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Abstract

Medical implant sensor that is used to monitor the human physiology signals is helpful to im-
prove the quality of life and prevent severe result from the chronic diseases. In order to achieve
this, the wireless implant communication link that delivers the monitored signal to a multiple
antennas external device is an essential portion. However, the existing conventional narrow band
Medical Implant Communications System (MICS) has low data rate because of the bandlimited
channel is allocated. To improve the data rate in the radio frequency communication, ultra-wide
band technology has been proposed. However, the ultra-wide band technology is relatively new
and requires living human to be the test subject in order to validate the technology performance.
In this condition, the test on the new technology can rise ethical challenge. As a solution, we
improve the data rate in the conventional narrow band MICS. The improvement of data rate on
the narrow band implies the information bandwidth is larger than the allocated channel band-
width, and therefore the high frequency components of the information can loss. In this case, the
signal suffers the intersymbol-interference (ISI). Instead of that, the multiple antennas external
device can receive the signal from other transmitting implant sensor which has the same operating
frequency. As a result, the signal is further hampered by co-channel interference (CCI). To recover
the signal from the ISI and CCI, multiple-input multiple output (MIMO) blind equalization that
has source separation ability can be exploited. Cross-Correlation Constant Modulus Algorithm

(CC-CMA) is the conventional MIMO blind equalization algorithm that can suppress ISI and CCI



and able to perform source separation. However, CC-CMA has only been analyzed and simulated
in the modulation of Phase Shift Keying (PSK). The performance of CC-CMA in multi-modulus
modulation scheme such as 4-Pulse-amplitude modulation (PAM) and 16-Quadrature amplitude
modulation (QAM), which has higher data rate than PSK, has not been analyzed. Therefore, our
work is to analysis and optimize CC-CMA on the multi-modulus modulation scheme. From our
analysis, we found that the cost function of CC-CMA is biased cost function. Instead of that,
from our simulation, CC-CMA introduces an unexpected shrinking effect whereby the amplitudes
of the equalizer outputs have been reduced, especially in multi-modulus modulation scheme. This
shrinking effect is not severe in PSK because the decision of a PSK symbol is based on phase, but
not amplitude. Unfortunately, this is severe in multi-modulus modulation scheme. To overcome
this shrinking effect in multi-modulus modulation scheme, we propose Cross-Independent Constant
Modulus Algorithm (CI-CMA). Based on the convergence analysis, we identify the new optimum
dispersion value and mixing parameter in CI-CMA. From the simulation results, we confirm that
CI-CMA is able to perform equalization and source separation in the multi-modulus modulation
scheme. In order to improve the steady state performance of CI-CMA, we perform the steady
state mean square error (MSE) analysis of CI-CMA using the energy preservation theorem that
was developed by Mai and Sayed in 2001, and our result is more accurate than the previous work.
From our analysis, only the reduction in adaptation step size can reduce the steady state MSE,
but it is well known that the MSE is indeed a tradeoff with the speed of convergence. Therefore
without sacrificing convergence speed, our last effort is to propose hybrid algorithms. The hybrid
algorithms are done by combining a new adaptive constant modulus algorithm (ACMA), a decision
directed algorithm and a cross-correlation function. From the simulation results, we found that
the hybrid algorithms can show low steady state error and thereby improve the reliability of the
communication link. The main achievement of this thesis is the discovery of new dispersion value

through the convergence analysis.
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Chapter 1

Introduction

Chronic diseases, also known as non-communicable diseases, are long-lasting illnesses that may
lead to death and disability. These diseases are frequently preventable or controllable through
early detection, medical treatment and proper life style. Examples of chronic diseases are heart
disease, stroke, diabetes, cancer and etc. Unfortunately, World Health Organization has reported
that chronic diseases caused 60 percent and 68 percent of all deaths in 2002 and 2012, respectively
[3]. This indicates that 8 percent increment in 10 years and the percentage of death caused by
chronic diseases probably increases to 76 percent in 2022. Too late in chronic diseases detection is
the common reason that causes the death. Therefore, in order to reduce the percentage of death
caused by chronic diseases and improve the quality of life, wireless medical sensor can be exploited
to monitor the patient and take necessary action once abnormal condition is detected. More
precisely, the wireless medical sensor can be used to collect various real time physiological signals
such as heart rhythm, blood glucose level, body temperature, blood pressure and etc, without
geographical limitation. Through telecommunication network, doctor can access the physiological
signals to determine any possible harmful symptom of patient. If harmful symptom is detected by
doctor, the patient can be informed to be admitted to hospital for further tests or treatment to

avoid any dreadful event.



In general, the wireless medical sensor can be divided into wearable sensor and implant sensor,
which are located on-body and in-body, respectively. Wireless wearable medical sensor, is placed
on the body or patient’s skin in non-invasive way and it is removable. The applications of this
type sensor include blood pressure measurement, body temperature monitoring, heart rhythm
monitoring [4], asthma monitoring [5] and etc. Instead of that, the implant sensor is an electronic
sensor that is placed inside human body via surgery or swallowing. The applications of the implant
sensor include blood glucose level monitoring [6], cardiovascular system monitoring [7], cancer
detector, capsule endoscopy [8] and etc. Wireless communication is the essential element of the
above sensors. Among the wearable and implant sensors, the wireless communication link of the
implant sensor is more challenging than the wearable sensor because the implant sensor is located
inside the human body. Therefore, we will focus on the improvement of the wireless communication

link for the implant sensor.

1.1 Background

The wireless implant communication link, which connects an implant sensor to a multi-antennas
external hand held device, is important in order to ensure the monitored data can be received by
doctor in different geographic area. Due to the limited power in the implant sensor, the implant
sensor is not able to directly send the monitored data to the cellular network or local area network
(LAN). Therefore, the external device, which is required to be placed within 2 meter distance from
the implant sensor, is functioned as a gateway because the external device receives the monitored
data from the implant sensor and then re-transmits the data to the cellular or LAN. In general, the
wireless implant communication is a two way communications link. Therefore, it can be divided
into uplink and downlink, which are the communication link from implant to the external device
and from the external device to implant, respectively. As a monitoring device, uplink is expected
to have high data traffic than downlink because the implant sensor frequently sends the monitored

signal to the external device from time to time. In contrary, downlink is expected to have low data



traffic because it is used to configure or reprogram the implant. Therefore, we will put our focus
on the improvement of the uplink implant communication.

In the literature, the implant communication can be accomplished through Medical Implant
Communications Systems (MICS) standard, Ultra-wideband (UWB) Communication and Human
Body Communication. The MICS is a narrowband radio frequency (RF) communication that has
been used in cardiac pacemaker and defibrillator to help heart disease patient since 1999 [9, 10, 11].
However, due to the limited channel bandwidth of 300 kHz, MICS has relatively low data rate. To
overcome the data rate limitation, UWB which has the channel bandwidth of 500 MHz has been
proposed. Instead of that, UWB is relatively immune to frequency selective channel fading and
noise [8]. In spite of that, the application of UWB for implant sensor communication has encoun-
tered difficulty. Currently, the performance of UWB only has been tested on the simulations and
models [11, 8]. The actual result on living human is still unknown. In order to conduct this test,
living human is required to be the test subject. Therefore, this is unethical and probably illegal.
As a result, the results of simulations and models of UWB are hardly to be validate. Instead of
that, human body communication is a relatively new type of non-RF communication where human
body is used as the transmission medium. This type of communication provides high security and
high fidelity because the transmission medium is not shared by others. However, this type com-
munication is unfriendly-user in setup and has a very short transmission range where it is limited
to about 100 centimeter distance. Furthermore, the application of human body communication for
the implant communication may rise ethical challenge because living human is required to be the
test subject.

Due to the reason the application of UWB and human body communication for the implant
communication may encounter the ethical challenge, we put our focus on the data rate improvement

on the narrowband MICS.



1.2 Practical Challenges

Currently, the operating frequency range of implant communication has been defined from 402 to
405 MHz, which is also known as Medical Implant Communication Service band with the maximum
channel bandwidth of 300 kHz since 1999, even 13 years earlier than the first publication of IEEE
Body Area Network 802.15.6 [9, 10, 11]. The MICS, which is currently belonged to IEEE Body
Area Network 802.15.6, also defines to the uplink and downlink communications. Therefore, the
application of implant communication in MICS is legally defined by the document. In order to
improve the data rate, the uplink communication of the implant communication can encounter

some unique challenges and the challenges are described as following.

i Limited power resource of implant
The implant device requires a safe and reliable power source. In this case, battery can be
a good choice since battery has been used in other in-body equipment such as pacemaker
for many years and no severe issue has been reported. However, due to the reason that
the battery together with implant is located inside human body, the battery is hardly to
be recharged or replaced. Therefore, the battery has limited life time and thus it can be

considered as expensive resource.

ii Limited computation power and memory of implant
Memory and computation operation consume power and cost. Therefore, in order to save
power resource and memory cost, the computation operation should be designed as simple as
possible and the memory size should be small enough to achieve the basic tasks. Therefore,
in this computation and memory limitation condition, complicated digital signal processing

is not encouraged to be performed on the implant.

iii Intersymbol interference (ISI) due to bandlimited channel
Currently, the maximum channel bandwidth of 300 kHz is allocated for implant communi-

cation and thus, the bandwidth of the information signal is traditionally restricted below



300 kHz to avoid any undesired distortion. However, the restriction on the information
bandwidth also limits the data rate. In order to increase the data rate, we suggest that
the information bandwidth to be increased more than the allocated channel bandwidth. In
this case, to avoid the transmit signal does not exceed the allocated channel bandwidth,
the information signal is passed though a bandlimited filter before the signal is transmitted.
Obviously, high frequency components of the information signal are attenuated because the
bandlimited filter has lower bandwidth compared to the bandwidth of the information signal.
In this situation, due to the high frequency components of the information signal are lost,
the receiving external device receives the information signal that is corrupted by intersymbol
interference. The ISI can increase the error rate and cause the whole communication link
becomes unreliable. Therefore, in order to achieve higher data rate and reduce the error rate
in this new approach, the receiving external device is expected to equip with signal processing

method that can cope the ISI.

iv Co-channel Interference (CCI)
In a special scenario such as two patients with the same operating frequency implant devices
are standing side by side, the receiving node can receive a distorted signal which is the
combined signal from the desired and undesired implant devices. This type signal distortion is
called co-channel interference because two or more transmitting implant devices are operating
in the same channel. CCI can strongly reduce the receiver performance. To overcome this
problem, the receiving external device should have a signal processing method that can

suppress CCI and perform source separation.

v Expensive communication link
In order to effectively setup the implant, the costs that include devices cost, deployment
cost, surgery cost, medical cost and monitoring cost are expected to be paid. Instead of
that, the limited battery life time has constraint the duration of the communication link to

a finite time. Therefore, from the perspective of the above costs and power resource, the



implant communication link is expensive and thus the method that can produces high data

throughput is required.

1.3 Practical Objectives and Proposed Solutions

Based on the above challenges, we can see that a new solution is demanded and the solution should

able to achieve the following objectives.

e The solution should have light and moderate signal processing on the transmitting implant

and the receiving external device, respectively.

e The solution should have the ability to suppress ISI and CCI simultaneously, and also able

to perform source separation.

e The solution is able to improve data throughput.

In order to achieve the objectives, multiple inputs multiple outputs (MIMO) blind equalizer
with source separation ability, is called MIMO blind equalizer, is proposed as the solution on
the receiver side. Instead of that, pulse-amplitude modulation (PAM) and quadrature amplitude
modulation (QAM) are suggested to be the modulation scheme. The reasons of the proposed

solutions are justified as below.

e MIMO blind equalizer does not require the transmitting implant to perform any
complicated operation.
In order to established communication link, some common wireless technologies such as
Orthogonal Frequency-Division Multiple (OFDM) and Code Division Multiplexing Access
(CDMA), require the transmitter to perform Inverse Fast Fourier Transform operation and
code spreading operation, respectively. Therefore, these operations can burden the transmit-
ting implant. Instead of that, OFDM and CDMA are the wide band technologies. Thus,

the performance of the technologies can degrade if they are applied in the narrow band.



Therefore, MIMO blind equalizer is suggested to be applied at the receiving external device
because it does not require the above special operations to be performed on the transmitting
implant. Due to the receiving external device is located outside human body, the battery
replacement or recharge is relatively easy, and thus this allows MIMO blind equalizer to be

applied.

e PAM and QAM modulation schemes can improve the data throughput.
MICS communication has relatively low data throughput because of limited channel band-
width (i.e. up to 300 kHz) and bandwidth inefficiency. The limited channel bandwidth issue
has been explained. Now, we put focus on the bandwidth inefficiency issue. In the literature
of MICS, the relatively simple communication modulation schemes such as on/off keying
(OOK), amplitude shift keying (ASK) [12, 13], frequency shift keying (FSK) [14, 15, 16] and
differential phase shift keying (DPSK) [10] can be found. Compared to multi-modulus PAM
and QAM, the above modulations schemes are relatively bandwidth inefficiency and thereby

can the data throughput is low.

1.4 Research Background

Multiple-input multiple-output (MIMO) technology such as spatial division multiple access (SDMA)
has attracted strong interest in telecommunications field, because of the higher data throughput
compared to single-input single-output (SISO) technology [17, 18, 19]. However, the signal recov-
ery in the MIMO receiver is more difficult compared to the SISO receiver because two primary
obstacles need to be overcome in order to retrieve the all the input signals. Firstly, the signals may
suffer from ISI due to the bandlimited channel. The resulting channel is thus commonly known as
a frequency selective channel where signals of different frequencies will suffer different levels of at-
tenuation. Secondly, due to cochannel system sources, the received signals are overlapped versions

of multiple source signals, i.e., a phenomenon called CCI. To overcome ISI and CCI simultaneously,



MIMO equalization which equips with open eye and source separation abilities is used.

Generally, there are two type equalization approaches such as trained equalization and blind
equalization. Trained equalization requires the transmitter periodically sends training sequences to
the receiver in order to open the channel eye. Least Mean Square (LMS) is an example of trained
equalization algorithm [20]. Normally, trained equalization can rapidly suppress interferences.
However, the periodical transmission of the training sequence will reduce the data throughput, and
therefore blind equalization is developed. The blind equalizer exploits the statistical information
of transmitted signals to recover signal instead of training signals. Thus, blind equalization is a
good candidate when the communication link is expensive. In practice, blind equalizer depends on
its algorithm to compute the optimum coefficient. Therefore, blind equalization algorithm is the
key to determine the performance of a blind equalizer.

Many SISO blind equalization algorithms have been developed in the literature. Some blind
equalization algorithms that are supported by theoretical analysis are Constant Modulus Algorithm
(CMA) [21], Sato algorithm [22], Multimodulus algorithm [23] [24] and Shalvi Weistein Algorithm
[25]. Among these algorithms, CMA is widely recognized as the most common algorithm due to
its simplicity and its strong ability in open eye even in a severe channel. However, the SISO blind
equalization algorithm was developed based on the SISO assumption, thus it may not optimum in
MIMO case. To overcome the limitation, MIMO blind equalization algorithms are proposed. In
the literature, many MIMO algorithms have been developed but not all algorithms are equipped
with source separation ability. In order to identify this function of the algorithm, based on the
presented results, we divide the MIMO algorithms into source separation algorithm, pure equal-
ization algorithm, single task algorithm and two tasks algorithm, and the definitions are described

as follows,

e Source separation algorithm: It is a blind algorithm that can perform source separation
but it was designed and tested solely in CCI without ISI. This algorithm also known as blind

source separation (BSS). [26, 27, 28, 29, 30, 31, 32, 33, 34]



e Pure equalization algorithm: It is a blind algorithm that can suppress interferences but

cannot perform source separation. [35, 36]

e Single task algorithm: It is a blind algorithm that can perform solely one task in a time,

either equalization or source separation but not the both. [37, 38]

e Two tasks algorithm: It is a blind algorithm that can perform two tasks of equalization

and source separation simultaneously. [39, 40, 41, 2, 31, 42, 43, 44, 45, 46, 47)

Obviously, in order to achieve our objective of equalization and source separation, the two tasks
algorithm are the candidate of MIMO equalizer. Instead of that, the detail description of the above
algorithms can be found in the chapter of Literature Review.

The two task algorithm can be divided into orthogonal constraint cost function approach or
non-constraint cost function approach. In the orthogonal constraint cost function approach, the
equalizer is required to minimize a high order cost in order to open the channel eye, and perform
matrix decomposition in order to ensure source separation [39, 40, 41]. However, this approach
requires the channel order or channel length to be known. In practice, due to the channel is
unknown, it is difficult to obtain the channel order. Furthermore, because matrix decomposition
requires large computation efforts and large storage, the computation complexity of this method
is high. Instead of that, noise has not been considered in the design. Therefore, we will pursue
non-constraint cost function approach.

Cross-correlation Constant Modulus Algorithm (CC-CMA) are the non-constraint cost function
approach that can mitigate both IST and CCI and perform source separation. In this algorithm,
the CMA which has the open eye ability is combined with a cross-correlation (CC) cost which
penalizes correlations between the source signals and including their delayed versions thereby
separating them. In fact, CC-CMA was independently proposed by Touzni et al [2] and Papadias
et al [31]. CC-CMA has widely been accepted as a good MIMO blind equalization algorithm and

the CC-CMA has been extended and enhanced by [48], [44], [49] and [50] based on the assumption



that the jointly goal of open eye and source separation always can be achieved perfectly.

1.5 Research Limitations and Objectives

Some research limitations of CC-CMA are addressed and the research objectives are stated as

follows.

1.5.1 Robust to 4-PAM and 16-QAM

CC-CMA is a MIMO equalization algorithm that can be used to open the channel eye and perform
source separation. Therefore, it is a potential candidate to be selected as the MIMO equalization
algorithm for uplink implant communication. However, the theocratical analysis has only been done
and tested for 2-Phase Shift Keying (PSK) or 4-PSK [2, 50, 43] whilst the theocratical analysis
for higher order modulation schemes such as 4-PAM and 16-QAM are unknown. The 4-PAM and
16-QAM have different statistical properties with PSK, thus the theocratical analysis for PSK
cannot be applied in the higher order modulation scheme. Therefore, a straight forward migration
of CC-CMA to higher order modulation schemes are risky because the optimum parameters of
CC-CMA for higher order modulation schemes are unclear. To overcome this issue, a new MIMO
blind equalization algorithm that is supported by theocratical analysis and robust to 4-PAM and

16-QAM is required.

1.5.2 Superior Steady State Performance is required

Steady state is the condition that the equalizer reaches the stable condition and thereby the
statistical properties of the equalizer output do not show any significant change. In other words,
if the design is correct, the equalizer is able to produce a sufficiently low error rate in the steady
state. Therefore, the performance of the equalizer in the steady state always has been used to

imply the reliability of the communication link.
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In order to obtain a reliable communication link, low steady state error value is always de-
manded. The steady state performance of MIMO blind equalization algorithm has been evaluated
in the PSK cases [50], but no relevant information for 16-QAM case can be found. Therefore, the
factors that can affect the steady state error for 16-QAM case are required to be found. Instead

of that, a new algorithm that can improve the steady state performance is required.

1.6 Contributions

The main objective of the thesis is to develop MIMO blind equalization algorithms that can sup-
press IST and CCI and automatically ensure all source sequences are retrieved without repetition.

The contributions of the thesis are summarized as following.

1. Identified the cost function of the CC-CMA is a biased cost function
We have identified the cost function of the CC-CMA, which was the widely accepted unbiased
cost function, is a biased method and also we have established some mathematic proofs to
prove the bias of the cost function of the CC-CMA. This finding has explained the shrinking
effect and the contrary between the convergence analysis in [2] and its results. Furthermore,
since the bias of the CC-CMA cost function has not been realized, some researches such as
[51], [52] and [53] has claimed that the shrinking effect is unsolvable but only can be mitigated
in a limited parameter range such as small number of source or small number of delay spread.
Otherwise, the output can shrink to zero value and this implies symbol retrieval failed. This

contribution can be found in Chapter 3.

2. Proposed Cross Independent Constant Modulus Algorithm (CI-CMA)
In this thesis, we have proposed an unbiased cost function, CI-CMA to effectively solve
the shrinking effect which was previously left unsolvable. Due to it is a new algorithm, we
perform convergence analysis to confirm its blind source separation and open eye abilities.

We emphasize that our works do not ignore the source statistic in the convergence analysis,
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while the previous works such as [51], [52],[2] [53] have always ignored the source statistic
for analysis simplicity. Specifically, the source is always assumed to be Binary Phase Shift
Keying (BPSK) modulation by the previous works. With the presence of source statistic
which we consider in our approach (therefore our result can be extended to any general
modulation scheme), the bias that exists in the CC-CMA cost function becomes even clearer,
even though the analysis become much more complicated. In our approach, a new dispersion
constant value is determined in the CI-CMA to compensate the bias offset in the CC-CMA.
Furthermore, the shrinking effect which is due to the bias cost function is simultaneously

solved by the new dispersion constant. This contribution also can be found in Chapter 3.

. Perform Steady State Mean Square Error (MSE) analysis on CI-CMA

We have analytically predicted mean square error steady state (MSE) condition on the new
unbiased algorithm, CI-CMA. The analytical MSE curve is closer to the practice MSE curve
in comparison to the previous works [50]. It is worth to mention that MSE analytical curve
is classically derived based on energy preservation theorem [54] that assumes an algorithm is
unbiased. However, since the CC-CMA appears to be biased, the MSE analysis performed
is not exactly accurate, because the criteria of energy preservation theorem would have then
been violated. Furthermore, we have performed closed form mathematical manipulations on
some key equations but the previous works have approximated some key equations without
explicitly mathematic proofs given. Finally, with our analytical MSE equation has clearly
determined the factors and how do these factors influence MSE value. This contribution can

be found in Chapter 4.

. Proposed Hybrid Algorithms

Following our MSE analysis, we realize that the steady state MSE can only be reduced
by minimizing the adaptation step size, which in doing so will slow the convergence of
the algorithm. Therefore, three hybrid algorithms, which are Modified Cross Independent

Benveniste-Goursat Algorithm (MCIBG), Modified Cross Independent Reliability Based Al-
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gorithm (MCIRBA) and Modified Cross Independent Stop and Go Algorithm (MCISAG),
are proposed to improve the steady state performance. The hybrid algorithms are the combi-
nation of a new adaptive constant modulus algorithm (ACMA), a decision-directed algorithm

and a cross-correlation function. This contribution can be found in Chapter 5.

1.7 Structure of the thesis

The structure of the thesis is described below. Chapter 2 is the chapter of Literature Review
that highlights different types of wireless medical sensor and applications, discusses on different
types of implant communication system, provides the background of MIMO blind equalization,
states the system model, defines a good MIMO equalization condition and reviews some related
algorithms. Chapter 3 presents the problems of the CC-CMA, introduces the CI-CMA to overcome
the problems and perform convergence analysis on the CI-CMA. Then, steady state MSE of the CI-
CMA is analytically established in Chapter 4. Chapter 5 shows the new MIMO hybrid algorithms
and the comparisons among the new algorithms. Finally, Chapter 6 describes the conclusion and

future works.
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Chapter 2

Literature Review

2.1 Introduction

This chapter begins with a general introduction of chronic diseases and wireless medical sensor and
a discussion on different types of medical sensors from Section 2.2 to 2.5. The review will focus
on the communication of implant sensor, and thus the discussion of current and potential implant
communications can be found in Section 2.6. The chapter continues to highlight the interferences
issue and MIMO channel equalization in Section 2.7. The typical system model and assumptions
will be presented in Section 2.8. The theoretical background of MIMO equalizer can be found from
Sec 2.9 to 2.11. Section 2.12 presents the performance measurements of MIMO equalizer. The

chapter continues a literature review of blind equalization algorithms from Section 2.13 to 2.15.
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2.2 Chronic diseases and wireless medical sensor

Chronic disease is a long-lasting illness that may cause death or disability if the disease has not
been controlled well. The disease cannot be spread through virus or bacteria and the factors that
can surely cause the disease still remain unknown. However, researches have shown that obesity,
physical inactive, uncontrolled in smoking and drinking alcohol, insufficient nutrition, pollution
and certain Deoxyribonucleic Acid (DNA) have strong correlation to chronic disease [55, 3, 56, 57].
Examples of chronic disease are heart disease, stroke, diabetes, cancer and etc. Early detection
and frequent monitoring of chronic disease is often helpful to avoid severe result.

In order to achieve the detection and monitoring of chronic disease, the human body physiolog-
ical signals, such as heart rhythm, blood glucose level, body temperature, blood pressure and etc,
are always required to be observed for sufficient long period. In order to obtain the physiological
signals, wired medical sensor has conventionally been used. However, the wired medical sensor
is heavy and big equipment, and thereby it can restrict patient’s movement. Therefore, battery-
operated wireless medical sensor, which is relatively small and light, is developed to perform the
similar task. The wireless medical sensor is not solely a sensor, but also has been integrated
with processor, memory and radio frequency communication technology [58]. Hence, for the non-
emergency case, the wireless medical sensor allows the patient to be home monitored and is helpful
to reduce the face-to-face consultation times [59, 60, 61]. In this case, the resources such as pa-
tient’s time and hospital space can be saved. In general, wireless medical sensor can be divided

into wearable sensor and implant sensor, which are located on-body and in-body, respectively.

2.3 Wearable sensor

Wireless body surface sensor, also known as wireless wearable medical sensor, is placed on the
body or patient’s skin in non-invasive way and it is removable. Normally, the suspicious patient,

who is suspected with certain disease and required sufficient long period physiological signals to
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be confirmed, is advised to wear up this type sensor for several days or months. In contrast to the
traditional wired medical sensor, wireless sensor does not restrict patient movement and patient
is allowed to go home and work. In this case, since the patient does not need to be admitted
in hospital immediately, hospital indirectly can save some resource as well. The applications of
this type sensor include blood pressure measurement, body temperature monitoring, heart rhythm
monitoring [4], asthma monitoring [5], sleep disorder monitoring [62], breathing monitoring [63],
dementia brain disease detection [64, 65] and etc.

The wireless communication of wearable sensor is an essential element. In general, the wireless
wearable sensor communication can be divided into narrowband communication, UWB communi-
cation and human body communication. The narrowband communication of wireless body surface
has the bandwidth range from 300 kHz to 1 MHz and operates in various frequency bands that
are within High Frequency (HF), Very High Frequency (VHF) and Ultra High Frequency (UHF).
Except for the special case of 2.4GHz band (within UHF) with 10 MHz bandwidth, all the afore-
mentioned operating frequency bands are licensed bands, and thereby the wireless communication
link is legally protected from interferences by other wireless communications such as television
signal or cellular signal. On the contrary, the 2.4GHz band is an unlicensed band and many wire-
less communications such as Wi-Fi or Wireless Local Area Network (WLAN) and Bluetooth are
operating in this band. In this condition, the wireless body surface sensor that operates in this
band is probably interfered by other wireless products. In contrast to narrowband communication,
UWB communication is less susceptible to noise and interference. According to IEEE 802.15.6, the
operating frequency range of UWB sensor is located within Microwave Frequency band which is 3.1
to 10 GHz with bandwidth nearly 500 MHz [10, 9]. Due to the bandwidth of UWB is higher than
narrowband, the sensor that operates in UWB has higher data rate. Impulse radio are highly sug-
gested to be the wireless technology for UWB wireless body surface sensor [66, 67, 68, 69, 70, 71].
Instead of that, human body communication performs data transfer by touching the wearable sen-

sor and human body is used as the communication channel. This communication provides high
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security benefit because the information has not been transfer to the air [72, 73, 74].

2.4 Implant sensor

Implant, also known as implant sensor or in-body medical sensor, is an electronic sensor that is
placed inside human body via surgery or swallowing. Recent advanced in miniature technology
that reduces the size and weight of traditional medical sensor has made implant becomes a realistic
device because the device becomes small enough to be fitted into an organ [75]. Instead of that,
with the advanced integrated circuit technology, implant is not just a solely sensor, but also has the
ability to compute, memorize and perform wireless communication. Therefore, implant is expected
to capture human physiology signals or in-body images and then send the signals or images to a

multi-antennas external device, which is located outside the body.

2.5 Applications of implant sensor

Implant sensor has many potential medical applications. Some common application includes blood
glucose level monitoring, cardiovascular system monitoring, cancer detector and capsule endoscopy

are described as below.

2.5.1 Blood glucose level monitoring

Blood glucose level monitoring is critically important for diabetes patient to ensure the effec-
tiveness of insulin dose and thereby avoid excessive blood sugar level which probability leads to
complications. The complications include blindness, kidney damage, nerve damage and others.
Traditionally, in order to get a blood glucose level reading, a blood sample is obtained by piercing
on the finger and then the blood sample is analyzed chemically or electronically by a blood glucose
meter. A severe diabetes patient, who requires insulin dose, may need to do the above blood

glucose test 3 to 10 times a day. In this condition, the repetitive piercing process for the same area
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over several years can damage the nearby tissues and blood vessels. Therefore, as an alternative
solution, a implant to monitor the blood glucose level can be deployed into body. In this case, the
implant can automatically update the blood glucose level reading to the external device without
required any piercing. This reading is useful for the patient to makes decision on the amount of

insulin dose, the types of meal and physical activities [76, 6].

2.5.2 Cardiovascular system monitoring

Ischemic and Arrhythmia are the two common heart diseases that may lead to dangerous events
such as death, stroke and heart failure. Firstly, in Ischemic heart disease, the blood flow that
supplies oxygen to the heart is partially or fully blocked by plaques, such as cholesterol and etc,
and then the heart tissues can die because the heart tissues cannot obtain sufficient oxygen supply.
Secondly, Arrhythmia is a heart disease that the heart occasionally beats too fast, too slow or
irregular heart rhythm. In this unusual heart rhythm event, the blood pressure level is expected to
be abnormal and thereby Arrhythmia has the potential to cause stroke and heart failure. For these
heart diseases, doctor believes that occasional abnormal heart rhythm may be shown up before the
dangerous events. Therefore, for prevention purpose, an implant for heart rhythm monitoring can
be used to record and detect the occasional abnormal heart rhythm [7, 77, 78, 16]. Furthermore,
a sufficient long record of heart rhythm that is generated by the implant allows doctor has more

information to decide the optimum medical treatment.

2.5.3 Cancer detector

According to World Cancer Report 2014, cancer caused about 8.2 million deaths in 2012 [79].
The cancer death cases are expected to increase to 13.2 million in 2030 [80]. This has aroused
the research on the prevention death from cancer. Cancer may not necessary cause death, some
typical type cancers such as breast cancer, cervical cancer, oral cancer and colorectal cancer has

high chance to be controlled or cured if the cancers are detected and treated in the early stage[81].
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Therefore, cancer detection in the early stage is helpful to increase the survival rate. Past studies
have shown that nitric oxide has an important role in the initiation and growth of cancer cell,
and thus nitric oxide can be exploited to detect cancer cell [82]. For healthy people, nitric oxide
is a signaling molecule that is important to deliver messages between cells, brain and immune
system in order to help the immune system to reduce inflammation, kill bacteria, prevent tumor
and etc [83]. On the other hand, for cancer patient, depend on the cancer types, many studies
have indicated that unusual saturation level of nitric oxide can be observed in the patient’s blood.
For example, increased amount of nitric oxide has been observed in breast cancer patient [82].
Therefore, implant that monitors nitric oxide in the blood in long term can be used to identify
the presence of cancer cell. This type implant can be applied for the people who has the frequent
record on certain type cancer in the family history. Instead of cancer detection, this implant also

provides a way for cancer study on alive human.

2.5.4 Capsule endoscopy

Capsule endoscopy can be used to capture the images along digestive tract in order to allow the
doctor to diagnosis digestive tract tumor, ulcer or bleeding. In contrast to the above implants,
capsule endoscopy is implant that stays inside human digestive tract for about 8 hours and then
is expected to be flushed away naturally. More precisely, capsule endoscopy is a special pill which
consists of camera and light, and it is used to capture the images of the entire digestive tract in real
time. In order to capture the images in the digestive tract, patient is advised to swallow the pill and
then the pill is moved by biological peristalsis. In this condition, the capsule endoscopy can capture
the images of entire digestive tract, and the captured images are immediately sent to external
device and then forwarded to doctor’s computer through internet or WLAN. Therefore, doctor can
diagnoses any tumor or disease in the digestive tract by observing the images. In contrast to the
traditional endoscopy, without the restriction of wire, the wireless capsule endoscopy can observe

the entire digestive tract [84, 85, 8, 86, 16].
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2.6 Current and Potential Implant Communications

In order to connect implant sensor to external device, the wireless implant communication is an
essential part. In general, the wireless implant communication is a two way communications link.
Therefore, it can be divided into uplink and downlink, which are the communication link from
implant to external device and from external device to implant, respectively. Currently, MICS
standard is the only legal standard that can be used for implant two way communications. Instead
of that, UWB and Human Body Communication for implant communication have been proposed by
researchers. Therefore, MICS standard, UWB and Human Body Communication will be reviewed.

Finally, a summary will be found the end of this section.

2.6.1 MICS standard

This narrowband RF communication standard has been established since 1999 for cardiac pace-
maker and defibrillator to help heart disease patient. The RF operating frequency range is 402
MHz to 405 MHz with maximum channel bandwidth 300 kHz and maximum power of 2 microwatt,
which roughly covers distance of 1 to 2 meter. Currently, this is the only approved communication
standard for implant sensor on living human body [87, 88, 9, 10, 11, 89].

Compared to other communications, this type communication has two limitations. First, this
communication has relatively low data rate because of limited channel bandwidth (i.e. up to 300
kHz) and bandwidth inefficiency. In comparison to 16-QAM modulation scheme, it is bandwidth
inefficiency because relatively simple communication modulation schemes such as on/off keying
(OOK), amplitude shift keying (ASK) [12, 13], frequency shift keying (FSK) [14, 15, 16] and
differential phase shift keying (DPSK) [10] can be found. Second, due to low data rate, this type
communication requires longer transmission time to transmit same amount of data, thus it can

exhaust the battery faster than any other fast communications.
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2.6.2 UWB communication

To overcome the low data rate issue in MISC, RF UWB communication for implant sensor com-
munication has been proposed. The UWB has the operating frequency range from 3.1 to 10.6
GHz and the maximum channel bandwidth about 500 MHz. Instead of high data rate due to high
bandwidth, UWB is relatively immune to frequency selective channel fading and noise [8].

However, the application of UWB for implant sensor communication has some difficulties. First,
due to the reason that UWB is relatively new technology and such wide spectrum resource is an
expensive resource, it may be difficult for all countries to allocate this band for this communication.
Second, the UWB experiment may raise ethical and juridical issue because the UWB experiment
requires living human to be a test subject [11]. To overcome this problem, model and simulation
tools have been conducted. However, the models and tools are expensive and thereby limited
number of model can be found. By 2013, only two research centers, such as Nagoya Institute of
Technology in Japan [90] and Intervention Centre in Oslo University Hospital [91], are able to
develop the models and tools. Instead of the high cost on models and tools, due to the prohibition
of conducting test on living human, the above researches encounter the difficulty to validate the
model results [11].

Currently, impulsive radio and MB-OFDM are the UWB technologies that have been proposed

for implant sensor communication and the technologies are described as below.

2.6.2.1 MB-OFDM

MB-OFDM use OFDM technology to perform signal transmission in UWB. In this method, the
available frequency bandwidth is divided into many orthogonal overlapping sub-bands and each of
the sub-bands is carried by a sub-carrier. Because of the available bandwidth has been fully utilized,
it has the highest bandwidth efficiency and highest overall data rate among all the mentioned
technologies. Obviously, MB-OFDM is a multi-carrier technology because many sub-carriers can

be found. Therefore, it encounters some multi-carrier issues and the issues are described as below.
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e Complex hardware and expensive cost are required. In UWB MB-OFDM, inter-
mediate frequency (IF) conversion is required to convert the carriers from baseband to the
RF and vise versa. Therefore, the radio frequency hardware to perform the up and down
conversions are required on transmitter and receiver, respectively. Instead of that, the high
value in peak-to-average power ratio (PAPR), which is due to large number of carriers, can
cause non-linear amplification and then destroys the orthogonality of OFDM signal. As a
result, ISI can be introduced and thereby strongly degrade the performance. To overcome

this issue, large linear range amplifier, which is expensive, is required [92, 93].

e Sensitive to carrier frequencies offset. In practice, a minor mismatch on the oscillators
between the transmitter and the receiver causes carrier frequency offset in frequency domain,
thereby the receiver cannot precisely sample at the sub-carrier frequencies. As a consequence,
due to the receiver samples at the incorrect sub-carrier frequencies, the receiver suffers inter-
carrier interference and then degrades the overall performance. To overcome this issue, some

costly signal processing method is required [94, 95, 96, 97, 98].

2.6.2.2 Impulse Radio (IR)

To overcome the above issues, IR, which is a carrier-free technology, can be used. IR uses very short
Gaussian pulses to perform data transmission for short distance communication. Ideally, the time
length of the pulse is in a fraction of nanosecond and this implies that the information spectrum
has been spread to wider spectrum. In this condition, the entire allocated UWB carries the same
information, and thus this technology does not require the receiver to precisely demodulate the sig-
nal at certain carrier frequency. Therefore, in contrast to MB-OFDM, this technology is insensitive
to carrier frequency offset. Furthermore, carrier-free technology of IR does not cause high PAPR
value and thus high quality amplify is not required. Unlike MB-OFDM, direct baseband-to-RF or
vise versa conversion can be used in IR. Therefore, the cost for IF conversion can be saved [8].

In spite of that, the IR technology has some weaknesses. First, high speed digital signal
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processing at the receiver is required to detect the transmitting fraction-nanoseconds pulse length.
Therefore, high sampling rate of analog to digital convertor (ADC) is required [99]. Second, in
order to improve the overall performance, a correlation receiver with precise timing synchronization
algorithm is required. However, the timing synchronization algorithm is still an opening challenge

[100].

2.6.3 Human Body Communication

Instead of RF channel, data transfer can be done over an inductive link inside human body. In order
to establish this link, an implant equipped with a small coil is placed inside body, and an external
device with a large coil is located on the body surface. The inductive coupling between this two
coils can form a below 30 MHz electromagnetic inductive loop that can be used to transfer data.
[101, 102, 103, 88, 76]. This type communication provides higher data security than RF technology
because the signal has not been broadcasted to the air. Moreover, due to the non-sharing human
body communication channel, the signal does not suffer interference from other sources.

In spite of that, this method has some limitations. First, the setup method is not user-friendly
for patient and doctor because the outside coil is required to be accurately positioned over the
implant [104]. Second, the link only can provide a very short distance transmission range, roughly
below 100 centimeter, whilst RF technology can provide 1 to 2 meter range [16]. Third, this com-
munication probably can raise ethical and juridical challenge. The reason is the current standard
does not define human body communication for implant sensor, but only defines human body com-
munication for wearable sensor [10]. Therefore, this implant experiment or application on human

body is prohibited. Model and simulation are allowed but the result is hard to be validated.

2.6.4 Summary

In summary, among the mentioned limitations, ethical and juridical challenge is considered as a

serious challenge because this challenge cannot be overcome by high cost. Therefore, to avoid this
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challenge, it is possible to improve the implant communication on the conventional MICS standard

instead of UWB and Human Body Communication.

2.7 Interferences and MIMO channel equalization

In order to avoid signal distortion, the conventional narrow band MICS imposes that the informa-
tion bandwidth is always lower than the allocated channel bandwidth of 300 kHz. However, this
limited bandwidth can limit the data rate as well. As a consequence, a prolonged data transmission
time is required and thereby it rapidly reduces the battery power. Furthermore, the limited data
rate prohibits the capsule endoscopy to transmit high resolution images. Therefore, high data rate
in the narrow band is demanded.

In order to achieve higher data rate, the information bandwidth should be increased in the nar-
row band channel. However, this increment can result on the case that the information bandwidth
is larger than the allocation channel bandwidth. In this situation, due to the channel bandwidth
imposed by the authority, the high frequency components of information bandwidth must be re-
moved by a bandlimited filter, and thus the transmitting signal always has the bandwidth lower
than the allocated channel bandwidth. In this scenario, the information is equivalently passed
through a frequency selective channel. Because of the high frequency components of information
are discarded, the current information symbol is inevitably combined with the subsequent symbols,
therefore the receiver obtains the signal which has been corrupted by ISI. In order to retrieve the
symbol from the ISI signal, equalizer is conventionally applied on the receiver. However, the above
situation only implies that case of one transmitter and one receiver. In practice, one receiver can
obtain the signals from multiple receivers. For example, a multi-antennas external device can re-
ceive signals from multiple transmitting implants in the same operating frequency. Therefore, the
receiver unavoidably obtains the signals that has been corrupted by CCI due to multiple transmit-
ters. In overall, due to multiple transmitters and frequency selective channel, the receiver obtains

the combined signal that is corrupted by ISI and CCI simultaneously. The presence of ISI and
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CCT at the receiver can strongly degrade the performance of the communication link. Therefore,
these interferences must be overcome.

To cope with IST and CCI, MIMO equalizer can be applied at the receiver. In general, MIMO
equalization can be achieved through trained approach and blind approach. In the trained ap-
proach, the receiver requires the transmitters periodically sends out pilot sequences in order to
open the channel eye. Least Mean Square (LMS) is an example of the trained approach. Normally,
trained equalization can rapidly suppress interferences. However, the periodical transmission of
the pilot sequence will reduce the data throughput, and thus blind approach is developed. Without
any pilot sequence, the blind approach exploits the statistical information of transmitted signals
to recover signal from the interferences. Therefore, blind approach is helpful to increase the data

throughput especially for the expensive implant communication link.
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2.8 System model and Assumptions

Multiple transmitted sources and multiple received antennas are considered here. In this condition,
the received antenna receives the superposition of several source signals. Therefore the MIMO re-
ceiver has the burden to mitigate both ISI and CCI simultaneously. Such a scenario can be modeled
as a convolutive MIMO system as shown in Fig. 2.1, rather than the simpler instantaneous MIMO
system, where the channel impulse response is one tap coefficient rather than a vector coefficient.
In other words, the difference in the two systems lie in the channel impulse response of the former
having memory (and hence a vector), whilst the latter is memoryless (just a complex number).
In general, the system model has M; transmit sources and M, received antennas. Furthermore,
M, > M; is assumed in this thesis. This assumption means we have more received antennas than
sources, and therefore a unique inverse system possibly exists. Therefore zero forcing equalization
is possible in this overdetermined MIMO system. The opposite, M, < M, is called underdetermined

MIMO system which is another complicated research topic and will not been pursued in this thesis.

ai[k] (k] ik Decision Jilk]
by, > fulk] ;; device —
x1[k]
o[k
k] h £ alk]  Decision vk
12 > fialk] + "l device
ny[k]
—»  hy » £[k] ‘D
x[k]
»  hy > folk]
n3[k]
—»  hy » f3[k] +
x3[k]
h;, > f[k]

Figure 2.1: Baseband equivalent system for My = 2 and M, = 3.



The underdetermined MIMO system is complicated because its inverse system is ambiguous from
a mathematical perspective [105]. Finally, we highlight that the trivial case of M; =1 and M; = 1,
the system model is reduced to a convolutive SISO system model.

We further make the following assumptions, which are common:

A1 Assumption on sources:
The j-th source, a;[k], where j € (1, M), is an independently and identically distributed
(ii.d.) zero mean discrete time sequence. All sources, a;[k|, j € (1, M) are uniformly selected
from a PAM or QAM alphabet set, A and therefore a;[k] has zero mean, E{q;[k]} = 0, a
finite power, 03 = E{|a;[k]|?} > 0 and a finite fourth order moment, m4 = E{|a;[k]|*} > 0
where E{-} denotes statistical expectation. Since a;[k] is uniformly picked from a PAM or
QAM alphabet set, a;[k] is circular and sub-Gaussian. Therefore, its normalized kurtosis,
Kur £ Z‘—{ must satisfy Kur < 3 for real-valued case [2] and Kur < 2 for complex-valued case
[36]. In addition, a;[k] and a;[k + 0], where ¢ € Z is any integer, [ # j and 1 <[ < M, are

mutually independent so that
E{a;[klaj [k + 0]} = E{a;[k]}E{a; [k + 6]} = 0 (2.1)
where * denotes complex conjugate.

A2 Assumption on channels:
We model the channels from j-th input to ¢-th channel output as static finite impulse response
(FIR) vectors and denote them as h;; = [h;;[0], hi;[1],-- -, hij [Ny — 1]", where i € (1,M,),
j € (1, M), and all channels have the same length, Nj. The properties and descriptions
of channel are stated below. First, the channel is modeled as FIR vector because we focus
on a stable bounded-input bounded-output channel which possibly allows a stable inverse
system to be exist. Second, the channel is modeled as N, length FIR vectors because we
assume the channel has memory due to multipath propagation. This type of channel is called

frequency selective channel which causes ISI. Third, the channels, which is FIR vectors, can
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be rearranged and combined into a channel convolution matrix which is assumed to satisfy
left invertibility condition. The left invertibility of the channel convolution matrix is the
most important criteria to allow the existence of its inverse system. The conditions of the
invertible channel convolution matrix are formulated below. The channel convolution matrix,
H which has the dimension M,L x M;Ng where Ny, = L + N — 1 is the convoluted length,

is defined as below

ﬁll ﬂlg I._‘IlMt

1 ORI < A
H:

Hy 1 - - Hy

where I'L-j is a L x Ny toeplitz matrix which is formulated as

hij[0] Ry 1] S [Ny = 1] 0 0 o 0

0 hij[0]  hy 1] hyj [Ny — 1] 0 0

ﬂij _ 0 0 hi;10] his] - hig[Np =11 . 0
0 0 0 h;(0] C o hggNy = 1)

We assume the channel convolution matrix, H is full column rank matrix and therefore H is

left invertible which also implies that its inverse system or zero forcing solution always exists.

A3 Assumption on sensor noise(s):
Some noises which are introduced by electronic sensors are modeled as additive white Gaus-
sian noise(AWGN). In this condition, n;[k] for i € (1, M) is defined as the zero mean complex
value additive white Gaussian noise with a constant variance, E{|n;[k]|>} = o2 at the i-th

channel output. Furthermore, n;[k] is independent from all sources, a;[k].

Assumptions above are frequently encountered in the related literatures such as [106, 36, 107, 2, 51].

The observed signal at the i-th sensor, for ¢ € (1, M,), at time k is defined as:

M, My
Z‘Z[k] = Zh” & aj[k:} + nz[k:] = Z hgaj[k] + nl[k] (2.2)
=1 =1
where a;[k] = [a;[k], - ,a;[k — Nj + IHT, ® and T denote discrete time convolution and vector

transposition, respectively. The equalizer output corresponding to the j-th source, where 5 €
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(1, M), at time k is denoted as:

M,
yilk] = > £ [KIxilk] (2.3)
i=1
where x;[k] = [z;[k],- -+ ,z;[k — L + 1]]7 is the input regressor vector for the equalizers of the i-th

seonsor (there are a total of M; equalizers associated with each of the i sensors), L is sufficiently

(L—1]

T
ij [kz]} is a L x 1 vector that

large to eliminate the ISI of the channel, and f;;[k] = [fi[?] [k],---,
represents the equalizer connecting the observed signal at i-th sensor to the j-th equalizer output

at time k. There are a total of M, - M, equalizers at the receiver end (see Fig. 2.1). Furthermore,

Eq. 2.3 can be written as

where F;[k] = [f;[k],--- ,fAT/[rj[k]]T is a ML x 1 vector and X[k] = [x{[k],-- ,x], [k]]" is a
ML x 1 vector.

Then, y;[k] is fed into decision device and the decision device generates y;[k]. 9;[k] is chosen
based on y,[k] and the alphabet set, A. A symbol in A which has the smallest Euclidean distance
to y;[k] is chosen as g;[k]. For example in 4-QAM, the relationship between y;[k] and g;[k] is

mathematically expressed as

~1 i Refy,[]} < 0

Re{g;[k]} =
1 otherwise
(2.5)
and
-1 if Im{y;[k]} <0
I K]} = bkl
1 otherwise
(2.6)
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Another example for 16-QAM, the mathematic relationship between y;[k] and g;[k] is

—3  if Re{y,[k]} < —2

1 if =2 < Re{y;[k]} <0

Re{g;[k]} =
1 if 0 <Re{y;[k]} <2
3 otherwise
(2.7)
and
=3 if Im{y,[k]} < -2
-1 if -2 <Im{y;[k]} <0
I 4]} = !
1 if 0 <Im{y;[k]} <2
3 otherwise
(2.8)

2.9 Definition of a Good MIMO Blind Equalizer

We are going to mathematically describe a good MIMO blind equalizer that not only suppresses
IST and CCI but also retrieves all symbol sequences without repetition in the steady state [36].
First, we formulate a global system which combines channels and equalizers into a single system
so that it directly connects input sources to outputs. The pattern of impulse responses in the
global system is the key to determine a MIMO blind equalizer. In short, the suppression of ISI
and CCI doesn’t mean that it has achieved all its objectives, because the same source may be
extracted twice (or more) in the receiver outputs while missing some, which in this case is bad.
This activity is often known as source separation. In what follows we will show in the ideal case
(i.e. equalization and source separation achieved), the global transfer function reduces to a special
type of identity matrix, where the diagonal elements, which are polynomial functions, have only

one non-zero coefficient. While this is achievable with trained systems (i.e. a known training

30



sequence is transmitted along the message signal), blind equalizers can only achieve such a matrix
that is possibly permutated and/or phase rotated.

A good MIMO blind equalizer is one that successfully suppress all ISI, CCI and retrieving all
sources once. In order to show this mathematically, we will pursue it in the Z-domain instead of
time domain because time domain convolution is much more complex and tedious. In the end,
we will get complete source separation and interferences suppression but subject to an ambiguous
permutation and possible phase offset, as seen in the final Eq. 2.16.

To pursue the systems in Z-domain, let us define Unilateral Z-transform of some FIR systems,

such as Unilateral Z-transform of channel h;; as

hij(z) = Y hij[plz™" (2.9)

and Unilateral Z-transform of equalizer f;;[k] as
-1
IHOED A e (2.10)
q=0

where f;;(z) is assumed has reached the steady state and therefore, it is time k independent. It is
obvious that h;;(z) and f;;(z) are also polynomial functions which has variable 2~!. We further

define a;(z) and y;(z) are Z-transforms of source a;[k] and output y;[k] respectively.

2

For simplicity, we assume noiseless condition (i.e. o7 = 0). Without loss of generality, we firstly
assume M; = 2 transmit sources and M, = 3 receive sensors. This condition allows us to show the
linear mathematical manipulations of the global system easily. After that, the overall system will
be generalized into any MIMO system and will be described in matrix equation.

With the My = 2 and M, = 3 assumption, the system model in Fig. 2.1 can be decomposed
and split into equalizer 1 and equalizer 2. Fig. 2.2 illustrates the way to form the global transfer
function S(; ;(2) from MIMO channel h;j(z) and FIR transfer function f;;(z). Fig. 2.2 (i) is
the portion of the model 2.1 that illustrates the relationship between sources (i.e. a1(z) and

as2(2)) and equalizer output, 1 y1(z). The sources transmit signals through MIMO channel which

is represented by MIMO channel transfer function h;;(z) for i = 1,2,3 and j = 1,2 where h;;(2)
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represents the channel transfer function that connects source i to the received antenna j. After that,
the MIMO equalizer 1, which is represented by FIR transfer functions f11(z), fo1(2) and f51(2),
receives the signal through MIMO channel. fi1(2), f21(2) and f31(z) are the FIR transfer functions
that connect received antenna 1, 2 and 3 that belongs to equalizer 1, respectively. The outputs
of the FIR transfer functions are summed up to be equalizer output 1, y;(z). After the sources
and the output are clearly identified, the MIMO transfer function and FIR transfer functions can
be combined into global transfer functions. Fig. 2.2 (ii) illustrates the global transfer functions
S1),1(2) and S(9),1(z) that are the results of combining MIMO channel transfer functions and FIR
transfer functions, while the sources and output are remained to be unchanged. The correspond
equations of the global transfer functions will be shown later. Similarly, the above descriptions of
Fig. 2.2 (i) and (ii) can be re-used to describe Fig. 2.2 (iii) and (iv) for equalizer 2, instead of
equalizer 1.

From mathematically perspective, y1(z) in Fig. 2.2 (i) can be established as

=S(1),1(Z)

yl(z) = (fll(z)hu(z) + f21(Z)h21(Z) + f31(Z)h31(2)> al(Z)

n <fn(2)h21(2) T (2haa(2) + f31<z>h32<z>) ax(2)

=S(2),1 (2)
= Swa(2)ai(z) + S 1(2)az(2) (2.11)

where S(;) ;(2) is the Z domain global system or is called global transfer function that directly

connects input source ¢ to output j and it is generally defined as
M, Ny—1
Sw.4(2) = D Joi(hpalz) = D S 27 (2.12)
p=1 r=0

and due to the reason that f,;(z) and h,;(2) are polynomial functions, the final result of S(;) ;(z) is
also a polynomial function with coefficients S ([:; ; and the highest order Ny—1 where Ny = L+Np,—1

is the convolution length. After that, we re-apply the same manipulations to output 2, y2(2), we
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= hu(z) > hyi(2)
ax(z) axz)| - »:(2)
hi»(z) B hix(z) fia(z)
S () fu(@) —+) > ()
I ' E
> hy(z) = hn(z) f22(z) 1
> (@) fu(z) —>(+) > hsi(2)
> hi(2) > hi(2) > fa(2)
' MIMO 5 5
MIMO li ] MIMO ] MIMO
Channel Equalizer ] Channel ] Zapalier
Output 1 é  UuomiZ
............. i v i
o g o " @)
— S1),1(2) —* S0
ax(z) ax(z)
—— S —* S22
Global Transfer Functions Global Transfer Functions
(i1) (iv)

Figure 2.2: MIMO system
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eventually obtain

=5S1),2(2)

y2(2) = (fi2(2)h11(2) + f22(2)ha1(2) + f32(2)ha1(2) ) a1(2)

+ (f12(2)h21(2) + f22(2)h22(2) + f32(2)h32(2) ) az(2)

=5(2),2(2)
= Sw2(2)a1(z) + S(2),2(2)az(z)

(2.13)

. The role of global transfer functions S(;) ;(z) are illustrated in Fig. 2.2 (ii) and (iv) for output 1

and 2 respectively. It is worth to mention that Equations 2.11 and 2.13 are linear functions and

therefore they can be combined into a matrix equation in which the role of equalizer f;;(z) can be

easily identified in the matrix equation.

In order to generalize the condition above to M; transmit sources and M, receive sensors, we

can form matrix equation below,

y(2) = F'(2)H(2)a(z) = ST(2)a(2)

(2.14)

where ()T denotes matrix transpose, F(z) is a M, x M; polynomial matrix that describes equalizer

transfer functions and is defined as

f11(2)
f21(2)

I (2)

fi2(2)
J22(2)

flf\/lt (Z)
Jam, (2)

erMt (Z) |

H(z) is a M, x M, polynomial matrix that describes channel transfer functions and is defined as

h11(2)

h21(2)

b, (2)

hlg(z)

h22 (Z)

h’lMt (Z)

hawm, (2)

b, (2)

Furthermore, S(z) is a M; x M; polynomial matrix. It describes global transfer functions which
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combines channel and equalizer transfer functions and is defined as

Smyi(z)  Sayz2(z) - Sy (2)
S(2) = S@a(2)  Sea(z2) 1 Seyan(2)
| S (2) Sy (2)
FinaHYa a(z) = [a1(2)7 QQ(Z)a EE) aMt(Z)}T and Y(Z) = [y1(2)7 y2(2)7 cee yMt(Z)}T are M; x 1

polynomial matrices which represent Z-transform of input sources and outputs respectively.
Ideally, to recover all source sequences without any interferences, the equalizer matrix F(z) in

Eq. 2.14 is chosen, so that the global matrix, S(z) should satisfy,

S(z) = HY (2)F(z) = diag(z ™%, 2792, ... z7dme) (2.15)

where diag(z~%, 27492 ... z79M) denotes a M; x M; diagonal matrix and dy, da,...,dy, €
{0,1,..., N, — 1}. Eq. 2.15 implies that the output j may retrieves the d; time delay version
of symbol sequence from source j where j = 1,..., M;. However, the ideal solution in Eq. 2.15
cannot be achieved in MIMO blind equalization since the exact source sequences and the position
j of source are unknown by the receiver. Therefore, output j does not always retrieve input source
j and this weakness is called permutation ambiguity. Instead of that, due to the statistical cir-
cular symmetry condition on input sources, MIMO blind equalization cannot identify the phase
of sources and this problem is called phase ambiguity. Hence, the best possible solution that is

provided by MIMO blind equalization is
S(z) = HY (2)F(z) = diag(ef4 z=d eilaz z=d2 e?0ar, 5wy P (2.16)

where P is a permutation matrix and e¥%» denotes any possible phase offset with —7 < 6, < T,
j=+v—-landn=1,..., M;. Thus, a good MIMO blind equalizer should satisfy Eq. 2.16 which
retrieves all source sequences and suppresses interferences but includes permutation ambiguity and

phase ambiguity.
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2.10 Time Domain Identification of Good MIMO Equalizer

(with examples)

The Z domain matrix form in previous section may be difficult to visualize. Therefore we will
provide the equivalent presentation in the time-domain vector form. We will present the absolute
global impulse responses which are formed by the coefficient magnitudes of global transfer functions.
Furthermore, the absolute global impulse responses are widely been used as the tool to identify a
good equalizer in the steady state [36]. This section is structured as follows. First, we describe the
global impulse response which is the time domain counterpart of global transfer function. Then,
we present the absolute global impulse responses that are magnitude version of global impulse
response and does not depend on phase.

The global impulse response, S(;) ;[k] that connects input source i with output j is the inverse
Z transform of the global transfer function S(;) j(z) in which S ;[k] is a N, x 1 vector and is
defined as

0 ol -]
S.alk] = 186,40 Sy : (2.17)

It is obvious to see that the r+4-1-th element in S(;) ;[k] above is the coefficient S ([73 ; that belongs to
variable 27" in S(;) ;(2) (see Eq. 2.12). Therefore, the global impulse response S;y ;[k] is a straight
forward transformation from the global transfer function S(; ;(2). Due to phase ambiguity issue in

blind equalizer, the result of coefficient S [?; ;s subject to phase ambiguity as well. For simplicity,

(0]

()57 |S[0] .| which does not depend on phase. In this

we observe the magnitude of coefficient S

condition, the absolute global impulse response, |S; ;[k]| where

T
0 1 N—l
1Sy alk)l = [ISE)1 180 - 180y (2.18)

which only computes coefficient magnitude.
The success of a MIMO equalizer can be visually determined by observing the coefficients of

IS(iy,;[K]| in the steady state. In particular, we look for source retrieval of the intended source and
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source suppression for the neighbor sources. To demonstrate how we judge the success of a MIMO

equalizer, we provide the following 3 examples which utilizes a simple M; = 2 MIMO equalizer.

2.10.0.1 Example 1: Good MIMO Equalizer

A good MIMO equalizer would generate an impulse for [S¢;)1[k]| and |S(9) 2[k]|, as well as an
all-zero vector for [Sg1[k]| and [S1)2[k]| at steady state. For example this set of [S) ;[k|]
vectors implies our objectives of equalization and source separation are met: [S(y[k]| = [0,0,1,0],
Sy lk1] = [0.0,0,0], 1Sc1)2[K]] = [0,0,0,0] and [S(a) o[4]] = [0,0,0, 1]

Let us firstly consider Sy 1[k] and S 2y 1 [k]. The single impulse in the 3rd coefficient in Sy ; [k]
implies perfect equalization of source 1 but delayed by 2 symbol periods, i.e. the retrieval of
lai [k — 2]|. Tt also means source 2 is completely suppressed at the output of equalizer 1.

In a similar fashion, the all-zero S(1) »[k] and the single impulse S(q) 2[k] implies the successful
retrieval of source 2 and suppression of source 1 at the output equalizer 2.

Therefore, y;[k] retrieves the symbol sequence from source 1 alone and ys[k] from source 2
alone, albeit being delayed, which does not affect the bit error rate performance. We consider this

as a completely successful MIMO equalization.

2.10.0.2 Example 2: Good MIMO Equalizer with source permutation

We consider another good case where [Sy1[k]| = [0,0,0,0], [S2y,1[k]| = [0,1,0,0], [S(1)2[k]| =
[0,0,1,0] and [S(a) 2[k]| = [0,0,0,0] in the steady state. Using the same explanation in Example 1,
here 1 [k] retrieves source 2 while yo[k] retrieves source 1. Therefore source permutation is present,

but this can be easily resolved and therefore this setting is considered successful.

2.10.0.3 Example 3: MIMO Equalizer with source separation failed

We consider an unsuccessful case where [Sy) 1[k]| = [0,1,0,0], |S21[k]| = [0,0,0,0], [S(1)2[k]| =

[0,0,1,0] and [S2)2[k]| = [0,0,0,0] in the steady state.
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Here, it can be seen that both equalizers retrieve the same source, i.e. source 1, thus missing
source 2 entirely. This is an example of retrieving the same source repeatedly and missing at least
one other source. Although the ISI has been successfully mitigated, we do not consider this as a

successful MIMO equalizer.

2.11 The way of adaptation in MIMO equalizer

We briefly describe the way of a MIMO equalizer adapts in this section. We recall Eq. 2.16 and
then we define a good MIMO equalizer to have the optimum transfer function Fp;(2). Therefore,

Fopt(z) should satisfy
Sopt(2) = HY (2)Fopi(2) = diag(e?f41 271 edfaz y=d2 %0,z P (2.19)

where Sgp¢(2) is the optimum global transfer function that indicates a good equalization has been
achieved. Furthermore, we define the time domain counterpart of Fopi(2) as Fop[k], which is the

impulse responses of MIMO equalizer, and is defined as

T

Fopi[k] = [FT @ (2.20)

1,opt

[k]’ Fgopt [k]’ Tt 7F3\H/Ir,opt

where FT

opt K] is the optimum equalizer for output j.

In order to achieve the above optimum condition in the steady state, it is obvious that the
equalizer j, F;[k] should be adapted by an algorithm towards its optimum F; op¢[k], which is
a static value. The above adaptation process can be done by an optimization algorithm which
normally achieves optimum situation by minimizing a non-zero real function. In the literature,
stochastic gradient descent algorithm (SGA) is widely been chosen as the optimization algorithm
because of its simplicity in hardware implementation. Ideally, SGA searches for a minimum point of
an user-defined non-negative function, which is called cost function. After SGA found a minimum
point of the cost function, SGA will stay steadily on the minimum point. Therefore, researchers
normally design a cost function that is a function of multivariate F;[k] and locate the global

minimum of the cost function on the multivariate optimum value F; o [k].
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In practice, F;[k] is initialized on any value F;[0] that corresponds to a non-minimum point in
the cost function. After that, F;[k] is started to be iteratively adapted by SGA towards F; op¢[k].
Eventually, when F;[k] >~ F; ,4[k] happened, the value F,[k] is expected to be unchanged by SGA
since the steady state is reached. This condition is called global convergence because the MIMO
equalizer converges to the global minimum point and a good MIMO equalizer is achieved.

However, due to the reason that some cost functions have local minima, SGA possibly causes
F;[k] to stay steadily on the local minima instead of the global minimum if certain criterions have
not been fulfilled. If so, this situation is known as ill-convergence or local convergence because the
equalizer converges to a local minimum point instead of the global minimum point. This implies
MIMO equalization is unsuccessful.

In the literature, many SISO and MIMO blind equalization algorithms are developed based
on SGA . Generally, these algorithms can be categorized into robust algorithm and non-robust
algorithm. Robust algorithm is a blind equalization algorithm that has avoidable local minima.
This means equalizer possibly converges to the global minima if suitable parameters are chosen.
On the other hand, non-robust algorithm is a blind equalization algorithm that has unavoidable

local minima. Robust and non-robust algorithms will be reviewed in Section 2.13-2.15.

2.12 Performance Measurements

The absolute global impulse responses in the previous section are effective tools to identify a good
MIMO equalizer that achieves ISI and CCI suppression. The performance of such a good MIMO
equalizer can be measured using either the residual interference of the equalizer output j (IT;[k])
or the mean square error (MSE) of output j (MSE;[k]). They are commonly used performance
measurements in the literature and will be adopted in this thesis. MSE;[k] measures the residual
interference with the aid of decision device and it is suitable to be used in the presence of AWGN
noise. On the other hand, IT,[k] evaluates the amount of residual interference based on global

impulse responses without the presence of AWGN noise but it requires knowledge of the channel
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which is often absent in real implementation (although in simulation environments we usually
have accessed to the channel). In fact, a low value of IT;[k] or MSE;[k] is always desired as
it reflects good equalizer quality. Instead of that, IT;[k] is insensitive to the scale because it
is normalized by the largest amplitude. In contrary, no normalized operation has been done on
MSE;[k], therefore MSE;[k| can be used to trace the presence of scale. Here we emphasize that
although IT;[k] or MSE,[k] may be low, source separation might not have been attained so the
technique of absolute global impulse response (outlined in Section 2.4) is always needed to first
determine source separation.

First, the amount of residual interference of the equalizer outputs for the j-th equalizer output

at time instant k, IT;[k] is defined as below [36]

My Ne<1p 02 ] 1|2
> 55 [k]‘ — max; SZ? [k]‘
IT;[k] = 10log,, | =L2=2 5 (2.21)
max; , SZL] [k]’

where SE?] (k] is the (n + 1)-th element of the global impulse response S(; ;[k], S;) ;[k] being the
global impulse response that connects the i-th source, a;[k], to y;[k] and maxim‘sg?] [lf]’2 is a

function that selects the largest value of |5£?] K?in0<n<Ny—1land 1<i< M.

Next, MSE of the j-th equalizer output, MSE;[k] is computed as following,
MSE;[k] = 0.99MSE; [k — 1] + 0.01 |9, [k] — y; [k]|* (2.22)

where §;[k] denotes the output of decision device and MSE;[0] = 1 is initialized. Furthermore,

MSE in decibel (dB) unit is defined as MSE;[k] (dB) = 10log,,MSE;[k].

2.13 Review on SISO Blind Equalization Algorithms

Since 1960s, many blind equalization algorithms have been developed for SISO system to suppress
ISI from a frequency selective channel. It is worth to mention that the development of MIMO blind
equalization algorithm are normally inherent the concept or idea of SISO blind equalization algo-

rithm. Therefore, it is important to review some famous SISO blind equalization algorithms such
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as Decision Directed (DD) algorithm [108], Sato algorithm [22] and Gordard algorithm or Constant
Modulus algorithm (CMA) [21] in this section. The main differences among these algorithms lie in
their cost functions. In the following, we will briefly review how does the previous works categorize
the above algorithms into robust or non-robust algorithms. After that, each algorithms and their
uniqueness will be presented.

All blind equalization algorithms have undesirable local minima in its global response (i.e. the
combination of channel and equalizer) cost surface if the FIR filter (i.e. Assumption A2) is used to
model both the channel and the equalizer [109]. If the coefficients of the equalizer converge to these
local minima, the IST will not be suppressed successfully. Therefore, a blind algorithm that has
the fewest distinct local minima is widely preferred since it reduces the risk of local convergence.
It is worth to mention that Li et al [109, 110, 111] had analyzed some popular algorithms and
found that local minima in CMA can be avoided if correct parameters are chosen at the initial
stage. Based on this reason, we categorize CMA as a robust algorithm. Furthermore, the same
analysis performed on the Sato algorithm and the DD algorithm show that they too have many
local minima, so the local convergence problem is more likely encountered in implementation. Due
to this reason, we categorize the Sato and the DD algorithms as non-robust algorithms, make the
CMA (or more generally known as the Godard algorithm) the first even robust blind equalization
algorithm that was developed.

Next, we explain the cost function of an algorithm, before reviewing its place in the stochastic
gradient algorithm (SGA) which is widely used due to its simplicity.

Generally, blind equalization algorithms are derived based on a non-negative cost function
which has a general form,

Ik = E {]ei (4]} (2.23)

where Jp[k] is the cost function of equalizer output 1 and ¢4 [k] is called error function of equalizer
output 1 which is different for each algorithms. However, E {|e1[k]|?} in Eq. 2.23 is impossible

to be directly determined in real implementation due to the E{.} operator. Therefore, the past
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literature normally estimate E{.} using an instantaneous value. This estimation method does not
introduce additional offset and therefore it is an unbiased estimation [112, 113, 114]. Therefore,

the estimation of the cost function becomes
Ji[k] 2 lea K] (2.24)

After that, stochastic gradient descent algorithm (SGA) is applied to find the minimum point of
the cost function in Eq. 2.24. After incorporating with SGA, the tap coefficients, F[k] have a

general update equation,

Pile+1] = Filkl = mgp il
= Full] - XK (225)

where F; [k] and X[k] were defined in Section 2.8, p; is user-defined step size and %ﬂk]‘h [k] is the
gradient of the cost function Ji[k] (Note: the algebraic manipulation of 8%1%]]1 [k] can be found
in some popular books such as [115, 116, 117] or calculus books).

First, we review the DD algorithm [108] which is the simplest algorithm. The error function of
the DD algorithm is

e1[k] = y1[k] — 91 [K] (2.26)

where ¢ [k] is the decision output and is shown in Section 2.8. The DD algorithm is poor to open
the channel eye because the decision output, g [k] is always unreliable in the closed eye condition.
Therefore, the DD algorithm, which is a non-robust algorithm, is easy converge to local minima. In
practice, the DD algorithm is used after the channel eye is opened because the decision output ¢ [k]
is only reliable in open eye conditions. Furthermore, in an open eye condition, the DD algorithm
can provide the lowest MSE in comparison with the Sato algorithm and the CMA.

Sato algorithm [22] has widely been recognized as the first blind equalization algorithm because
it is the first algorithm that can open the channel eye. However, the open eye ability of Sato
algorithm is restricted to minimum phase channels. Due to the reason that Sato algorithm only

exploits the second order statistic, it cannot distinguish between common magnitude response
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channels such as a + bz~% or b + az~! [114]. Therefore, the algorithm is not able to open the
non-minimum phase channel eye [118] because Sato algorithm mistakenly assumes the channel is a
minimum phase channel. As a result, Sato algorithm equalizes the magnitude response of the non-
minimum phase channel but it wrongly equalizes the phase response of the non-minimum phase
channel. This implies that Sato algorithm will often converge to a spurious local minimum when
the channel is the non-minimum phase channel. Hence, Sato algorithm is a non-robust algorithm
since it cannot avoid local convergence for the non-minimum phase channel due to imperfect cost
function regardless of parameters. The error function of Sato algorithm for implementation is given

as

e1[k] = (|y1[k]| — Rsato) (2.27)

where Rsato = B{|a1 [][2}/E{Jax 4]}

To overcome the above problem, Godard has generalized Sato algorithm to take into account
high order statistics and the generalized algorithm is called Godard algorithm [21]. Godard al-
gorithm with fourth order statistic has been proven to successfully open the eye of even a non-
minimum phase channel. At the same time, J. R. Treichler [119] independently proposed Constant
Modulus Algorithm (CMA) which is exactly same as Godard algorithm with fourth order statis-
tic. Therefore, CMA is also known as Godard algorithm. Subsequently, due to the widespread
popularity of the CMA, its convergence behavior is thoroughly and exhaustively studied in [120],
[109], [121], [122], [123] and [114]. These studies have identified the ill-convergence factors in
CMA and proposed many solutions. Some important studies by [120] and [109] have found that
proper filter taps initialization with a sufficiently small step size and at least one non-zero value
in tap coefficients can avoid the occurrence of ill-convergence . This is because the previous works
had identified the only undesired local minima of CMA is the origin, so initializing the otherwise
all-zero equalizer coefficient vector with a single non-zero value is helpful to lead the equalizer
“far away” from this specific undesirable local minimum at origin. As a result, CMA has widely

been recognized as a good candidate for blind equalization since risks on CMA have been clearly
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identified and effectively mitigated by the above studies. Generally, the cost function of the CMA
is
) 2
Jilk] = E (Iyl[k]l - Rl) (2.28)
where Ry = E{|a1[k]|*}/E{|a1[k]|?} is the dispersion constant for equalizer output 1. However, the

expectation value E{.} is unknown in practice, therefore the cost function of the CMA is widely

estimated as
2
Il 2 (jmFP - Ry ) (2.29)

where the instantaneous sample value is used to estimate its expectation value E{.}. Finally, the

error function of the CMA for implementation is given as

1lk) = K] (Joa K ~ R ) (2:30)

Even though the global convergence of CMA was confirmed, CMA have some drawbacks in
the quality. The drawbacks of CMA are low convergence rate and high steady state MSE for
multi-modulus source symbol such as 16-QAM [54] [123]. To hasten the convergence and reduce
the steady state MSE, hybrid algorithms (explained in the section below) which combine CMA

and DD algorithm have been proposed.

2.14 Review on SISO Hybrid Algorithms

A hybrid algorithm that is employed by the equalizer is called that way because it opens the channel
eye using an acquisition algorithm, for example CMA, and tracks the channel (after the channel
eye is open) using a DD algorithm. The acquisition algorithm is capable of opening the channel eye
provided sufficiently small adaptation step size but usually yields large steady state errors [123],
[21], [22],[120] and normally a robust algorithm will be selected as acquisition algorithm. That
is why hybrid algorithms couple the acquisition algorithm with a tracking algorithm (e.g. DD

algorithm) to exploit the discrete nature of the input data to achieve much lower error rates. Hybrid
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algorithms include Stop-And-Go Algorithm Decision Directed Algorithm (SAG) [124], Benveniste-
Goursat Algorithm (BG) [125] and Reliability Based Algorithm (RBA)[126].

The error function, e1[k] (in Eq. 2.24) is a function of €,cq[k] and ey [k] where €acq[k] and
et [k] are defined as the blind equalization error function for the acquisition mode and the tracking
mode at time instant k respectively. In the literature, CMA is selected as the choice of the
acquisition algorithm since CMA is a good open eye blind algorithm, while DD algorithm is used
as the tracking algorithm because DD algorithm yields a very low steady state MSE. Therefore,

€acqlk] = y1[K] <|y1 k]| — R1) and e [k] = y1[k] — §1]k] are established.

2.14.1 Stop-And-Go Algorithm Decision Directed Algorithm (SAG)

SAG is introduced by [124] with the real and imaginary part of equalization error function below:

vsacRefen (K]} if sgn (Re{ew[k]}) = sgn (Re{eacq[k]})

Re{ei[k]} =
0 otherwise
(2.31)
and
’)’SAGIm{Etr[k]} if sgn (Im{etr[k]}) = sSgn (Im{eacq[k]})
Im{e 1 [k]} =
0 otherwise
(2.32)

where Re{.} and Im{.} denote real part and imaginary part respectively, sgn(.) is a signum function
and ysaq is a positive constant. SAG relies on the same gradient descent direction of the acquisition
algorithm and the tracking algorithm (i.e. sgn (ew[k]) = sgn (€acq[k])) to approach the minimum
point. The equalization error is updated if the matched sign condition happened, otherwise, no
updated on tap coefficient is required. This means SAG updates error function only when the error
function is reliable. According to Lim et al [127], SAG is the slowest hybrid algorithm because the
tap is not updated every iteration. However, SAG give the best quality in the steady state since

it provides the lowest mean square error MSE.
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2.14.2 Benveniste-Goursat Algorithm (BG)

Benveniste et al [125] suggested the first smooth transition hybrid method with the following
equalization error function:

€1 [k] =B ‘ftr[k] |6acq[k] + 62€tr[lﬂ (233)

where 81 and [, are positive constants. BG provides a smooth transition between the acquisition
algorithm and the tracking algorithm. The term S |€tr [k]| determines the weight of the acquisition
algorithm. From Eq. (2.33), BG yields larger error function since it is always occupied by two

terms rather than one term, e, [k] in SAG. Therefore, it has higher MSE than SAG [127].

2.14.3 Reliability Based Algorithm (RBA)

The above algorithms decide the switching criteria between the acquisition algorithm and the
tracking algorithm based on a single factor - the instantaneous value of e, [k]. Based on the reason
that the instantaneous value does not exactly reflect the channel eye at the onset of equalization,
false switching to the tracking algorithm in the closed eye condition may occur and may reduces
the convergence rate. Hence, Lim et al [126] suggested the switching criteria is not only depends
on the instantaneous value but also take into account of the chances of correct output and based
on maximum a posteriori (MAP) criterion. The chances of the correct output are known as the
probability of correctly detecting a symbol for the output at time instant k, P.[k]. Generally,
this method has higher computation cost but it outperforms the other methods. We denote this

method as RBA and the equalization error function is below:
e1[k] = (1 — afk]) €acq[k] + afk]yrBAEr K] (2.34)

where yrpa is a positive constant and a[k] is defined as below after some modification:

0 if P.[k] < P, or o?[k] > 03,
alk] =

2P, j[k] —1 otherwise
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where P, and Ufh are the positive constant and P, ; is defined as below:

o [ lpt=ina]”
P\ 7w
P.[k] = 2.35
e ~[ytr—an]” 25
Zl exXp | — o
t=

where A, is the tth constellation point in the Noan QAM alphabet set A and o2[k] is the variance

of y[k]. The estimation of o2[k] in practice, 62[k] (with 52[0] = 10) as below:

6%[k] = 0.9952[k — 1] + 0.01 |y[k] — 1 [K]|? (2.36)

2.15 MIMO Blind equalization and source separation algo-

rithms

The suppression of ISI and CCI in the conventional blind equalization is useful to open the channel
eye, but it does not imply the receiver can retrieve all the transmitted sources. This is because
the receiver has the chance to recover at least two similar symbol sequences and thus the receiver
probably misses to recover some sources. In order to overcome this, blind equalization that is
equipped with source separation ability is required. However, in the previous works, many types
of blind equalization algorithms have been developed but not all algorithms are equipped with
source separation ability. In order to identify this type algorithm, we divide the blind equalization

algorithms into 4 types based on the presented simulation results.

e Source separation algorithm: It is a blind algorithm that can perform source separation
but is designed and tested solely in CCI without ISI. This algorithm also known as blind

source separation (BSS).

e Pure equalization algorithm: It is a blind algorithm that can suppress interferences but

cannot perform source separation.

e Single task algorithm: It is a blind algorithm that can perform solely one task in a time,

either equalization or source separation but not the both.
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e Two tasks algorithm: It is a blind algorithm that can perform two tasks of equalization

and source separation simultaneously.

Obviously, the two tasks algorithm is the algorithm that we are interested. Therefore, this type
algorithm will be focused and reviewed later. Instead of that, source separation algorithm, pure

equalization algorithm and single task algorithm will be briefly reviewed as follows.

2.15.1 Source separation algorithm

This type algorithm is designed based on the assumption of memoryless MIMO channels where
Ny = 1, and thus only CCI is considered in the model. In order to recover a source signal
from CCI, source separation algorithm is used. In fact, based on the implementation method, the
algorithm can be divided into batch algorithm and adaptive algorithm. Batch algorithm updates
the filter coefficients after the receiver obtains certain number of symbols. On the contrary, the
adaptive algorithm updates the filter coefficients when a symbol is received. Therefore, the adaptive
algorithm is a real time instantaneous algorithm and produces output immediately. However, the
batch algorithm typically computes average on a batch of symbols, therefore the batch algorithm
is less susceptible to noise. Examples of batch algorithm and adaptive algorithm are described as
follows.

Principle Component Analysis (PCA), Factor Analysis (FA) [26] and Independent Component
Analysis (ICA) [27, 28, 29] are the examples of batch source separation algorithm. PCA and FA are
second order statistic algorithms that are used to perform uncorrelated pre-processing. However,
These pre-processing algorithms cannot perform well in severe corrupted channel, therefore, high
order statistics algorithm such as ICA is always appended after the pre-processing algorithm. In
contrast to the pre-processing algorithms, ICA is an algorithm to ensure the receiver outputs are
mutually independent. ICA can be achieved by maximizing a kurtosis cost function or a negative
entropy cost function. Maximizing the kurtosis cost function can ensure the outputs becomes

less statistical “Gaussainity” and thereby increases the independency among the outputs. On the
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contrary, maximizing the negative entropy increases the statistical “uniformly” of the outputs
and thus increases the independency among the outputs. These two cost functions achieve the
independency through changing the output density functions. Due to the reason that the original
information sources are i.i.d. , which is a special case of uniform distribution, the negative entropy
cost function can perform better than kurtosis cost function. However, because of unknown source
signals, ICA has the limitations of scale and permutation ambiguities [30].

Instead of that, Blind Source Separation Constant Modulus Algorithm (BSS-CMA) [31], Blind
Source Separation Multi Modulus Algorithm (BSS-MMA) [32], Orthogonal Multi Modulus Algo-
rithm (O-MMA) [33], Cross-Correlation Simplified Constant Modulus Algorithm (CC-SCMA) [34]
are the adaptive source separation algorithms that can be found.

Blind Source Separation Constant Modulus Algorithm (BSS-CMA), which is directly adopted
from SISO CMA and applied in memoryless MIMO channels, can show the ability of open eye
in CCI distortion but it has some issues in permutation ambiguity, computation complexity, con-
vergence rate and steady state performance [31]. Therefore, several solutions are proposed to
overcome the issues. Blind Source Separation Multi Modulus Algorithm (BSS-MMA) is intro-
duced to reduce the infinite permutation ambiguity to modulo 90 degree phase ambiguity [32]. By
enhancing BSS-MMA, Orthogonal Multi Modulus Algorithm (O-MMA) has been proposed. Dif-
ferent with BSS-MMA and BSS-CMA, Orthogonal Multi Modulus Algorithm (O-MMA) has lower
computation complexity and an orthogonal constrained on the filter to ensure the outputs are
always mutually orthogonal, thereby the source separation performance is better than BSS-MMA
[33]. Instead of that, Cross-Correlation Simplified Constant Modulus Algorithm (CC-SCMA) [34]
is developed to improve the steady state performance of BSS-CMA. However, these algorithms has
been developed under the assumption of invertible channels. The performance of the algorithms
in non-invertible channels is unknown.

Nevertheless, due to the IST has not been considered, the source separation algorithm is not a

good choice for MIMO equalization.
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2.15.2 Pure equalization algorithm

This is a classical algorithm that was design for convolutive MIMO channel where N, > 1. In this
case, the receiver obtains the signals that have been corrupted by ISI and CCI. Therefore, in order
to suppress the interferences, MIMO-CMA where CMA in SISO system was adopted and applied
in MIMO equalizer [35] [36]. The MIMO-CMA can open the channel eye of the convolutive MIMO
channel but its source separation ability is not guaranteed because the same source sequence is
possibly recovered more than one time at the equalizer outputs [36]. Therefore, this type algorithm
is not a good candidate for MIMO equalization. To overcome this issue, single task algorithm and

two tasks algorithm are developed.

2.15.3 Single task algorithm

This type of algorithm can only one task in a time. It can be only used for blind equalization
or blind source separation, but not for both cases. To the best of the author’s knowledge only
two algorithms can be found. One is second order quadratic programming approach [37] and the
other one is high order statistics approach [38]. Nevertheless, due to this type algorithm cannot
perform equalization and source separation simultaneously, it is not a good candidate for MIMO

equalization.

2.15.4 Two tasks algorithm

Two tasks algorithm is aimed to perform equalization and source separation at the same time. In
general, the tasks can be achieved through orthogonal constraint cost function approach or non-
constraint cost function approach. Non-constraint cost function approach performs the equalization
and source separation tasks by simply minimizing a cost function, whilst orthogonal constraint cost
function approach performs the tasks by minimizing (or maximizing) a cost function with an extra
orthogonal constraint function. Instead of that, the CC-CMA is the example of the non-constraint

cost function that can be found. Orthogonal constraint cost function approach and CC-CMA are
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reviewed as follows.

2.15.4.1 Orthogonal constraint cost function approach

Signal interferences are formed by the superposition of many symbols and thus interferences are
a linear weight combination of symbols. Therefore, if the linear weight matrix is known, the
symbols can be retrieved. In order to achieve this, the estimation of inverse weight matrix is the
main key of this approach. Therefore, the algorithm in this approach is to indirectly estimate
the inverse cross-correlation channel matrix in order to recover the symbols. Due to the reason
that the inverse matrix is the product of several orthogonal matrices, the algorithm estimates the
orthogonal matrices one by one through cascade system (or through iterative computing) and each
of the orthogonal matrices can produce one output. In the literature, there are many ways to select
the form or“pattern” of the orthogonal matrices and this is formally called matrix decomposition.
Given Rotation Decomposition [128, 129] and Eigen Value Decomposition [39, 40] and PCA [41]
are the matrix decomposition methods that can be found. The main purpose of the orthogonal
matrices is to ensure the outputs are uncorrelated to each and thereby can achieve source separation
task in the memory channels. At the same time to perform the orthogonalization process, high
order statistics algorithm such as kurtosis or CMA is used to open the channel eye. However, this
approach requires the channel order or channel length to be known. In practice, due to the channel
is unknown, it is difficult to obtain the channel order. Furthermore, because matrix decomposition
requires large computation efforts and large storage, the computation complexity of this method

is high. Instead of that, noise has not been considered in the design.

2.15.4.2 Cross Correlation Constant Modulus Algorithm (CC-CMA)

To overcome the above issues, a relatively simple algorithm that is non-sensitive to channel order
and less susceptible to noise is motivated. Therefore, Cross Correlation Constant Modulus Algo-
rithm (CC-CMA) is proposed [2, 31, 42, 43, 44, 45, 46, 47]. In this algorithm, the CMA which has

the open eye ability is combined with a cross-correlation (CC) cost which penalizes correlations
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between the source signals and including their delayed versions thereby separating them. The CC-
CMA will converge towards the desired solution which is the goal of open eye with all the sources
separated, with a properly chosen mixing parameter which weighs the constant modulus error and
the correlation penalty appropriately, and under some mild assumptions [51]. This subsection is
structured as following. Firstly, we describe the approach of the CC-CMA in a two outputs MIMO
system and then mathematically state the cost functions of the CC-CMA. After that, we state the
error functions of the CC-CMA for implementation purpose. At the end of this subsection, we
point out the weaknesses of CC-CMA which motivate our research.

For simplicity, we review the cost functions of the CC-CMA using a two outputs system where
there are two equalizer outputs. In order to reduce the computation complexity, different cost
functions were suggested for different equalizer outputs [2]. Therefore, in the system, the equalizer
output 1 is equipped with a CMA cost function alone to open the channel eye without source
separation ability. On the other hand, the equalizer output 2 is equipped with a CC-CMA cost
function which consists of a CMA cost function to open the channel eye and a CC cost function to
perform source separation. Hence, the cost functions of the CC-CMA for the first and the second

equalizer outputs which are Ji cc—cmalk] and Jo,cc—cma [k] respectively are given as

Jicc—cmalk] = Jicmalk] (2.37)

Jacc—omalk] = Jacmalk] + 2k cclk] (2.38)

where Ji cmalk] and Jo,cmalk] denote the CMA cost functions of the equalizer output 1 and 2
respectively, and Ja cc[k] denotes the CC cost function of the equalizer output 2. These cost
functions will be explained in the next paragraph. In addition, ks € R is known as the mixing
parameter for the second equalizer and it can be used to achieve the source separation feature when
a suitable ks is chosen. The above CC-CMA approach (Eq. 2.37-2.38) is also known as hierarchical
CC-CMA since the CC cost function is developed for the second equalizer output instead of the
first equalizer output. The other approach is called the symmetrical CC-CMA, adopted by [31, 36],

where the CC cost function is developed for every equalizer output. Symmetrical CC-CMA is less
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attractive because it has higher computation complexity and also generates the maximum amount
excess MSE for every equalizer output. Therefore, we will pursue hierarchical CC-CMA in this
thesis.

The CMA cost functions (that was initially developed for SISO systems) are given as

Jicmalk] = E { (|y1 [B]|* - Rl)z} (2.39)
Jo.omalk] = E { (lyz [k])* - R2)2} (2.40)

for the first and the second equalizer outputs respectively, where R; = Ry = 73 is the dispersion
A

constant which is adopted from the SISO CMA as well. To achieve blind source separation on the
second equalizer output, CC cost function that penalizes the cross correlations between all source

signals and including their delayed versions is defined as

M, M, Smax 2
Jocolkl =Y > E{y. [k]y; [k — 6]} (2.41)
=1 n=1;n#l §=—0max
where 0pax accounts for the maximum channel delay spread between all equalizer output and we
recall that My = 2 in this example.

For implementation purpose, the coefficients of the equalizer output 1 and 2, F;[k] and Fa[k]

respectively, are updated as below
Fi[k 4+ 1) = F1[k] — pre1[k])X*[k] (2.42)

Folk +1] = Fa[k] — paea[K]X[K] (2.43)

where p1 and po is the adaptation step size for the equalizer output 1 and 2 respectively, e1[k] is

the error function of the first equalizer given as
ailk] = (n [k]|2 — Ru)y[K] (2.44)

and e[k] is the error function of the second equalizer given as

Omax

eafk] = (lk]® —Ro)yalk] + k2 > Fuslklya[k — 0] (2.45)
5= —Omax
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where 71 5[k] is an estimate of 1 5[k] = E{y2[k]y;[k — d]}, which may be recursively computed as

P1sk] = Ay slk — 1] 4+ (1 = Ny k]yr [k - 0]. (2.46)

where 0 < A < 1 is the forgetting factor of the recursion.

In spite of that, CC-CMA has some limitations. The limitations are described as follows.

First, CC-CMA has the problem of shrinking effect where the equalizer outputs are inevitable
scaled down or the simulation results in [2]). In contrary, the convergence analysis in [2] has shown
that the scaled down phenomenon should not happen. Due to the reason that the interference
residual performance measurement (i.e. Eq. 2.21) is normalized by the largest scale, this measure-
ment is scale insensitive. Therefore, it is no surprise that some previous works (such as [48], [44]
and [49]) did not realize the shrinking effect in CC-CMA. Furthermore, Luo et al independently
performed the CC-CMA convergence analysis in [51], [52] and [53] and they shown that CC-CMA
cannot converge to the the desired minimum point if mixing parameter, ks is large because the
desired global minimum point disappears in this situation. This means CC-CMA cannot converge
well as expected due to the shrinking effect and the equalizer output 2 possibly converges to zero.
Even though some mitigation methods had been proposed in [51] and [52], the problem has not
fully been solved due to the root cause of shrinking effect is still unknown.

Furthermore, the simulation results in [50], [48] and [44] have shown that the CC-CMA suffers
high steady state MSE compared to conventional CMA.

Instead of that, the simulation tests [2, 51, 52, 53] that are supported by theoretical analysis
have been done on single-amplitude constellation such as BPSK or QPSK only, but no similar study
on multi-amplitude constellation can be found. Multi-amplitude constellation, such as 8PAM and
16QAM, can provide higher data rate than single-amplitude constellation because a symbol in
multi-amplitude constellation can carries higher number of bits than single-amplitude constella-
tion. However, the statical properties of multi-amplitude constellation, such as second and forth
order moments, are different with single-amplitude constellation, thereby the analysis for single-

amplitude constellation cannot directly been applied on multi-amplitude constellation. Therefore,
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study of CC-CMA on multi-amplitude constellation is required.
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Chapter 3

Cross-Independent Constant

Modulus Algorithm

3.1 Introduction

The existing MIMO blind equalization algorithms by [31, 36, 2] introduced an undesirable and
unexpected amplitude shrinking in the equalizer output. The shrinking intensifies when the number
of sources increases, resulting in prolonged or unsuccessful retrieval of the sources even with just
a few sources. Therefore, the main challenge of existing MIMO blind equalization algorithms is to
retrieve all source sequences with unity gain. However, none of the existing solution is considered
effective since the root cause of shrinking effect has not been exactly determined until our work. It
is worth to mention that an automatic gain compensator is not an effective solution, even though
it can mitigate the shrinking, because the shrinking is not introduced by the system structure but
it is caused by improper computation within the algorithm. In this chapter, we will identify and
prove the root cause of the shrinking is due to the inappropriate selection of the cost function.
Therefore, we will propose a new source separation cost that is mixed to the MIMO CMA. The

new cost not only reduces correlation level among the equalizer outputs, but also increases the
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outputs’ interdependency. We call the new mixed cost as Cross Independence Constant Modulus
cost function.

The main advantage of this new cost is to solve the shrinking issue so that its source separation
ability does not deteriorate with any number of delay spread and any number of users.

The chapter is organized as follows. We present the system model and state several assumptions
in Section 3.2.1, recall the traditional mixed cost functions in Section 3.2.2 and formulate the
shrinking issue in Section 3.2.3. We propose new algorithm in Section 3.3.1. From Section 3.3.2
to Section 3.4, we provide vigorous convergence analysis on the algorithm to confirm its open eye

and source separation abilities. Section 3.5 presents the simulation results and discussions.
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3.2 Background

3.2.1 System model and assumptions

We consider a system model that has M; transmit sources and M, > M; receive sensors. Assump-

tions in Section 2.8 are reapplied as following:

A1 Assumptions on sources : Same as assumption Al in Section 2.8.

A2 Assumption on channels: Same as assumption A2 in Section 2.8.

A3 Assumption on sensor noise(s): For simplicity, we assume no sensor noise, therefore o2 = 0.

Again, we recall that the observed signal at the i-th sensor, for ¢ € (1, M), at time k is defined

as:
My My

zilk] =Y hi; @aj[k] = hla;k] (3.1)
j=1 j=1

where a;[k] = [a;[k], -, a;[k— Ny +1]] T The equalizer output corresponding to the j-th source,

where j € (1, M), at time k is denoted as:

M,
yilk] = 5 kIxilk] (3:2)
i=1
where x;[k] = [z;[k],- -+ ,xi[k — L+ 1]]7 is the input regressor vector for the equalizers of the i-th
T
seonsor, L € Z* denotes the equalizer length, and f;;[k] = [ fi[?] (K], i[jL_l] [k]| isa Lx1 vector

that represents the equalizer connecting the observed signal at the i-th sensor to the j-th output at
time k. There are a total of (M; x M,) equalizers at the receiver end (see Fig. 3.1). Furthermore,

(3.2) can be compactly written as

y;[K] = ¥y [K]X[K] (3.3)
where F;[k] = [f{;[k],- - ,fAT/[rj[k]]T is a MyL x 1 vector and the input regressor  X[k] =
[xT[k], -, x%, [k]]T has the same dimensions too.
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a[K] wlk] »lK]
hy, fii[k]
ayK] i k
’ hy, fio[k] M
—>  hy x2[k] > £[k] ‘D
» hy > f[k]
—>  hy nalk] » f3[k] +
h;, T fio[k]

Figure 3.1: Baseband equivalent system for M; = 2 and M, = 3.

In the study of the convergence behavior of a blind algorithm later, the global impulse response
that connects the j-th equalizer output with its respective sources is often preferred. Therefore we

provide the following expression by substituting (3.1) into (3.3):
v;[k] = ¥ [KJH"a[k] = S [k]al[k] (3-4)

where S;[k| = HF|[k] is the global impulse response with dimensions MN, x 1, where N, =
L+ Ny, —1, and alk] = [a] [k],a; [k],...,a},, [k]]T denotes the My N, x 1 vector where a;[k] =
la;[k],a;lk —1],...,a;(k — (Ns — D])" is a N, x 1 source vector for 1 < j < M. In addition, H,
which was defined in Assumption A2 in Section 2.2, is a channel convolution matrix assumed to

be full column rank [43] and has dimensions M, L x M;Nj.
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3.2.2 Classical mixed cost approach

A classical approach to perform blind signal separation (BSS) of a linear convolutive mixture of
signals is to combine the costs of the CMA, J; cm(F), and a source separation cost function,

J;,ss(F). Therefore the mixed cost function responsible for the extraction of the j-th source is
Jjss—cma(F) = Jj.cma(F) + 2k; 75,55 (F) (3.5)

where £; is known as the mixing parameter that corresponds to the equalizer output j and k1 =0
was suggested to reduce the computation complexity [2]. The CMA opens the channel eye by

minimizing the following cost [36]:
2
Ji.om(F) =E (Jy;|* — Ry) (3.6)

where R; = my /0% is known as the dispersion constant [21], whereas the BSS algorithm minimizes

this cost:
5x

Jj,SS(F)Zi > Gos (3.7)

n=1 §=—0x

where (,, s is a function of the j-th output and the n-th output which is delayed by —dx < < dx
symbols relative to the j-th output, where 6, € Z* > N, — 1 is the maximum achievable delay
between all equalized outputs. This function is responsible for blind source separation and may

take the form of the following cross-correlation (CC) function [2, 31, 42, 43, 44, 45, 46],

Cus £ Cocns = [E{y; [Klys [k — 3]}*. (3.8)

For practical implementation under stochastic gradient adaptation, the coefficients of the j-th

equalizer are updated as follows:

0Jj,ss—cma(F)

Fj [k + 1] = Fj [k] — My aF] [k‘] (39)

=F,[k] — pj emix,j[k] X*[K] (3.10)

where p; is a small step size associated with the j-th equalizer and, with Eq. 3.5, the general

60



8Jj ss—cma(F) .

gradient, oF, [H] is
9Jjss—cma(F) _ 9Jjcm(F) 0J;ss(F)
, _ 9;, 9;, 11
OF ;4 oF o, (311
= (ej,0m,5[k] + kjej,s8[k]) X [k] = emix,;[k] X [k]. (3.12)

where €; om j[k], €;.s,;[k] and emix, j[k] = €;,om[k] + kjej,ss[k] are known as the CMA error, the

source separation error and the mixed error respectively for the j-th equalizer.

3.2.3 Motivation: shrinking of the equalizer output

We now highlight an implementation difficulty associated with the traditional mixed cost method,
which arises due to the source separation cost, Eq. (3.7). Consider the CC function in Eq (3.8). It
is a square-modulus function of an expectation function in the form of |E(-)|? whereas conventional
costs are regular expectation functions, E(-), which gives an unbiased estimate when instantaneous
values are taken. With the modulus function, the expectation function within it cannot be simply

omitted without incurring a bias in the estimator. A commonly adopted approach is to explicitly

9Jss . j (F)

estimate W

based on instantaneous values or sample averaging [31]. In symbol-rate imple-
mentations, for example, a recursive estimator can be used to perform sample averaging as follows

[46]

Prsk] = Atn sk — 1] + (1 = A)y;[Klyp [k — 9] (3.13)

and A € (0,1] is a forgetting factor. When A = 0, the process becomes estimation by taking
instantaneous values. The impact of using the above recursive estimator has not been studied
before, and it is the purpose of this subsection.

Proposition: This estimator will introduce an undesirable bias that amounts to (j — 1)(26, +

Do (1—N)/(1+ ).
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Proof: We determine the bias by evaluating the mean of the estimate as follows:

E{|7,,5[k]*}

:E{|Afn,5[k—1] +(1—A)yj[k]y:;[k—5}|2} (3.14)

:E{|(1 ~) ggOAdyj[k—d]y;[k—a—de} (3.15)

= (1-\)? i NE{|a;k — d)|*}E{ |anlk — 6 — d]|*} (3.16)
=

= (0%)*(1 = A)?ZF oA (3.17)

=or(1=N)/(1+X) >0. (3.18)

The important manipulations of Equations 3.14-3.18 are stated as below.

e From Eq. 3.14 to Eq. 3.15: Using Eq. 3.13, we evaluate all past CC estimates !, i.e.,
Ay sk — 1], APy 51k — 2],..., APy sk — o0] and then recursively substituting them back until

we get A7y, s[k — 1] and therefore we get Eq. 3.15.

e From Eq. 3.15 to Eq. 3.16: The largest concern of this portion is how to mathematically
describe the equalizer outputs (y;[k] and y,[k]) in term of the source symbols (a;[k] and
anlk]). In the asymptotic condition or the steady state (i.e. time k — o0), the source
symbols are assumed to be perfectly recovered and separated without any interference in Eq.
3.4 (where this is a common assumption to verify a bias [113]), thus we have y;[k] — a;[k]
and y, [k] = a,[k]. In addition, a,[k] and a;[k] (note: n # j is implicity stated in Eq.3.7) are
mutually independent and discrete time stationary in Assumption Al (Section 2.8), therefore
E{|a;[k — d]|*|an[k — & — d]|*} can be simplified as E{|a;[k — d]|* }E{|an[k — 6 — d]|*. With
the above information, we get Eq. 3.16 after some algebraic manipulations.

e From Eq. 3.16 to Eq. 3.17: We recall Assumption Al in Section 2.8 that the source symbols

has a common positive variance, 6% . Therefore, we have 0% = E{]a;[k — dHQ} =E{|an[k -

6 — d]‘z} and we emphasize (0%)% = o} to avoid confusion.

1For example, to evaluate #, 5[k — d], we can replace k with k — d in Eq. 3.13, therefore we get 7, 5[k — d] =

Atnslk —1—dl 4+ (1= Ny;[k —dly;[k — 6 —d].
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e From Eq. 3.17 to Eq. 3.18: We want to show the equality of EL‘f:O)\Qd = m in this
portion. Due to the range of the forgetting factor, A is given as 0 < A < 1 in Eq. 3.13, it

is obvious that the range of its square, A2 is 0 < A? < 1. With A% < 1, we can simplify the

1

summation of the infinite geometric series, 22 A2 = 232 ((A2)? = 14+ 2+ A%+ ... as Tz

Furthermore, we recall a common type of algebraic factoring which is 1 — A2 = 12 — X2 =

(1 + X)(1 — X), therefore we can factorize the denominator of ﬁ and finally we obtain

1
a—na+n-

e Comment on Eq. 3.18: Since ) has the range 0 < A < 1, the value of Eq. 3.18 is always
larger than zero, therefore the CC estimator, 7, s[k| is an asymptotic bias estimator even in
the perfect symbol recovery and the perfect source separation conditions. In fact, an unbiased
estimator should give a value of zero in Eq. 3.18. Again, it is worth to mention that the
previous works (such as [2, 31, 42, 43, 44, 45, 46]) had started their developments based on
the assumption that the CC estimator, 7, 5[k] is an unbiased estimator. However, our works

above have proven that the CC estimator, 7, s[k] is a bias estimator.

The two outer sums in (3.7) introduce the factor (j —1)(2d, + 1) to the total bias, which completes
the proof.

This finite bias is the reason behind the equalizer output shrinking in magnitude, a behaviour
that can be explained using our extrema (stationary point) analysis in Section 3.3.4. The shrinking
effect is further accentuated with increased number of users and delay spread, hence restricting
the usefulness of the algorithm to MIMO systems with few users and/or small delay spread, for

example in polarized optical receivers where only two orthogonal polarizations (users) exist [46].
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3.3 New Cross Independent Constant Modulus Algorithm
(CI-CMA)

3.3.1 A new BSS cost: the cross independent function

Our intention is to propose a new BSS cost that is conventional in the sense that it conforms to

E(-). Therefore we propose the so-called “cross-independent” (CI) function

Cetms = E{lyjun s°} (3.19)
where its derivative w.r.t. F;[k] is
O Cetns = wy Ky — Oyl — 51X [k (3.20)
8F] [:ZC] Cl,n,0 — yj yn Yn . .

The minimization of the CI cost leads to a stronger independence property (than decorrelation)
among the equalizer outputs whose proof is documented in Appendix A.1 (at the end of this thesis).
Therefore the complete algorithm for blind equalization and source separation is the combination

of the MIMO CMA and this CI cost, called the CI-CMA, which has the following cost function,
Jj.ci—cma (F) = Jj cma (F) + ko Z Z ¢CLn,s (3.21)
n=1 §=—0ix
and the corresponds error term is

1

J

euies K] = (Ju 41"~ B;) v K] 30 62 (Il = 011 ) w41 (3.22)

HM

where kg is the new mixing parameter of the CI cost and its value will be determined later. We
would like to draw the attention of the reader to the dispersion constant of the CMA, Rj, which
has been modified to ensure the original signal energy is preserved at its corresponding equalizer
output. It will be proven in the sequel that the new value of Rj solves the output-shrinking problem
encountered by past approaches. Under the hierarchical criteria [2], we have Ri<Ry< - < IA{MH
and Ry = ;”—/2;‘ because for j = 1 the CI-CMA reduces to the classical MIMO CMA without the

BSS cost. For completeness, we state the value of Rj under the symmetrical criteria [31] to be
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Ri=Ry=-- = f{Mt but lflj # ;”—il,Vj. The expression of the dispersion constant is left as the
subject of the next subsection when the stationary points of the cost surface are derived.

In what follows, we first search for the global minimum points of the CI-CMA under gradient
descent adaptation. We subsequently determine the conditions for which all spurious local minima
of the CI-CMA would vanish, so that the global minima is always achieved. A real-valued PAM

system is assumed here whereas the treatment of the complex modulation is found in Section 3.4.

3.3.2 Preliminary assumptions and useful notations

For simplicity but without losing generality, we confine our analysis to a My = 2 MIMO system.
Therefore for j = 1 the MIMO CMA extracts any source, but usually the one that enjoys a stronger
SNR, while for 7 = 2 the equalizer must avoid the retrieval of the same source thanks to the CI
cost.

For convenience, the global impulse response of the second equalizer is expressed as a concate-
nation of two vectors, i.e., Sg = [S(T1)72,S{2)72]T which is MyNs = 2N, long (see Eq (3.4)), where

, e ,S%szfl]]T is the global filter vector that connects the b-th

Sz = [Sé(bq)Ns],Sé(bq)NSH]
source to the second equalizer. The time dependency of S, on k is dropped because the analysis
is based on asymptotic conditions. The global impulse response of the first equalizer, which will
be required later, are also expressed as vectors & = S(1),1 and E e S(2),1 connecting the first and
second sources, respectively, to the output of the first equalizer, i.e., S; £ [dT, BT]T. The use of
new variables @ and E is to conveniently distinguish S; from S;. Their respective i-th elements
are a; = Sy] and f3; = S£N5+i], where ¢ € (0, N; — 1).

We further assume that in analyzing the j-th equalizer that the previous (j — 1) equalizers up
in the hierarchy have been perfectly equalized. In our My = 2 case, we assume the first equalizer
has perfectly recovered one of the sources (usually the stronger one) and thus E{«;}|;2q = 0 where

the only non-zero impulse is at the (d + 1)-th tap, where d € (0, N5 — 1). In fact E{ag} = 1. We

assume that it has also canceled all CCI so E{f;} = 0, Vi. To be more practical, we further assume
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the variance of the non-dominant taps are finite, i.e., ¥;24E {|ai|2} > 0 and EjE{|5j|2} > 0. Due
to the unity-impulse in a4, we have the relationship of E||@||2 > E|| 3|2 where || -|| is the Euclidean

norm operator.

3.3.3 Extrema analysis

We now begin the stationary point analysis. For brevity, we denote Jo[k] = Juix2(F). We evaluate

the gradient of Jo[k] w.r.t. Sg in the following equations from (3.25) to (3.33):

T 7T
0S- N 88(1))2 ’ 68(2)’2 '
where
T
OJok] | OJa[k] OJo[K] 9J5 k]
98(1),2 85%0] ’ 8S£” Y 8S£N*“71]
and
T
OJolk] | 0Ja[k]  OJ5[K] 9J5 K]
98(2),2 B aSéNS] ’ aSéNSH] Y 8S£2N571]

We would like to express Ja[k] in terms of the global impulse response by using (3.4), so at first

the CM cost is rewritten as

Jewy = E{ (|87 malk)” - 1)} (326)

Bearing in mind that the CI cost in Eq. (3.21) for j = 2 reduces to Ls5{c11,6 = LsE {|y2yi5|2} =

YsE {y%yi(s}, the mixed-cost becomes

Dolk] = B (8% 2[4 + 87 k)~ Rs)" )

Ox
+ ko Z E{(S(Twa1 (k] + Sy 282l (@T & [k — 0] + B @[k — 5])2}.
8=—0x

(3.27)

After significant amount of mathematics, it can be shown that the gradient of the mixed cost is

0J2[k]
082

= 4AS; = 4(Acy + Acr)Ss (3.28)
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where A is a 2N, x 2N, diagonal matrix which can be split into Acy and A, where they are
derived from the CM and CI costs, respectively. To evaluate Acy, we evaluate the gradient of

Jom,j WILt. Sgdo] as follows

dJem,; [do] 4 [do]
ZIOMG _ ygldolpldo (3.29)
85510] 2 CM
where
2 2 ~
AL = (S5°1) ma =3 (S5™) o + 3041812 - Reo? (3.30)

is the dp-th, dy € (0,2N, — 1), diagonal element of Acy. As for Ay, the mathematics is more
involved. The derivation is recorded in Appendix A.2 (in the end of the thesis) where the dp-th

diagonal element of Acr was shown to be

ko

A% = 2 (ma - o) Bl + 2, ) (3.31)

where

QL

if dy € (0, N, —1)
F(do) = (3.32)
B ifdy € (Ns,2N, — 1),

| - || is the Euclidean norm operator and
Q, = o (20, + 1) (E||@|* + E||]*). (3.33)

At this point, due to the complicated nature of equations (3.29)-(3.33) we categorize the sta-
tionary points (where Eq. 3.28 equals to zero) under the following four cases where they could be
found:

Case 1: S£d°] = 0, for all dy € (0,2N; — 1). This undesirable case implies a zero-valued
output at the second equalizer since the global impulse response does not have any non-zero taps.
=182 = 0.

Case 2: S£d0]|d075b =0, V(dy # b) where 0 < b < Ny — 1. This undesirable case implies the

successful retrieval of the first source when the intended source is the second. Since only one tap
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is non-zero, .. [|S2||? = (Sg)])Q, where (Sg)})2 is found by solving 4857] (AQ]M + A[(I;]I) =0,ie.,

(S¥12 my — 3(SP)? o4 + 304 [|Sa||? — Rao%

50 (s~ ob) B +0,) =0 (334

Since ||Sz2/|? = (S1))?] so after some rearrangement, (3.34) becomes

(sPy2 = Raa ﬁ( (ma— o4) {112} + ). (3.35)

may 2m4

Case 3: S£d°}|d0¢c =0, V(dy # ¢) where Ny < ¢ < 2N, — 1. This is the desirable case where
the second source is successfully retrieved with all its ISI removed. Since only one tap is non-zero,
SISl = (Sgc])Q, where (Séc])2 is found by solving 4S£C] (A[CC]M + A[é]l) =0 as in Case 2, so we get

Ryod K -
= 2 = g ((ma = A) BAIAPY +92,). (3.30)

(557)?
Case 4: S£d0]|d0¢e =0,Vdy and e = {ej,ea, - ,e,} € (0,2N; — 1), where 1 < v < 2N,. This
is another undesirable case which covers all other cases that are not covered above, where v > 1

non-zero elements exist in Sy at steady state. Since more than one taps are non-zero, the exact

value of ||Sz||? is not known. The stationary points are given as

1
(s3)? =

~ kO .
“ s - 30% (Rwi =304 [S:* = 5 ((ma — o) {[I7(e) I} + Qo)). (3.37)

3.3.4 Design of new dispersion constant, f{j

The main purpose of the dispersion constant is to ensure the energy of the transmit sequence
is preserved at the equalizer output [21]. To do so, we examine Case 3, which corresponds to
the desirable extraction of the correct source. Using (3.36) and assuming ideal conditions where
E{||3]/2} = 0 and E{||@||?} = 1, which are similar conditions considered in [21] for the SISO case,

(3.36) becomes

B RQO’% — %koai (2(5,( + ].)
= -

(k1) (3.38)
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In order to avoid any scaling in the equalizer output, we choose R, so that (Sgc])2 = 1. Therefore,

the modified dispersion constant is given as

- 1
oy 2

This result is easily generalized for an arbitrary j-th equalizer as follows:

5 my j—1
R, = ™4
J 0124—'_ 2

koo (265 +1). (3.40)

Note the first part of the R.H.S. of (3.40), i.e., my/0% is the original dispersion constant [21],
which is also used in previous works. If the second part of the R.H.S. of (3.40) is missing, we have
(S51)2 < 1 from (3.38). The value that is less than unity is the reason behind the shrinking of the
equalizer output that has been observed in previous related works. In fact, it is the second part
of the R.H.S. of (3.40) that is responsible for overcoming the adverse scaling effect of mixed-cost
algorithms, introduced by €, of (3.33). More importantly, in fulfilling this unity-gain condition,
the desirable stationary points of Case 3 are “locked” to the location that is identical to that of the
Godard criterion for the single user case, irrespective of kg, j and J,, i.e., the mixing parameter,
number of users and maximum delay. Historically, this feature is not available in the CC-CMA
as the global minima are expected to shift towards the origin with increasing kg, number of users
and delay spread, as shown by the contour plots of Fig. 4 in [43]. In addition, the location of the

desired minima is unaffected by additive noise, unlike Fig. 6 in [43].
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3.3.5 Stability analysis

In order to determine whether or not the stationary point is stable, we perform the second derivative

test which evaluates the Hessian matrix, U which is generally defined as

[ 92 Jo[k] 92 Jo[k] . . 92 J3[k] |
asiasld] asias! asiagl2Ns—1]
02 J3[k) 02 73[k) . . 02 J5[k]
asiHasld asiHas! asiHagl2Ns—1]
— i 0J2[k] 7 _ 82 Jo[k] 82 Jo[K]
0Ss " 0Sq asPlasl] astlasfl
82 J[k] o 9 Ja[k]
| asPNs—1ggl0] o T asNa—HgglPNs -1l |
(3.41)
under the following four cases where they could be found:
Case 1: Sgd"] =0, for all dy € (0,2Ns —1). The Hessian of (3.41) can be shown to be
U= diag(wov T 7¢07w17 T 7/(/)1)
N, N,
where diag(- - -) denotes diagonal matrix and
82J2 [k] ~ 4
Yo = gz = —4Re0? + 2o (ma — o) B{IIGI%} + ) (3.42)
asiasih] ( ) ’
for 0 <dy < Ng—1, and
0% J2[k] 5 2 4 3112
1= — gy = —4Re0% + 2k (ma — o) B{IGI%) + ) (3.43)
aSng](“)S%dﬂ ( )

for Ny < dy < 2N, — 1.
Case 2: Sédo] ldpstb = 0, V(do # b) where 0 < b < N, — 1. In this case, the Hessian has a special

diagonal element at position b:

\P:dlag(w()a 7¢07 d}b 711)03"' 71/1071/)1,"' 71/)1)
~~

X
where
02 Jo[K]
b as[b] as[b]
2 009
. k
:4@wwm—mﬁ+§um—ﬂmmwﬂﬂw} (3.44)
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and

A0
Yo = S T, old]
asliasl
) k .
— 4{3(5[51)20; —Ryo? + ?0( (ma — o) E{]d]2} + Q)} (3.45)
ford; #b,0<d; < Ny;—1, and
AL
V= [da] 5 o ldz]
a8l g5l
R k -
= {520} — Rao? + T ((ma — o) E(IFI?} + 0 ) } (3.46)

for Ny < dy < 2N, — 1.

Case 3: Sgdo] ldotc = 0, ¥(do # ¢) where Ny < ¢ < 2N, — 1. The Hessian becomes

\I/:dlag(’l/)Oa 7¢07¢17"‘ 7¢17 QZ}C 711)1"" 7¢1)
~~~

X
where
_ 0 Jo[k] _ 1aB .2 4 312
¢C—W—16RQO’A*8]€0 <(m470'A) E{H,B” }‘i’Qo), (347)
and 1/10 = #ﬁgi‘il]
0?15k
Yo = [ 12[ %d ]
0S5 0S5
= 4(6— D Rood — 2k (6= 1) + (ma — o) (ELIFIPY — E{Ia1*}))
(3.48)
for 0 < dy < Ng — 1, where £ is a constant and is defined as{ = %, and
B 0% 5[k
LR TR P
08552105,
= 4= DReof —2ko( (€~ D+ (ma—oh) (- DEYAPY)  (3.49)

for dos # ¢, Ny < ds < 2Nz — 1.
Case 4: S£d°]|do¢e =0, Vdy and e = {e1,e2, -+ ,e,} € (0,2Ng — 1), where 1 < v < 2N,. The

resulting Hessian is a sparse symmetric matrix, where non-zero elements are found not only on the
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diagonal but also at the (i,j) and (j,4) positions of the matrix, where ¢ # j and i,;j € e. Unlike

cases 1-3, the exact value of ||Sz||? is not known here. Using the same approach as in Cases 2 and

3, the stationary point is obtained as

1

¢ . k .
(55 = ——— (Rzoi—BoiISzlz— 20(<m4—o:a>E{||v<e>||2}+Qo)). (3.50)
4 04

Therefore the Hessian becomes

€y €y

U= dlag( ﬂﬁﬂﬁelﬂ/%“' ad}uwewwf" 71/]71/161,71/}7"')—"_ Z Z T(Zvj) (351)

i=e1 j=ey

J#i
where Y (i, j) is a 2N, x 2N, square matrix where all its elements are zero except for Bgz[i‘]]g[sk[]j] at
2
the i-th row and j-th column. It can be shown that the non-diagonal elements are
0?5k 0% Jok
A 2l o sl (3.52)

asylaskl  asiaskel
where Sge“] and Séeb] are two arbitrary stationary points in {e}. Therefore the Hessian is non-

diagonal and symmetrical. As for its diagonal elements,

927, k]
askosl!
= 12(SK)2(ma — o) + 1204 S |? — ARe0? + 2k (ma — o) E{IF(@I} + )

we =

= 8(Sk)2m,. (3.53)

3.3.6 Design of mixing parameter, kg

The objective of this subsection is to search for and determine a range of values for kg that admits
the stationary points of Case 3 to be the only ones that are minimum points, while those of Cases
1,2 and 4 are non-minimum. If this is possible, the CI-CMA will become globally convergent to
the desired minima where the desired source is retrieved accurately and without repetition. In this
subsection, we will perform the positive definite test in order to achieve our objective.

Case 1: Referring to equations (3.42) and (3.43), the Hessian matrix is positive definite if and

only if 19 > 0 and t; > 0. However since E{[|@||2} > E{||3]|2}, we have 1y > ¥, > 0. A necessary
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and sufficient condition for the stationary point to be unstable is for the opposite to be true, i.e.,
¥y < 0. Therefore after substituting Ry of (3.40) into (3.43) we arrive at the inequality (3.54) at

below.

my kO
2 —
(ma — o) E{|F|2} + o4 20+ 1) (E(IGI%} + EQIFI2} - 1) — 2

(3.54)

Case 2: Referring to equations (3.44), (3.45) and (3.46), it is easy to see that the Hessian
matrix is positive definite if and only if ¢, > 0, 19 > 0 and 91 > 0. Thanks to the assumptions of
my > o and E{||@||2} > E{||B]2}, we have 1, > by > 11 > 0. and it is sufficient to show that
if 1 > 0 is true, the Hessian matrix is a positive definite matrix. Since this stationary point is

undesirable, the Hessian should be non-positive definite, i.e., 1 < 0. By substituting (3.40) and

(3.35) into (3.46), we arrive at the inequality (3.55), where £ = 304

maq

30% —my < ko
(ma — %) ($B{1817} — B{IFI2}) + (€ = D)o (26 + 1) (E{lla?} + B} - 1) ~ 2
(3.55)

Case 3: In this desirable case, we wish to find the range of kg for which the Hessian matrix is
a positive definite matrix. It is necessary and sufficient to satisfy ¢, > 0, ¢o > 0 and 1 > 0. Due
the the assumption that E{||@||2} > E{||5]|2}, we have ¢y > by > 0. Therefore, we only determine
e > 0 and 91 > 0. The stationary point has been derived in (3.36). Substituting the expressions
of Si and Ry from (3.36) and (3.39) into (3.47) and (3.49), we found that both inequalities 1. > 0

and i1 > 0 are identical. The resulting inequality is shown in (3.56).

k
i > (3.56)

(ms — o) E{IAI} + o4 (26 + 1) (E{IaIP} + EIAPY - 1)~ 2

Case 4: Since this is an undesirable stationary point we wish to perform the following non-
positive definite test (p. 128 [130]) on the Hessian, so that if the following test fails, it is conclusive

that this stationary point is not a minimum point:

( AN )2 Polk]  PJalK] (3.57)

osLlask) asilaskl asklask)
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Using (3.52) and (3.53), the above test simplifies to 304 < my, which cannot be true since the
source is circular and sub-Gaussian (see Assumption Al). Therefore the test fails and it is concluded
that the stationary point is unstable.

Finally, the inequalities (3.54), (3.55) and (3.56) are combined to yield the range of ko values for
which the desired global convergence of the CI-CMA, i.e., blind equalization and source separation
can be achieved:
2my (303, — m4)

ko> ———7—— . 3.58
304 (mg — o) ( )
Because the denominator is zero when my4 = o, there is no finite value of ko that can satisfy the

inequality when constant modulus modulation schemes such as the 2-PAM are used.

3.4 Extension to complex modulations

In this section, the results and analysis of Section 3.3 are extended to complex modulations, such
as QAM and PSK. The approach is fairly straight forward with much of its analysis identical to
that of the real-valued case. We must only pay attention to the different statistical properties of
the complex-valued signals, where some values and notations may be different. In particular, we
emphasize that in complex modulations, E{a?[k]} and E{a? [k]} are zero-valued due to the circular
symmetry of the i.i.d. sources, while 0% = E{|a;[k]|*} and m4 = E{|a;[k]|*} are the variance and
the fourth order moment of the source, respectively, which have finite positive values in practice.

It can be shown that the gradient of the mixed cost is

0Js[k]
0S5

=2AS; =2(Acm + Acr)Ss (3.59)

where (-)* denotes complex conjugate, while A, Acym and Acy are all 2N, x 2N, diagonal matrices,
and Acym can be derived by extending the result of Johnson [121] to complex modulations so that

A[éll‘\’/]I7 the dy-th diagonal element of Ay, is expressed as

[do] _ | gldo] | _ [do]|® 4 4 2 _ Ho2
ACM = SQ may 2 S2 05 + 2UAHSQH RQO'A (360)
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where dg € (0,2N, — 1). The dp-th diagonal element of A¢y is identical to that of the real-valued

case in (3.31)-(3.33).

The Hessian for complex modulations is defined as ¥ = ag; (%&M)T, where asz* - <‘?9JS2§T])
refers to the element in the i-th row and j-th column of ¥. The subsequent work is identical to
that of the real case, so we simply state the expression of the dispersion constant and the range of
ko values, derived from the positive definite test which evaluated the Hessian at stationary points
of four cases admitting only the desired solution (Case 3) while discarding the others.

The dispersion constant, f{j, is selected in the same way as (3.40) to avoid undesirable scaling,

with my = E{|a;[k]|*}. As for the mixing parameter, the range of ko values for which source

separation and equalization can be guaranteed is

my (20?:‘ — m4)

ko >
0= o (ma— oY)

(3.61)

where we have assumed E{||@]|2} = 1 and E{||||2} = 0. Similar to the real-valued case, no finite
value of kg can satisfy the inequality when constant modulus modulation schemes such as the

m-ary PSK are used.
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3.5 Simulations

The simulations are performed in order to identify the open eye and source separation abilities of
the new algorithm CI-CMA for 2-PAM, 4-PAM, 4-QAM and 16-QAM. Furthermore, the shrinking

of equalizer outputs will be identified in the simulations as well.

3.5.1 Simulation Setup

In order to simulate the system model in Section 3.2.1 and Fig. 3.1 with (M = 2 and M, = 3)
MIMO channel, simulations are performed using MATLAB(Matrix Laboratory) version 8.0 . Two
random 2-PAM symbol sequences that have Ny, symbols in one sequence are generated as source

1, a1[k] and source 2, as[k]. The sources are convoluted with the memory channels h;;, and this

ijs
process is equivalent to h;; ® a;[k] where j = 1,2. This is aimed to simulate the condition that
the sources are passed through the memory channels and thereby the sources are interfered by
ISI. At the i-th received sensor, the ISI signals from two sources a;[k] and as[k] (but not a single
source) have been observed, thus the observed signal at i-th sensor z;[k] is corrupted by CCI due
to receiving two sources and ISI due to memory channels. This scenario can be simulated through
computing Eq. 3.1 and the impulse responses of channels h;; are stated in Table 3.1.

Next, to simulate the algorithm in the equalizer, we will test using the hierarchical CI-CMA,
i.e., the first equalizer is allowed to recover any of the two sources (usually the stronger one) and
the second equalizer should be able to avoid the extracted source by the first equalizer if BSS works.
The filter weights £1,[0] and f25[0] are initialized with a center spike [36] whilst f;;[0], Vi # j, are
initialized with zero-vectors. After the initialization, the observed signals z;[k]| are fed through
the filters F;[k], which is the concatenation vector by several filters f;;[k], and generated the two
outputs y;[k] where j = 1,2 because two sources were transmitted. In this case, this process can be
simulated by executing Eq. 3.3 and the filter values F;[k] are iteratively updated for every time k

through computing the filter update equation in Eq. 3.10 which has the error term of CI-CMA in

Eq. 3.22. In order to ensure that different sources are not extracted by both equalizers by chance,
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at mid way through the simulation we change the taps of the first equalizer to f11[ks] = 0 and
fo1[ks] = 9[0,---,0,1,0,--- ,0], g > 1, and k; denotes the time of half-way point of the simulation.
This new setting induces the filter of first equalizer (F1[k]) to recover the second source, as[k]
using a larger-than-unity center spike g, where we have used g = 2 in all our simulations. We
emphasize that the filter of second equalizer (Fa[k]) is unchanged in the above setting. While the
first equalizer turns to extract the other source, we observe the way the second equalizer reacts to
this switch in order to validate the source separation ability.

The above simulation setup is repeated for 4-PAM, 4-QAM and 16-QAM cases. Furthermore,
for the cases of 4-QAM and 16-QAM, the complex number MIMO channel in Table 3.2 is used to
replace Table 3.1.

Table 3.1: Impulse response of a two-input/three-output real channel [1]

hyy || [0.9844,0.3365,0.1002)T

hys || [0.6303,0.1575,0.3791]7

hay || [0.5232,0.0396,0.0121]7

hgs || [0.21,0.2855,0.6461]

hay || [0.9651,0.1543,0.5371]7

hszo || [0.2547,0.2695,0.7178]T

Table 3.2: Impulse response of a two-input/three-output complex channel [1]

hyy || [-0.6 +0.45,1.2 — 0.25]7

his || [-0.6 4 0.8,0.9 — 0.1]7

hay || [0.1+0.7j,—0.2 — 0.55]7

haa || [0.4 — 0.35,—0.2 + 0.24]7

hgz; || [0.5+0.45, —1 +0.35]7

hzy || [-0.1+0.85,0.4 + 0.15]T
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3.5.2 Simulation Parameters

In order to perform the simulations, the simulation parameters are required to be defined for the
2-PAM, 4-PAM, 4-QAM and 16-QAM.

First, 2-PAM has the constellation set A = {—1,1} and this constellation set has defined
statistical properties such as fourth order moment my = E {|a[k]|*} = 1 and variance 0% = 1.
In other words, the values of my and 0% are depended on the constellation set A = {—1,1} and
cannot be arbitrary chosen. Next, the step sizes of the equalizers are assigned to be p; = 0.001 and
2 = 0.0001 for equalizer 1 and 2, respectively. Small value in the step sizes are typically chosen,
but it can cause the convergence becomes slow. On the contrary, large value in the step sizes can
increase the convergence rate but it can cause the equalizer diverges and unstable. Therefore, to
avoid unstable and slow convergence, the above values of step sizes are empirically found after
several simulation attempts had been done. ps is smaller than p; because the equalizer 2 uses
CI-CMA whilst equalizer 1 uses CMA. Due to CI-CMA can produce larger error than CMA,
pe is always chosen to be smaller than p; to avoid divergence. The maximum delay is set at
0x = 9 and the lengths of filter are L = 7. Ideally, §x and L that are always larger than the
channel length are theoretically required. However, because we assume the channel is unknown,
therefore, these value are arbitrary chosen. Large values in dy and L is helpful to reduce the
error, but it increases the memory cost. Since L = 7 is chosen, the center tap strategy initializes

1[(1L_1)/ 2 [0] = f2[(2L_1)/ 2 [0] = 1 and all other taps to zero. Furthermore, based on the analysis
in the previous section, it is clear that no suitable value of %0 can satisfy Eq. 3.58 since its
denominator is zero due to m4 = ¢%. Thus we simply choose % = 2, a value that was suggested
in [2].

Instead of that, the constellation sets A are {£1,£3}, {£1+ j} and {£1 £ 5, £3 £ 4,1 £
3j,£3 £35} for 4-PAM, 4-QAM and 16-QAM, respectively. The reasons to select parameters my,
0%, p1, pa, 0x and L of 4-PAM, 4-QAM and 16-QAM cases are same as the reasons of 2-PAM

case, and the values of the parameters are stated in Table 3.3.
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We discuss the way to choose the mixing parameter. For 4-PAM case, based on Eq. 3.58,

we must choose £

5 > 1.1617 to achieve the desired global convergence.

Therefore, we choose
% = 1.41 for 4-PAM case. Since 4-QAM is constant modulus and m4 = 0%, no value of k satisfies

the condition of Eq. 3.61 and we do not expect source separation to work properly, so we arbitrary

choose % = 1.41. For 16-QAM, based on Eq. 3.61, we must choose % > 1.4025 to achieve the
desired global convergence. Thus we choose % = 1.41.

Finally, &k is the time of half-way point in the simulation and this value is required to be chosen
empirically. The time ks must be sufficient large in order to ensure the equalizer filters have reached
the stability points and this stage is called the steady state. There are several ways to empirically
identify the steady state. One way is to observe the error in the performance measurement. If the
error is sufficiently small and does not have significant changes for a long time, we can conclude
that the equalizer has reached the steady state. Another way is to observe the equalizer output.
If the equalizer output converges to certain points after the sufficient long time and no significant
changes can be observed, we also can conclude the equalizer has reached steady state. ks = 200, 000

is empirically chosen after several simulation attempts have been done. Furthermore, the number

of symbols in a sequence, N4 is chosen to be 2k;.

Table 3.3: Simulation Parameters [2]

Parameters || 2-PAM | 4-PAM 4-QAM 16-QAM | Description
My 1 41 4 132 Forth-order moment
o3 1 5 2 10 Variance
1 0.001 5x 1076 | 1.5 x 1075 | 4 x 107% | Step size of equalizer 1
1o 0.0001 1x107% | 2x10°° 2 x 1077 | Step size of equalizer 2
Ox 9 11 10 10 Channel delay spread
L 7 9 9 9 Length of filter f;;[k]
ko 2 1.41 1.41 1.41 Mixing parameter by 2
ks 200,000 | 600,000 600, 000 600, 000 the time of half-way point
Nieq 400,000 | 1,200,000 | 1,200,000 | 1,200,000 | Number of symbols in a sequence
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3.5.3 Performance measurements

In order to measure the performance of algorithm, we compute the amount of residual interference
of equalizer output 1 and 2 at time instant k, IT;[k] and IT3[k] as defined in Section 2.12 using
MATLAB. IT;[k] where ¢ = 1,2 is aimed to measure the remaining interference and thus it is a
measurement of error. Therefore, the low value of IT;[k] are demanded.

However, the IT;[k] only implies the amount of interference but cannot validate the source
separation ability. In order to validate the source separation ability, we further require the in-
formation of the global impulse response, SE?] [k] (Note: we use short notation SZL] [k] here, where

(i), and S([?)]j was defined in Section 2.10), for ¢ = 1,2 and 7 = 1,2 at the steady

[

state. However, the value of SZ-;L] [k] probably can be a complex value or negative value. Therefore,
to overcome the difficulty to plot complex number or negative number of SE?] [k], we are mainly
interested on the absolute |s£?] [k]| and this represents the absolute impulse response that connects
from source ¢ to output j. Instead of that, the value of |s£?] [k]| can fluctuate from time to time due
to the non-zero error. To overcome this issue, we take the 1000 samples of |s£?] [k]| and display the
averaged of these samples. Therefore, the averaged global impulse responses at the steady state
will be plotted in order to validate the source separation ability.

Moreover, the symbols that are produced by equalizer outputs 1 and 2 (i.e. yi[k] and ys[k])

are plotted. In order to identify the open eye condition and shrinking issue, the positions and the

concentrations of the symbols in the constellation are observed in the graph.
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3.5.4 Simulation results for 2-PAM signal
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Figure 3.2: (a) Residual interference (IT) of equalizer 1. (b) IT of equalizer 2. (c) First half: the averaged

global impulse responses taken from time k& = 199,000 to time & = 200,000. Source separation is not

successful. (d) Second half: the averaged global impulse responses taken from time k& = 399,000 to time

k = 400,000. Source is not changed in equalizer 2.
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Figure 3.3: Output signals of equalizers 1 and 2.
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3.5.4.1 Discussions of 2-PAM signal

Fig. 3.2 (a) and (b) illustrate the IT of equalizer 1 and 2 versus time k. In the first half (i.e., from
k=1tok =2x10%), the IT values are decreasing as the time k increases. This implies that CMA
and CI-CMA are able to suppress the interferences of equalizer 1 and 2, respectively. Thus, the
equalization task can be achieved.

Next, in order to validate the source separation ability in the first half, we can observe the
averaged global impulse responses in Fig. 3.2 (¢). Among the average global impulse responses
Is11], [$21], |s12| and |sez|, only |s11]| and |s12| present the spikes. The spike in |s11| indicates that
the equalizer 1 recovers source 1, whilst the spike in |s12| implies the equalizer 2 recovers source
1. Therefore, due to equalizers 1 and 2 recover the same source 1, we can ensure that the source
separation ability is failed. This is expected in our analysis because no suitable value of %0 can
satisfy Eq. 3.58 due to my = 0% in 2-PAM.

Instead of that, Fig. 3.3 illustrates the outputs of equalizer 1 and 2 versus time k. In the first
half, at the beginning of time where k is near zero, the symbols of output 1 and 2 are scattered
and this implies the outputs are unreliable. As the time k increasing, due to the equalizers have
successfully suppressed the interferences, the outputs converge towards the points 1 and —1, and
this implies the channel eye can be open. Furthermore, the converged points (1 and —1) are same
as the constellation set of 2-PAM, thus we can validate that no shrinking issue has been found.

Again, in the first half of Fig. 3.3, by observing the signals at time k = 0.5 x 105 to k = 2 x 10°
of equalizer 1 and time k = 1 x 10° to k = 2 x 10° of equalizer 2, the signals do not show any
significant change within these time ranges. Therefore, these time ranges can be defined at the
steady state time ranges of the equalizers. In the steady state, the global impulse responses within
the steady state time ranges are nearly same and only present minor fluctuations. Therefore, we
take the averaged global impulse responses from the time range k£ = 199, 000 to time k& = 200, 000,
which is within the steady state time ranges.

In the second half (i.e., time k = 2 x 105 + 1 to time k = 4 x 10%), during the initial time (i.e.
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near k = 2 x 10° 4 1), the IT values in Fig. 3.2 (a) and (b) are high and the signals in Figure 3.3
are scattered. This is because we intentionally change the taps of the first equalizer (as mentioned
in the Simulation Setup) at time & = 2 x 10°. In this case, the equalizers require some time to
suppress the interference. By observing Fig. 3.3, we can see that after the time k& = 2.5 x 10°
of equalizer 1 and the time k& = 3 x 10° of equalizer 2, the signals of the equalizers do not show
any significant change. Thus, we can conclude that the equalizers enter the steady state after the
mentioned times. Therefore, we plot the averaged global impulse responses from the time range
k = 399,000 to time k = 400,000 in Fig 3.2 (d). Among the four impulse responses, we can see
that |s91| and |s12| have spikes. Therefore, in the second half, the equalizer 1 recovers source 2
and the equalizer 2 recovers source 1. Even though different sources are recovered, the source
separation task is considered failed because the source separation task was failed in the first half
test.

Next, we compare IT of equalizer 1 and 2 in Fig. 3.2 (a) and (b). We can observe that the IT
of equalizer 2, which employs CI-CMA, suffers higher residual interference than IT of equalizer 1,

which uses CMA. This limitation is due to the extra CI term of the CI-CMA.
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3.5.5 Simulation results for 4-PAM signal
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Figure 3.4: (a) Residual interference (IT) of equalizer 1. (b) IT of equalizer 2. (c) First half: the averaged
global impulse responses taken from time & = 599,000 to time k = 600,000. The apparent success in
source separation is not yet conclusive. (d) Second half: the averaged global impulse responses taken from
time k£ = 1,199,000 to time k = 1,200, 000. Source separation is proven successful.
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Figure 3.5: Output signals of equalizers 1 and 2.
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3.5.5.1 Discussions of 4-PAM signal

Fig. 3.4 (a) and (b) show the IT of equalizer 1 and 2 versus time k. In the first half (i.e., from
k=1tok = 6x10%), the IT values are decreasing as the time k increases. This implies that CMA
and CI-CMA are able to suppress the interferences of equalizer 1 and 2, respectively. Thus, the
equalization task can be achieved.

Next, in order to validate the source separation ability in the first half, we can observe the
averaged global impulse responses in Fig. 3.4 (¢). Among the average global impulse responses
Is11], [$21], |s12| and |s2z|, only |s11]| and |se2| present the spikes. The spike in |s11| indicates that
the equalizer 1 recovers source 1, whilst the spike in |sq2| implies the equalizer 2 recovers source 2.
Therefore, due to equalizers 1 and 2 recover the different sources, we temporarily define that the
source separation ability is fine, but need to be confirmed in the second half test later.

Instead of that, Fig. 3.5 illustrates the outputs of equalizer 1 and 2 versus time k. In the first
half, at the beginning of time where k is near zero, the symbols of output 1 and 2 are scattered
and this implies the outputs are unreliable. As the time & increasing, due to the equalizers have
successfully suppressed the interferences, the outputs converge towards the points 3, 1, —1 and
—3, and this implies the channel eye can be open. Furthermore, the converged points are same as
the constellation set of 4-PAM, thus we can validate that no shrinking issue has been found.

In the first half of Fig. 3.5, by observing the signals at time k& = 2 x 10° to k = 6 x 10° of
equalizer 1, the signals do not show any significant change within the time range. Therefore, the
time range can be defined at the steady state time range of the equalizer 1. However, this type of
steady state identification is not suitable for equalizer 2 here. As we can see the equalizer output
2 in Fig. 3.5, the signals are relatively vague and fluctuating, and thus it is hard to find the steady
state through such observation. As an alternative, we can identify the steady state through Fig.3.4
(b). We can see that the I'T value of equalizer 2 does not show significant change from k = 4 x 10°
to k = 6 x 10°. Therefore, we define this time range as the steady state time range of equalizer 2

in the first half. As a result, we take the averaged global impulse responses from the time range
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k = 599,000 to time k£ = 600,000, which is within the steady state time ranges above.

In the second half (i.e., time k = 6 x 105 + 1 to time k = 12 x 10%), during the initial time (i.e.
near k = 6 x 10° + 1), the IT values in Fig. 3.4 (a) and (b) are high and the signals in Figure 3.5
are scattered. This is because we intentionally change the taps of the first equalizer (as mentioned
in the Simulation Setup) at time k = 6 x 10°. In this case, the equalizers require some time to
suppress the interference. By observing Fig. 3.5, we can see that after the time k = 8 x 10° of
equalizer 1, the signals of the equalizer 1 do not show any significant change. Thus, the steady
state time range for Equalizer 1 in the second half is from k& = 8 x 10° to k = 12 x 10°. Through
the observation on IT of equalizer 2 in Fig. 3.4 (b), we can see that the IT value does not show
significant change after time k = 10 x 10°. Therefore, time range from k = 10 x 10° to k = 12 x 10°
is defined as the steady state time range for equalizer 2 at the second half. Therefore, we plot the
averaged global impulse responses from the time range £ = 1,199, 000 to time k& = 1, 200, 000 in Fig
3.4 (d). Among the four impulse responses, we can see that |s21| and |s12| have spikes. Therefore,
in the second half, the equalizer 1 recovers source 2 and the equalizer 2 recovers source 1. This
indicates that different sources have been recovered. Due to the reason that the source separation
task is achieved in the first and the second half, we can confirm that the source separation can be
achieved in 4-PAM.

Next, we compare IT of equalizer 1 and 2 in Fig. 3.4 (a) and (b). Obviously, the IT of equalizer
2, which employs CI-CMA, suffers higher residual interference than IT of equalizer 1, which uses

CMA. This is the limitation of the CI-CMA.
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3.5.6 Simulation results for 4-QAM signal
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Figure 3.6: (a) Residual interference (IT) of equalizer 1. (b) IT of equalizer 2. (c) First half: the averaged
global impulse responses taken from k = 599,000 to k& = 600, 000. Source separation is not successful. (d)
Second half: the averaged global impulse responses taken from k = 1,199,000 to £ = 1,200,000. Source

is not changed in equalizer 2.
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Figure 3.7: Output signals of equalizers 1 and 2 at steady state.
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3.5.6.1 Discussions of 4-QAM signal

Fig. 3.6 (a) and (b) show the IT of equalizer 1 and 2 versus time k. In the first half (i.e., from
k=1tok = 6x10%), the IT values are decreasing as the time k increases. This implies that CMA
and CI-CMA are able to suppress the interferences of equalizer 1 and 2, respectively. Thus, the
equalization task can be achieved.

Next, in order to validate the source separation ability in the first half, we can observe the
averaged global impulse responses in Fig. 3.6 (¢). Among the average global impulse responses
Is11], [$21], |s12| and |sez|, only |s11]| and |s12| present the spikes. The spike in |s11| indicates that
the equalizer 1 recovers source 1, whilst the spike in |s12| implies the equalizer 2 recovers source
1. Therefore, due to equalizers 1 and 2 recover the same source 1, the source separation ability is
unsuccessful.

Moreover, Fig. 3.7 illustrates the outputs of equalizer 1 and 2, where imaginary part of outputs
versus real part of outputs. Due to the symbols are complex value, the time axis is difficult to be
plotted. In this case, unlike the 2-PAM and 4-PAM cases, we cannot observe the symbols change
over time. However, we can see that the symbols closely match the 4-QAM constellation symbol
set. Thus, the channel eye can be open and no shrinking issue can be observed.

In order to identify the time range of the steady state in the first half, we can observe IT of
equalizer 1 and 2 in Fig. 3.6 (a) and (b). The IT value of -30 dB indicates that the amount of
residual interference is small enough and less likely to influence the outputs. More precisely, -30 dB
is equivalent to 0.001 residual interference power, whilst the 4-QAM signal has the power of 2 (i.e.
0% = 2). In this case, the signal power is 2000 times larger than the interference power, and thereby
the interference is relatively small and can be ignored. Therefore, we can identify the steady state
based on the IT value of -30 dB. In Fig. 3.6 (a), -30 dB corresponds to time k = 1 x 105. Thus,
the steady state time range for equalizer 1 in the first half starts from k = 1 x 10° to k = 6 x 10°.
Through the observation of Fig. 3.6 (b), we can see that the time range from k = 4 x 10° to

= 6 x 10° does not show any significant change. Therefore, this range is selected as the steady
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state time range of equalizer 2 in the first half. As a result, we take the averaged global impulse
responses from the time range k£ = 599,000 to time k& = 600,000, which is within the steady state
time ranges above.

Similarly, in the second half, we can identify the steady state time ranges for equalizer 1 and 2
as k=8 x10% to k=12 x 10° and k = 10 x 10® to k = 12 x 105, respectively. Therefore, we plot
the averaged global impulse responses from the time range & = 1,199,000 to time k£ = 1,200, 000
in Fig 3.6 (d). Among the four impulse responses, we can see that |sg1| and |sj2| have spikes.
Thus, the equalizer 1 recovers source 2 and the equalizer 2 recovers source 1. This indicates that
different sources have been recovered. Due to the reason that the source separation task was failed
in the first half, the source separation ability is unsuccessful even though it works for the second

half.
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3.5.7 Simulation results for 16-QAM signal
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Figure 3.8: (a) Residual interference (IT) of equalizer 1. (b) IT of equalizer 2. (c) First half: the
averaged global impulse responses taken from k& = 599,000 to k£ = 600,000. The apparent success in
source separation is not yet conclusive. (d) Second half: the averaged global impulse responses taken from
k = 1,199,000 to k = 1,200,000. Source separation is proven successful.
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Figure 3.9: Output signals of equalizers 1 and 2 at steady state.
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3.5.7.1 Discussions of 16-QAM signal

Fig. 3.8 (a) and (b) show the IT of equalizer 1 and 2 versus time k. In the first half (i.e., from
k=1tok = 6x10%), the IT values are decreasing as the time k increases. This implies that CMA
and CI-CMA are able to suppress the interferences of equalizer 1 and 2, respectively. Thus, the
equalization task can be achieved.

Next, in order to validate the source separation ability in the first half, we can observe the
averaged global impulse responses in Fig. 3.8 (¢). Among the average global impulse responses
Is11], [$21], |s12| and |s2z|, only |s11]| and |se2| present the spikes. The spike in |s11| indicates that
the equalizer 1 recovers source 1, whilst the spike in |sq2| implies the equalizer 2 recovers source 1.
Therefore, due to equalizers 1 and 2 recover the different sources, the source separation ability is
temporarily successfully.

Moreover, Fig. 3.9 illustrates the outputs of equalizer 1 and 2, where imaginary part of outputs
versus real part of outputs. Due to the symbols are complex value, the time axis is difficult to be
plotted. In this case, unlike the 2-PAM and 4-PAM cases, we cannot observe the symbols change
over time. However, we can see that the symbols closely match the 16-QAM constellation symbol
set. Thus, the channel eye can be open and no shrinking issue can be observed.

In order to identify the time range of the steady state in the first half, we can observe IT of
equalizer 1 and 2 in Fig. 3.8 (a) and (b). The time ranges from k = 0.5 x 105 to k = 6 x 10° and
from k =4 x 10° to k = 6 x 105 are chosen to be the steady state time ranges for output 1 and 2,
respectively, because no significant change in IT values can be observed within these time ranges.
As a result, we take the averaged global impulse responses from the time range & = 599,000 to
time k = 600, 000, which is within the steady state time ranges above.

Similarly, in the second half, we can identify the steady state time ranges for equalizer 1 and 2
as k =6.5x10% to k = 12 x 10° and k£ = 10 x 10° to k = 12 x 10°, respectively. Therefore, we plot
the averaged global impulse responses from the time range k£ = 1,199,000 to time k& = 1,200, 000

in Fig 3.8 (d). Among the four impulse responses, we can see that |sa1| and |s12| have spikes.
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Thus, the equalizer 1 recovers source 2 and the equalizer 2 recovers source 1. This indicates that
different sources have been recovered. Since the source separation ability can be found in the first

and the second half, we conclude that the source separation ability can be achieved in 16-QAM.

3.5.8 Summary

We have presented the simulation results for CI-CMA on 2-PAM, 4-PAM, 4-QAM and 16-QAM.
CI-CMA can open the channel eye and does not introduce any shrinking issue on the 4 cases.
For the multi-modulus modulation schemes such as 4-PAM and 16-QAM, CI-CMA can perform
equalization and source separation ability simultaneously. However, CI-CMA is not able to perform

the source separation task in the single-modulus modulation schemes such as 2-PAM and 4-QAM.
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Chapter 4

Steady State MISE Analysis of the

CI-CMA

4.1 Introduction

We have developed a new MIMO algorithm, CI-CMA in the previous chapter. Indeed, we have
shown its convergence analysis and source separation ability. It is also important to evaluate the
steady steady MSE of the algorithm because this is often used as a performance measurement for
equalization algorithm. Therefore, the chief purpose of this chapter is to perform an accurate steady
state MSE analysis for the CI-CMA using the energy-preserving theorem [54] initially developed for
the single-input /single-output (SISO) blind deconvolutive system. The steady state MSE analysis
has been carried out for the CC-CMA in [50, 131]. In [50], Luo et al have made a good contribution
in analyzing the steady state MSE of the CC-CMA in MIMO systems. Unfortunately, the analysis
in [50, 131] have been done in the presence of the shrinking issue, which results in noticeable
mismatches between the simulation and theoretical results for certain practical range of values.
Therefore, this motivates us to analysis the steady state MSE of the CI-CMA since the shrinking

issue has been resolved in the CI-CMA.
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We wish to emphasize that the subsequent steady state MSE analysis is carried out with two
major differences than the previous works of [50, 44]. Firstly, we use new dispersion constants,
R, (shown in the previous chapter) as compared to the conventional dispersion constant, R = Z‘—z“
Secondly, our MSE analysis is more accurate than [50, 44]. This is because the previous works
analyzed the CC-CMA which is a biased cost function based on energy preservation theorem. It is
worth to mention that the energy preservation theorem was originally established for an unbiased
cost function [54]. Therefore, we improve the previous works by analyzed the new CI-CMA which
is an unbiased cost function based on the energy preservation theorem.

The chapter is organized as follows. Section 4.2 describes the system model and assumptions
made. Section 4.3 briefly describes the generalized CI-CMA. Section 4.4 describes in detail how
the steady state MSE of the CI-CMA is evaluated. Several terms which have previously been
approximated as zero in [50] are re-derived and mathematically proven as finite values that con-
tribute significantly to the steady state MSE. Section 4.5 shows that the MSE obtained through

simulations closely matches the MSE obtained analytically.

4.2 System model and assumptions

We consider the system model that has M; transmit sources and M, receive sensors. We further

make the following assumptions:

A1 Assumptions on sources : Same as assumption Al in Section 2.8. In additional, the signal
has finite positive values on sixth order moment mg = E{|a;[k]|°}, fourth order moment

my = E{|a;[k]|*} and variance 0% = E{|a;[k]|?}.
A2 Assumption on channels: Same as assumption A2 in Section 2.2.

A3 Assumption on sensor noise(s): We assume no sensor noise, therefore o2 = 0.

94



We explicitly recall MIMO equalizer structure here because it will be used to derive our new MSE

expression. The observed signal at the i-th sensor, for ¢ € (1, M,), at time k is defined as:

M My
zilk] =) hy; @a,[k] = hia,[k] (4.1)
=1 =1
where a;[k] = [a;[k], -+, a;[k — Nj + IHT, ® and T denote discrete time convolution and vector

transposition, respectively. The equalizer output corresponding to the j-th source, where 5 €

(1, My), at time k is denoted as:

M,
yilk] = > £ [Kxi[k] (4.2)
i=1
where x;[k] = [z;[k],--- ,z;[k — L + 1]]7 is the input regressor vector for the equalizers of the i-th

seonsor (there are a total of M; equalizers associated with each of the i sensors), L is sufficiently

large to eliminate the ISI of the channel, and f;;[k] = [fi[;-)} [k],---, Z-[ijll [k:]} ! is a L x 1 vector that
represents the equalizer connecting the observed signal at i-th sensor to the j-th equalizer output
at time k. There are a total of M; - M, equalizers at the receiver end (see Fig. 4.1). Furthermore,
Eq. 4.2 can be written as

y;[k] = F7 [k]X[K] (4.3)

where F;[k] = [flj;[k], e ,fﬂrj[k]]T is a M,L x 1 vector and X[k] = [x][k],--- ,xﬂr[k]]T is a

M,.L x 1 vector.

ar(k]

F
&
=

5

f[k]

n hy, o[k] +

f31[k] *\D

folk] (1)

Figure 4.1: Baseband equivalent system for My = 2 and M, = 3.
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4.3 The CI-CMA

The CI-CMA which can mitigate the ISIT and CCI simultaneously was proposed in the previous
chapter. In this section, we recall the CI-CMA for M; sources. For simplicity, we will pursue
M; = 2. We first state the estimated cost functions and then show its SGA (stochastic gradient
algorithm).

We recall that the cost function of the first equalizer output is the CMA cost function and
the cost function of the jth equalizer output is the CI-CMA cost function. Therefore, the cost

functions of the first and j-th equalizer outputs, Ji[k] and J;[k] are given by

aii = e (- i)} (1.4

and

Omax

L = E{(wj[W—Rj)Q}ijff > E{lwlnk-af) s

respectively, where Ry, R; € R™ are the dispersion constants where the values will be stated later,
k; € R™ is known as the mixing parameter for the j-th equalizer output and dpmax € ZT accounts
for the maximum channel delay spread between all equalizer outputs.

Now suppose that we wish to extract the j-th source only where j € (1, M;). By the SGA, the

update equation of the equalizer coefficients, F;[k], is given as
Fjlk +1] = F;[k] — pj (ecma j[k] + kjec; [k]) X7 [K] (4.6)

where p; is the adaptation step size for the j-th equalizer output, ecma j[k] and ecr ;[k| are the

respective error functions of the CMA and cross-independent (CI) terms given as

eoma ;] = (|y;[k]|* — R;)y;[k] (4.7)
and
My max )
oK =Y > ylkl|ulk -], (4.8)
(7)o
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where y;[k — J] that involves the past, current or future time [-th equalizer output sample can be

estimated as below [113]

ik — 6) = F/ k] X[k — 0] (4.9)
and
R; = 2 + B;0% (4.10)
OaA

is the dispersion constant of the j-th equalizer output with !
B; = ki(G — 1) (My — 1)(20max + 1) (4.11)

designed to ensure all the equalizer output energies are restored to the sources’ energies. In

additional, we highlight that the dispersion constant of the first (j = 1) equalizer output, R; is

4.4 Steady state MSE analysis of CI-CMA

4.4.1 Recap on energy-preserving theorem and assumptions

In order to evaluate the steady state MSE of a blind adaptive equalization algorithm, Mai and
Sayed [54] developed an elegant approach by exploiting the energy-preserving relation of the filter
update process which we now recap. At steady state where we have assumed the equalizer weights

have converged to their global minima, the output of the j-th equalizer will converge towards
yjilk] = a;[k — d;] exp(jO;) — ea ;K] (412)

where d; is an integer that represents the delay for j-th source and 6; is an arbitrary phase offset

which for the purpose of this analysis is assumed 60; = 0%, and €a,jk] is due to the gradient noise

ko
2

0

le was derived in Section 3.3.4 and the mixing parameter k; is defined as k; = (where % was determined

in Section 3.3.6.) in this chapter.
2A phase lock loop (PLL) or the multi-modulus algorithm (MMA) may be used to correct the phase offset

experienced by the CMA in the steady state, subject to an arbitrary m/2 offset [132].
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of the stochastic update algorithm. In fact, the steady state MSE is defined as
MSE = lim E {|ea,j[/g]|2} . (4.13)
k—o0

According to the energy-preserving relation, e, ;[k] is the a-prioiri estimation error and ey, ;[k| is

the a-posteriori estimation error, defined as

eajlk] = AF] [k]X[k] (4.14)

epilk] = AFT[k+1]X[k] (4.15)
where AF,[k] = Fzp ; — F;[k] is the difference between the weight vectors of the optimal zero-
forcing (ZF) equalizer and those of the j-th equalizer at time k. Note the ZF equalizer yields
Flp i X[k] = a;[k — djlexp(jb;).

Mai and Sayed [54] utilized e, ;[k], ep, j[k] and the update equation 4.6 to establish
ep,j[k] = ea,jlk] + pjeo (k]| X[K]]1? (4.16)

where e, ;[k] = ecmaj[k] + kjecr,j[k] accounts for the CI-CMA error function at time & of the j-th

equalizer output. This leads the following energy-preserving relation

E {||AF;[k + 1]} +E{|||exj[/§]|||2} =E{|AF,[]|*} +E{%} (4.17)

At this point, we state the following assumptions so that the MSE may be extracted from Eq. 4.17
after some mathematical manipulation. At steady state (i.e., k — 00),

A3 E{||AF,[k + 1]||*} = E{||AF;[k]||?}, which is a common assumption, c.f. [54, 44, 50, 131];

A4 For a sufficient long equalizer (i.e., L > Nj) and a sufficient small step size (i.e., u; ~ 0),
| X[k]||* is independent of |e, ;[k]|? and y;[k] (the details of this assumption can be found in

[54]);

A5 The j-th source, a;[k], is independent with the estimation error at the I-th equalizer output,
caalk], e B{ajlk - djles, Ik — o]} = 0 where j € (1,My), L € (1,M;) and d;,6 € Z is an

arbitrary integer, c.f. [50, 131];
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A6 For L > Nj and p; ~ 0, the estimation error at different equalizer outputs are assumed to be

uncorrelated, i.e. E {ea,j [Kley [k — 5]} =0, c.f. [50] [131];
A7 When p1; is small enough, the estimation of E {Mj lea,; (k] |2p}, where p € Z™, is negligible and
can be ignored, c.f. [54, 50].

Equipped with assumptions A3, A4 and Eq. 4.16, we can simplify Eq. 4.17 to

i B A{IIXRNPY B {leo ; [K]*} = — B {ea ;[kle] ;K] + e s [K]eo [k} (4.18)
L.H.S. R.H.S.
The subsequent derivations are aimed at extracting the MSE (c.f. Eq. 4.13) from Eq. 4.18. It is

achieved by systematically expanding the L.H.S. and expressing it in terms of the source statistics,
ie, E {\aj[k:]\Q} and E {|aj [k‘“4}, etc. This manipulation of the L.H.S. is pursued in the next
subsection (Section 4.4.2). After that we expand the R.H.S. and express it in terms of the MSE,
ie, E {\ea,j [k]|2}, and this is done in Section 4.4.3. Finally we equate the L.H.S. and the R.H.S.

to arrive at an expression of the steady state MSE.

4.4.2 Analysis on L.H.S. of Eq. 4.18

The L.H.S. of Eq. 4.18 can be expanded as follows into terms X, A, B, C, and D:

wE{IXEIPYE {leok]1?} =y E{IX[E]N?} (E{fECMA,g [K]%} + k7 E{|ecr,; K]}
Term X Term A Term B
+ yB{eaun eonlK]) + by Efecma; (et 1) ):
Term C Term D
(4.19)

4.4.2.1 Term X

Utilizing Assumptions A1, A2 and Eq. 4.1, it can be shown that

M, M,
E{|X[E*} = Loa > > hiihy (4.20)
i=1 b=1
M, M,
where # denotes Hermitian operator and Y. > hflh;, denotes the total power gain of the MIMO
i=1b=1

channel.
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4.4.2.2 Term A

Term A, which was derived in [54], is simply
E{lecma j [k} = E {R|a;[K]]* — 2R;a;[K]|* + [a;[K]|°} - (4.21)

4.4.2.3 Term B

Before we proceed, we wish to highlight that the evaluation of Term B is most different from
previous works [44, 50]. This is because we found that Term B is a function of m4 which had not
been found by the previous works.

By substituting Eq. 4.8 into Term B, we get the following expression

My Mg Omax Omax

KE{lecr; [k} = k7> > > gi(n,1.64,65) (4.22)
n=1 =1 6A:_6n\a,x 6B:_6xnax

n#j I1#j

where

05(n.1.84,95) = B { s 41 [l — 8] [k — 5]/} (123
To evaluate Eq. 4.23, we replace y;[k] — a;[k;] — ea j[k], where j € (1, M;) and we abbreviated
k; = k — d; to save space, and then utilizing Assumptions Al, A5, A6 and A7. Then, we get

9 (n.1,6,03) ~ B { s 01 } B { lanlkn = 8411 el — 5] 7} (4.24)

Now, we substitute Eq. 4.24 into Eq. 4.22, we then get the new Term B as

My My Omax Omax

E{lecr, (WP} = k2 Y Y > E{laslk] P} E{lanlkn - 04l il — 351}

=11=1 4=—8max 6B=—0max
n#j i£j ?
(4.25)
Regarding to Eq. 4.25, we can identify four scenarios that could occur:
Case 1 : n=1[1and 64 = dp with n # j and [ # j;

Case 2 : n=1and d4 # dg with n # j and [ # j;

Case 3 : n#land 04 = dp with n # j and [ # j;
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Case 4 : n# 1l and d4 # dp with n # j and [ # j.

We are going to evaluate the four cases. Among the four cases, Case 1 was not been evaluated in
[50]. In order to obtain an accurate MSE analysis, we determine Case 1 now. In Case 1, we can
evaluate E{|a;[k;]|*YE{|an[kn — 64]|*|ai[ki — dB]|*} as 03 m4. In order to complete the evaluation

of Case 1, we wish to know the number of occurrences of Case 1 in Eq. 4.25. Via the summations

My My bmax  Omax . .
DY > in Eq. 4.25, we can determine the number of occurrence of Case 1 is
n=11=10a4=—0max 6B=—0max
ngjlAy T

(My — 1)(20max + 1). Therefore, the final answer of Case 1 is
k3 (M — 1)(20max + 1)oymy (4.26)

Next, we evaluate Case 2, 3 and 4 together. In those cases, we notice E{|a;[k;]|*}E{|an[kn —
SallPlailkr — 08]17} = E{|a;[k;]1? YE{|an [kn — 04| }E{|ai[ki — d]|?}, and therefore we can simplify
it as 0§ . Then, we wish to determine the number of occurrences of those cases. In fact, the number
of occurrences of Case 2, 3 and 4 can be obtained by the number of occurrences of the four cases
subtracts the number of occurrences of Case 1. From Eq. 4.25, the number of occurrences of the
four cases is (Mg — 1)%(20max + 1)?, therefore, we can get the number of occurrences of Case 2, 3
and 4 as (M; — 1)?(20max + 1)2 — (M; — 1)(201max + 1). Eventually, we get the combined answer of

Case 2, 3 and 4 which is
k3 (Mg — 1)*(20max + 1) = (Mg — 1)(20max + 1)) oa (4.27)

Finally, combining the answer of Case 1 (Eq. 4.26) and the answer of Case 2, 3 and 4 (Eq.

4.27), we obtain Term B as

ki {Jecr[K]*}

2 ((Mt 1) (2 + i (4.28)

(0 = 1 QB+ 12 = (s = ) 2+ 1)) )
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4.4.2.4 Term C & Term D

Terms C and D have identical values as they are complex conjugate of each other. We first consider

Term C in Eq. (4.19). Substituting Eq. 4.7 and Eq. 4.8 into Term C, we then get

My Omax

kBt jKec (W) = kY. D E{w—anz (|yj[k14—Rj|yj[k1|2)}
l=1 6=—0max
I#5

(4.29)

To evaluate Eq. 4.29, we replace y;[k] — a;[k;] — ea;[k], where j € (1, M;) and we abbreviated
k; = k—d; to save space, then we apply Assumption A7 to ignore small error terms, i.e., E|e, ;[k] |2

and Ele, ;[k]|*. Thus Eq. 4.29 can be simplified as

kiE{etma  [Klecr; K]} = kj(My —1)(20max + 1)0} (m4 - Rjai) (4.30)
We notice that if R; is replaced with R = %, then Eq. 4.30 becomes zero. In this case, we
A

have proven that the approximation of Term C to zero in [50] is valid. The distinction between
our analysis and the previous works of [50, 44] is that we managed to mathematically show that
Term C is actually zero and not merely by assuming it is. However, in this chapter, we consider a
different dispersion constant, i.e., Rj = my/0% + Bjo3. Therefore we emphasize that Term C in
Eq. 4.30 is non-zero for the CI-CMA except the first equalizer output (i.e. j = 1). Since Term D

is conjugate counterpart of Term C, the final expression of Term D is same as Eq. 4.30.

4.4.2.5 Combined Expression for L.H.S. of Eq. 4.18

Finally, combining Term X (Eq. 4.20), Term A (Eq. 4.21), Term B (Eq. 4.28), Term C (Eq. 4.30),
Term D (also Eq. 4.30), and replacing R; with m4/0% + B8;0%, the L.H.S. of Eq. 4.19 can be
simplified as Eq. 4.31 as below after some algebra manipulations.

B {|XK][12} E {eo s K]} (4.31)

L.H.S. of Eq. 4.18

Mr Mt (m )2
4
= /,[,LO’%( E E hghlb) <m6 — ? + kjﬁjdi (m4 - O'j,i))

i=1 b=1
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4.4.3 Analysis on R.H.S. of Eq. 4.18

The purpose of expanding the R.H.S. of Eq. 4.18 is to find an expression of the MSE, E{|e, ;[¥]|?},

in a similar fashion as [54, 50, 44]. This can be done by expanding its first term to

E {6a j } E {ea jlklecna, k] + kjea j[klecs ; [k]} (4.32)

since e ;[k] = efya ;[k] + kjety ;[k]. The first term of Eq. 4.32, E{ea j[klecya ;[k]}, has been

derived in [54] before. We simply re-state the result but with a different dispersion constant:

E {ea,j[Kletaa i (K]} = E{lea; (K"} (Ry - 203) . (4.33)

Now we consider the second term in Eq. 4.32. By substituting 4.8 into the term, we get

B {enslileen B} = wE{en S (wmmp-ar)} @

1=1 6=—0max
I#j

We replace y;[k] — a;[k;] — ea,;[k] where k; = k — d; for j € (1, My) into Eq. 4.34, we then get

kjE {ea,; [klecr,; [k]} (4.35)

= 152 (65 1~ ens BP)

(Z Z (laelkr — 0112 + lean[k]® + af [k — O)eau[k] + arlks — d]et, [k])) ) }
I=1 0=—0max
l#j

We apply assumptions Al, A5 and A6 into Eq. 4.35, then Eq. 4.35 can be simplified as

k;E {ea,j[klec ;[k]} (4.36)
Mi G
= EEB{—lea; K1Y D (B{lalk — 611} +B{leau[k]*})
o=

Now, we introduce an assumption from [50] that the error magnitudes are approximately same
which is E{|ea[k]|*} ~ E{|ea,;[k]|*}. Equipped with the above assumption and the stationary

assumption of the sources in Al, Eq. 4.36 can be further simplified as

g (M = 1) Gmax + 1) (03 {Jea K]} + (B {lea(k]2})?) (4.37)
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It is not impractical to assume that (E{|e, ;[k]|*})? < E{|a;[k]|*}E{|ea ;[k]|*} (which is the as-

sumption from [50]), and therefore Eq. 4.37 can be further simplified to
kiE {ea; bl K]} & —B,0RE {lea; [F]*} (4.38)

where 3; = k;(M; — 1)(20max + 1) as before, c.f. Eq. 4.11.
After deriving both terms in Eq. 4.32, i.e., Eq. 4.33 and Eq. 4.38, we substitute them back in

Eq. 4.32. By also replacing R; with ma4/0% + 803, we then get

E {ea ks [k} = —E {|ea [k} <2a§ _ ’:2:) . (4.39)

Now the conjugate counterpart of Eq. 4.32, i.e., E {e;j [kleo, ; [k]}, would have the same expression

as Eq. 4.39. Since both terms are identical, the R.H.S. of Eq. 4.18 is thus

-E {e&j[k}e;j[k] + e;j[k]eod [k]} =2E {|ea7j [k:]|2} <2ai — Z?j) . (4.40)

Note that since Eq. 4.40 has an MSE term in it, our objective to expand the R.H.S. of Eq. 4.18

is achieved.

4.4.4 Expression of the Steady State MSE

Finally, with the L.H.S. of Eq. 4.18 expressed in terms of the source statistics, c.f. (Eq. 4.31),
and the R.H.S. of Eq. 4.18 in terms of the MSE, c.f. (Eq. 4.40), we can proceed to derive an
expression of the steady state MSE of the CI-CMA. By equating the L.H.S. and the R.H.S., the
steady state MSE for the j-th equalizer output can be approximated as Eq. 4.41 which is found
below. We have also intentionally placed the (simplified®) MSE expression derived by Luo et al
[50] in Eq. 4.42 below our MSE expression for the purpose of comparison. For values of k; which
are very close to zero, both Eq. 4.41 and Eq. 4.42 become almost identical. By inspection of Eq.
4.31, it is clear that not only is the steady state MSE being influenced by the statistical properties

of the sources, but it is also influenced by the total power gain of MIMO channels, the selection

3Simplification is achieved by making the assumption of stationarity of the sources.
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of pj, filter length L, mixing parameter k;, maximum delay spread dmax, no. of transmit M; and
received antennas M, (some of these terms are absorbed into 3;). In addition, note that if M; =1

and M, = 1, then Eq. 4.41 reduces to the SISO case and agrees with the expression in [54].

MSEci-oma; = E{lea;[k*}
2
M M, me — 7 + ko3 (ma — o})
= ,ujLa'iZZhghib 2 —
i=1 b=1 2 (2JA - T?f)
(4.41)
M, M ™ 4+ kB8
r t me — -2 + 7 JUA
MSEpreviousaj = :ujLO'?\ Z Z hfl{hib >
i=1 b=1 2 (2‘71 - %{)
(4.42)

4.5 Simulations

4.5.1 Simulation Setup

In order to simulate the system model in Section 4.2 and Fig. 4.1 with (M; = 2 and M, = 3) MIMO
channel, simulations are performed using MATLAB. Two random 16-QAM symbol sequences that
have Ny, = 3 x 10% symbols in one sequence are generated as source 1, a;[k] where j = 1 and
source 2, ag[k| where j = 2. The sources are convoluted with the memory channels h;;, and this
process is equivalent to h;; ® a;[k] where j = 1,2. This is aimed to simulate the condition that
the sources are passed through the memory channels and thereby the sources are interfered by
ISI. At the i-th received sensor, the ISI signals from two sources aq[k] and az[k] (but not a single
source) have been observed, thus the observed signal at i-th sensor z;[k] is corrupted by CCI due
to receiving two sources and ISI due to memory channels. This scenario can be simulated through
computing Eq. 4.1 and the impulse responses of channels h;; are stated in Table 4.1.

Next, to simulate the algorithm in the equalizer, we will test using the hierarchical CI-CMA,

where the first equalizer uses CMA and the second equalizer uses CI-CMA. The filter weights
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Table 4.1: Impulse response of two-input/three-output complex channel [1]

hyy || [-0.6+0.4j,1.2 — 0.2j]7

hyy || [<0.6 4+ 0.8§,0.9 — 0.1j]7

hay || [0.1+0.7j, 0.2 — 0.55]7

has || [0.4 — 0.3§,—0.2 + 0.2j]7

hay || [0.5+0.45, —1 + 0.3j]7

hsz || [-0.1+0.8§,0.4 +0.1j)7

f11[0] and f52[0] are initialized with a center spike [36] whilst f;;[0], Vi # j, are initialized with
zero-vectors. After the initialization, the observed signals x;[k] are fed through the filters F;[k],
which is the concatenation vector by several filters f;;[k], and generated the two outputs y;[k]
where j = 1,2 because two sources were transmitted. In this case, this process can be simulated
by executing Eq. 4.3 and the filter values F;[k] are iteratively updated for every time k through
computing the filter update equation in Eq. 4.6. Due to the reason that the steady state MSE of
the CMA was done in [54], we will not pursue the first equalizer output, which exploits the CMA.
Therefore, we only focus on the second equalizer where j7 = 2. In this case, the second equalizer
F,[k] where j = 2 is updated by CI-CMA and thus the filter update equation in Eq. 4.6 has the
CI-CMA errors that were defined in Equations 4.7 and 4.8. As a result, the equalizer output 2,
y;|k] where j = 2 can be obtained.

Regarding to the performance measurement, the equalizer output 2, y;[k] where j = 2, is used

to compute the decision-directed MSE as follows.
Mpnp j[k] = 0.99Mpp [k — 1] + 0.01 |y; k] — g;[k]|? (4.43)

where a symbol within the 16-QAM alphabet set A = {41+ j, 3+ j, 1435, £3 + 35} which has
the minimum Euclidean distance with y;[k] is selected to be g;[k]. Furthermore, the initial value
of MSE is assigned to be Mpp ;[0] = 1. Because of we are interested on the steady state of MSE
but not the whole series of MSE, only the final value of MSE, Mpp ; [k] where time k = N, is

selected and plotted. In other word, only one MSE value is obtained in a simulation. Instead of
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that, the theoretical values that are produced by CI-CMA (i.e. Eq. 4.41) and previous work (i.e.
Eq. 4.42) are plotted

Regarding to the simulation parameters, since 16-QAM alphabet set A = {+14+j,£3+5, +1+
3j,£3 £ 35} is applied, the statistics of this source such as sixth order moment, fourth order
moment and variance have the value of mg = E{|a;[k]|®} = 1960, my = E{|a;[k]|*} = 132 and
0% = E{|a;[k]|*} = 10, respectively. Instead of that, the step size of equalizer 1, the length of
channel spread value and the length of filter are assigned to be p; = 1075, .10 = 10 and L = 9.

We are interested to investigate the steady state MSE performance by the various values of
mixing parameter, k; and step size, p; in the equalizer 2, j = 2. Therefore, p; = 1 X 1077
and k; = 1.41 are firstly selected and then the simulation is performed as described as in the
first paragraph and eventually a result MSE value is obtained. The simulations are repeated for
k; = 1.46 and k; = 1.51, while the other parameters are unchanged. The MSE results versus the
correspond mixing parameter, k; are plotted as Fig. 4.2.

Next, we set k; = 1.41 and aim to test various values of step size u; in the equalizer 2. The
step sizes values of 0.75x 1077, 1 x 1077, 1.25 x 107 and 1.5 x 10~7 are selected. The simulations

are performed and the correspond MSE values are plotted in Fig. 4.3.
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Figure 4.2: Simulation and theoretical curves for the steady state MSE as a function of mixing

parameter, k; with u; =1 x 1077 from a 16-QAM constellation for equalizer 2, j = 2.
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Figure 4.3: Simulation and theoretical curves for the steady state MSE as a function of step size,

p; with mixing parameter, k; = 1.41 from a 16-QAM constellation for equalizer 2, j = 2.

4.5.2 Discussion

Fig. 4.2 illustrates the steady state MSE versus mixing parameter k;. The steady state simulation
result from the second equalizer output is called “(Exp) EQ-2". Our CI-CMA theoretical MSE
is called “(Th) MSEci—cma” (i.e. Eq. 4.41) and the theoretical MSE by the previous work is
called “(Th) Old MSE” (i.e. Eq. 4.42). As predicted, CI-.CMA theoretical MSE follows closely to
the simulation MSE of the equalizer 2. From the figure, we notice that the gap between CI-CMA
theoretical result and the simulation result is not larger than 0.01 for the range from 1.4 to 1.52.
The theoretical MSE by the previous work shows rather poor match with large gap between theory
and simulation. This is not surprising as their MSE was derived with the inappropriate estimation

of the CC term. In 16-QAM case, the value of the mixing parameter, k; must be larger than 1.40
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in order to ensure source separation ability. From the figure, we can see that the steady state MSE
can be increased as k; increasing. Therefore, we suggest that k; = 1.41 should be chosen in order
to ensure source separation ability and also remain the lowest steady state MSE value.

Next, Fig. 4.3 presents the steady state MSE versus step size of the equalizer 2, p;. The
figure shows CI-CMA theoretical MSE follows closely to the simulation MSE of the equalizer 2
and a poorer match with the MSE of Eq. 4.42. Large value of step size is helpful to increase the
convergence rate, but it has been shown in the figure that it increases the MSE value as well. This
reveals the limitation of CI-CMA because the high convergence rate and low steady state MSE

cannot be achieved at the same time.
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Chapter 5

Hybrid Algorithms for MIMO

Equalization

5.1 Introduction

High reliability communication link can be achieved through the reduction of the error rate at the
receiver. However, in the presence of noises, IST and CCI, the error reduction is a challenging task
for the receiver. Therefore, we propose hybrid algorithms to improve the performance of MIMO
blind equalization algorithm. The hybrid algorithms are constructed by some blind algorithms. In
this chapter, we discuss the way of the hybrid algorithms have been constructed and then validate
the hybrid algorithms through simulations.

The chapter is structured as follows, In Section 5.2, the system model is briefly presented. In
Section 5.3, the general ways to hybrid the algorithms in MIMO equalization are shown. The
performance comparison among the hybrid algorithms and the previous works are presented in

Section 5.4 with discussions in Section 5.4.4.
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5.2 System model and assumptions

We re-use the system model and assumptions in Section 2.8 and some parameters in the assump-

tions are defined as follows.

A1l All sources, a;[k], j € (1, My) are uniformly selected from 16 QAM alphabet set, A which is

defined as
A={x1+jl,F1+j1,£1£j3,F1+j3,£3 £jl,F3 £ jl,£3 +j3,F3 £ j3} (5.1)

and therefore a;[k] has a finite power, 0% = E{|a;[k]|*} = 10 and fourth order moment,

ma = E{|q; [K][*} = 132.
A2 The impulse response of h;; is shown in Table 5.1 [50] where My = 2 and M, = 3.

A3 The zero mean complex value additive white Gaussian noise (AWGN), n;[k] has a constant

variance, E{|n;[k]|*} = 02 = 0.001 at the i-th channel output.

Again, we recall that the observed signal at the i-th sensor, for i € (1, M,), at time k is defined as:

M, My
l‘l[k] = Zh” & aj[k‘} + nz[k] = Z h;‘gaj[k:] + nl[k] (52)
i=1 =1
where a;[k] = [a;[k], -, a;[k— Np +1]] T The equalizer output corresponding to the j-th source,

where j € (1, M), at time k is denoted as:

y;[k] = Z £ [k]xi (K] (5.3)

Table 5.1: Impulse response of two-input/three-output complex channel [1]

hyy || [-0.6 +0.4j,1.2 — 0.2j]7

hyo || [-0.6 +0.8§,0.9 — 0.1j]

hay || [0.140.7j, 0.2 — 0.5]7

hao || [0.4 —0.3j, —0.2 + 0.2j]7

hsy || [0.5+ 0.4§, —1 +0.3§]7

hs || [-0.1+0.8§,0.4 + 0.1j]7
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where x;[k] = [z;[k], - ,x;[k — L + 1]]7 is the input regressor vector for the equalizers of the i-th
T

seonsor, L € Z" denotes the equalizer length, and f;;[k] = [fl-[;-)] k], -, i[ijl] [k]| isa Lx1 vector

that represents the equalizer connecting the observed signal at the i-th sensor to the j-th output at

time k. There are a total of (M x M,) equalizers at the receiver end (see Fig. 5.1). Furthermore,

(5.3) can be compactly written as

y;[k] = F [K]X[k] (5.4)
where Fj[k] = [f[k],--- ,f}(}rj[k]]T is a MyL x 1 vector and the input regressor X[k] =
[xT[k], -, x3, [k;]]T has the same dimensions too.

ai[K] K yilk]
» h]] xl[] N f]][k] 4@_>
% +
ar[k] k
s hy f M k] @M
k
—»  hy k] » (k] ‘D
> hy > k]
k
—  hy k] f51[k] +
h;, f3[k]

Figure 5.1: Baseband equivalent system for My = 2 and M, = 3.
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5.3 Blind Adaptive Hybrid Algorithms For MIMO Systems

A hybrid algorithm that is employed by the MIMO linear equalizer is called that way because it
opens the channel eye using an acquisition algorithm, a new Adaptive Constant Modulus Algo-
rithm (ACMA), tracks the channel (after the channel eye is open) using a decision directed (DD)
algorithm, and perform source separation algorithm using a cross correlation function (CC). The
acquisition and source separation algorithm can open the channel eye and ensure the outputs are
mutually uncorrelated but usually yields large steady state errors. That is why hybrid algorithms
couple the acquisition and source separation algorithms with a tracking algorithm (e.g. DD algo-
rithm) to exploit the discrete nature of the input data to achieve much lower error rates. To the
best of the author’s knowledge, such algorithms have not been purposed for the MIMO system,
even though a similar idea can be found in SISO system. We emphasize that the migration of some
hybrid algorithms from the SISO to MIMO systems, although may seem straight forward initially,
often results in divergence unless a very small step size (which is undesirable because it slows con-
vergence) is used. To overcome the issue, we will propose a new acquisition algorithm. Instead of
that, the past SISO approaches are not equipped with source separation algorithm, therefore, the
past approaches cannot perform source separation. Our approach in this chapter is to propose the
new hybrid algorithms that can open the channel eye, performance source separation and produce
significant low steady state MSE.

In what follows, we will provide a general cost function that we employ in our hybrid algorithms.

The update equations are also provided thereafter.

5.3.1 General cost function

In this section, we define the general cost function of hybrid algorithm and then present the
stochastic gradient descent algorithm (SGA).
For simplicity, we consider two sources (i.e. My = 2) case. Jy[k] and Ja[k] are denoted as the

cost functions of the equalizer output 1 and 2 respectively. Furthermore, the j-th cost function,
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J;[k] where j = 1,2 is defined as
Lk = ZE{lek?} (5.5)

where ¢; is known as equalization error function that is a function of j-th equalizer output, y;[k].
In practice, we use SGA to minimize the cost function 5.5. As a result, the equalizer coefficients

after dropping E{.} are updated as below:
Fjlk + 1] = F;[k] — pje; K] X7 [K] (5.6)

where 11 is a suitable step size value for the j-th equalizer output and X*[k] = [x] [k], xJ [k], ..., x5/ [k]]
is a M, L x 1 vector. Finally, y;[k] can be obtained as Eq. 5.4.
We emphasize that the main distinction among the hybrid algorithms is the error function,

€j[k] in Eq. 5.6. Therefore, we will concentrate on ¢;[k| in the below section.

5.3.2 Acquisition, Source Separation and Tracking algorithms

The acquisition, source separation and tracking algorithms are the single task algorithms that will
be combined as hybrid algorithms. Therefore, we describe the single task algorithms before the
description of hybrid algorithms.

In order to open the channel eye, the acquisition algorithm must be employed. In this case, we
propose a new acquisition algorithm, which is call adaptive constant modulus algorithm (ACMA)
as the acquisition algorithm. ACMA is different with the conventional CMA because adaptive
dispersion value is used in ACMA instead of fixed value. The error functions of acquisition (i.e.

€acq,j| k]) and ACMA (i.e. eacma,;[k]) for j-th equalizer are defined as
€acq,i k] = eacma j[k] = (|y; [K][* — Ry[k])y; ] (5.7)
where the adaptive dispersion is defined as

Rj[k+1] = Rj[k] - 0.001(|y;[k]]* — o3) (5-8)
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with the initial value R;[0] = 1. The main purpose of the adaptive dispersion constant is to
maintain the power of the j-th equalizer output and avoid the output to be shrunk.

Next, in order to perform source separation, source separation algorithm is required to be
applied. The cross-independent (CI) function is suggested to be the source separation algorithm.
In this approach, the cross-correlation function is used to ensure the interdependency among the
equalizer outputs. The error functions of the source separation algorithm (i.e. eg ;[k]) and CI

function (i.e. ecr j[k]) for the j-th equalizer are defined as
Omax
cos gkl = corgkl =k; Y fyilk — 6] y2(K] (5.9)
0=—0dmax
where 0max is the length of channel spread and k; is the mixing parameter of the j-th equalizer.
Due to the reason that hierarchical approach will be used in the simulations, k; for equalizer 1
(where j = 1) is always 0, whilst k; for equalizer 2 (i.e. k2, where j = 2) has the value of 1.41.
In this case, the equalizer 1 does not have the source separation ability while equalizer 2 has the
source separation ability.
The tracking algorithm is important to reduce the steady state MSE. Decision directed (DD)

algorithm is selected as the tracking algorithm to achieve this. The error functions of tracking

algorithm and DD algorithm for the j-th equalizer are defined as
ewr,j[k] = epp ;K] = 9;[k] - y;[k] (5.10)

where g;[k] for 16-QAM is defined as

3 if Re{y )} < 2
—1 if —2 < Re{y;[k]} < 0
Re{f;[K]} = ik}

1 if 0<Re{y;[k]} <2

3 otherwise

(5.11)
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and

=3 if Im{y;[k]} < -2

—1 if =2 < Im{y,[k]} <0
T {g (K]} = el

1 if 0 < Im{y;[k]} <2

3 otherwise

(5.12)

where Re{y;[k]} and Im{y;[k]} are the real and imaginary part of y;[k].

5.3.3 MIMO Hybrid algorithms
5.3.3.1 Modified Cross Independent Benveniste-Goursat Algorithm (MCIBG)

We propose Modified Cross Independent Benveniste-Goursat Algorithm (CIBG) by modified the
conventional Benveniste-Goursat Algorithm (BG) [125] from SISO system with new ACMA and
CI. This is aimed to open the channel eye, perform source separation and control the output power.

In this case, the error function of MCIBG for the j-th equalizer is defined as
¢;[k] = Bea1|ew; k]| (acq,i k] + €ss j[K]) + BBa 2645 (K] (5.13)

where fpg,1 =1 and Bgg,2 = 10 are the weights of this hybrid algorithm.

5.3.3.2 Modified Cross Independent Stop and Go Algorithm (MCISAG)

We propose the second hybrid algorithm by merging the conventional Stop and Go algorithm from
[124] with the acquisition algorithm and source separation algorithm. In this way, we improve
the conventional Stop and Go algorithm, which can conventionally reduce the steady state MSE,
with new features on the source separation and MIMO equalization abilities. We call the new
hybrid algorithm as Modified Cross Independent Stop and Go Algorithm (MCISAG) and the error

function of the j-th equalizer is separated into real and imaginary parts as

¢j[k] = Re{e;[k]} + jm{e; [k]} (5.14)
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where j = +/—1. The real and imaginary parts of ¢;[k] are defined as follows

Re{es;[k]}  if sgn (Re{ew ;[k]}) = sgn (Re{eacq,; k] + ess,;[k]})

Re{e K]} =
0 otherwise
(5.15)
and
Im{eq,;[k]}  if sgn (Im{eq,;[k]}) = sgn (Im{eacq,; [k] + €ss,5[k]})
Im{e K]} =
0 otherwise
(5.16)

where sgn(x) is a signum of z, for example, sgn(x) is 1 if z > 0, sgn(x) is 0 if z = 0 and sgn(x) is

-lifx <O.

5.3.3.3 Modified Cross Independent Reliability Based Algorithm (MCIRBA)

Lastly, we propose the third hybrid algorithm by merging the SISO RBA from [126] with source
separation and MIMO equalization abilities. We call this new algorithm as Modified Cross Inde-
pendent Reliability Based Algorithm (CIRBA). The error function of CIRBA for the j-th equalizer

is defined as
ejk] = (1 — az(k]) (€acq,;[K][K] + €ss,j[k]) + c2[k]yrBAE ;K] (5.17)

vrBA = 15 is a weight and «;[k] is defined as below:
Oéj[k] = 2PC’J'[]€} —1
where P, ; for 16-QAM is defined as below:
2
— |95k —y; (k]
P o2 (k]
Pejlk] = — WL (5.18)
—|y;[k]— A,
Z exp (yggg[k]>
=1 J

where A; is the tth constellation point in the 16-QAM alphabet set A and 032 [k] is the variance of

y;[k]. The estimation of o [k] in practice, 63[k] (with 67[0] = 10) as below:
&2[k] = 0.9962[k — 1] + 0.01 |g;[k] — y;[k]|* (5.19)
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5.3.4 CI-CMA

CI-CMA was proposed in Chapter 3 and is re-stated here for the purpose of comparison. The error

function of CI-CMA of j-th equalizer is stated as
€; [k] = €CMA,j [kﬁ] + k’jBCI,j [k’] (5.20)

ecna, k] = (lyi[K]1* — Ry)y; (k] (5.21)

where R; is the dispersion constant for the j-th output is defined as

Rj - m724 + kj(25n1ax + 1)0%& (522)
OA
6tnax
e (K= > |k — 0] ya(k] (5.23)
5= Smax

where k; is the mixing parameter where k; = 0 for equalizer 1 (i.e. j = 1) and k; = 1.41 for

equalizer 2 (i.e. j = 2) due to hierarchical approach.

5.3.5 Previous works

In order to compare the simulation results, the error functions of the previous work are stated

here.

5.3.5.1 MIMO-CMA

MIMO-CMA is a classical MIMO blind equalization algorithm that can open the channel eye but
cannot perform source separation [35] [36]. The error function of MIMO-CMA, is the conventional

CMA, for the j-th equalizer is stated as follows
¢j[k] = eoma ;K] = (|y;[k]|> — R)y;[k] (5.24)
where R is the dispersion constant that is defined as

R=—12= (5.25)
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5.3.5.2 CC-CMA

Cross Correlation Constant Modulus Algorithm (CC-CMA) is a conventional MIMO equalizer
algorithm with source separation ability that is proposed [2, 31, 43]. The error function for the

j-th equalizer is defined as

Smax

ek = (k] = Ryyalk] + k5 > Frslklys[k — 0] (5.26)
6=—0max

where R is the dispersion constant that is defined as
R=— (5.27)

and k; is the mixing parameter where k; = 0 for equalizer 1 (i.e. j = 1) and k; = 1.41 for
equalizer 2 (i.e. (j = 2) due to hierarchical approach. Furthermore, 71 s[k] is an estimate of

r1,5[k] = E{y2[k]y{[k — 0]}, which may be recursively computed as
71,5[k] = Accm1,slk — 1] + (1 — Ace)y2[klyi [k — 6]. (5.28)

where Acc = 0.9 is the weight.

5.4 Simulations

5.4.1 Simulation Setup

In order to simulate the system model in Section 5.2 and Fig. 5.1 with (M; = 2 and M, = 3) MIMO
channel, simulations are performed using MATLAB. T'wo random 16-QAM symbol sequences that
have Ngeq = 3.8 x 10° symbols in one sequence are generated as source 1, a;[k] and source 2,
azlk]. The sources are convoluted with the memory channels h;;, and this process is equivalent
to h;; ® a;[k] where j = 1,2. This is aimed to simulate the condition that the source symbols
are passed through the memory channels and thereby the symbols are interfered by ISI. At the
i-th received sensor, the IST signals from two sources a1 [k] and as[k] (but not a single source) have

been observed, thus the observed signal at i-th sensor z;[k] is corrupted by CCI due to receiving
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two sources and IST due to memory channels. Instead of that, a random zero mean complex value
additive white Gaussian noises (AWGN), n;[k] that have the power of E{|n;[k]|?} = o = 0.001
are generated and summed with the the observed signal at i-th sensor x;[k]. In this cases, the
observed signal at i-th sensor x;[k] is not only corrupted by interferences, but also is distorted by
noises. This scenario can be simulated through computing Eq. 5.2 and the impulse responses of
channels h;; are stated in Table 5.1.

Next, to simulate the equalization process, we will test using the hierarchical approach, i.e.,
the first equalizer is allowed to recover any of the two sources (usually the stronger one) and the
second equalizer should be able to avoid the extracted source by the first equalizer if BSS works.
In this case, equalizer 1 uses the algorithm without source separation ability, whilst equalizer 2
uses the algorithm that has source separation ability (except the case of MIMO-CMA algorithm).

The filter weights f11[0] and f52[0] are initialized with a center spike [36] whilst f;;[0], Vi # j,
are initialized with zero-vectors. After the initialization, the observed signals z;[k] are fed through
the filters F;[k], which is the concatenation vector by several filters f;;[k], and generated the two
outputs y;[k] where j = 1,2 because two sources were transmitted. This can be achieved executing
the output equation in Eq. 5.4. At the same time, the filter vector F,[k] are iteratively updated
for every time k through computing the filter update equation in Eq. 5.6.

In order to simulate an algorithm, the general error function, €;[k] that is located inside the
filter update equation (i.e. Eq. 5.6) is replaced by the correspond error function of the algorithm.
Therefore, to perform simulation on MIMO-CMA, we uses the error function in Eq. 5.24 to update
the filter update equation (i.e. Eq. 5.6). Similarly, the simulation is repeated for CC-CMA (i.e.
Eq. 5.26), CI-CMA (i.e. Eq. 5.20), MCIBG (i.e. Eq. 5.13), MCIRBA (i.e. Eq. 5.17) and MCISAG
(i.e. Eq. 5.14).

Regarding to the simulation parameters, the filter length . = 3 and channel spread length
Odmax = 4 are assigned. The step sizes of equalizer 1 and 2 are empirically chosen. This means

several simulations have been run to find the step sizes that can avoid divergence. The step size of
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equalizer 1 for p1 and the step size of equalizer 2, uo for various algorithms are listed in Table 5.2.

Table 5.2: Simulation Parameters [2]

Step sizes || MIMO-CMA | CC-CMA | CI-CMA | MCIBG | MCIRBA | MCISAG
1 ((x1075) 1 1 1 0.8 2 100
pz ( x1075) 0.4 0.4 0.4 0.4 1 100

5.4.2 Performance measurements

In order to measure the performance of the algorithms, MSE of the j-th equalizer output, MSE;[k]

is computed as following,

MSE;[k] = 0.99MSE; [k — 1] 4 0.01 |3);[k] — v; [¥]|?

(5.29)

where MSE; [0] = 1 is initialized. Furthermore, MSE in decibel (dB) unit is defined as MSE; [k] (dB)

10log;MSE;[k]. We use the dB unit in the simulation to trace the small value of MSE. MATLAB

is used to compute MSE performance.

However, the MSE;[k] only implies the amount of interference but cannot validate the source

separation ability. In order to validate the source separation ability, we further require the in-

formation of the global impulse response, 3&’7] [k] (

s

— S[”]

k] = S,

J

Note: we use short notation SZL] [k] here, where

and S([?)]j was defined in Section 2.10), for ¢ = 1,2 and j = 1,2 at the steady

state. However, the value of SE?] [k] probably can be a complex value or negative value. Therefore,

to overcome the difficulty to plot complex number or negative number of s

interested on the absolute |s

(n]

ij

[

%

?] [k], we are mainly

[k]| and this represents the absolute impulse response that connects

from source i to output j. Instead of that, the value of |s£?] [k]| can fluctuate from time to time due

to the non-zero error. To overcome this issue, we take the 1000 samples of |s£?] [k]] and display the

averaged of these samples. Therefore, the averaged global impulse responses at the steady state

will be plotted in order to validate the source separation ability.

Moreover, the symbols that are produced by equalizer outputs 1 and 2 (i.e. y1[k] and yz2[k])

are plotted in order to identify the open eye condition and shrinking issue.
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5.4.3 Simulation results
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Figure 5.2: Performance comparison of different algorithms for equalizer 1 and 2. Hybrid algo-

rithms provide superior performance than others.
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The 2nd equalizer output of CC-CMA

The 1st equalizer output of CC-CMA
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Figure 5.3: Equalizer outputs of CC-CMA at the steady state. The symbols closely match with

the 16-QAM constellation set for equalizer 1 but the symbols of equalizer 2 have been shrunk.
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Figure 5.4: The averaged global impulse responses of CC-CMA taken in the steady state. Source

separation is successful but a down-scaling of 0.2 has been introduced to the equalizer 2.
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The 1st equalizer output of MIMO-CMA The 2nd equalizer output of MIMO-CMA
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Figure 5.5: Equalizer outputs of MIMO-CMA at the steady state. The symbols closely match with

the 16-QAM constellation set for equalizer 1 and 2
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Figure 5.6: The averaged global impulse responses of MIMO-CMA taken in the steady state.

Source separation is not successful.
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The 1st equalizer output of CI-CMA The 2nd equalizer output of CI-CMA
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Figure 5.7: Equalizer outputs of CI-CMA at the steady state.
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Figure 5.8: The averaged global impulse responses of CI-CMA taken in the steady state. Source

separation is successful.
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The 1st equalizer output of MCIBG The 2nd equalizer output of MCIBG
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Figure 5.9: Equalizer outputs of MCIBG at the steady state.
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Figure 5.10: The averaged global impulse responses of MCIBG taken in the steady state. Source

separation is successful.
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The 1st equalizer output of MCIRBA The 2nd equalizer output of MCIRBA
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Figure 5.11: Equalizer outputs of MCIRBA at the steady state.
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Figure 5.12: The averaged global impulse responses of MCIRBA taken in the steady state. Source

separation is successful.
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The 1st equalizer output of MCISAG The 2nd equalizer output of MCISAG
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Figure 5.13: Equalizer outputs of MCISAG at the steady state.
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Figure 5.14: The averaged global impulse responses of MCISAG taken in the steady state. Source

separation is successful.
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5.4.4 Discussion

Fig. 5.2 illustrates the MSE performance of various algorithms versus time k for equalizer 1 and
2, MSE; and MSE,, respectively. Before any description, we firstly need to identify the common
steady state time range for equalizer 1 and 2. In the figure, we can see that after the time
k = 1.5 x 105, all of the the algorithms in equalizer 1 and 2 do not show any significant change in
the MSE curves. Therefore, the common steady state time happens from the time k = 1.5 x 10°
to k = 3.8 x 10°. The equalizer outputs and the averaged global impulse responses in Figures 5.3
to 5.14 are taken in the steady state because the information of the system in the steady state is
always accurate enough to represent the condition.

Obviously, in Fig. 5.2, we can see that the hybrid algorithms such as MCIBG, MCIRBA and
MCISAG can provide lower steady state MSE compared to the non-hybrid algorithms for equalizer
1 and 2. Among the algorithms, MCISAG shows the best performance in term of convergence rate
and steady state error in the equalizer 1 and 2. Large allowable step size without divergence
in MCISAG causes MCISAG can reduce the error faster than any other algorithms. Instead of
that, we can see that MCISAG can produce the sufficient low steady state MSE values which are
below -25 dB for equalizer 1 and 2, and this implies MCISAG is more reliable than others. Now,
we focus on the MSE of equalizer 1 (i.e. MSE;) in Fig. 5.2, we can see that the non-hybrid
algorithms, such as MIMO-CMA, CI-CMA and CC-CMA, show almost same MSE performance.
This is because they use the same algorithms, which are CMA, due to hierarchical approach as
explained. In contrast, the hybrid algorithms, which are equipped with tracking algorithm, show
significant MSE reduction and thereby they produce superior performance.

Next, we put our focus on the MSE of equalizer 2 (i.e. MSEs) in Fig. 5.2. We inspect the
conventional algorithms, which are CC-CMA [2] and MIMO-CMA [36]. We can see the MSE
of CC-CMA is high throughout all times, whilst the MSE of MIMO-CMA can be reduced and
eventually reaches -20 dB. In order to find out the reason of CC-CMA shows poor performance,

we can see the equalizer outputs of CC-CMA in Fig. 5.3 and the averaged global impulse response
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in Fig. 5.8. In Fig. 5.3, we can see the outputs of equalizer 1 closely match with the 16-QAM
constellation set, while the outputs of equalizer 2 has been shrunk and become vague. The shrunk
equalizer output 2 explains the reason of poor MSE performance of CC-CMA. Instead of that,
by observing Fig. 5.8, we can find that the global impulses of |s11]| and |sa2| have a spike. This
implies that the equalizer 1 recovers source 1 and equalizer 2 recovers source 2, therefore the source
separation task is fine. However, we further look into |sgq| in the figure, we can see the highest
magnitude of the impulse is 0.2 but not 1. Therefore, we can see that a down-scaling of 0.2 has
been introduced by the algorithm and thereby causes the shrunk of equalizer output 2 and then

produces poor MSE performance. This is because CC-CMA exploits the conventional dispersion

mg
2
TA

constant, (i.e. Eq .5.27) and the detail will be explained in the next paragraph.

Now, we put our focus on MIMO-CMA [36] in Fig. 5.2. We can observe for the case of MIMO-
CMA, MSE of equalizer 1 is higher than the MSE of equalizer 2. This is not surprise because
the step size of MIMO-CMA in equalizer 2 is smaller than the step size in equalizer 1. Next,
we concentrate on the equalizer outputs and global impulses of MIMO-CMA in Figures 5.5 and
5.6, respectively. In Fig. 5.5, we can see the output symbols closely match with the 16-QAM
constellation set and no serious issue can be found. In Fig. 5.6, we can see |s11| and |s12| have a
spike. This means equalizer 1 and 2 recover the same source 1. Thus, the source separation is not
successful. This is expected because the previous work [36] has pointed out that MIMO-CMA does
not have the source separation ability. Instead of that, we can observe the error function of MIMO-
CMA (i.e. Eq. 5.24) and found that it solely has ecama ;[k] without ecr ;[k]. In other words, MIMO-
CMA can only open the channel eye by the term ecwa,;[k], but cannot perform source separation
due to the absence of ecy ;[k]. Different with CC-CMA, MIMO-CMA does not introduce any
down-scaling at equalizer output even though the same conventional dispersion constant ?—1{* (i.e.
Eq. 5.25) has been exploited. This is because the conventional dispersion constant was originally

designed and optimized for the term ecma, ;j[k] alone [21]. Hence, MIMO-CMA, which contains

only ecma,;[k] without other extra term, does not introduce any down-scaling. On the other hand,
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CC-CMA has an extra term of “k; ) Z(; 71,5[k]y1[k — 8]” for source separation in Eq. 5.26, but
the conventional dispersion constant_, WEZh was initially designed without considering the extra
term, has been exploited in CC-CMA. Therefore, due to the inappropriate dispersion constant has
been exploited, CC-CMA introduces down-scaling at equalizer output.

Now, we put our attention on CI-CMA. In Fig. 5.2, we can see CI-CMA shows relatively high
MSE values in equalizer 1 and 2. This is expected because CI-CMA only has the ability of open
eye and source separation, but it does not been equipped with the tracking algorithm. Next, we
put the target on the equalizer outputs and global impulses of CI-CMA in Figures 5.7 and 5.8,
respectively. In Fig. 5.7, the symbols of equalizer 1 and 2 match with the 16-QAM constellation
set. We can further observe that the symbols of equalizer 2 is more scattering than equalizer 1.
This is because, due to the hieratical approach, the equalizer 2 has an extra source separation
algorithm and thus produce high error rate. In Fig. 5.8, we can see a spike can be found in |s11]
and |sg2|. This implies equalizer 1 retrieves source 1 and equalizer 2 retrieves source 2. Thus,
source separation is achieved as expected. Furthermore, different with CC-CMA, no down-scaling
can be found in CI-CMA because of new dispersion value in Eq. 5.22 has been used.

In Fig. 5.2, especially MSE of equalizer 1, we can observe the hybrid algorithms have almost
same MSE value after time k = 1 x 10°. This is because in this low error condition, the tracking
algorithms that are within the hybrid algorithms are almost dominant the hybrid algorithms. Due
to the reason that the hybrid algorithms use the same tracking algorithms (i.e. decision directed
algorithms), the hybrid algorithms show the almost same results after time k& = 1 x 10°. This case
can also be applied on the MCISAG and MCIRBA in equalizer 2. Instead of that, in the MSE
of equalizer 2, we can see MCIBG always shows higher MSE value than MCISAG and MCIRBA.
This is because the coexistence of tracking, source separation and acquisition algorithm in the error
function of MCIBG causes MCIBG is more sensitive to error compared to MCISAG and MCIRBA.

We put our focus on the the equalizer outputs and global impulses of hybrid algorithms. We

check the equalizer outputs of hybrid algorithms in Figures 5.9, 5.11 and 5.13. The symbols of
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equalizer 1 and 2 of the hybrid algorithms show closely match with the 16-QAM constellation set
and no serious issue can be traced. In Fig. 5.9, we can see the symbols of equalizer 2 for MCIBG
is slightly scatter than the outputs of other hybrid algorithms. This is because MCIBG is more
sensitive to error. In Figures 5.10, 5.12 and 5.14, we can observe that, a spike can be found in
|s11| and |sa2|. This implies equalizer 1 retrieves source 1 and equalizer 2 retrieves source 2. Thus,
source separation is successfully.

For simplicity purpose, the hybrid algorithms currently have been tested for 16-QAM. However,
higher contestation symbol set such as 64-QAM, has the statistical property of the fourth order
moment is greater than variance (i.e. my > 02), the extension of the hybrid algorithms to 64-QAM
is straight forward because 16-QAM has the similar property.

In spite of that, the hybrid algorithms have some limitations. First, due to transmitted source
symbols in blind approach, the hybrid algorithms is slower than any trained algorithm. This
is because the hybrid algorithm require longer time to estimate the output without any correct
reference. In this situation, the hybrid algorithm requires longer time to reach the steady state
compared to trained algorithm and thus the response time of hybrid algorithm is larger than trained
algorithm. Instead of that, due to the reason that the stationary channels have been assumed, the
hybrid algorithms is not expected to show good performance in fast varying channel. Nevertheless,
since the practice channels are time varying channels, the extension of the hybrid algorithms to

fast varying channel are suggested as future works.
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Chapter 6

Conclusions and Future works

6.1 Conclusions

In this thesis, several MIMO blind equalization algorithms were proposed. These algorithms include
the new CI-CMA and its associated hybrid algorithms. The CI-CMA was mainly proposed to
improve the existing CC-CMA while the hybrid algorithms were proposed to reduce the steady
state error and increase the convergence rate making them suitable for real-life implementations
for multi-modulus modulation scheme.

One of the most significant contributions of the thesis lies in the identification of the bias of
the CC-CMA cost function where it has been thought to be unbiased since it was first proposed in
1997. Based on the awareness of the bias issue, some differing interpretations and discrepancies in
the literature can now be explicitly explained. Our main finding is to show that the CC cost (of
the CC-CMA) is a fourth order function of the source statistics, contradicting the past assumption
or belief that CC term is a mere second order function. Although the CC-CMA has bias issue,
which was neglected in the convergence analysis of previous authors, the impact of not realizing
this bias is much more significant than one would imagine. It is because the assumption that the

cost involves only 2nd order statistic has mis-communicated the actual convergence behavior of
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the algorithm. In realizing this issue, we subsequently took a more vigorous approach to perform
the convergence analysis that is based on the correct fourth order statistics. Our finding that the
bias of the CC-CMA will always shrink the equalizer output (not enlarge) has led to the novel
unbiased solution called the cross-independence constant modulus algorithm (CI-CMA). Satisfied
with the performance of the CI-CMA (in terms of overcoming the shrinking effect, and achieving
source separation and equalization simultaneously), which we analytically proved and then verified
through numerous computer simulations, we further performed the steady state MSE analysis
which closely matches the simulated MSE. In our analysis, we found that among all the factors,
only the step size can be reduced in order to achieve lower steady state error. However, value
reduction in the step size has significant negative impact on the convergence rate. Therefore
by retaining as large a step size as possible for the CI-CMA (to retain quick convergence), a
hybrid solution that is able to reduce the steady state error without sacrificing or compromising
on the speed of convergence is very attractive. Consequently, we proposed several MIMO hybrid
algorithms that are based on the new CI-CMA, which naturally allows the transition between the
DD algorithm and itself to be performed smoothly in the absence of the shrinking effect. Relative
to our CI-CMA, the conventional CC-CMA, which always shrinks the output, is hard to be merged

into a hybrid solution.
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6.2 Future Works

In this thesis, the analytical MSE prediction is restricted to the steady state stage only. In the
future, the analytical MSE prediction should be done on transient stage as well. The MSE predic-
tion on the transient stage is helpful to identify the factors that influence the speed of convergence.
Furthermore, the analytical MSE prediction currently has been done on the absence of additive
noise. In the future, the analytical MSE prediction in the presence of additive noise should be
performed.

Currently, convergence analysis is hard to be done on hybrid algorithms because of the non-
linearity function from decision device. The convergence analysis of hybrid algorithms should be
done in the future. One other area which we can look into is to extend the attractive equalization
and source separation features of the CI-CMA to single-modulus modulation schemes such as the
m-ary PSK and 4-QAM. Therefore, a new algorithm that can perform source separation feature

on the single-modulus modulation scheme should be proposed as a future work.
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Appendix A

Proof of Equations

A.1 Proof of independence of the CI cost (3.7) and (3.19)

A necessary and sufficient condition to prove expectation independence between y; and y, s is
to show that the equality of the joint probability density function p(y;,¥n.s) = P(Y;)P(Yn,s) is

achieved when the CI cost, Zn > s Cn,5, has been minimized. We rewrite the CI subcost (, s =

E{ly;v; 51°} = E{|yj|*yn.s]*}. The covariance of two random variables is always equals or larger

than zero so we have

C(ly;I*lyns?)

N

= E{(lys1* = E(y;*) (14n.s1* = E(lyn.s

2} = E(lyi 1) E(ynsl*) = 0 (A.63)

= E{Jy; lyn.s

which leads to the inequality E{|y;|?|yn.s]*} > E(ly;|*)E(Jyn.s]?). Expanding the terms we get

By, lynsl?} = / / 10512 452005 Y 0) i i 5 (A.64)
B{Jy; [} = / ly,2p(y)dy; (A.65)
E{Iyn75\2}=/ Yn.s1°P(Yn,5)dyn.s (A.66)

137



Therefore for the equality to occur which corresponds to the CI subcost being minimized, the

independence between y; and y, ; must have been achieved giving p(y;, yn.s) = P(¥;)P(Yn,s)-
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A.2 Stationary Point Analysis: Derivation of (3.31)

Recall that we are primarily interested in the second equalizer’s CI cost only, where j = 2, thus
n =1 and YsCcines = Z(;E|yjy;,5|2 = ZgE{ygyi(;}. First we obtain the expression of (cr1,s

in terms of the global impulse response, splitting it into four terms, before differentiating each

term w.r.t. the d-th, d € (0,2N, — 1), element of Sa, i.e., 822“"5 and finally evaluating the full

d s
2

9¢c1,1,5
a5l

9¢c1,1,5

. b
expression of ko y = 5 )
as}

. For mathematical traceability, we split the derivation of

3;;[1&12,]5 where N, < dy < 2N, — 1. We begin
2

into two portions: aac;[ljlf where 0 < d; < N, —1 and
2

now by expressing (cin,s in terms of (3.4):

Corie = E{u3vi 5}
_ E{ (s{mal [k] + ST, »82 [k])2 (@Tal [k — 6] + Flaylk — 5])2 }
(ST 23 lK])” + (ST o@2lk])”) ((@Taulk — 8])* + (FTaslk - 5})2)}

=B (Sfam ) @) i (5 mie)” (ot 1)}

T1 T2

+ E{ (S5 05 [k]>2 (@ lk - 8])° } + E{ (S5 02 [k]>2 G 5])2 } (A.72)

T3 Ty
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Since @@ [k — 8] = YNy agarlk — 6 — i) and (ST, @ [K])? = YTNegt N0t S ayk —

p}S%q]al [k — ¢, we derive 885&1] as shown in (A.73) at below. In a similar fashion, we get the rest

2

of the derivatives in (A.74)-(A.77).

oT Ng—1 5 Ng—1Ng—1
g = X eeh——rpg( X X esPslan - paitk - aedn -5 - a0))
syt i=0 asy™1 p=0 q=0
Ng—1 9 5 Ng—1
- b E{a?}T(E{ (sgdl]) af[k—d,l]a%[k—5—i]+s£d1]a1[k—d1] > sgp]al[k—p]af[k—S—i]
i=0 asy™t p=0;p#dy
Ng—1 Ng—1  Ng—1
wsiloym—ay Y slayk—plade—s—a+ X > Sgplsgq]al[kfp]al[k7q]a:1’[k7671']})
q=0;q7#d; p=0;p#dy g=0;q7#d1
Ng—1 Ng—1
- > E{af}(E{z (sgdﬂ)a%[k_dl]af[k—a—7:]+2a,1[k,—d,1] > sgp]a,l[k,—p]af[k—é—i]})
1=0 p=0;p#dq
Nel o Neol oo ,
= 2 Y E{a?} ¥ s E{al[k—dl]al[k—p]al[k—é—i]} (A.73)
i=0 p=0
oTy Ng—1 Ng—1
—a7 = X B(s2} 3 slPIE{ay (b — dylay [k — pladik — 6 — j1} (A.74)
a5s. 1] j=0 p=0
2
Ng—1 Ng—1
8% - 2 SZ E{a?} SZ sPHNslpfayk — dylaglk — pladlk — 5 — 4]} (A.75)
as£ 2] i=0 p=0
5 Ng—1 Ng—1
"[Fd4 = 2 Y E{8}} X sPHNIBLag(k — dylaglk — plad(k — & — 41} (A.76)
asld2] =0 =0
2 J P
T T, a1, T,
so, = = = =o. A
Alsor ool ~ poldi] ~ poldal ~ poldal ~ ¢ (AT
2 2 2 2
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We now turn our attention to the evaluation of the full sum of terms 1 and 2, starting with 77:
=T |
k L= 9 E{a? ( SPEL a1k — di]ay[k — pl a3k — 6 — i >
'y OZZ{}Z {ai[k — di] a1 [k — p] af] I
P Q R

d1
Py sy §=—6, i=0

E{PQR} + E{PQ}E{R} (A.78)

We utilize a tagging notation where the respective source signals are tagged with an alphabet P,
Q or R for easier reference. The expectation function yields non-zero values only for the above
two cases of (A.78), since the other two possible combinations, i.e., E{P}E{QR} and E{Q}E{PR},
would have zero values at steady state because the sources are zero mean and i.i.d.. Consider now
E{PQR} which could be non-zero only when p = § + ¢ = d;. It can be simplified as below in a

progressive manner:

Ns—1

E{PQR} = 251k, Z > E{of}E {ailk — di]ai[k — 6 —i]}

d=—06x =0

Ny—1
= 25k Y E{a?}E {allk - di]}
=0
N,—1

= 258 komy Z E{a?} (A.79)
1=0

The evaluation of E{PQ}E{R} proceeds by examining the case when p = d; and d; # 6 + 4, which

gives

—1
E{PQIE{R} = 2koS"s2 Z Z E{a?}E {d?[k — 6 — ]}
=0 d§5+z
-1

= 2kySio 4( 20, + 1) Z E{a?} — Z E{a2}> (A.80)

As a result, combining (A.79) and (A.80) we get
5 N,—1 N,—1

o S <9ST1 — 254 ko((m4—U4A) 3 E{a}+ 26+ 1ok D E{a?}> (A-81)

6=—10x =0 =0
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As for term 2, the full sum is expressed and tagged as follows:

Ox 3T 0x Ng—1 Ns—1 .
ko —2 = 2k . Y E{B} D SQPE{al[k—dl]al[kp]ag[k5]'}}
P asgh} 525, =0 J =0 TTT
— E{FGIE{D}
dx Ng—1
di .
= 2k Y Y E{8SE (B{adlk - di)}E{adlk - 0 - j1})
d=—06x j=0
N:—1
= 2koSy"ok (20, +1) > E{B2} (A.82)
j=0

The only non-zero value is obtained by E{FG}E{D}, so we only need to consider the case when

p = di, which gives the remaining two equations of (A.82). Thus, the complete derivation w.r.t.

Sédl] is
6max af k Ns_l
QLS di] Ko
ko 5 Z; ol = 45} 115 ( (ma —o}) ; E{a?} + Q) (A.83)

where Q, = (20max + 1) o4 (E{||@]|?} + E{Hﬁ”z}) Then the entire process is repeated to obtain

the expression w.r.t. Sédﬂ where eventually the result is

Omax 8f k Ns—1
ko Z CLs _ 4S£d2] 50 ( (m4 - Jf\) Z E{Bg?} + Q(,). (A.84)
§=0

d
o5 08"

Combining (A.83) and (A.84) gives Eq (3.31), which completes our proof.
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