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ABSTRACT

An adaptive channel estimation scheme, exploiting the over-
sampled complex exponential basis expansion model (CE-
BEM), is presented for doubly-selective channels where we
track the BEM coefficients. We extend/modify the subblock-
wise tracking method using time-multiplexed (TM) training
recently proposed by [1]. Two finite-memory recursive least-
squares (RLS) algorithms, including the exponentially-weigh-
ted and the sliding-window RLS algorithms, are respectively
applied to track the channel BEM coefficients. Simulation ex-
amples illustrate the superior performance of our scheme to
the conventional block-wise channel estimator, and demon-
strate its improvement on our previous work in [1].

Index Terms— Doubly-selective channels, adaptive chan-
nel estimation, basis expansion models, recursive least-squares

1. INTRODUCTION

Due to multipath propagation and Doppler spread, wireless
channels are characterized by frequency- and time-selectivity.
Accurate modeling of time-variations of the channel plays a
crucial role for estimation and tracking purposes. Among
various models for channel time-variations, basis expansion
models (BEM) depict evolutions of the channel over a period
(block) of time, in which the time-varying channel taps are
expressed as superpositions of time-varying basis functions
in modeling Doppler effects, weighted by time-invariant co-
efficients [2].

In [1], a subblock-wise tracking approach was proposed
for doubly-selective channels using time-multiplexed (TM)
training. It exploits the complex exponential BEM (CE-BEM)
for the overall channel variations of each (overlapping) block,
and a first-order autoregressive (AR) model to describe the
evolutions of the BEM coefficients. Since the time-varying
nature of the channel can be well captured in the CE-BEM
by (known) Fourier basis functions, the time-variations of
the (unknown) BEM coefficients are likely much slower than
those of the channel, and thus more convenient to track in fast-
fading environments [1]. The slow-varying BEM coefficients
are updated via Kalman filtering at each training session; dur-
ing information sessions, channel estimates are generated by
the CE-BEM using the estimated BEM coefficients [1]. This
approach achieves better performance in fast-fading environ-
ments, than using conventional symbol-wise AR models or
block-wise BEM representations [1].
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The approach in [1], however, assumes that each BEM
coefficient follows a first-order AR process, which is not nec-
essarily true for a real-world channel, and possibly incurs
modeling error in estimation. In this paper, we seek an adap-
tive channel estimation scheme with no a priori models for
BEM coefficients. Two adaptive filtering algorithms with fi-
nite memory are considered for subblock-wise channel track-
ing: the exponentially-weighted recursive least-squares (RLS)
algorithm and the sliding-window RLS algorithm.

Decision-directed channel tracking using a polynomial
BEM has been investigated in [3], where the BEM coeffi-
cients are updated every block via the recursive least-squares
(RLS) algorithm within a sliding window. Decision-directed
channel estimation using Kalman filtering and polynomial or
CE-BEM for OFDM systems has been explored in [4, 5]. All
these contributions consider block-by-block updating unlike
our contribution where we exploit subblock-wise updating.
The distinction is as follows. Several subblocks comprise one
block. For parameter identifiability one needs the number of
subblocks at least as large as the number of basis functions
used for channel modeling.

Notations: Superscripts *, T, and H denote the complex
conjugation, transpose, and complex conjugate transpose re-
spectively. I is the N x N identity matrix, and 0, is the
M-column null vector. We use [-] for integer ceiling and
|-| for integer floor. The symbol E {-} denotes expectation,
and ® denotes the Kronecker product. ¢ () is the Kronecker
delta, i.e., § (1) = 1 for 7 = 0, and ¢ (7) = 0 otherwise.

2. SYSTEM MODEL

Consider a single-input multi-output (SIMO), frequency- and
time-selective, finite impulse response (FIR) linear channel
with NV outputs. Let {s (n)} denote a scalar sequence that is
input to the (L + 1)-tap channel with discrete-time response
{h (n;1)} (N-column vector channel response at time n to a
unit input at time n — [). Then the symbol-rate noisy channel
output is given by (n =0, 1,...)

L

y(n):Zh(n;l)s(n—l)+v(n)

=0

(M

where v (n) is white complex Gaussian noise, with zero mean
and autocorrelation E{v (n + 7) v (n)} = o2Ixd (7). In
TM training schemes, s (n) can be either a training or an in-
formation symbol.
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In CE-BEM [2, 6], over the k-th block consisting of an
observation window of Tz symbols, the channel is repre-
sentedas(n=(k— 1)1, (k—1)Tp+1,...,kTp —1and

l=0,1,...,L)
Q .
h(TL, l) _ Zh((]l)ejquv (2)
qg=1
where one chooses (¢ = 1,2,...,Q and K > 1 is an integer)
T:=KTp, QZ=2[fTTs]+1, 3)
27
wei=mle—(@+1)/2, L=n/T], &

Tq and f, are respectively the delay spread and the Doppler
spread, and 75 is the symbol duration. The BEM coefficients

hgl) ’s remain invariant during this block, but are allowed to
change at the next block; the Fourier basis functions {ej qu}
are common for every block. Treating the basis functions as
known, estimation of a time-varying process is reduced to es-
timating the invariant coefficients over a block of 7’5 symbols.

The BEM period is T = KTp, whereas the block size
is Tp symbols. If K > 2, the Doppler spectrum is over-
sampled (therefore (2) is called an over-sampled CE-BEM)
[6], compared with the critically-sampled case correspond-
ing to K = 1[2]. For K = 1, the rectangular window of
this truncated discrete Fourier transform (DFT)-based model
introduces spectral leakage, resulting in significant amplitude
and phase distortion at the beginning and the end of the obser-
vation window [7]. To mitigate this leakage, the over-sampled
CE-BEM with K = 2 or 3 has been explored in [6].

We employ the TM training scheme of [2], which is opti-
mal for channels following critically-sampled CE-BEM rep-
resentations, in our subblock tracking approach. In [2], each
transmitted block consisting of T’ symbols is segmented into
P subblocks of my := Tp/P symbols each. Every sub-
block consists of an information session of m,4 symbols to-
gether with a succeeding training session of 21, 4+ 1 symbols
(mp = mgq+2L+1). The training session contains an impulse
guarded by zeros (silent periods), which has the structure

cpi=[0f 7 of]", y>o0. 5)
Note that training impulses only occur at time n,, := pmy +
mq+L,(p=0,1,---). By (1)attime n,+I,(l = 0,1,--- , L),
the received signal is given by

y(np+1) =~h(n, + ;1) +v(n,+1). 6)

3. SUBBLOCK-WISE RLS TRACKING

Consider two overlapping blocks (each of 15 symbols) that
differ by just one subblock: the “past” block beginning at time
np and the “present” block beginning at time ng + my. Since
the two blocks overlap so significantly, one would expect the
BEM coefficients to vary only a little from the past block to
the present overlapping one. As in [1], we propose to track
the BEM coefficients (rather than the channel taps) subblock
by subblock for their variations.
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Stack the BEM coefficients in (2) into vectors

h® .— [hng BT . h“)T}T, %)

Q
h:=[hOT HOT h(L)T}T (8)

of size NQ and M := NQ (L + 1) respectively. The coeffi-

cient vectors of the p-th subblock will be denoted by hgl) (p),
h® (p) and h (p). Defining
E(n) = [e7"Iy e 2Dy ]T

emivarty]”,

the received signal at time n,, 4 [ is given by
y (np+1) =7E" (n, + Nh (p) +v (n, +1). (9
Further define

E (np)
E(n,+1)
¥ (p) := )

E(n, + L)

ve(p) = [y (n,) ¥y (ny+1) y7 (ny + L)]",

and v (p) likewise. By (9), it follows that

¥s (p) =7 (p) h(p) + v (p), (10)

which gives us a formulation to estimate the BEM coefficients
using training sessions.

Our goal is to adaptively estimate the doubly-selective
channel via subblock-wise tracking, by exploiting the invari-
ance of the BEM coefficients over each block. Since CE-
BEM is periodic with period 7', the algorithm memory should
be less than T to avoid periodicity of the BEM influencing
the results. Therefore, an adaptive algorithm with finite mem-
ory is preferred which we implement via either exponentially-
weighted RLS or sliding-window RLS approaches.

3.1. Exponentially-Weighted RLS Tracking

Based on (10), we can apply the exponentially-weighted RLS
(EW-RLS) algorithm [8, Chapter 12] to tracking the channel
BEM coefficients. Choose h to minimize the cost function

p
BRI +> Ay (p) — v (p)h]|?
=0

where § > 0 is a regularization parameter and 0 < A < 1
is the forgetting factor. Unlike “standard” EW-RLS as ap-
plied to symbol-wise updating, in subblock-wise updating,
one takes A to be (much) smaller than one (0.6 or 0.7 for in-
stance).

Mimicking [8, Chapter 12], the EW-RLS algorithm has
the following steps:

1. Initialization:

h(-1) =0y, P(-1)=pLy.



2. RLS recursion: Forp =0,1,...
T (p) = My +7V° 2 (p) P (p—1) 7 (p),
K(@p) =P (p-1)¥" (p) T (p),
e(p)=ys() -1 @ hp-1),

~

h(p)=h(p-1)+K(p)e(p),
P(p)=A"'[P(p—1)—7K(p)¥(p)P(p—1)]

where h (p) is the estimate of h given the observations
{ys(0),ys(1),...,¥s(p)}. Now we generate the channel
for the entire p-th subblock by the estimate h (p) via the CE-
BEM (2) as

h(n;1) = B ()b (p) (11)
for n = pmp,pmp+1,...,(p+ 1) mp — 1. The definition of
h® (p) is similar to (7).

3.2. Sliding-Window RLS Tracking

Compared with the EW-RLS algorithm that exponentially we-
akens the effects of all past data, the sliding-window RLS
(SW-RLS) algorithm only utilizes the data in a sliding win-
dow of length W [8]. Since the BEM coefficients are invariant
within a block of T symbols, we set W = |T/m;| sub-
blocks so that only the present subblock and the past W — 1
subblocks within one block are used for adaptation. To this
end, each iteration consists of a downdating stage that re-
moves the oldest received subblock sample from the window,
and an updating stage that inserts the next received subblock
sample into the window [8, Problem 12.7, p. 750]. The cost
function in this case is

P
BIhP+ > N iy.(p) —vE(p)h|?
i=p—W+1

whereif p — W 4+ 1 < 0, weseti=0.
Mimicking [8, Chapter 12], the SW-RLS algorithm has
the following steps:
1. Initialization: For p = 0,1,..., W — 1, conduct chan-
nel tracking as in the EW-RLS algorithm, but with A =
1. Then set

2. RLS recursion: Forp =W, W +1,...
Downdating:
To(p—1) =Inws
— YO (p-W)P,(p-1) ¥ (p-W),

Ki(p—1) =P, (p—1)¥" (p—W)T; (p-1),
ep-W)=ys(p—-W)-7¥(p-W)h,(p—-1),
hs(p—1)=h,(p—1)-Ka(p—De(p-W),
Pi(p—1)=P,(p—1)
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Updating:

Ty (p) =Inwsn +7°% (p)Pa(p—1) 7 (p),
=Py (p—1) ¥ ()T, " (p),

Now hy, (p) is the estimate of h based on the observations

{yls (p -W+ 1) ' Ys (p - W+ 2) yeesYs (p)} Channel es-
timates are also generated for the p-th subblock using (11) by

setting h (p) = h,, (p).
4. SIMULATION EXAMPLES

A random doubly-selective Rayleigh fading channel is con-
sidered. We take L = 2 (3 taps) with output N = 1 in (1),
and h (n; 1) are zero-mean, complex Gaussian with variance
07 =1/ (L + 1). For different I’s, h (n;)’s are mutually in-
dependent and satisfy Jakes’ model. We consider a communi-
cation system with normalized Doppler spread f;7s = 0.01.
The additive noise was zero-mean complex white Gaussian,
and the (receiver) SNR refers to the average energy per sym-
bol over one-sided noise spectral density. During information
sessions the symbols are modulated by quadrature phase-shift
keying (QPSK) with unit power. The training session is de-
scribed by (5) with v = v/2L + 1 so that the average symbol
energy of training sessions is equal to that of information ses-
sions. We select the period of the CE-BEM T' = 400, and
hence Q = 9 by (3). We set the subblock size m; = 20 or 40
symbols.

Four channel estimation schemes are compared:

1. The block-wise channel estimation scheme in [2] (de-
noted by “block estimation [2]” in the figures), where
the transmitted symbols are segmented into consecu-
tive blocks each of Tz symbols. Every block consists
of P (P > () subblocks as in Section 2. For each
(non-overlapping) block, we estimate the BEM coeffi-
cients anew via a least-squares approach, and obtain the
channel estimates over this block by the CE-BEM. We
use an over-sampled CE-BEM with T = T/2 when
mp = 20 so as to suppress spectral leakage; whereas
for my, = 40, an over-sampled CE-BEM is not possible
(cannot obtain P > @), so that we choose T = T..

2. The subblock-wise Kalman tracking in [1] (denoted by
“Kalman tracking [1]” in the figures): We assume the
BEM coefficients follow a first-order AR model h (p) =
ah (p — 1) + w (p), where the i.i.d. driving-noise vec-
tor w (p) is zero-mean complex Gaussian with auto-
correlation E {w (p) wH (p+7)} = 0216 (7) and
02 = o2(1 — |a]?)/Q [1]. For my = 20 and 40, we
take o = 0.995 and 0.97 respectively.

3. Proposed EW-RLS algorithm with 5 = 1. For my;, =
20 and 40, we take the forgetting factor A = 0.65 and
0.5 respectively (those values were determined empiri-
cally: see also comments just before Sec. 3.1).



4. Proposed SW-RLS algorithm with 5 = 1. We take
T = T/2 = 200, so that for m;, = 20 and 40, the
window size W = 10 and 5 respectively.

L=2, des=0.01, d=5, QPSK, 500 Runs.

o block estimation [2], m =20 5 2 90088
-20/{_ & - block estimation [2], m =40 — S =
—A— Kalman tracking [1], mb=20

aP

-30[{ -A-Kalman tracking [1], mb=40 4
—o-EW-RLS, m =20
-©-E-RLS, m =40

-8~ SW-RLS, m =20
-B-SW-RLS, m =40

_s0 ‘ ‘ ‘ ‘ ‘
0 2 4 6 8 10 12 14 16 18 20
SNR (dB)

Normalized Channel Mean Square Error (dB)

Fig. 1. NCMSE vs SNR, under f4Ts = 0.01, my = 20 and 40, with
OPSK information symbols.

The normalized channel mean square error (NCMSE) and
the bit error rate (BER) of each scheme are studied. The
NCMSE is defined as

PN . 2
S ST S [BO (i) —hO (i)
M. T— L i . 2
Ei:l Zn:(} Zz:o ||h( ) (n; l)”

where h() (n;1) is the true channel and h(®) (n;1) is the es-
timated channel at the ¢-th run, among total M, runs. The
BER’s for the schemes are evaluated by employing a decision-
feedback equalizer (DFE) [9] at the receiver, designed by us-
ing the channel estimates from each scheme, with feedfor-
ward length [ = 8, feedback length [;, = 2, and delay d = 5.
In each run, a symbol sequence of length 5000 is generated
and fed into a random doubly-selective channel. The first 200
symbols are treated as training overhead and thus discarded
in evaluations. All simulation results are based on 500 runs.

In Figs. 1 and 2, the performances of the four schemes
under different SNR’s are compared. Since the subblock-
wise tracking methods update every subblock, superior per-
formance has been achieved compared to the block-wise es-
timation scheme in [2]. [The block-wise scheme for m;=20
exhibits numerical ill-conditioning perhaps because the over-
sampled CE-BEM basis functions are not orthogonal.] As-
suming no a priori models of the BEM coefficients, the two
proposed subblock RLS tracking schemes have similar NCM-
SE and BER performances, and they both outperform the Kal-
man subblock tracking approach we proposed earlier in [1].

Finally, we consider the computational complexity of each
scheme, obtained by simply calculating the CPU time during
the channel estimation process of each simulation program.
The results are displayed in Table 1, all based on the m; = 20
case and averaged over 100 Monte Carlo runs.

NCMSE :=
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L=2, des=0.01, d=5, QPSK, 500 Runs.

—4—block estimation [2], mh=20
-4 -block estimation [2], mb=40
—A~ Kalman tracking [1], mb=20
-A-Kalman tracking [1], mb=40
107 | ~o~EW-RLS, m, =20
-©-EW-RLS, m =40
—-5-SW-RLS, m =20
-3-SW-RLS, m =40
10 0 2‘ a‘t : é 1‘0 1‘2 ‘ ‘ ‘
SNR (dB)

Bit Error Rate
S
-

Fig. 2. BER vs SNR, under fqTs = 0.01, my = 20 and 40, with
QOPSK information symbols.

CPU Time (s)
Block-wise Estimation [2] 0.026
Subblock-wise Kalman Tracking [1] | 0.135
Subblock-wise EW-RLS Tracking 0.128
Subblock-wise SW-RLS Tracking 0.204

Table 1. CPU times (seconds) per run for channel estimation.
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