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ABSTRACT

Channel estimation for multiuser doubly-selective channels is con-
sidered using superimposed training. The time-varying channel is
assumed to be described by a discrete prolate spheroidal basis expan-
sion model (DPS-BEM). A user-specific periodic training sequence
is arithmetically added (superimposed) at a low power to each user’s
information sequence at the transmitter before modulation and trans-
mission. A two step approach is adopted where in the first step we
estimate the channel using only the first-order statistics of the obser-
vations. Using the estimated channel from the first step, a Viterbi
detector is used to estimate the information sequence. In the second
step a deterministic maximum likelihood (DML) approach is used
to iteratively estimate the multiuser channel and the information se-
quences sequentially.

Index Terms— Doubly-selective channels, channel estimation,
basis expansion models, multiuser channels

1. INTRODUCTION

Consider a doubly-selective (time- and frequency-selective) multiuser
finite impulse response (FIR) linear channel with K inputs (users)
and IV outputs, resulting in a multiple-input multiple-output (MIMO)
formulation. Let {sx(n)} denote the k-th user’s transmitted symbols
which is input to the MIMO channel with the k-th user’s discrete-
time impulse response {hy (n;{)}. Then the symbol-rate, N-column
channel output vector (resulting from NV receive antennas, e.g.) is

given by
K L

x(n) =Y > hi(n;)s(n —1). Q)
k=11=0
A parsimonious representation of time-varying channels is provided
by basis expansion models (BEM) where one assumes

Q
hy (n;0) =Y b (1) ug (n) )

q=1

where ug (-) is the g-th basis function, and hy (1)’s are fixed over
the data block. In the complex exponential basis expansion model
(CE-BEM) [4], for a data block length of 7" symbols with symbol in-
terval T sec., one chooses ug (n) = €7“4", wy 1= 27 [q — %] /T,
L = [7q/Ts], and Q := 2[fqTTs] + 1 when the underlying
continuous-time channel has a delay spread of 74 sec. and Doppler
spread of f; Hz. In discrete prolate spheroidal BEM (DPS-BEM),
the i-th DPS vector w; := [u; (0), -+ ,u; (T — 1)]T (called Slepian
sequence in [9], which is time-windowed DPS sequence) is the i-
th eigenvector of a matrix C [8]: Cu; = \;u;, where [C}n,m =

sinRr(n—m)faTs] jo the (n,m)-thentryof Cand \y > Ay > -+ >

[r(n—m)] =
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Ar are the eigenvalues of C. The DPS sequences uq(n) are or-
thonormal over the finite time interval [0, T — 1].

The rectangular window of the truncated DFT-based CE-BEM
model introduces spectral leakage [7], [9]. The energy at each indi-
vidual frequency leaks to the full frequency range, resulting in sig-
nificant amplitude and phase distortion at the beginning and the end
of the data block [9]. DPS sequences are a good alternative as a ba-
sis set to approximate bandlimited channels alleviating the spectral
leakage of CE-BEM [9]. In this case one takes Q = [2f4TsT] + 1
[9].

The noisy measurement of x(n) is given by
y(n) =x(n) + v(n). ©)

Our objective is to recover { sy (n)} given noisy {y (n)}. In several
approaches this requires knowledge of the channel impulse response.
Recently superimposed training based approaches have been inves-
tigated where for the k-th user, one takes

sk (n) = bk (n) +ck (n), 4)

where {ci (n)} is a training (pilot) sequence added (superimposed)
at a low power to the information sequence {by, (n)} at the transmit-
ter before modulation and transmission. There is no loss in data
transmission rate, unlike the conventional time-multiplexed train-
ing. Time-invariant multiuser channel estimation using superim-
posed training can be found in [5] and [1]. CE-BEM-based doubly-
selective multiuser channel estimation using superimposed training
can be found in [6]. DPS-BEM-based single-user channel estimation
has recently been reported in [2]. Ref. [9] is the first to use DPS-
BEM for doubly-selective channel estimation using time-multiplexed
training.

Objectives and Contributions: We first extend the first-order
statistics-based approach of [2] to multiuser systems, where the in-
formation sequences from all users act as interference in channel es-
timation. We then further extend it to an iterative deterministic max-
imum likelihood (DML) approach. In subsequent iterations, the esti-
mate of the information sequences are exploited to enhance channel
estimation, and thus information sequence detection. The DML ap-
proach has been used before in [5] and [6] also for time-invariant and
CE-BEM-based doubly-selective multiuser channels, respectively.

Notation: Superscripts H, * and 7' denote the complex con-
jugate transpose, complex conjugation, and transpose operations, re-
spectively. 6 (-) is the Kronecker delta function and Iy is the N x N
identity matrix. The symbol ® denotes the Kronecker product.

2. FIRST ORDER STATISTICS-BASED ESTIMATOR

In this section we extend the first-order statistics-based approach us-
ing DPS-BEM of [2] to doubly-selective multiuser systems. The
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main idea is to pick user-specific training sequences so that the prob-
lem of channel estimation is decoupled across various users — this
allows us to use the single user superimposed training-based ap-
proach outlined in [2]. Our approach is to assign distinct cycle fre-
quencies of the periodic training sequences to distinct users. Sup-
pose that for every user k, {cx(n)} is periodic with period P = PK
where P is a positive integer. Then, in general

P—1
ck(n) = Z Cor i€ CTT I
m/=0
where ¢, == P77 e (n)e —@mm!/P)n - pick {cx(n)} so
that only P coefficients (out of total P) ¢,,/s, associated with P
distinct frequencies, are nonzeros. For instance, we may choose

o

—1
ck(n) = Chage€? T,

0

Qmpk :=2n(Km+k—1)/P, (5)

3
Il

for suitably chosen ¢, # 0 Vm, k. One specific choice may be
found in [5]. [One may take c,,,;, = ), for k > 2 and Vm.]
We now state our model assumptions:

(H1) The time-varying channel {hy(n;[)} satisfies (2) using the
DPS-BEM representation. Also N > 1.

(H2) The information sequences {bx(n)} are zero-mean, finite-
alphabet, i.i.d. with E{| bx(n)|*} = o3, and mutually in-
dependent for k = 1,2,--- | K.

(H3) The measurement noise {v(n)} in (3) is possibly nonzero-
mean (E{v(n)} = m), white complex Gaussian, uncorre-
lated with {bx(n)}, with E{[v(n+7) —m][v(n) —m]7} =
02In (7). The mean vector m is unknown.

(H4) The superimposed training sequences ci(n) = cx(n + mP)
Vm, n are non-random per10d1c sequences with period P and
average power o>, = Z" 0 lex ()] /P, satlsfymg %)
such that ¢, # 0Vm, k, and P is an integer with P = PK.

Using (1)-(5) we have (here channel is non-random)

K P-1 Q L

Bym} =2 2 3|2 har(leme

k=1m=0q=1 LI=0

=gk
X ug (n) €M™ £ m, Vn. (6)
It then follows that

K P-1 Q
y(m) = > dugrug (n) €™ " + m + e (n)
k=1m=0q=1
where {e (n)} is a zero-mean random sequence. Define the cost
function J = "7~ |le (n)]|*. Choose dyqx’s and m to minimize
J. Then we must have

oJ oJ
= = 7
adfnqk ~ 07 8m* m=rn 07 ( )
dpgk=dmqk -

which leads to

K Q P-1

Z Z Z Elm/q/k/ l:Z:O uy (n)u

k'=1q'=1m’=0

+m i: Ug (n) e /O™ = Z y (n)uq(n)e

n=0 n=0

n) ej(am/k/ —ozmk)n:|

—JUmn

®)

The time-limited DPS sequences are windowed (using rectangular
windows) versions of infinite DPS sequences that are exactly band-
limited to [— faTs, faTs] [8],[9]. Therefore, taking the time-limited
DPS sequences as approximately band-limited to [— faT%s, fa7s], for
faTs < 1/P and T either a multiple of P or “large”, we have

e TIUmE™ 0 Yok # 0, )

Uq (n '(am/k/famk)n

Xt
%

m(S(kfk)(S(m/fm)é(q/fq). (10)

Since amp = 0 only happens when m = 0 and k = 1, then for
ami 7 0, using (8)-(10), an estimate d,qx 0f dimgr, follows as [2]

T .
Z n)ug (n) e I4mem 1n

where omission of o, = 0 allows us to decouple estimation of
dpmgr’s and m. It is easily seen from (6) and (11) that E{Elmqk} =
dpgk. Since m is unknown, we omit the term m = 0 from further
discussion.
For1<m<P-1,1<k<K,and0 <1< L, we define

T
Dok = [ i dek ] ’ (12)
H
Hy; = [ hﬁ(l) hgk(l) ]
1 efjo‘lk s eijqu
1 e—jagk ce. 67ja2kL
Vi = |. . . : '
1 e 9%E-1x e TPkt
Ci := (diag {c’lk,... 7c’(1571)1€}V1€> ® Ing,
He=[ B - =T,
H H "
Dy = [ Dy o Doy ] ' >

By the definition of d.qk in (6), we have
CiHy = Dy.

Since aumy’s are distinct and ¢}, # 0Ym, k, (m # 0), rank (Cx) =
NQ(L + 1) if P > L + 2; hence, we can determine hgk(1)’s
uniquely. Define Dmk as in (12) with dp,qk replaced with quk
and define Dy, as in (13) with D, replaced with D,k Then the
estimate of H, is given by

Hy = (CFCr) " CE Dy (14)

Denote the corresponding estimate of h,x (1) as hyy(1). Following
(2), the estimate of the time-varying channel is given by

Q
he(nil) = 3 e (b ().

q=1

Performance Analysis: We assume that the channel satisfies

the following assumption:
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(H5) The time-varying channels {hy (n;l)} are zero-mean, com-
plex Gaussian with E {hx (n;0) hf (n;1)} = o3Iy, and
mutually independent for distinct I’s and different users.

If the true channel follows (2), the mean square error (MSE) in chan-
nel estimation for user £ can be shown to be given by

T-1

MSEy, := ;;lzj;E{Hhk (n; 1) — By (n; Z)HQ}

K
(L+1)Y oo + oo | NQT™

k=1

tr {Vf (diag{|c'1k|2,

3. ITERATIVE DETERMINISTIC MAXIMUM
LIKELIHOOD (DML) APPROACH

s)

Since the training and information sequences pass through an identi-
cal channel, this fact can be exploited to enhance the channel estima-
tion performance. We now consider joint channel and information
sequence estimation performance via an iterative DML approach as-
suming that the noise v (n) is complex Gaussian.

We define the following
Yi=[y"(T-1) y ()"
s=[s1(T—1),-- ,s6(T —1),51(T —2), - sx(0)]"
Y= [ ut (n) In ug (n)In ] ,

S1(T — 1)21“_1 Sl(T — L — 1)2'1“_1
81(T — Z)ET_Q Sl(T — L - Q)ET_Q
T(s):= . .
Sl(L)EL 81(0)21,
SK(T — L — 1)27“71
sk(T— L —2)Sr_»
sk (0)XL
= [ HT - HE T
V=[v'(T-1) vT(w) 1"
where v(n) := v(n)—m. By(l) (3), we then have the linear model
Y=T()H+V+M (16)
where M := [m”, ..., m"] " If we further define
hy (T'— 1;0) he (T - 1;0)
F(H) =
hi(L;0)
hg (T -1, L)
hy (L; L) hg (L; L)

)}

we obtain another linear model as
Y = F(H)s +V + M. (17

We consider the joint estimation
{F8m} =arg min Y - T (s)H-M|>. ()
,S,m

Under a white Gaussian noise assumption, the nonlinear least-squares
optimization (18) yields the DML parameter estimator. Using (16)
and (17), we have a separable nonlinear least-squares problem that
can be solved sequentially as follows. At iteration j, with an ini-
tial guess of the channel HY), and the mean m®, the algorithm
estimates the input sequence s') and the channel U+ and mean
mY+D for the next iteration by

) :argrsneigHYf}'(H(j)) s—M|[° (19)
HOTD :argm7_ithY—T(s(j)>H—M(j)H2, (20)

. . . 2
mU+Y :argminHY—T(s(])> H(J+1)—MH 21)

where S is the (discrete) domain of s. The optimizations in (20) and
(21) are linear least-squares problems having the solutions

T—L
MU —
Fr X e

Ry _ gt <S(j)> [Y _ M(a’)] ) 22)

whereas the optimization in (19) can be achieved by using the (vec-
tor) Viterbi algorithm. Since the above iterative procedure involving
(19)-(21) decreases the cost at every iteration, one achieves a lo-
cal minimum of the nonlinear least-squares cost (local maximum of
DML function).

4. SIMULATION EXAMPLE

=SSR s (n Z)}

k=1 1=0

We conclude with a simulation example dealing with a two-transmitter
and two-receiver scenario (K = N = 2). We assume both users
have the same transmitted power in training and information parts.
Considering a random frequency-selective Rayleigh fading channel,
we took L = 2 in (1) with hy, (n; 1) satisfying Jakes’ model for each
tap with mutually independent and identically distributed taps with
unit variance. We consider a system with carrier frequency of 2GHz,
data rate of 40kBd (kilo-Bauds), therefore, T's = 25 x 10~ %sec., and
Doppler spread fq = 50 or 100 Hz. We emphasize that the DPS-
BEM is used only for processing at the receiver; the random channels
are generated by Jakes’ model, not the DPS-BEM in (2). The addi-
tive noise was zero-mean complex white Gaussian (m = 0). The
(receiver) SNR refers to the energy per bit per user over one-sided
noise spectral density with both information and superimposed train-
ing sequence counting toward the bit energy. Information sequences
as well as superimposed training sequences were BPSK (binary). We
took P = 7 and P = 14 in (H4). The training sequence for the first
user (before scaling by o.1) is

{er(n)Inlo = {1, -1,

(arepetition of an m-sequence of period P=7),andc, (n) satisfies
(5) with ¢}, = ch,1. The average transmitted power g2, in c(n)
was 0.3 of the power in bi(n), leading to a training-to-information
power ratio (TIR) of 0.3.

-1,1,1,1,-1,1,-1,—1,1,1,1, -1},
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K=2, N=2, T=420, TIR=0.3, 500 runs.

-e .fd=50Hz: SI-CE, step 1

- .fd=50Hz: SI-CE: 3rd iter.
- v-f=50Hz: TM-CE
—eo—f=50Hz: SI-DPS: step 1
+fd=50Hz: SI-DPS: 3rd iter.
—v—f=50Hz: TM-DPS

- e -f,=100Hz: SI-CE, step 1
-6 .fd=100Hz: SI-CE: 3rd iter.
-v-f=100Hz: TM-CE

—o—f =100Hz: SI-DPS: step 1
-0 fd=100Hz: SI-DPS: 3rd iter.
-v- fd=100Hz: TM-DPS

Bit Error Rate

0 25 30
SNR (dB)

Fig. 1. BER vs SNR. SI-CE: CE-BEM-based superimposed train-
ing; SI-DPS: DPS-BEM-based superimposed training; TM-CE: CE-
BEM-based time-multiplexed training;, TM-DPS: DPS-BEM-based
time-multiplexed training; step 1: first-order statistics-based ap-
proach; 3rd iter.: 3rd iteration of the DML approach.

The results for a data block length of 7" = 420 bits are shown
in Figs. 1 and 2, for BER and normalized channel MSE (NCMSE)
respectively. The NCMSE is defined as

(M) S ST

. X 2
B (30) = B (s
i1=1k=1n=01=0

NCMSE =

where h,(:') (n;1) is the true channel and ﬁ,&w (n;1) is the estimated
channel at the ¢-th run, among the total M, runs. The correspond-
ing detection results are based on the Viterbi algorithm utilizing the
estimated channel. The iterations follow our DML approach in Sec.
3. For fg = 50 and 100 Hz, we choose the number of basis func-
tions Q = 3 and 5 for CE-BEM, and () = 3 and 4 for DPS-BEM,
respectively.

For comparison, we consider a CE- or DPS-BEM-based peri-
odically placed time-multiplexed training with zero-padding, fol-
lowing the design of [3]. We took a training block of length of
(K +1) L + K = 8 bits with the first user’s training sequence as

{0, 0,v/5,0,0,0,0, 0}, (b= (L +1)(c% + 02)), and the second

user’s training is taken as {0, 0,0,0,0,vb,0, 0}. A data block of

27 bits is inserted between two such training blocks to form a frame
of length 35 bits. Such a frame is repeated over a record length of
420 bits. Thus, we have a training-to-information bit power ratio of
about 0.3, the same as the TIR for superimposed training.

As noted in [9], DPS-BEM efficiently reduces the spectral leak-
age induced by CE-BEM leading to a much smaller modeling error
— BER and NCMSE curves both exhibit this advantage. It is also
seen that the DML algorithm, whether CE- or DPS-BEM-based, sig-
nificantly reduces the interference from the information sequence,
which is induced by its first step, the first-order statistics-based ap-
proach. The BER performance after several DML iterations is com-
petitive with the optimal time-multiplexed training without incur-
ring the 30% training overhead penalty. For the first-order statistics-
based estimator, we also plotted the theoretical channel MSE in Fig.

K=2, N=2, T=420, TIR=0.3, 500 runs.

- o -f =50Hz: SI-CE, step 1

ol * .fd=50Hz: SI-CE: 3rd iter.

- v-f,=50Hz: TM-CE
—o—fd=50Hz: SI-DPS: step 1
LA fd=50Hz: SI-DPS: analytical
+fd=50Hz: SI-DPS: 3rd iter.
—v—f,=50Hz: TM-DPS

-e -fd=100Hz: SI-CE, step 1

- ¢ -f,;=100Hz: SI-CE: 3rd iter.

- v -f,;=100Hz: TM-CE
—o—f,=100Hz: SI-DPS: step 1
LA fd=100Hz: SI-DPS: analytical
_o.‘fd=100Hz: SI-DPS: 3rd iter.
-v--f,;=100Hz: TM-DPS

Normalized Channel MSE (dB)

5 10 15 20 25 30
SNR (dB)

Fig. 2. Normalized channel MSE vs SNR. SI-CE: CE-BEM-based
superimposed training; SI-DPS: DPS-BEM-based superimposed
training; TM-CE: CE-BEM-based time-multiplexed training; TM-
DPS: DPS-BEM-based time-multiplexed training; step 1: first-order
statistics-based approach; 3rd iter.: 3rd iteration of the DML ap-
proach.

2. The theoretical expression and simulation-based MSE agree quite
well verifying that the modeling error of DPS-BEM and the approx-
imation error in (10) are rather small.

5. REFERENCES

[1] M. Ghogho, D. McLernon, E. Alamdea-Hernandez and A.
Swami, “SISO and MIMO channel estimation and symbol detec-
tion using data-dependent superimposed training,” in Proc. 2005
IEEE ICASSP, vol. 111, pp. 461-464, Philadelphia, PA, March
2005.

[2] S. He and J.K. Tugnait, “Doubly-selective channel estimation
using superimposed training and discrete prolate spheroidal basis
models,” in Proc. 2006 IEEE GLOBECOM, San Francisco, CA,
Nov. 2006.

[3] X.Ma, G.B. Giannakis and S. Ohno, “Optimal training for block
transmissions over doubly-selective fading channels” [EFEE
Trans. Signal Processing, vol. 51, pp. 1351-1366, May 2003.

[4] X.Ma and G.B. Giannakis, “Maximum-diversity transmissions
over doubly-selective wireless channels” IEEE Trans. Inform.
Theory, vol. 49, pp. 1832-1840, July 2003.

[5] X. Meng and J.K. Tugnait, “MIMO channel estimation using
superimposed training,” in Proc. 2004 IEEE ICC, pp. 2663-2667,
Paris, France, June 2004.

[6] X. Meng and J.K. Tugnait, “Doubly-selective MIMO channel
estimation using superimposed training,” in Proc. 2004 3rd IEEE
Sensor Array & Multichannel Signal Proc. Workshop, pp. 407-
411, Barcelona, Spain, July 2004.

[7] J.G. Proakis and D.G. Manolaks, Digital Signal Processing, 3rd
Ed., Englewood Cliffs, NJ: Prentice-Hall, 1996.

[8] D. Slepian, “Prolate spheroidal wave functions, Fourier analysis,
and uncertainty - V: The discrete case,” Bell Syst. Tech. J., vol. 57,
pp. 1371-1430, May-June 1978.

[9] T. Zemen and C.F. Mecklenbrauker, “Time-variant channel esti-
mation using discrete prolate spheroidal sequences,” IEEE Trans.
Signal Processing, vol. 53, pp. 3597-3607, Sept. 2005.

IT - 864



