A's)?
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We note that A; = I + SISI, where S; = [Sg,...,Sn,]. Then, by using the ma-
trix inversion lemma, we have A7! = I — S;(I + S{S;)~'SI. Finally, note that
"o (stAT!s1)? = sTAT!S;STAT s, Now, we will find equivalent expressions for

the numerator of (3.44). Let us first look at sl A7'sy,

slAT!s, =sls; —s!S (I+81S,)7!8!s, (3.45)

Now, let us look at SIAI_ISI,

sIATS, =!8, —siS (14 8fs,)7!s!s, (3.46)
— 1S (I+8iS,) {1 +8!S,) —sis,(1+8is,)7!sls, (3.47)
—s!S,(I+8!s,)™! (3.48)

Inserting (3.45) and (3.48) into (3.44), it is sufficient to show
Ta _ o ey lQla, _ of fq y-2qft
S151 Slsl(I + Slsl) 8181 Slsl(I + Slsl) 8181 Z 0 (349)

In order to proceed, we note that s}sl > SISI(Sisl)_ISIsl holds. This can be seen by
noting that the matrix Sl(sisl)—ls{ is idempotent, and therefore its eigenvalues are
either zero or one. Hence, I — 81(8181)_181 is positive definite. Using this inequality,

the condition becomes,

siS |(S181) ! — (T+8[8)) ! — (1+818)) %] Sls; > 0 (3.50)
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Now, let us look at the term between the square brackets,

(SIS '—(I+8is;) ' —(@+8is,) 2= (3.51)

= (SS1) (I +8S)(I+8[S) ™" — (1+8]8)) ™" — (1+S]81)* (352)

= (SiS)) (T +S{s,) ' — (1 +8]s,)? (3.53)
= ((sls)' = @+sls) ) (X+8is)) " (3.54)
= (S1S)) M1+ SIS, '(1+8is,)! (3.55)
= (I+S!s))7'(sis)) " (1+8is,)! (3.56)

Now, let the singular value decomposition of S; be S; = UDVT, then SISl = VD2V,

Inserting this into (3.56), and (3.56) into (3.50), we get

slUDVIV(I +D?)"'VIVD?VIV(I + D?)~'VIVDUT's, > 0 (3.57)
silUD(I+D?)'D %I+ D?*)'DU's; >0 (3.58)
siU(I+ D)1+ D) 'U's; >0 (3.59)

Finally, since (I + D?)72 is positive definite, (3.59) holds and (3.44) is greater than

Zero.

3.8.2 Proof of Lemma 5

For arbitrary number of antennas, we will assume that we are at some artificial

fixed point, which is not a solution of the original optimization problem, with possibly
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more than one zero components. Let this artificial fixed point be p = (ay, as, . . ., apn,.),
and let S be the index set of the zero components so that a; = 0 for all j € S. Since

p is a fixed point, the following equalities hold for i € S

a; 5 (p)

> s ED) (3.60)

a; =

From above, we find that }_,.¢a;E;(p) = PEi(p) = Py, for all i ¢ S. This is
equivalent to saying that the KKT conditions of the reduced optimization problem
corresponding to components, i & S, are satisfied with equality, where ' is possibly
different than . We will show that some conditions on Ej(p), j € S cannot hold.
The case where E;(p) = ¢/ for all j € S cannot hold, because this would mean that
the KKT conditions of the original optimization problem are all satisfied with equality
with ¢/ = u, and this can only happen when optimal )\iQ’s for all 7 are non-zero. Now,
let k£ be the smallest index in S, then because of the ordering of the eigenvalues of
the channel covariance matrix, Ei(p) is greater than all E;(p), for all j # k, and
j € S. The case where Ei(p) = ¢/ and E;(p) < g/, for all j # k, and j € S cannot
hold, because that would mean that the KK'T conditions of the reduced optimization
problem is violated. The case where Ei(p) < p/ and E;(p) < Ex(p) < 1/, for all
j # k, and j € S cannot hold, because that would mean that we satisfy all KKT
conditions of the original optimization problem with p/ = u. This contradicts with
our assumption that we are at an artificial fixed point that is not the solution of the
original optimization problem. Therefore, in all other possibilities, we have at least

Ex(p) > 1, where k is the smallest index in S. Now, we will show that by perturbing
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the artificial fixed point by an € amount, we move further away from that artificial
fixed point. We run the algorithm for p’ which is different from p in two components:
the k' component is €, and any 7*" component, for i € S, is a; —e. By using the same
Taylor series arguments, we can say that F;(p’) = E;(p) + O(¢), fori =1,... ny. If

we insert these into fi(p’), we have

eEy(p)

S F D) BP0 (3.61)

fe(P) =

We know from (3.60) that g a; E;(p) = Pp’. Inserting this into the above equation,

we have

+ O(€?) (3.62)

> e (3.63)

where the last inequality follows from the fact that Ei(p) > /. This result tells
us that starting from e away from an artificial fixed point, the k* component of
the updated vector, and therefore the updated vector itself moves further away from
the artificial fixed point. By using Lemma 3, the algorithm will move away from the

artificial fixed point at each iteration. Therefore, this artificial fixed point is unstable.
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Chapter 4

Channel Estimation and Noisy CSI at the Receiver

In wireless communication scenarios, the achievable rate of a system depends
crucially on the amount of CSI available at the receivers and the transmitters. The
CSI is observed only by the receiver, which can estimate it and feed the estimated
CSI back to the transmitter. If the transmitter adapts its transmission scheme to the
received CSI estimate, it is possible to obtain higher rates, especially in MIMO links.
In practice, the channel estimation is always noisy, and the amount of feedback to

the transmitter is limited.

Measuring the CSI and feeding it back to the transmitter uses communication
resources, which could otherwise be used for useful information transmission. One
way of measuring the CSI is that the transmitter sends a known training sequence,
from which the receiver measures the channel. This estimated CSI is used by the
receiver in decoding the messages, however the estimation process uses up time and

power.

Optimizing the achievable rate in a fading channel has been widely studied under
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various assumptions on the channel estimation process and the CSI available at the
transmitter side. With perfect CSI at the receiver and the instantaneous knowledge
of perfect CSI at the transmitter, the optimum adaptation scheme becomes water-
filling [7,42,49]. In some cases, especially in MIMO links, feeding the instantaneous
CSI back to the transmitter is not realistic. Therefore, some research assumes that
there is perfect CSI at the receiver but only partial CSI available at the transmitter

(3,14, 46].

Another line of research considers the actual estimation of the channel at the re-
ceiver, which is noisy. When the CSI available at the receiver is not perfect, most
of the research focuses on single-user systems. The capacity and the corresponding
optimum signaling scheme for this case are not known. However, lower and upper
bounds for the capacity can be obtained. A common approach in finding an achiev-
able rate for such situations involves assuming Gaussian signaling. Reference [28]
finds bounds for the achievable rate of a single-user system without CSI feedback,
under the assumption that there exists a separate channel, that does not consume
communication resources, for the estimation process. This work has been extended to
the case where there is error free feedback in the system [20], where it was shown that
the optimum power allocation that achieves the lower bound is a form of water-filling.
Reference [47] extends [20,28] to a MIMO system, where the power allocation is done
in two steps: first, the sum power values for all channel realizations are found, and

then the sum power is spatially water-filled over the antennas at each channel state.

It is important to note that [20,28,47] assume the existence of a separate chan-
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nel that does not consume system resources for channel estimation. Consequently,
20,28, 47] do not consider optimizing the channel estimation process. For a single-
user multiple-antenna system with no CSI available at the transmitter, [9] considers
optimizing the achievable rate as a function of both the training and the data trans-
mission phases. Since there is no CSI feedback, the transmitter power allocation
is constant over the channel states and the antennas. In this case, optimizing the
achievable rate involves finding the optimal power allocation between the training
and data transmission phases, determining the optimal training sequence length, and
the optimal training symbols. Reference [9] shows that using more training symbols
than the number of transmit antennas is sub-optimal, and that orthonormal training

symbols are optimal.

In the first part of this chapter, we consider a single-user, block-fading, correlated
MIMO channel with noisy channel estimation at the receiver, and partial CSI available
at the transmitter. The CSI feedback that we consider lies somewhere between perfect
CSI [47] and no CSI [9], and it is similar to [3,14,46], and is the same as in the
previous chapters in this thesis, i.e., covariance feedback. We consider the fact that
the training phase uses communication resources, and we optimize the achievable
rate of the data transmission phase over the parameters of the training and data
transmission processes. Our model differs from [9] in that we consider a correlated
channel, which requires a power allocation over the antennas, and we do not have
a constraint on the training signal duration, which might result in shorter training

signals.
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The training phase is characterized by three parameters, namely, the training sig-
nal, the training sequence length and the training sequence power. Similarly, the data
transmission phase is characterized by the data carrying input signal, data transmis-
sion length, and the data transmission power. Assuming that the receiver uses linear
MMSE detection to estimate the channel during the training phase, we first choose
the training signal that minimizes the MMSE. This choice also increases the achiev-
able rate of the data transmission phase [9]. However, unlike [9], our result does
not necessarily allocate equal power over the antennas, and might not estimate all of
the available channel variables. Then, we move to the data transmission phase, and
maximize the achievable rate of the data transmission phase jointly over the rest of
the training phase parameters, and the data transmission phase parameters, i.e., we
find the optimum partition of the given total transmitter power and the block length
between the training and the data transmission phases, and we also find the optimum

allocation of the data transmission power over the antennas.

In a multi-user setting, the amount of resources required to measure the channel
and to feed the estimated channel back to the transmitter increases substantially.
When perfect channel information is assumed to be available at the receiver and
the transmitters at no cost, [49] finds the optimum transmission strategy, which is
a multi-user water-filling scheme. Under a more practical assumption, when there
is perfect CSI at the receiver but only partial CSI available at the transmitters, we

found the optimum transmit strategies for all users in Chapters 2 and 3.

When the perfect CSI assumption at the receiver is relaxed, i.e., when the channel
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estimation at the receiver is noisy, most of the research focuses on single-user systems
9], [28], [47]. In the second half of this chapter, we extend the single-user results
to multiple access channels. In a multi-user setting, we first consider the channel
estimation process and find the optimum training signals for all users. Although all
of the users are allowed to use the available training duration simultaneously, we find
that the training signals of the users should be non-overlapping in time. Since the
total block length, and therefore the total training duration is limited, each user can
only train a fraction of its available channel dimensions, which might result in shorter
individual training signal durations compared to the single-user case. However, as a
result of having shorter individual training signal duration and the conservation of
energy, the training signal power that is used by a particular user in a multi-user
case could be larger than the training signal power that the same user would use in a
single-user case. Therefore, although fewer dimensions of the channel are estimated,
the channel estimation error corresponding to those estimated dimensions will be

smaller.

Next, we move to the data transmission phase, and derive an achievable sum-rate
expression that includes the channel estimation and data transmission parameters of
all users. We first determine the optimum transmit directions for all users. Then, we
develop an algorithm that maximizes the sum-rate jointly over the individual training
durations of all users, the allocation of power of each user between training and data
transmission phases, and also the allocation of the data transmission power of each

user over its transmit directions. Finally, we provide detailed simulation results that

105



investigates the effects of the power constraint, coherence interval (block length), and

channel covariance matrices on our results.

Our contributions in this chapter provide a solution to the data-rate optimization
problem jointly over the training and data transmission phases. In both single-user
MIMO and MIMO-MAC cases, we first find the optimum training signal that mini-
mizes the mean square error of the channel estimation. Then, we develop algorithms
that maximize the achievable rate of the data transmission phase jointly in terms the

training and data transmission parameters.

4.1 System Model

We consider a multiple access channel (MAC) with multiple transmit antennas at
every user and multiple receive antennas at the receiver. The channel between user k
and the receiver is represented by a random matrix Hy with dimensions of ng X ny,
where nr and np are the number of antennas at the receiver and at the transmitters,
respectively. We consider a block fading scenario where the channel remains constant
for a block (T symbols), and changes to an i.i.d. realization at the end of the block.
In order to estimate the channels, the receiver performs a linear MMSE estimation
for the channels of the users using training symbols over T; symbols. During the
remaining T; = T' — T, symbols, data transmission occurs. While the receiver has a
noisy estimate of the realization of the fading channel, the transmitters have only the

statistical model of the channel. At time n, each transmitter sends a vector x;,,, and
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the received vector is

K
r, =Y Hixp+n, n=1..T (4.1)

k=1

where K is the number of users, n, is a zero-mean, identity-covariance complex
Gaussian vector at time n, and the entries of H; are complex Gaussian random

variables. Each user has a power constraint of Py, averaged over T" symbols.

The statistical model that we consider in this chapter, as in the previous chapters,
is the “partial CSI with covariance feedback” model. The channel of user k is written

as [4]
H, = 7,3, (4.2)

where the entries of Zj, are i.i.d., zero-mean, unit-variance complex Gaussian random

variables.

4.2 Joint Optimization for Single-user MIMO

In this section, we will assume that K = 1. In our model, a coherence interval,
over which the channel is fixed, is divided into two phases: training phase and data
transmission phase; see Figure 4.1. The transmitter uses P, amount of power during
the training phase, and P; amount of power during the data transmission phase. Due

to the conservation of energy, we have PT = P,/T; + P,T,.
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< T, > < T, >
Training Sequence Date Sequence
P,S P,x

Figure 4.1: Hlustration of a single coherence time, over which the channel is fixed.

In a single-user system with partial CSI in the form of the channel covariance ma-
trix at the transmitter, and channel estimation error at the receiver, the optimization
problem is to maximize the achievable rate of the data transmission phase. Unlike
the case with perfect channel estimation, the data rate here depends on the channel
estimation parameters: training signal S, training signal power P;, and training sig-
nal duration 7T;. Therefore, we need to optimize the rate jointly over these channel
estimation parameters and the data transmission phase parameters. Intuitively, a
longer training phase will result in a better channel estimate and therefore a larger
achievable rate during the data transmission phase, since the channel estimation error
contributes to the effective noise. However, we use channel resources such as time
and power during the channel estimation process, which could otherwise be used for
data transmission. A longer training phase implies a shorter data transmission phase,
as the block length (coherence time) is fixed. A shorter data transmission phase, in
turn, implies a smaller achievable rate. Similarly, the more the training power, the
better the channel estimate will be. However, since the total power is fixed, a larger
training power will imply a smaller data transmission power, which will decrease the
achievable rate. Here, we will solve these trade-offs, and find the optimum training

and data transmission parameters.

We will first consider the channel estimation process during the training phase,
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and choose the training signals to minimize the channel estimation error. Then, we
will consider the data transmission phase and develop a lower bound to the capacity,
which can be achieved by Gaussian signaling. We will optimize this rate jointly over

the rest of the channel estimation parameters and the data transmission parameters.

4.2.1 Training and Channel Estimation Phase

In practical communication scenarios, the channel is estimated at the receiver.
One way of doing this is to use training symbols before the data transmission starts.
The receiver estimates the channel using these known training signals and the output
of the channel. Since the channel stays the same during the entire block, we can write

the input-output relationship during the training phase in a matrix form as

where S is an ny x T; dimensional training signal that will be chosen and known at
both ends, R; and IN; are ny x T; dimensional received signal and noise matrices,
respectively. The n'® column of the matrix equation in (4.3) represents the input-
output relationship at time n. The power constraint for the training input signal is

7tr(SSh) < P

Due to our channel model in (4.2), the entries in a row of H are correlated, and
the entries in a column of H are uncorrelated, i.e., rows ¢ and j of the channel matrix
are ii.d. Let us represent row i of H as h!, with E[h;h!] = £,i = 1,...nz. Since
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rows are i.i.d., the receiver can estimate each of them independently using the same

training signal. Re-writing (4.3), we get

1"11 hi HL
= S+ (4.4)
rInR hj?,R nInR

Now, the " row of the above equation can be written as

The receiver will estimate the i row of the channel matrix using the received signal
ry;, and the training signal S. In general, the estimate h; can be set to any function
of S and r;;. That is, h; = f(S,ry). However, it is common to use and easier to
implement linear MMSE estimation. Also, when the random variables involved in
the estimation are Gaussian, as in Rayleigh fading channels, linear MMSE estima-
tion is optimal. In order to find the linear MMSE estimator, we solve the following
optimization problem with fll = Mry; as the estimate of h;, and fll =h, — fll as the

channel estimation error,

I%/i[nE [fljfll} = mNi[nE [tr (fllfl;r)] (4.6)
= min £ [tr ((h; — Mry;)(h; — Mry;)")] . (4.7)

Solving the optimum M from (4.7) is equivalent to solving M from the orthogonality
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principle for vector random variables, which is given as [19, page 91],
E [(hi ~ Mr,)rl| =0 (4.8)
where 0 is the ny x T} zero matrix. We can solve M from (4.8) as
-1
M=E [hir;} <E [rtir;D . (4.9)

By using (4.5), we calculate E[h,rl,] = 3S, and Efryrl,] = SIS + 1. Then, the
optimum M becomes M = XS(S'XS + I)~!. Using this, the mean square error in
(4.7) becomes,

min [ﬁjﬁ,} —tr (3 — £S(S'US + 1)7'SX) (4.10)

—tr (=7 +88h)7") (4.11)

where the last line follows from the matrix inversion lemma [12, page 19]. Note that
the mean square error of the channel estimation process can be further decreased
by choosing the training signal S to minimize (4.11). In addition, it is stated in [9]
that the training signal S primarily affects the achievable rate through the so called
effective signal-to-noise ratio, which is shown to be inversely proportional to the
MMSE [9]. Therefore, choosing S to further minimize the MMSE, we also increase
the achievable rate of the data transmission phase. The following theorem finds the

optimal training signal for a given training power and training duration.
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Theorem 9 For given 3 = UEAZUTE, P, Ty, and the power constraint tr(SST) <
P, T;, the optimum training input that minimizes the power of the channel estimation
error vector is S = UgAls/2 with

s 1 1\" . .
) = — |, i=1,...,min(ny,T;) (4.12)

ps AT

2

where p% is the Lagrange multiplier that satisfies the power constraint with

J

L (4.13)
P+l &

Hs

where J is the largest index that has non-zero \; .

Proof: Let us have S = USAE/ 2VTS. The expression in (4.11) is minimized when
3! and SST have the same eigenvectors [22]. Therefore, we have Ug = Uy. Since,
SSt = USASUTS, and the unitary matrix Vg does not appear in the objective function
and the constraint, we can choose Vg = I. Inserting this into (4.11), the optimization
can be written as

= min tr ((Ai1 + As)_1> . (4.14)

tr(As)SPtTt

The Langrangian of the problem in (4.14) can be written as

nrt 1 nr
Z T8 + 1 (Z A - PtTt> (4.15)
=1 AT T =1
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where 1% is the Lagrange multiplier. The solution that satisfies the KKT conditions
is water-filling over the eigenvalues of the channel covariance matrix, which can be

written as

< 1 1\" . :
A5 = ) i=1,...,min(np, T}). (4.16)

In order to calculate pg, we sum both sides of (4.16) over all antennas to get

J

_ (4.17)
P+l 5

Hs

where J is the largest index that has non-zero . O

It is important to note that for any given P;, and T; > nr, the effect of training
length is completely eliminated from the channel estimation problem, i.e., increasing
T; beyond np does not result in better channel estimates. However, larger T; will
result in smaller data transmission length, and decrease the achievable rate of the
data transmission phase. Therefore, it is sufficient to consider only 7} < np, which

we will assume through the rest of this chapter.

Theorem 9 tells us that the optimum transmit directions of the training signal are
the eigenvectors of the channel covariance matrix, and the right eigenvector matrix of
the training signal is identity. As a result, the columns of S are the weighted columns
of a unitary matrix, and they are orthogonal. Since each column of S is transmitted at

a channel use during the training phase, vectors that are transmitted at each channel
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use during the training phase are orthogonal to each other. This means that, at
each channel use, it is optimal to train only one dimension of the channel along one
eigenvector. Moreover, the optimum power allocation policy for the training power
is to water-fill over the eigenvalues of the channel covariance matrix using (4.12).
Depending on the power constraint and the training signal duration, some of the
eigenvalues of the training signal might turn out to be zero. This means that some
of the channels along the directions corresponding to zero eigenvalues of the training

signal, are not even trained.

Note that pug is a function of only P, and 7}, which are given to the problem
in Theorem 9, and will be picked as a result of the achievable rate maximization
problem in the data transmission phase. The value of T} determines the total number
of available parallel channels in the channel estimation problem, and the value of P,
determines the number of channels that will be estimated. The parametric values of
P, and T; will appear in the achievable rate formula in the data transmission phase.
After the rate maximization is performed, the optimum P, and 7} will be found, and

these in turn, will give us the optimum S through Theorem 9.

Before moving on to the next section, we will calculate the eigenvalues of the
covariance matrices of the estimated channel vector, and the channel estimation er-

ror vector. Plugging S into the covariance of the channel estimation error, ¥ =

E |:fl,flj:| = (E_l + SST)_I, we find the eigenvectors,

S =Us (A5' +Ag) T UL (4.18)
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and by plugging (4.12) into (4.18), we find the eigenvalues of the covariance of the

channel estimation error, 2

- s, s < AT
M\ = = min (A}, ps) - (4.19)

B B
Note that along the directions that we send training signals, i.e., when the corre-
sponding eigenvalues of the training signal are non-zero (ug < AF), the variance of
the channel estimation error is the same for all directions. Along the directions that
we do not send training signals, the variance of the channel estimation error is equal
to the variance of the channel along that direction. This is expected, since the channel
is not estimated along that direction, the error in the channel estimation process is

the same as the realization of the channel itself.

Next, we will calculate the eigenvalues of the covariance of the channel estimate.
Using the orthogonality property of the MMSE estimation, h; and h; are uncorrelated

[19, page 91]. We have,

E%mT:E@mﬂ+E@mq (4.20)

2:E@ﬁﬂ+2 (4.21)
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Now, the covariance matrix of the estimated channel becomes,

E [hih] £ 2 = UsAs UL - UsAs UL (4.22)
~ Us (Ax— As) UL (4.23)
£ UzAzUTE. (4.24)

The covariance matrix of the estimated channel has the same eigenvectors as the
covariance matrix of the actual channel, however, their eigenvalues are different. We

can write each eigenvalue of the covariance matrix of the estimated channel as

AT = \F =AY (4.25)
=\, —min (A, ps) (4.26)
= min (0, A} — us) . (4.27)

Along the directions that we do not send training signals, the value of the channel
estimate itself is zero. Therefore, as expected, the power of the estimated channel is

zero as well, along those channels with pg > \F.

In the next section, we will plug in these values into the rate formula and develop
an algorithm that solves the rate maximization problem of the data transmission
phase jointly in terms of the training signal power P, training signal duration T3,
and the covariance of the data carrying input signal Q. When the joint optimiza-

tion problem is solved, the resulting P, and T; will determine the optimum training
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sequence S through Theorem 9.

4.2.2 Data Transmission Phase

When the CSI at the receiver is noisy, the optimum input signaling that achieves
the capacity is not known. Following [9, 20, 28, 47|, we derive a lower bound (i.e.,
an achievable rate) on the capacity for our model, and find the training and data
transmission parameters that result in the largest such achievable rate. Using the

channel estimation error, H = H — ﬂ, we can write (4.1) as
r = Hx + Hx + n. (4.28)

where x is the information carrying input, n is a zero-mean, identity-covariance com-
plex Gaussian vector. Let Q = E[xx!] be the transmit covariance matrix, which
has an average power constraint of Py, tr(Q) < P,;. Although the optimum input
distribution is not known, we achieve the following rate with Gaussian x for a MIMO

channel [47],

Cp = I(r;x|H) = E [1og ‘1 + RS +nﬂQﬂTH (4.20)
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where Ry, ., is the covariance matrix of the effective noise, Hx + n, which is equal

to

R

Hx+n

_E [ﬁxfo{T] YI=E [ﬂQf{T} 4L (4.30)
By denoting each row of H as flj, we can write the (i, j)" entry of E [I:IQI:IT] as,

E [ﬁjQﬁj} — tr (QE [B,-B}]) (4.31)
~ tr(QY), when i=j (432)

0, when i #j

which results in £ [fIQI:IT} — tr(QX)I. Now, the rate in (4.29) can be written as

HQH!
Cp=F I+ L
1+ tr(QX)

log : (4.33)

Since our goal is to find the largest such achievable rate, the rate maximization

problem over the entire block becomes

T-T, HQH'
R = max LE |log T+ L (4.34)
@res 1+ tr(QX)

where S = {(Q,Pt,Tt)

tr(Q)Ty + PT, = PT}, and the coefficient % reflects the
amount of time spent during the training phase. The maximization is over the train-
ing parameters P;, and T}, and the data transmission parameter Q, which can be

decomposed into its eigenvectors, i.e., the transmit directions, and eigenvalues, i.e.,
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powers along the transmit directions.

While solving this optimization problem, we will first find the optimum transmit
directions of the data transmission phase, which are given by the eigenvectors of Q.
We will then focus on the joint optimization of the rate over the eigenvalues (i.e.,
power distribution over the transmit directions) of Q, the transmit power and the

duration of the training phase.

Transmit Directions

Unlike the case with no-CSI at the transmitters [9], in a single-user system with
partial CSI in the form of channel covariance matrix at the transmitter, and noisy CSI
at the receiver, the optimum transmit covariance matrix is not equal to the identity
matrix. In this case, the problem becomes that of choosing the eigenvectors, i.e., the
transmit directions, and the eigenvalues, i.e., the powers allocated to the transmit
directions, of the transmit covariance matrix to maximize (4.34). The channel co-
variance matrix 3, which is known at the transmitter, and the transmit covariance
matrix Q have the eigenvalue decompositions S = UgAgUTE, and Q = UQAQUE,

respectively.

When the CSI at the receiver is perfect, [14] showed that the eigenvectors of
the transmit covariance and the channel covariance matrices must be equal, i.e.,
Ug = Usy. In the next theorem, we show that this is also true when there is channel

estimation error at the receiver.
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Theorem 10 Let 3 = UgAgUT2 be the spectral decomposition of the covariance
feedback matriz of the channel. Then, the optimum transmit covariance matriz Q

has the form Q = UgAgoUL.

Proof: In (4.18) and (4.24), we have shown that, when ¥ = UgAyUL, we have
3 = UgAyUL, and & = UgAgUL. By using (4.2), we have H = ZUgAY UL

Inserting these into (4.34), we obtain

T-T, ZAY*ULQULAYZt
R= max T= 5 og |1+ 20 »QUs = (4.35)

where we used the fact that the random matrices ZUE and Z have the same dis-
tribution for zero-mean identity-covariance Gaussian Z and unitary Uy [42]. We
may spectrally decompose the expression sandwiched between Z and its conjugate

transpose in (4.35) as
AYPULQUeAY? = UAUT (4.36)

Using (4.36), and the identity tr(AB) = tr(BA), we can write the trace expres-
sion in the denominator of (4.35) as tr (U;QUZAE> = tr (UTA;AEUA>, and the

optimization problem in (4.35) can be written as

T_T ZAZ!
R _ max tE log I + - — (437)

where we again used the fact that the random matrices ZU and Z have the same
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distribution. Since, in (4.37), the numerator of the objective function does not involve
U, and using [26, Theorem 9.H.1.h, page 249|, we know for the denominator that
tr(A5'AsA) < tr(UTAS A5 UA), for all unitary U, we can choose U = T to maximize
the rate as long as this choice is feasible. In order to check for the feasibility, we write

the trace constraint on Q using (4.36) as

tr(Q) = tr(UgAs " UAUTAL?UL) (4.38)

— tr(UTAZ'UA). (4.39)

Again from [26, Theorem 9.H.1.h, page 249], tr(A5'A) < tr(UTAZ'UA) < Py, for all
unitary U. Therefore, we conclude that U =1 choice is feasible. Then, using U =1,

from (4.36), we have the desired result:

Q = UsA;'AU; (4.40)

with Ag = AS!A. O
Using Theorem 10, we can write the optimization problem in (4.34) as,

AW

T -1,
@ mss 1+tr (AQAZ]>
T_T ﬂT )\Qj\EAZAT
_ max tE ].Og I 4 Z’Lzl 17 Z~Zz (442)
(AQ,P,Ty)eP L+ AT

e % i=1""

where A2 = \2,... 02 ], P = {(AQ,B,ﬂ) (Z"T )\Q> T, + PT, = PT}, and 2,
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which is an ng x 1 dimensional i.i.d., zero-mean, identity-covariance Gaussian random
vector, is the i column of Z. Although the constraint set of the optimization problem
is (Zgl )\ZQ) T,+ PT, < PT, we know that the optimum value is obtained when the
summation is equal to PT'. Since —i= is an increasing function in z, if the summation
was strictly less than PT', we could increase the value of the objective function by

increasing any one of the A?’s, while keeping the rest fixed. Therefore, it is sufficient

to search over a constraint set, where the inequality is satisfied with equality.

Power Allocation Policy

In a MIMO system, a transmit strategy is a combination of a transmit direction
strategy, and a transmit power allocation strategy, which is the set of optimum eigen-
values of the transmit covariance matrix, A%, that solves (4.42). Although Theorem
10 gives us a very simple closed form solution for the optimum transmit directions,
solving (4.42) for A9 in a closed form does not seem to be feasible due to the ex-
pectation operation in the objective function. Therefore, we will develop an iterative

algorithm that solves (4.42) for .

For a single-user MIMO system with perfect CSI at the receiver and partial CSI
at the transmitter in the form of covariance feedback, an algorithm that finds the
optimum power allocation policy is proposed in Chapter 3. In this section, we extend
the algorithm in Chapter 3 to the case when there is channel estimation error at

the receiver, or in other words, we have the training signal power and the training
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signal duration in the sum-rate expression. The algorithm in Chapter 3 cannot be
trivially generalized to the model in this chapter, since, here we have the training
power P, and the training duration 7; as additional parameters. Using the algorithm

in Chapter 3, we cannot update the value of the training power.

By plugging (4.25) and (4.19) into (4.42), we get

T-T,, YL AT = ps)2i2]
1+ Z;'le )‘ZQUS + Z?i]-i—l )\iQ)\iE

R= max I+

()\Q P, T)EP

log

] L (4.43)

Note that J and ug are functions of P, and T;. Since )\Z-Q, fori=J+1,...,np does
not contribute to the numerator, we should choose )\ZQ =0,fori=J+1,...,np.
This means that the number of unknowns in A9 that we should solve for is J, i.e.,
the unknowns are )\?, ey )\C}. This is to be expected, because we have trained only .J
transmit directions, and we should now solve for J power values along those directions.

Consequently, we have

Tr-T ijl NN — pig) 2]

E
L+ pshPy

lo

R=  max

I+
(AQ,Pt,Tt)EP &

] . (4.44)

From Theorem 9, we know that J < T;. We further claim that while optimizing
the rate, it is sufficient to search over those (P;,T;) pairs that result in J = T;. In
other words, for any pair (P;,T;) that results in J < T}, we can find another pair
(P, T}) that results in a higher achievable rate. In order to see this consider a pair

(P, Ty) that results in J < Tj, then let us choose T, = .J. For this choice, the result
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of Theorem 9 is the same, since the available power can only fill J of the parallel
channels, and the amount of power filled over those J channels does not depend in
the number of empty channels. Therefore with (P, 7)) = (P, .J), the estimation
process yields the same channel estimate. When we look at (4.44), we see that inside
of the expectation is the same for both (P, T;) and (P, T}). However, the coefficient
in front of the expectation is higher with (P, T}), since J = T, < T;. Therefore
(P, T}) yields a higher achievable rate and it is sufficient to search over those (P, T})

pairs that result in J = T;. We can now write (4.44) as

-1 ZzTil )‘ZQ()‘ZZ - MS)iz'ii

1+ psPy

R = max E {log I+

(AQ, P, TH)ER

] (4.45)

where R = {(AQ,Pt,Tt)

(S0 A2) Tut BT = PT.R > S0 (3 — 5 ) | and
the condition P, > Zﬁl <L — L) guarantees that, using the pair (P, T}), all T}

N T T

channels are filled, i.e., J = T;.

Note that the parameters that we want to optimize (4.45) over are discrete valued
T}, and continuous valued P,, and A%. Since, for every value of T}, both the coefficient
in front of the expectation, and the number of terms in the sum in the numerator of
(4.45) are different, the form of the objective function is also different. Since T} is
discrete, and 1 < T; < np, we can perform an exhaustive search over T; and solve np

reduced optimization problems with fixed 7} in each one. Then, we take the solution
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that results in the maximum rate, i.e.,

T -1
R = max max ———F
1<T <np ()\Q,Pt)ERTt

S APOE — g)zia!
1+ psPy

log [T +

] (4.46)

where Ry, = { (A%, P)

(S0 A2) Tu+ PT = PTP > S0 (5 - 55) -

A s

While solving the inner maximization problem, we define f;(F;) = < +op, for
1 =1,...,T;. In this case, the inner optimization problem becomes
T-T, &
Ry, = max LE log [T+ AP fi(P)zzl|| . 4.47
Tt (AQJDt)ERTt g Zz:; 7 f( t) 7 ( )

Note that, for the inner optimization problem, in addition to 73, if P, was fixed, f;(P;)
would also be fixed. In this case, the problem in (4.47) would become exactly the
same as the corresponding problem with perfect CSI assumption at the receiver as
in Chapter 3, where here, f;(P;) replaces A¥ in (3.7). In the optimization problem in
(4.47), we have T; + 1 optimization variables, )\?, ce )\% , and P;. The Lagrangian

for (4.47) can be written as

. ] —u ((i A?) Ty + PT; — PT) (4.48)

i=1

where g is the Lagrange multiplier, and we omitted the complementary slackness

conditions related to the positiveness of A2, and P, — Z.Tt ( : L ) Using the

i i=1 E_ﬁ
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identity in (2.25), the KKT conditions can be written as

T,
Tdfl(Pt)E |:Z;[A_lzi] S :qu7 1= 17 s 7ﬂ (449>
Ty
1y Q[ ta-1.]0fi(P)
T Z:)\i E [ziA ZZ] ob, wri (4.50)

where A =1+ Zﬁl )\ZQ fi(P)z; 2 , and the equality of the last equation follows from

the complementary slackness condition, which says P, > ZZTLI (L — L). If the

T
.. . . . T
complementary slackness condition is not satisfied, i.e., we had P, < ", (é — A%) ,
t 1

then at least one of the channels out of 7; channels could not be filled, i.e., J < T,
which means this choice of (P;, T;) pair is not optimal. Therefore, the complementary

slackness condition is always satisfied, resulting in the equality in (4.50).

Note that when the optimum )\ZQ is non-zero, the corresponding inequality in
(4.49) will be satisfied with equality due to its corresponding complementary slackness
condition. Therefore, we pull the expectation terms from (4.49) for those equations
with non-zero )\ZQ’S, and insert them into (4.50). Since those indices with )\ZQ =0do

not contribute to (4.50), we have

Q IUT afz )_
Z (5] R = uT,. (4.51)

By canceling out u’s on both sides, we get

T /
Z)\?‘;i(Pt) ey (4.52)
i=1 :

(F) T
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Now, we have a fixed-point equation which does not include any expectation terms.
We can use this to solve P, in terms of A?’s. Also note that the structure of (4.49) is
the same as the KKT conditions in Chapter 3. Therefore, we propose to update )\ZQ
in the same way as in Chapter 3, and between the iterations solve (4.52) to update
P,. At any given iteration, our algorithm first solves Py(n + 1) from

T o w B E
;;&(mﬁUﬁn+U)_7b (4.53)

and then, updates A?(n + 1) using

A2 () fi(Pi(n +1)E [ZZT'A_lzz} (PT — Py(n+1)T;)
ST S M) f(B(n + 1) E |21A 17 Ta

A2(n+1) = L i=1,...T

Jj=17""

(4.54)

This algorithm finds the solution for the training power P;, and the eigenvalues of the
transmit covariance matrix )\?, cee )\%, for a fixed T}, for 1 < T; < ny. We run np
such algorithms, and the solution of (4.45) is found by taking the one that results in

the largest rate, which gives us the solution for the training phase duration 7;.

As a result, we solved the joint channel estimation and resource allocation problem
that we considered in this chapter. Through the solutions for 7; and P, we find the
solution for the allocation of available time and power over the training and data
transmission phases, since total block length and power is fixed. Through Theorem 10,
we find the optimum transmit directions, and through )\?, e )\% , we find the solution

for the allocation of data transmission power over these transmit directions. Finally,
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the optimum training signal S that minimizes the mean square error is determined

by T; and P, through Theorem 9.

4.2.3 Numerical Results for Single-user MIMO

Analytical proof of the convergence of this algorithm seems to be more complicated
than the proof in the case when there is no channel estimation error, and seems to
be intractable for now. However, in our extensive simulations, we observed that the

algorithm always converged.

We start our numerical analysis with the single-user case. We first consider a
system having nr = nr = 2 with 10 dB total average power and block length 7' = 4.
In Figure 4.2, we plot the eigenvalues of the data transmit matrix and the training
power as a function of the iteration index for both possible values of the training
signal duration. We observe that when the training duration is one symbol period,
we achieve a higher rate. Therefore, for this set of given system parameters, estimating

only one dimension of the channel results in the highest rate.

Next, we investigate the effect of total average power on the number of estimated
channel dimensions. We observe that if we keep the block length small at T" = 4, the
amount of total power required in order to estimate the second channel dimension is
very high. In Figure 4.3, for a 40 dB total average power, we plot the eigenvalues of
the data transmit matrix and the training power as a function of the iteration index

for both possible values of the training signal duration, and we see that achievable
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Figure 4.2: The convergence of the single-user algorithm with ny = ngp = 2, 10 dB
total average power and 1" = 4. The dashed curves correspond to one symbol long
training, 7T; = 1, and solid curves correspond to two symbols long training, 7; = 2.

rate with two symbols of training is barely higher than the achievable rate with one
symbol of training. We repeat this experiment with different numbers of antennas
and channel eigenvalues, and we see that we need very high power levels in order to
use more than one symbol of training. This suggests that the block length, i.e., the
coherence interval, is more important for determining the duration of the training

phase.

In order to investigate the effect of the block length, in Figure 4.4, we consider
10 dB total average power, and block length T = 20. We observe that similar to the
high SNR case, in this case as well, having two symbols long training phase results
in higher rates. We repeat this experiment with different numbers of antennas, and

channel eigenvalues for long block lengths, and we see that moderate block lengths are
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Figure 4.3: The convergence of the single-user algorithm with ny = ngp = 2, 40 dB
total average power and T" = 4. The dashed curves correspond to one symbol long
training, T; = 1, and solid curves correspond to two symbols long training, 7; = 2.

sufficient in order to use more than one symbol of training. Therefore, we conclude
that for very fast changing channels where the coherence interval and therefore the
block length is short, and for low SNR systems, estimating only one dimension of
the channel results in higher achievable rates. In this case, we cannot take advantage
of the multiple dimensions that the MIMO channel provides, because the amount of
time required to estimate those channels cancels the data rate advantage brought by

having multiple channels.

We next analyze the effects of different channel covariance matrices. In Fig-
ure 4.5, we consider 10 dB average power, and a channel covariance matrix that has
a first eigen-direction much stronger than the second eigen-direction, i.e., the largest

eigenvalue of the channel covariance matrix is much larger than the second largest
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Figure 4.4: The convergence of the single-user algorithm with ny = ng = 2, 10 dB
total average power and 7' = 20. The dashed curves correspond to one symbol long
training, T; = 1, and solid curves correspond to two symbols long training, 7; = 2.

eigenvalue. In such scenarios, even if the block length is large, beamforming turns out
to be the optimal strategy for the data transmission period. Therefore, estimating the
second dimension is a waste of resources, because no power will be allocated to that
direction in the data transmission phase. Confirming this intuition, in Figure 4.5,

for the cases when T, = 2, the power allocated to the second eigen-direction is zero,

although the training power is large enough to estimate both channels.

Another extreme for the eigenvalues of the channel covariance matrix is the case
when both eigenvalues are equal, which is considered in Figure 4.6. Note that this
case is exactly the case considered [9]. However, in this thesis, we do not assume the
restriction that 7; > np as it was assumed in [9] by reasoning that one needs at least

T, > np measurements in order to estimate ng variables. Although this reasoning
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Figure 4.5: The convergence of the single-user algorithm with ny = ng = 2, 10
dB total average power, and channel eigenvalues A* = [2,0.2], where dashed curves
correspond to one symbol long training, 7; = 1, and solid curves correspond to two
symbols long training, T, = 2: (a) T'=4; (b) T = 20.
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is valid, we relax this restriction by pointing out that in some cases, we might not
want to estimate np variables. If the resources are limited, estimating some of the
variables and saving the resources for data transmission is more useful. As a result,
in this thesis, we find that the duration of the training signal is equal to the number
of variables to be estimated rather than the total number of variables. Figure 4.6
supports our findings, by showing that, for a short block length 7" = 4 with 10 dB
total power, not estimating one of the dimensions results in a higher data transmission

rate. This advantage disappears when the block length is long enough.

Finally, we consider a larger system with ny = ng = 3 having power, P = 20 dB,
and block length, 7" = 10. For this system, we run our algorithm for all three possible
values of the training symbol duration, i.e., T, = 1,2,3. We observe in Figure 4.7
that estimating two of the three dimensions of the channel results in the highest rate

for this setting.

4.3 Joint Optimization for Multi-user MIMO

In this section, we will consider the multi-user case, where there are K users in
the system and a single receiver. Note that in our model, a transmission block is
divided into training and data transmission phases. During the training phase, each
user has training signal Sy, training signal power F;, , and training signal duration 7;.
During the data transmission phase, each user has data transmission power Fy, , which

appears as a constraint on the trace of the transmit covariance matrix. Our goal in
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this section is to find the optimum values of these training and the data transmission

parameters for all users.

In a MIMO-MAC with partial CSI in the form of the channel covariance matrix at
the transmitters, and channel estimation error at the receiver, the optimization prob-
lem is to maximize the achievable sum-rate of the data transmission phase jointly over
the channel estimation parameters and the data transmission parameters. Similar to
the single-user case, we will first consider the channel estimation problem during the
training phase, and choose the training signals to minimize the channel estimation er-

ror. Then, we will consider the data transmission phase and develop a lower bound to
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the sum-capacity which can be achieved by Gaussian signaling. We will optimize this
achievable rate jointly over both the channel estimation and the data transmission

parameters.

4.3.1 Training and Channel Estimation Phase

For a multiple access channel, we write the input-output relationship during the

training phase as

K
R,=>» H;S;+N, (4.55)
k=1

where Sy is an ny x T; dimensional training signal for user k that will be chosen and
known at both ends, R; and N; are ng x T" dimensional received signal and noise
matrices, respectively. The n'* column of the matrix equation in (4.55) represents
the input-output relationship at time n. The power constraint for the training input

signal for user k is Tittr(SST) < PB,.

Since the receiver is supposed to estimate the channels of all users during the
same training phase with the knowledge of all training symbols, it can regard the
multi-user channel as a single-user channel, where the channel and the training signal

matrices of users are stacked together. We can then write (4.55) equivalently as

R; = HS + N, (4.56)
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where H = [Hy,...,Hg] is an ng x Kngy dimensional channel matrix, and S =
[SL ce S}]T is a K'np x T; dimensional training signal matrix. Note that, we put the
channel matrices next to each other to form longer rows, and the training symbols
on top of each other to form longer columns. In this equivalent problem, the receiver

will estimate H using the output R; and the training signal S.

Due to our channel model in (4.2), the entries in a row of Hy, are correlated, and
the entries in a column of H; are uncorrelated. In other words, for each user, row
1 of the channel matrix is i.i.d. with row j. This also holds for the stacked matrix,
H. Let us represent row i of Hy as hzi, where E[hkihzi] =3,,i=1,...ng, and row
i of H as h; = [hi, ... hl. ] where & = E[h;h!] = diag {Z;,..., Xk} is a block

diagonal matrix, having ¥, on its diagonals.

Let the eigenvalue representation of the channel covariance matrix of user k£ be
Xr = UzkAkuTgk, then the eigenvectors of the stacked channel covariance matrix
Y = Up Ay UL can also be written as Uy, = diag {Uy,, ..., Uy, } [12, Lemma 1.3.10],

which is a block diagonal matrix as well.

Since a row of H is formed by combining the rows of all H; into a single, and
longer row, we can conclude that the rows of H are also i.i.d., and the receiver can
estimate each of them independently using the same training symbols. The i** row

of (4.56) can be written as

Ty = STEZ + ny;. (457)
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Since this is equivalent to to a single-user channel estimation problem in (4.4) with
the exception of a block diagonal channel covariance matrix, we can use the MMSE
estimation results of the single-user case. Denoting the estimate of h; as fll = Mry,,
and the channel estimation error as fll =h, — fli, the MMSE estimation problem can

be written as

min £ [Bjﬁl} — min £ [tr (ﬁiﬁjﬂ (4.58)
= Hll\'/ilnE [tr ((EZ — Mr)(h; — Mrti)T)] . (4.59)

Using the orthogonality principle [19, page 91] as in the single-user case, we can find

the optimum estimator as

M* = 5§ (S'SS+1)7. (4.60)
Using this, the mean square error in (4.59) becomes,
min B [Th} = tr (S — S5(S'SS +1)7'S5) (4.61)
M
—tr (=71 +881)7) (4.62)

where the last line follows from the matrix inversion lemma [12, page 19]. Note that
mean square error of the channel estimation process can be further decreased by
choosing the training signal S to minimize (4.62). The following theorem finds S,

and training signals of individual users Sj, for a given training power and training
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duration.

Theorem 11 For given 3, = UZkAEkUTEk, P, , T;, and the power constraints

tr(SkSL) < P, T, the Knr x T, dimensional optimum stacked training signal

S that minimizes the total power of the channel estimation error vector is S =
I_JZJ_XEM, and the ny x K dimensional optimum training signal of user k is S =

[0,...,O,UEkA;Q2,0,...,0} with

+
MY = <i — i) i=1,...,min(ng,T},) (4.63)
7 S )\2' I ) ) ) k
M ki

where (u3)? is the Lagrange multiplier that satisfies the power constraint with

Jk
o J. 1
Py, +>00 )

14 (4.64)

where Ji is the largest index that has non-zero Xy, for user k.

Proof: Let us have S = I_JSJ_X;/ QVTS. The expression in (4.62) is minimized when

3! and SST have the same eigenvectors [22]. Therefore, we have Ug = Uy. Since,

0]

St = Ijgf\gfﬂs, and the unitary matrix Vg does not appear in the objective function
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and the constraint, we can choose Vg = 1. Now, we have

S = UgAY’ (4.65)
S Ug, ... O AL o0
= ¢ SR (4.66)
Sy 0 --- U, 0o .- Aé/}f
where each user has S, = —O, cee O,ngAg{f,O, e 0]. Note that S, is an ny x T}

dimensional matrix, and Uy, is an ny X ny dimensional matrix. Let us denote the

dimension of Ag, as ny X T}, in such a way that Zszl T, =T,.

Inserting S into (4.62), the optimization problem can be written as

Gom = i tr{ (Ag'+As) (4.67)
k:]" 7777 K
K
T ¢ (A_1+A _1>- 4.68
tr(ASk)SlPtthk; I ( Sk Sk) ( )
k:]" 7777 K -

The Langrangian of the problem in (4.68) can be written as

K nr 1 K ny
D) DEEINS o % (z - ) o)
k=1 i=1 A}, ki = i—1

where (p7)? are the Lagrange multipliers. The solution that satisfies the KKT condi-

tions is water-filling the available power of each user over the eigenvalues of its own
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channel covariance matrix. The solution for user k can be written as

+
A= (i — i) i=1,...,min(ng, T},) (4.70)
7 ,US )\2' ) ) ) ) k
k ki

In order to calculate p;, we sum both sides of (4.70) for user k, over all antennas to

get

Ptk + Z;]il )\LE

s (4.71)

where Jj, is the largest index that has non-zero A\y;. O

Similar to the single-user case, for any given P, , and Ti, > ng, the effect of
training length is completely eliminated from the problem, i.e., increasing 7;, beyond
ny does not result in better channel estimates. However, larger 7;, will result in
smaller data transmission length, and will decrease the achievable rate of the data
transmission phase. Therefore, it is sufficient to consider only 7}, < nyp, which we

will assume for the rest of this chapter.

Theorem 11 states that orthogonality in the time domain holds over the users
in a multi-user setting as well. Since the receiver can stack up the channels for the
channel estimation process, and the resulting stacked channel covariance matrix is
block-diagonal, the problem is equivalent to a single-user problem where all transmit
antennas are on the same unit, but antennas are put into K groups. Each group is

correlated within the group, but groups are uncorrelated, which results in a block
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diagonal channel covariance matrix. Since this is an equivalent single-user problem,
training signals of different users are orthogonal in time. This is achieved by trans-
mitting the training signal of user £ during its own time slot for 7j, channel uses.
Although this might seem counter-intuitive at first, after the diagonalization of the
channel, both in the multi-user and single-user cases, we are left with orthogonal
channels. Therefore, in order to estimate orthogonal channels, sending orthogonal

training signals is sufficient.

Due to the constraint on the training duration, fewer dimensions of the individual
channels will be estimated for each user, which will result in shorter individual training
durations compared to a single-user case. However, by the conservation of energy,
the training signal power of a particular user will be larger compared to the training
signal power of the same user in a single-user environment. Therefore, although fewer
dimensions of the channel are estimated, the channel estimation error corresponding

to those estimated dimension will be smaller.

It was shown in other contexts as well that the degrees of freedom of a MAC does
not increase by increasing the number of users. For example in [48], the degrees of
freedom is limited by the number of receive antennas. In our case, it is limited by
the duration of the training phase, which itself depends on several variables including

the number of receive antennas.

Note that uf is a function of only F;, and 7T}, , both of which will be chosen to

maximize the sum-rate of the data transmission phase. The value of T}, determines
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the total number of available parallel channels for user k, and the value of P, de-
termines the number of channels that will be estimated. The parametric values of
P, and T}, will appear in the sum-rate formula. After the sum-rate maximization is

performed, the optimum P, and 7;, will be found, and this in turn, will give us the

optimum Sj through Theorem 11.

Before moving on to the next section, we will calculate the eigenvalues of the
covariance matrices of the estimated channel vector, and the channel estimation error

vector for all users. Plugging S into the covariance of the channel estimation error,

S=F |:fl,fl;[:| = (E_]_l + SST)_I, we find the eigenvectors,

S =Us (As' +As) " UL (4.72)
from where, we conclude
S = Uy, (A5 +As,) UL, (4.73)

and by plugging (4.70) into (4.73), we find the eigenvalues of the covariance of the

channel estimation error of user k, 3

S S %
- My M < Ags
A\ = = min (A}, 415, - (4.74)

5 s 5
g M > A

Next, we will calculate the eigenvalues of the covariance of the channel estimate of

user k. Using the orthogonality property of the MMSE estimation, h; and h; are
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uncorrelated [19, page 91]. We have,

&5
=
=
Il
&>
=
=
_l’_
S
=
s:—:

Now, the covariance matrix of the estimated stacked channel becomes,

E [ﬁiﬁg} 23 = UpAy UL — UspAs UL

Uy (AE - AE) Ul

2 UgAsUL

from where, we conclude

¥, = Us, Ay, UL

(4.75)

(4.76)

(4.77)
(4.78)

(4.79)

(4.80)

We can write each eigenvalue of the covariance matrix of the estimated channel of

user k as

5‘1?: = min ()‘Ez — s 0) :

(4.81)

In the next section, we will plug in the values of the channel estimation error

matrix and its covariance, the estimate of the channel and its covariance, and the

training parameters into the sum-rate formula and develop an algorithm to solve the
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sum-rate maximization problem jointly over all of the involved parameters.

4.3.2 Data Transmission Phase

The sum-rate of a multiple access channel can be derived using the stacked channel

and input matrices. We can write (4.55) as

K K
r = Z I:Ika + Z I:Ika +n (482)

k=1 k=1
= Hx +Hx +n (4.83)
where H = [ﬂl,...,flK], H = [H,,...,Hg] are ng x Kny dimensional, and X =
[x{, o ,x}{]T is Knp x 1 dimensional. Although the optimum input distribution is

not known, we achieve the following lower bound with Gaussian x [47],

Clb

sum

= I(r;x[H) = E [log ‘1 +R; +nﬂQﬂTH (4.84)

where Ry, ,, is the covariance matrix of the effective noise, Hx +n, and Q = E[xx'].
Since the inputs for different users are independent from each other, Q is a block
diagonal matrix, having Q in its diagonals with tr(Qy) < P, . As a result, we have
AR K :
HQH' =5, H,Q:H},

ct =F

sum

K
log [T+ RL S HLQuH] ’] . (4.85)
k=1
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The covariance of the effective noise can be calculated as

R = 1+ B [HxxHI| =T+ i B |HQuH]] (4.86)

k=1

From (4.31), we know that F [I:IkaICIL] = tr(Qkflk)I. Using this, the achievable

rate in (4.85) can be written as

Clb - B ZkK:1 ﬂkaﬂz@
1+ 30 tr(QuSy)

sum

I+

log (4.87)

Since our goal is to find the largest lower bound, i.e., the largest achievable sum-rate
with Gaussian signaling, the sum-rate maximization problem over the entire block

becomes

> HyQuH],

E L -
L4 e tr(QrXy)

I+

T-T,
Reym = max
(Qk+ Pty Tty )ESK
tr(Qg)<Pay, vk

log (4.88)

where S, = {(Qk,Ptk,Ttk) tr(Qr)1y + P, 1Ty, = PkT}, and the coefficient % re-
flects the amount of time that is spend during the training phase. Note that the
maximization is over the parameters of all users, where user k£ has the training pa-
rameters P, , and T}, , and the data transmission parameter Q, which can be decom-
posed into its eigenvectors, i.e., the transmit directions, and eigenvalues, i.e., powers

along the transmit directions.

While solving this optimization problem, we will first find the optimum transmit

directions of all users during the data transmission phase, which are given by the
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eigenvectors of Q. We will then focus on the joint optimization of the sum-rate over
the eigenvalues of the transmit covariance matrix of all users, the transmit powers of

the training phase of all users, and the duration of the training phase.

Transmit Directions

When the CSI at the receiver is perfect, we showed in Chapter 3 that the eigenvec-
tors of the transmit covariance matrix of each user must be equal to the eigenvectors

of the channel covariance matrix of that user, i.e., Ug, = Usy,. In other words,

-
single-user transmit directions strategy is optimum in a multi-user case as well. In

the following theorem, we show that this is also true when there is channel estimation

error at the receiver.

Theorem 12 Let 3, = UEkAEkUTZk be the spectral decomposition of the covariance
matriz of the channel of user k. Then, the optimum transmit covariance matriz Qy

of user k has the form Q = UZkAQkUTZk.

Proof: In (4.73), and (4.80), we have shown that, when 3, = ngAgkUTEk, we
have 33, = ngAgkUTEk, and X, = ngf&gkUTEk. By using (4.2), we have H, =

ZkngAlz/fU;k Inserting these into (4.34), we obtain

K g Al/2¢7t A 1/241
Reurm = max - TtE log |T + D ki ZkAEk UEkaUEkAEk Z,

(Qp.Pr, Ty, )ES T K T A
e L+ 5 o (UL, QuUs A, )

(4.89)
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K

R . K
where we used the fact that the random matrices {Zk} and {Zkng} have
k=1

k=1

the same joint distribution for zero-mean identity covariance Gaussian Z; and unitary

Us,. We may spectrally decompose the expression sandwiched between 75, and its

e

conjugate transpose in (4.89) as
Alz/sz;k QkUEkAIE/j = U—kAkU_]Tc (4.90)

Using (4.36), we have tr (UTEkangAEk> = tr (ULAiiAgkUkAk>. The optimiza-

tion problem becomes,

— 1 o LA 2
Roum = max tE' log I+ Zk:l kiNg 4

(Qp, Py, Ty, )ES T K T A—-1R
S 1+ S o (VLA A Ui

(4.91)

K

. . K
where we again used the fact that the random matrices {Zk} and {Zkng}
k=1

k=1
have the same joint distribution. Note that in the optimization in (4.91), the nu-
merator of the objective function does not involve Uy. For the denominator, us-
ing [26, Theorem 9.H.1.h, page 249], we know tr(AiiAgkAk) < tl"(ULAEiAgkUkAk),
for all unitary Uy. Therefore, we can choose Uy = I for all k£ to minimize the denom-

inator, and hence maximize the sum-rate as long as this choice is feasible. In order

to check for the feasibility, we write the trace constraint on Qy using (4.90) as

tr(Qy) = tr(Us, A5 P U AL UTAS P UL ) (4.92)

= tr(UJ A5 UpAy). (4.93)
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Again from [26, Theorem 9.H.1.h, page 249], tr(AgiAk) < tr(ULAgiUkAk) < Py,
for all unitary Uy and for all k. Therefore, we conclude that U, = I choice is feasible

for all k. Then, using Uy, =1, from (4.90), we have the desired result:

Qi = Uzk]\iiAkUzk (4.94)

with Ag, = Ag!Ay. O

Using Theorem 12, we can write the optimization problem in (4.88) as,

T-T, K snr \QAng ot
Rewm =  max ' [log |1 4+ Zd=12im1 A (4.95)
(AR Py, Ty JEPy, L+ 220 M
k=1,...,

kTLT

where AP = DG, AR, L P = {(A P T ) | (S04 AR) Ta+ PuTh, = BT,
and Zy;, which is an ng x 1 dimensional i.i.d., zero-mean, identity-covariance Gaussian

random vector, is the i** column of Zj;.

Joint Power Allocation Policy

For a MIMO-MAC system with perfect CSI at the receiver and partial CSI at the
transmitters, we propose an algorithm to find the optimum power allocation policy in
Chapter 3. However, the algorithm in Chapter 3 is not suitable to find the optimum
values of P, and T, , if directly applied to the model in this chapter. Existence of P,
and T}, violates the symmetry in Chapter 3, and changes the form of the objective

function. Therefore, in this chapter, we modify the algorithm in Chapter 3 so that
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the new algorithm finds the solutions for F;, and T}, as well as the powers along the

transmit directions.

By plugging (4.81) and (4.74) into (4.95), we get

T_T K I )\Q‘ )\E'_ SAZ,AT‘
j— max — tp log |T + D ke 1ZJ il 1% )2k Zm
(Ag:z’i’Ttk‘Ii.epk 1+ Zk 1 (szl )\kz:uk + Zz Jk-l-l )
(4.96)
Since )\gi, forv = Jp + 1,...,np does not contribute to the numerator, we should

choose )\gi =0, fori=Jy+1,...,nr. We have,

T T Jk >\Q >\ S\5 iAT~
Reym = max 'E log |1 Zk 1 2 it ANk — 1) 2ki% . (4.97)
(AkQ],:EIi,TtkI){E’Pk 1+ Zk 1 ,Udek

In (4.97), the parameters of the optimization problem are the powers of all users
ASI, Ce )\ST% along the transmit directions, the training signal powers P, of all users,
and the training durations 7, of all users. Solving for all these variables simultane-
ously seems intractable. Therefore, we propose a Gauss-Seidel type, round-robin
algorithm that solves (4.97) iteratively over the users as in Chapter 3. When updat-
ing the parameters corresponding to user k, we assume that the parameters of the
rest of the users are fixed. For an update of a given user, the optimization problem

becomes

J A oA
T T, ® 4 Do Agi@‘%i — uf)zkiZL

E
QS‘I'NgPdk

A max

(Ak 7Ptk 7Ttk)epk

] . (4.98)
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K J PR
itk ik )‘30‘5 _“LS)Zlilei

where ® = T +
1+Z{i1lﬁgpdl

,and ¢ = 1+ Zl[;k 17 Py, Note that the
optimization problem in (4.98) is now a single-user problem with fixed interference
from the other users. Therefore, we can follow arguments similar to those in the
single-user case. Since for any pair (P, ,7},) that results in J, < T3, we can find
another pair (P, Tt/k) that results in a higher rate, it is sufficient to search over those
(P, Ty, ) pairs that results in J = T};,. We can now write (4.98) as

T, ..
Zi;kl A%O‘Ez’ - Nf)zkizlii
¢+ ug Py,

I'-T,

E P +

RF = max

(AF 5Py Ty )ER,

] . (4.99)

where R, = {(Ag,ﬂk,Ttk> ‘ (Z?:Tl A?,) T+ P, T, = PT, P, > Zszl <¢ - ,\%) }7

ke

and the condition P, > Zf;ﬁ (/\% — ,\LE) guarantees that, using the pair (P, , 7}, ),
k

all 7}, channels are filled, i.e., J, = T}, . Note that the parameters that we want

to optimize (4.99) over are discrete valued T},, and continuous valued P, , and A%,

for i = 1,...,T},. Since, for every value of T} , both the coefficient in front of the

expectation, and the number of terms in the sum in the numerator of (4.99) are dif-

ferent, the form of the objective function is also different. Since T;, is discrete, and

1 <T,, < np, we can perform an exhaustive search over 7}, and solve ny reduced

optimization problems with fixed 7;, in each one. Then, we take the solution that

] |

(4.100)

results in the maximum rate, i.e.,

T, .
T -1 Pt Zz;kl Agi()‘%i - Ng)zkizlti

FE
¢ + pg Py,

RE = max max
ISTtk <nr ()\Q,Pt)G'Rthk

log
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n T,
where Ry, = {(Ag, P) | (S AR) Ta+ BTy = BT P, > 500 (é - %_z) }

g
)\

While solving for the inner maximization problem, we define fi;(P,) = 3 +u , for
t=1,...,T}, . In this case, the inner optimization problem becomes
T-T e
Remd = max 'E |log |® + > AL fri P )wiz, (4.101)

()\Q,Pt)ERthk i—1

In the optimization problem in (4.101), we have T;, + 1 optimization variables,
)\gl, ceey )\%k, and P;,. The Lagrangian for the optimization problem in (4.101) can

be written as

Ty, Ty,

T, .
“E |log |® + Y AL Pzl | | — e | | DN | Tu+ PTy, — BT

i=1

T —

(4.102)

where py, is the Lagrange multiplier, and we omitted the complementary slackness

conditions related to the positiveness of A%, and P, — Z;‘Fi’“l < - /\%) Using
Ty, i

(2.25), the KKT conditions can be written as

T, )
?dsz(Ptk)E [ZLiB_lzki] < Ty, t=1,...,T}, (4.103)
T,
O fri( P,
Z G [ZMB Zki] fg%ttk) = w1y, (4.104)
k

where B = & + ZTt’“ )\Q ka(Ptk)zmzL , and the equality of the last equation again
follows from the complementary slackness condition. Note that when the optimum

)\gi is non-zero, the corresponding inequality in (4.103) will be satisfied with equality.

152



Therefore, we pull the expectation terms from (4.103) for those equations with non-
zero \%’s, and insert them into (4.104). Since those indices with A2 = 0 do not

contribute to (4.104), we have

Ty,

Q sz &
Z (P " (4.105)

Now, we have a fixed-point equation which does not include any expectation terms.
We can use this to solve P, in terms of )xg.’s. Using the single-user results in the

previous section, we propose the following algorithm that first solves P;, (n + 1) from

T,

ki 1 ﬂk
Beofaet

then, updates A% (n + 1) using

M s Puln 4+ DIE [AB 5] (7 Bt 11y
SN () fig (P (0 + 1) B [2],B 12, T,

)\g(n +1)=
(4.107)

This algorithm finds the solution of the inner optimization problem in (4.101) in
terms of the training power P, , and the eigenvalues of the transmit covariance matrix
A2 )\thk of user k, when 7}, and the parameters of the rest of the users are fixed.
We run ny such algorithms simultaneously for user k. The solution of (4.99) can be
found by taking the one that results in the largest rate, which gives us the solution for

T}, . Now, we know the parameters )\g, P, ,T,,, that solve (4.99), when the parameters
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of the rest of the users are fixed. We then move to another user, and perform the
same inner maximization for this user keeping the parameters of the rest of the users
fixed. In this manner we iterate over the users in a round-robin fashion. Finally, this

iterative algorithm gives us the parameters of all users that solve (4.97).

As a result, we solved the joint channel estimation and resource allocation problem
in a MIMO multiple access channel with noisy channel estimation and partial CSI
available at the transmitter. For user k, through the solution for P, , we find the
solution for the allocation of available power of user k over the training and data
transmission phases. Through T3, , we find the portion of the training duration that is
allocated to user k, and through the sum of these portions T; = fo:l T3, , we find the
solution for the allocation of available time over the training and data transmission
phases. Through Theorem 12, we find the optimum transmit directions of user k,
and through )\gl, e )\%k, we find the solution for the allocation of data transmission
power of user k over these transmit directions. Finally, the optimum training signal

of user k, S, is determined by 7}, and P, through Theorem 11.

4.3.3 Numerical Results for MIMO-MAC

In a MIMO-MAC case, proving the convergence of our algorithm becomes even
harder. However, again, we observed through extensive simulations that the proposed
algorithm always converges. In Figure 4.8, we considered a system of K = 3 users

with ny = ng = 3, all having moderate power, P = 20 dB, and moderate block
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Figure 4.8: The convergence of the multi-user algorithm with ny = ng = 3, 20 dB
total average power and 7" = 10: (a) convergence of user 1; (b) convergence of user
2; (c) convergence of user 3.

length, 7' = 10. Each iteration in Figure 4.8, corresponds to solving (4.99) for one of
the users, while the parameters of the rest of the users are fixed. Although we observe
in Figure 4.7 that in the same system with a single user, estimating two dimensions
of the channel gives the highest rate, in this multi-user case, we observe in Figure 4.8

that, all users estimate only one dimension of the channel.

We observed through extensive simulations that for a large set of channel eigenval-
ues, total available power and the block length, all users estimate only one dimension
of the channel. In order to estimate a second dimension, either very large levels of

power or a long enough coherence time is needed. For example, we see in Figure
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Figure 4.9: The convergence of the multi-user algorithm with ny = ng = 3, 20 dB
total average power and 1" = 50: (a) convergence of user 1; (b) convergence of user
2; (c) convergence of user 3.

4.9 that, for a 3-user system, one of the users start estimating the second dimension,
when 7' gets large enough, i.e., when T = 50. However, when the number of users
increases, total number of channels estimated by all users also increases, since each

user has to spend its power.

4.4 Conclusions

In this chapter, we considered both the training and data transmission phases of

a transmission block, for single-user MIMO and MIMO-MAC scenarios in a block-
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fading channel where the receiver has a noisy estimate of the channel and the trans-
mitters have partial CSI in the form of covariance feedback. We analyzed the joint
optimization of the channel estimation and the data transmission parameters in both
single-user and multi-user cases. In the single-user case, we formulated the joint op-
timization problem over the eigenvalues of the transmit covariance matrix and the
estimation process parameters. We solved this problem by introducing a number
of reduced optimization problems, each of which can be solved efficiently using the
proposed algorithm. Through simulations, we observed that the algorithm converges
and it converges to the same point regardless of the initial point of the iterations.
In the multi-user case, we considered to optimize an achievable sum-rate jointly over
the training and data transmission parameters. The proposed multi-user algorithm
solves the problem iteratively over the users, while utilizing the single-user algorithm
for an update of each user. The theoretical convergence proofs of these algorithms

remain as open problems.

The results in this chapter are submitted for publication in [33], [34], [39], [41].
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Chapter 5

Conclusions

The information theoretic promise of high data rates when utilizing multiple an-
tennas in a wireless communications link motivated significant amount of research
on the design of optimum transmit strategies that can achieve those rates. However,
achievable rates depend crucially on how well the channel state is estimated at the
receiver and how much of the channel state is available at the transmitters. For most
practical systems, the assumption of having perfect channel knowledge at both the

receiver and the transmitter is unrealistic.

In this thesis we have addressed the effects of having partial CSI at the transmit-
ter side, and noisy channel estimation at the receiver side on the optimum transmit
strategies that maximize the achievable data rates in wireless MIMO communications.
The analysis in this thesis combines methods from information theory, optimization
theory, estimation theory, parallel and distributed algorithms, matrix analysis, prob-
ability, and statistics. The main contributions of this thesis can be summarized as

follows.
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Transmit Directions and Optimality of Beamforming

The use of multiple antennas at both the transmitters and the receivers in wireless
communications promises very large information rates when the perfect knowledge
of the channel is known at the receivers and the transmitters. However, in most of
the wireless communication scenarios, especially in wireless MIMO communications,
it is unrealistic to assume that the transmitter side has the perfect knowledge of the
instantaneous CSI. In such scenarios, it might be more realistic to assume that only
the receiver side can perfectly estimate the instantaneous CSI, while the transmitter
side has only a statistical knowledge of the channel. When the fading in the chan-
nel is assumed to be a Gaussian process, statistics of the channel reduce to mean
and covariance information of the channel. Since the capacity achieving input signal-
ing is Gaussian, the capacity maximization problem reduces to finding the optimum
transmit covariance matrices, i.e., the optimum transmit directions and the optimum
power allocation policies. In this case the transmit directions and the power alloca-
tions are not functions of the channel states, but they are functions of the statistics

of the channel states, that are fed by the receiver side back to the transmitter side.

This thesis provides a thorough analysis of the effects of partial and no CSI on
the capacity of a single-user and the sum-capacity of a multi-user MIMO channel.
The results show that even in a multi-user scenario, each user should maintain its
single-user transmit directions, which means that multi-user interference does not

affect the directions that the signals are transmitted. Furthermore, when the number
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of users in the system increases, beamforming becomes optimal for a greater range of
channel parameters, and finally becomes unconditionally optimal for asymptotically
large systems. Consequently, in large multi-user systems, the optimum transmit
strategies of the users get simplified, and therefore the overall complexity of large

multi-user systems may ramain in reasonable limits.

Optimum Power Allocation Policies

In a MIMO system, a transmit strategy is a combination of a transmit direction
strategy and a transmit power allocation strategy. We have shown in this thesis
that the optimal multi-user transmit direction strategies are decoupled into a set of
single-user transmit direction strategies. However, in general, this is not true for
the optimal transmit power allocation strategies. The amount of power each user
allocates in each direction depends on both the transmit directions and the power
allocations of other users. Optimum power allocation policy, in effect, determines
the number of spatial dimensions that is required to achieve the capacity, through
the number of components with non-zero power allocation. If this number is one,
beamforming is optimal. If this number is greater than one, then either vector coding

or parallel processing of scalar codes is needed.

Although having beamforming optimality conditions is extremely helpful, in a
single-user MIMO or in a MIMO-MAC with finite number of users, the channel

statistics might be such that beamforming may never be optimal. For such sce-
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narios, we proposed efficient and globally convergent algorithms in order to solve for
the optimum eigenvalues of the transmit covariance matrices in both single-user and
multi-user scenarios. These algorithms find the optimum eigenvalues of the transmit
covariance matrices, by enforcing the KK'T optimality conditions at each iteration.
We proved that the convergence points of these algorithms are unique and equal to
the optimum eigenvalue allocations. The proposed algorithms converge to this unique
point starting from any point in the space of feasible eigenvalues. With these algo-
rithms and the convergence results, the optimization of the transmit strategies for
single-user MIMO and MIMO-MAC systems with partial CSI at the transmitters, is

solved.

Noisy Channel Estimation at the Receiver

Although one can obtain very high rates with perfect CSI at the receiver, when
the channel knowledge is not perfect, achievable rates decrease significantly. This
decrease is especially pronounced for MIMO channels. Moreover, measuring the CSI
and feeding it back to the transmitter uses communication resources, which could
otherwise be used for useful information transmission. One way of measuring the
CSI is that the transmitters send known training sequences, from which the receivers
measure the channels. The receivers, then, extract the information (according to the
feedback model) to be fed back from the estimated channel, and feed it back to the
transmitters. This overall process of estimating and feeding back CSI uses up time,

bandwidth and power. In order to take this loss of resources into account, we have
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considered a block fading channel, where the block length and the available power is

divided between the training and data transmission phases.

When the CSI at the receiver is noisy, the capacity and the corresponding optimum
signalling scheme are not known. Therefore, for both the single-user and multi-user
scenarios, we first developed a lower bound to the capacity that can be achieved with
Gaussian signaling. We optimized the achievable rate of the data transmission phase
jointly over the parameters of the training and data transmission phases. We first
found the optimum training signal that minimizes the mean square error of the chan-
nel estimation process. Then, we developed an algorithm to maximize the achievable
rate. This algorithm finds the solution for the partition of the given total trans-
mitter power and the block length between the training and the data transmission
phases, and also the solution for the allocation of the data transmission power over

the antennas.

162



1]

BIBLIOGRAPHY

I. C. Abou-Faycal, M. D. Trott, and S. Shamai. The capacity of discrete-time
memoryless rayleigh-fading channels. IEEE Transactions on Information Theory,

47(4):1290-1301, May 2001.

D. P. Bertsekas and J. N. Tsitsiklis. Parallel and Distributed Computation: Nu-

merical Methods. Athena Scientific, 1997.

H. Boche and E. Jorswieck. On the optimality range of beamforming for MIMO
systems with covariance feedback. [IEICE Trans. Commun., E85-A(11):2521—

2528, November 2002.

C. Chuah, D. N. C. Tse, J. M. Kahn, and R. A. Valenzuela. Capacity scal-
ing in MIMO wireless systems under correlated fading. IEEE Transactions on

Information Theory, 48(3):637-650, March 2002.

G. J. Foschini and M. J Gans. On limits of wireless communication in a fading
environment when using multiple antennas. Wireless Personal Communications,

6:311-335, 1998.

A. Goldsmith, S. A. Jafar, N. Jindal, and S. Vishwanath. Capacity limits of
MIMO channels. IEEE Journal on Selected Areas in Communications, 21(5),

June 2003.

163



[7]

[11]

[13]

A. J. Goldsmith and P. P. Varaiya. Capacity of fading channels with channel
side information. IEEE Transactions on Information Theory, 43(6):1986-1992,

November 1997.

S. V. Hanly and D. N. C. Tse. Resource pooling and effective bandwidths in
CDMA networks with multiuser receivers and spatial diversity. IFEE Transac-

tions on Information Theory, 47(4):1328-1351, May 2001.

B. Hassibi and B. M. Hochwald. How much training is needed in multiple-antenna
wireless links? IEEE Transactions on Information Theory, 49(4):951-963, April

2003.

B. M. Hochwald, T. L. Marzetta, and V. Tarokh. Multiple-antenna channel hard-
ening and its implications for rate feedback and scheduling. IEFEE Transactions

on Information Theory, 50(9):1893-1909, September 2004.

D. Hoesli, Y. Kim, and A. Lapidoth. Monotonicity results for coherent MIMO
Ricean channels. IEEE Transactions on Information Theory, 51(12):4334-4339,

December 2005.

R. A. Horn and C. R. Johnson. Matriz Analysis. Cambridge University Press,

1985.

D. Hésli and A. Lapidoth. The capacity of a MIMO Ricean channel is monotonic
in the singular values of the mean. In 5" International ITG Conference on Source

and Channel Coding, January 2004.

164



[14]

[15]

[16]

[18]

[19]

[20]

S. A. Jafar and A. Goldsmith. Transmitter optimization and optimality of beam-
forming for multiple antenna systems. IEEE Transactions on Wireless Commu-

nications, 3(4):1165-1175, July 2004.

W.C. Jakes, editor. Microwave Mobile Communications. Wiley, 1974.

N. Jindal. MIMO broadcast channels with finite-rate feedback. IEEE Transac-

tions on Information Theory, 52(11):5045-5060, November 2006.

E. Jorswieck and H. Boche. Optimal transmission with imperfect channel state
information at the transmit antenna array. Wireless Personal Communications,

27(1):33-56, 2003.

E. Jorswieck and H. Boche. Channel capacity and capacity-range of beamforming
in MIMO wireless systems under correlated fading with covariance feedback.
IEEE Transactions on Wireless Communications, 3(5):1543-1553, September

2004.

E. W. Kamen and J. Su. Introduction to Optimal Estimation. Springer, 1999.

T. E. Klein and R. G. Gallager. Power control for the additive white Gaussian

noise channel under channel estimation errors. In ISIT, June 2001.

R. Knopp and P. A. Humblet. Information capacity and power control in single-
cell multiuser communications. In IEEE International Conference on Commu-

nications, June 1995.

165



[22]

23]

[24]

[25]

[26]

28]

[29]

J. H. Kotecha and A. M. Sayeed. Transmit signal design for optimal estima-
tion of correlated MIMO channels. IEEE Transactions on Information Theory,

49(10):2562-2579, October 2003.

A. Lozano, F. R. Farrokhi, and R. A Valenzuela. Asymptotically optimal open-
loop space-time architecture adaptive to scattering conditions. In Proceedings of

Vehicular Technology Conference, Spring 2001.

S. C. Malik and S. Arora. Mathematical Analysis. Wiley, 1992.

A. Mantravadi, V. V. Veeravalli, and H. Viswanathan. Spectral efficiency of
MIMO multiaccess systems with single-user decoding. IEEFE Journal on Selected

Areas in Communication, 21(3):382-394, April 2003.

A. W. Marshall and I. Olkin. Inequalities: Theory of Majorization and Its Ap-

plications. New York:Academic, 1979.

T. L. Marzetta and B. M. Hochwald. Capacity of a mobile multiple-antenna
communication link in Rayleigh flat fading. IFEE Transactions on Information

Theory, 45(1):139-157, January 1999.

M. Médard. The effect upon channel capacity in wireless communications of per-
fect and imperfect knowledge of the channel. IEEE Transactions on Information

Theory, 46(3):933-946, May 2000.

K. K. Mukkavilli, A. Sabharwal, E. Erkip, and B. Aazhang. On beamforming
with finite rate feedback in multiple-antenna systems. [FEE Transactions on
Information Theory, 49(10):2562-2579, October 2003.

166



[30] W. Rhee and J. M. Cioffi. On the capacity of multiuser wireless channels with
multiple antennas. I[EEE Transactions on Information Theory, 49(10):2580—

2595, October 2003.

[31] W. Rhee, W. Yu, and J. M. Cioffi. The optimality of beamforming in uplink
multiuser wireless systems. [EEE Transactions on Wireless Communications,

3(1):86-96, January 2004.

[32] R. J. Serfling. Approximation Theorems of Mathematical Statistics. Wiley, 1980.

[33] A. Soysal and S. Ulukus. Joint channel estimation and resource allocation for
MIMO systems—Part I: Single-user analysis. IEEFE Transactions on Wireless

Communications. Submitted.

[34] A. Soysal and S. Ulukus. Joint channel estimation and resource allocation for
MIMO systems—Part II: Multi-user and numerical analysis. IEEE Transactions

on Wireless Communications. Submitted.

[35] A. Soysal and S. Ulukus. Asymptotic optimality of beamforming in multi-user
MIMO-MAC with no or partial CSI at the transmitters. In Vehicular Technology

Conference, Stockholm, Sweden, May 2005.

[36] A. Soysal and S. Ulukus. Transmit directions and optimality of beamforming in
MIMO-MAC with partial CSI at the transmitters. In Conference on Information

Sciences and Systems, Baltimore, MD, March 2005.

167



[37]

[39]

[41]

[42]

A. Soysal and S. Ulukus. Optimum power allocation in fading MIMO multiple
access channels with partial CSI at the transmitters. In Asilomar Conference on

Signals, Systems, and Computers, Pacific Grove, CA, October 2006.

A. Soysal and S. Ulukus. Optimum power allocation for single-user MIMO and
multi-user MIMO-MAC with partial CSI. [EEE Journal on Selected Areas in

Communications, 25(7):1402-1412, September 2007.

A. Soysal and S. Ulukus. MIMO multiple access channels with noisy channel

estimation and partial CSI feedback. In IEEE Globecom, 2008. Submitted.

A. Soysal and S. Ulukus. Optimality of beamforming in fading MIMO multiple

access channels. IEEE Transactions on Communications, 2008. Under review.

A. Soysal and S. Ulukus. Optimizing the rate of a correlated MIMO link jointly
over channel estimation and data transmission parameters. In Conference on

Information Sciences and Systems, 2008.

I. E. Telatar. Capacity of multi-antenna Gaussian channels. European Transac-

tions on Telecommunication, 10(6):585-596, November 1999.

D. N. C. Tse and S. V. Hanly. Multiaccess fading channels-part I: Polymatroid
structure, optimal resource allocation and throughput capacities. IEEE Trans-

actions on Information Theory, 44(7):2796-2815, November 1998.

A. M. Tulino, A. Lozano, and S. Verdi. Power allocation in multi-antenna
communication with statistical channel information at the transmitter. In IEEFE
Int. Symp. on PIMRC, Barcelona, Spain, September 2004.

168



[45]

[46]

[47]

[48]

A. M. Tulino, A. Lozano, and S. Verdu. Capacity-achieving input covariance for
single-user multi-antenna channels. IFEE Transactions on Wireless Communi-

cations, 5(3):662-671, March 2006.

E. Visotsky and U. Madhow. Space-time transmit precoding with imperfect feed-
back. IEEE Transactions on Information Theory, 47(6):2632-2639, September

2001.

T. Yoo and A. Goldsmith. Capacity and power allocation for fading MIMO chan-
nels with channel estimation error. IEEE Transactions on Information Theory,

52(5):2203-2214, May 2006.

W. Yu and W. Rhee. Degrees of freedom in wireless multiuser spatial multi-

plex systems with multiple antennas. IFEE Transactions on Communications,

54(10):1747-1753, October 2006.

W. Yu, W. Rhee, S. Boyd, and J. M. Cioffi. Iterative water-filling for Gaussian
vector multiple access channels. [EEE Transactions on Information Theory,

50(1):145-151, January 2004.

W. Yu, W. Rhee, and J.M. Cioffi. Optimal power control in multiple access
fading channels with multiple antennas. In IEEE International Conference on

Communications, pages 575579, 2001.

L. Zheng and D. N. C. Tse. Packing spheres in the Grassmann manifold: A geo-
metric approach to the noncoherent multi-antenna channel. IEFEE Transactions

on Information Theory, 48(2):359-383, February 2002.

169



