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Abstract. By combining multipath processing, differential signal detection, and multiuser detection techniques,
we develop a class of near-far resistant linear detectors for differentially coherent multipath signals. We derive
and establish performance relationships among the following detectors. an optimally near-far resistant detector, a
suboptimum detector which does not require knowledge of the signal coordinates, and a minimum mean square
error (MMSE) detector which achieves near-optimum asymptotic efficiency. We present an adaptive multiuser
detector which converges to the MM SE detector without training sequences and which requires less information
than the conventional single user rake receiver.
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1. Introduction

Mobile telephony in direct sequence code-division multiple access (DS/CDMA) channels
encountersavariety of communication challengesincluding multipath fading and multiaccess
interference dueto simultaneoustransmissionsfrominterfering users. Detectorswhich employ
multipath (rake-type) combining and multiuser detection have been shown to provide effective
solutions to these problems. Many of these detectors assume that reliable phase estimates are
available; however, in practice, especially on the reverse (many-to-one) link, thisinformation
may not be available, and noncoherent or differentially coherent reception is required. In
this paper, we will address the detection of differentially coherent multipath signals by using
detectors which combine multipath processing, differential detection, and multiuser detection
techniques.

By considering the signal structure of the interfering users, multiuser detection (see [1]
and [2] for recent tutorials) effectively counteracts the effects of multiple accessinterference
(MAI). Theseeffects may be quite detrimental sincevariationsin thereceived signal strengths
may render conventional detection schemesuselessif the desired user’ssignal is much weaker
than the interferers’ signals. In this case, it is necessary to use multiuser detection to combat
this so-called near-far problem. On the other hand, even if a system employs perfect power
control to ensure equal-strength signals at the receiver, multiuser detection still potentially
provides significant performance gains over conventional detection techniques which neglect
the presence of interfering users.

Using ajudicious combination of multipath combining schemesand low complexity multi-
user detection techniques, our proposed detectors will provide attractive near-far resistant
performance at very little cost in terms of increased complexity or information requirements.

* This work was supported in part by an Office of Naval Research fellowship and the U.S. Army Research
Office under grant DAAH04-94-60129.
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In particular, we will present an adaptive near-far resistant detector which requires even less
information than the conventional rake receiver.

To put this work in context, we briefly discuss multiuser detection and its extensions to
differentially coherent detection, multipath processing, and adaptive detection.

e Multiuser detection: The optimum multiuser detector, developed in [3], consists of
a bank of matched filters matched to each of the user’s signals followed by decision
function whose complexity isexponential in the number of users. Because of the optimum
detector’s high complexity, a number of suboptimum detectors were derived which are
less complex but, like the optimum detector, effectively combat the near-far problem or
provide significant performance gains over the conventional detector evenin the presence
of perfect power control. The decorrelating detector [4] is a particularly easy multiuser
detector to implement since it replaces the decision function of the optimum detector
with asimple linear transformation and a bank of hard limiters which are used for the bit
decisions. The linear transformation, called the decorrelator, is based on the correlations
of the users’ signals and essentially separates the signal components of each user at the
output. The decorrelating detector is optimally near-far resistant [4].

e Multiuser detection for differentially coherent signals: In many communication sys-
tems, the lack of an absolute phase referencewill require the use of noncoherent reception
schemes. Reference [5] derives an optimally near-far resistant multiuser detector for dif-
ferentially coherent (DPSK modulated) signals. The detector is similar to the coherent
decorrelating detector except that the bit decisions are based on the phase difference of
the decorrelator output at two successive bit intervals.

e Multiuser detection for multipath signals: The matched filter for multipath signalsis
thewell-known rakefilter (seefor example, [6]) which coherently combinesthe outputs of
filters matched to the time tranglates of a user’s transmitted signal. As such, the optimum
multiuser detector for multipath signals [7] uses a bank of rake filtersin order to provide
sufficient statistics. Therakedecorrel ating detector [8], [9] isabank of rakefiltersfollowed
by a linear transformation based on the correlations of the users multipath signals. If
the complex channel coefficient estimates are unreliable, one can perform the coherent
combining after the decorrelator instead of at the front-end rake filter [10]. While this
aternative detector does not perform as well as the original rake decorrelating detector
when the coefficients are known exactly, it is much more robust to coefficient mismatch
and, unlike the rake decorrelating detector, retains its near-far resistant characteristics
in these situations [8]. Alternatively, when the coefficients are unknown and when the
signals are modulated using DPSK, we can replace each user's coherent combiner with
an equal gain combiner which sums the phase differences of a user’'s decorrelator output.
We will rely on this technique in deriving the adaptive multiuser detector in this paper.
We will use the notion of multi-dimensional signals in this paper as a generalization of
multipath signals with negligible intersymbol interference. A multi-dimensional signal
is alinear combination of a particular user’s subsignals, which, in the special case of
multipath signals, are time translates of that user’s transmitted signal. This generalization
alows us to take a more intuitive subspace-based approach in developing our multiuser
detectors.

e Adaptivemultiuser detection: Adaptive multiuser detectorsare necessary for systemsin
which the detector does not acquire the crosscorrelations with the interfering signals and
which, therefore, must rely on adaptive methods to “learn” about and to reject the MAL.
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Reference [11] derives a coherent, linear minimum mean square error (MM SE) detector
which can be adaptively implemented with atraining data sequence. ThisMM SE detector
exhibits the attractive property of being equivalent to the (optimally near-far resistant)
decorrelating detector as the background noise level vanishes. However, its disadvantage
is that whenever a sudden and significant change in the channel occurs (due to a severe
fade or the arrival or departure of a strong interferer), it requires the retransmission of
training sequencesto reinitializethe detector. To overcomethisburden, [12] showshow the
MM SE multiuser detector can be adaptively implemented without trai ning sequences; this
blind adaptive multiuser detector requires only knowledge of the desired user’s signature
waveform and timing, i.e., the same requirement as the conventional single-user matched
filter.

After establishing some preliminaries in Section 2, we will devote Sections 3 and 4 to
nonadaptive linear detectors. In Section 3, we examine the optimum linear detector for mul-
tidimensional differentially coherent signals, and in Section 4, we examine a quasi-optimum
linear detector which does not require knowledge of the subsignal coordinates (i.e., multipath
coefficients). These detectors are most suitable for use at the base station receiver (as opposed
to the maobile receiver) since they requireinformation about all of the users’ signals. The blind
adaptive detector, presented in Section 5, does not require explicit knowledge of the interfer-
ing signature waveforms and therefore could be used at both the base station and the mobile
receiver. |n Section 6 we quantitatively comparethe performances of our three detectorsalong
with conventional rake detectors.

2. Preliminaries

We will represent the signals using a complex baseband representation and asfinite N -vectors
with respect to some basis. The received signal is composed of K users’ L multipath signals:

K L

=3 [Ak b ]S s,

+n(jl, (1)

where j isthe symbol interval; Ay isthe kth user's amplitude; 6, € [<, 7) isthe kth user’'s
unknown, uniformly distributed phase; by [j] € {<1, 1} isthedifferentially encoded bit whose
L e[l =belj — 1]
=1, b[j] = _bk[J -1
coefficient of the kth user’slth multipath signal; s; el isthereal N-vector denotingthe kth user’'s
Ith multipath signal. The signals are normalized to have unit energy: (s;;m s;;ﬁ = 1. n[j]is
the complex zero-mean additive white Gaussian noise whose real and imaginary components
are independent, identically distributed with variance .

It is convenient to use a vector subspace interpretation of these signals. In other words,
we think of the L; multipath signals for the kth user, Spa--- S, @svectors which span an
Ly, dimensional subspace denoted by Sj.. In addition, we can think of Chq---Cp g asther
corresponding complex amplitudes. The kth user’s multipath signals form aspann’i ng set for
S, but do not necessarily form an orthonormal basis for S;.. Note, however, that given Sy,
we can easily find an orthonormal basis, s;. 1 ... S 1., via the Gram-Schmidt process. Since

these orthonormal vectors, which we will call subsignals, form a basis for Sy, 31, 1S

corresponding data bit is di[j] = ; ¢y € C isthe complex channel
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liesin Sk, and this combined signal can be written as a complex linear combination of the
basis vectors:

Ly Ly
Y GiSh = D Sk 2
=1 =1

We call ¢, the complex coordinate of the kth user’s (th subsignal s; ;. Using (2) to rewrite
(1), we have

K

=

k=1

Ly,

A €% b [5]>" e asey
=1

+ n[j). ©)

We make the following assumptionsin this paper:

(1) The received signals are symbol synchronous. This assumption is made to simplify the
analysis and presentation.

(2) In the context of multipath channels, we assume that the symbol rate is slow compared
to the time coherence of the channel. Hence, the channel is slowly varying, and in the
larger context of multidimensional signals, this assumption implies that the subsignal
coordinates are time invariant over two successive symbol intervals.

(3) Defining ¢, = [ckq-..ckr]t, weassumethat |[cy|| = 1foral k= 1,..., K. Wecan
make this assumption without loss of generality since the normalizing factor for each
user’s set of coordinates can be incorporated into the signal amplitude A.

(4) The subspace vectorsof all K users are linearly independent. In other words, the N x L
matrix

SkE[Sk,l---sk,L]a k:].,,K
hasrank L, and the N x K L matrix

S=1[S...SK] (@)
hasrank K L.

Inthestudy of multiuser detectors, acommonly used performance measureistheasymptotic
efficiency [4], [5] which measures the rate at which the bit error probability approaches zero
as the background noise goes to zero. The asymptotic efficiency of a multiuser detector with
probability of error Py (o) for differentially coherent multidimensional signalsis

. P.(o
MK = Sup Osrsl;;m%<oo : )
|5

A related performance measure, the near-far resistance, is the infimum of the asymptotic
efficiency asthe interferers’ energies, phases, and subsignal coordinates are allowed to vary:

= inf [ng]. (6)

Aj30
0;€l—m,m)
CjECL
J#k
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Figure 1. m D detector.

We now introduce some notation which will simplify the presentation. An alternative way
of writing the received signal (3) is by using matrix notation:

r =SCW¥ADb +n,

where S is defined in (4), C = diag(c: ... ck) isthe KL x K matrix of user coordinates,
A =diag(A; ... Ag), ¥ = diag[e’?r ... €/%%],andb = [by ... bg]". WedefineR = S’ Sas
the KL x K L cross-correlation matrix of the users subsignal vectors.

Given amatrix X, let X, ;) be the element in the ath row and bth column. If X is square
and positive definite, we denoteitsinverseas X ™. If X isa KL x K L matrix, we can partition
itas

Xigg X
 — [ [11] [11}] ,
Xy Xpr

suchthat X113, X177, Xry), and X7y arerespectively L x L, L x (K <1)L, (K 1)L x L,
and (K 1)L x (K < 1)L submatrices of X. Let |, denote an a x a identity matrix, let
0[4xp) denotean a x b matrix of zeros, and let 0, denote an a-vector of zeros.

3. The Multipath-Combining Decorrelating (m.D) Detector

The derivation of the optimally near-far resistant linear multiuser detector for differentially
coherent multi-dimensional signals, givenoriginally in[8], followsdirectly from theequivalent
multiuser detector for single dimensional signals[5]. Assuming that the subsignal coordinates
of all the users are known exactly, the multidimensional signal detection problem reduces
to a single-dimensional problem since the linear combination of the kth user's subsignals
can be redefined as the combined signa &, = Zle Sk = SCk. It follows from [9]
that the resulting optimally near-far resistant linear detector, given in Figure 1, consists of a
bank of filters matched to ; followed by a decorrelator [4] based on the combined signals
crosscorrelations. The kth user's matched filter output, given by §r = cH Skr, can be
reinterpreted as a bank of filters matched to the user’s I subsignal vectors followed by a
combiner designated by (cy, -). In the multipath signal context, the matched filter (S, -) is
equivalent to arake matched filter. Passing the received signal r 4] through a parallel bank of
K matched filters, the resulting decision statistic is a K -vector
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clsr[j] = cs'sCwAb[j] + C"S"'n[j] 7
= C"RCWwAD[j] + CHS"n[j], (8)

wherethefirst term of (8) isdueto theusers’ signalsand the second term is dueto background
noise. We can separate or decorrelate the users' signals by multiplying the matched filter
outputs (8) with the K x K decorrelator matrix (C#RC)~1

zwplj] = (CIRC)ICHRCWAN[j] + (CHRC) 1cHSIn]j] (9)
= WAD[j] + n'[j], (10)

where n'[;] is a zero-mean complex Gaussian random vector with covariance

. H Re(n’[j])] [Re(n'[j])T Im(n'[j])T]]

Im(n’[5])
iy [Re([CHRC]—l) @Im([CHRC]—l)]

Im([C"RC]™) Re([C"RC|™) (12)

and is uncorrelated with n'[j <1]. We call this the multipath-combining decorrelating (m.D)
detector. Hence z,,, p isa K -vector whose kth element consists of only the kth user’s complex
amplitude (e/% A;.by.[1]) and background noise. Given z,,, p x [5], the kth component of z,,, 5],
and z,,,p x[j <1] asthe statistics for user k, decisionson itsinformation bit d;, are obtained as
we would with apair of single user DPSK statistics. Namely, we take their phase difference
and use a hard limiter to decide whether this phase changeis closer to O or to 7:

i = sgn [Re(z/iplilzmp £l 1] (12)

Note that in the absence of background noise, the decorrelator output (9) is ¥Ab[;], and the
bit estimates (12)

di = san [AZbe[j1bklj 1]

L[ Lifbl] = bl el
| e, ifb[j] = ebili o1

are perfect.

We observe that if the signal subspaces of all users are mutually orthogonal, the cross-
correlation matrix R reduces to the identity matrix, and the m D detector reduces to a bank
of single user rake receivers. This situation is the multidimensional analog of the single-
dimensional situation in which the users’ signals are mutually orthogonal.

Since the decision statistics z,,p (7] and z,,p [ < 1] are decorrelated from those of the
other users, the bit error rate of the m D detector for the kth user isidentical to asingle user
DPSK detector using the same statistics. For the jth symbol interval,

Zmp ] = €% Apbyl5] + n}[],

ny.[j] is a zero mean complex Gaussian random variable whose real and imaginary compo-
nents are i.i.d. with variance given by the kth diagonal term of o?(C*RC)~%, denoted by
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a%(CRC)f; - (Note that since C"RC is Hermitian, the diagonal elements of its inverse
are real). Hence the probability of error for the kth user [5] is

2
LAY

20%(CTRC) 1

PmD,k(U) = %exp

. (13)

From (5) and (13), the asymptotic efficiency of the m D detector is

1

(CYRC)j

MmD,k =

and it followsfrom [5] that thisisthe optimum efficiency achievablefor agiven set of complex
subsignal coordinates.

Note that the signal cross-correlation matrix (C¥RC) depends on the users' combined
signals §; but not on the spanning set chosen to represent them; in other words, we can write
§. = S,C,., where ¢, isthe corresponding coordinate vector for some arbitrary set of spanning
vectors for user  given by the columnsof S,..

So far, we have only considered the case where the subsignal coordinates of all users
are known exactly. In practice, we will use (nonideal) estimates of these parameters in the
detector. If we denote the estimates of ¢ asC,(k = 1... K) and denoteC = diag(C; . . . Ck ),
the decorrelator output is

Znplj] = (CRC)™(CRC)ADI;] + n'[j],

where the noise component n’[4] is unchanged from (9). Suppose that user & is the desired
user and that there is coordinate mismatch for at least one of the interferers, i.e., 6j # Cj
foratleastonej = 1,...,K, j # k. Then there will be “leakage” from the interfering
users which contaminates user k’s decorrelator output. The probability of error can then be
driven arbitrarily high (approaching %) by increasing the interferers’ energies. Hencethe mD
detector has a near-far resistance of zero if there is coordinate mismatch for at least one of the
interfering users.

This shortcoming of the m D detector motivates the consideration of a more robust multi-
user detector which retains its near-far resistant characteristics in the presence of interferer
coordinate mismatch. We address this problem in the next section.

4. Decorrelating Multipath-Combining (Dm) Detector

By performing decorrelation prior to multipath combining, the decorrelating multipath com-
bining (Dm) detector (also known as the multipath decorrelating equal-gain combiner in the
original source[10]) not only achievesthe goal of providing near-far resistant performancein
the presence of interferer coordinate mismatch but surpassesthe goal sinceit doesnot require
any coordinate estimates at all. This detector only requires knowledge of all the users’ signal
subspaces.

4.1. DERIVATION OF THE Dm DETECTOR

We now derive the structure of this detector, as given in Figure 2. The complex received
signal r 4] is passed through abank of K L filters matched to each individual subsignal vector.
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Figure 2. Dm detector.

Instead of combining each user’s matched filter outputs as we did with the m D detector, the
K L outputs are decorrelated using a linear transformation designated by the inverse of the
subsignal cross correlation matrix (R~1). Since the decorrelator input can be written as

ylj] = S'rlj]
= S'SCWADb[;j] + n'[j]
= RCWAD[j] + n'[5],
where n'[4] is acomplex Gaussian random vector with i.i.d. (07, 0?R) real and imaginary
components, the decorrelator output is
R™1y[j] = C®Abj] + R™'n'[j].

Define the decision statistic zp,, j for the kth user as the kth L-vector of the decorrelator
output. For the first user

[ Ry

il = . 1
Zpmalj] Ry ylil (14)

= Cytp1A1b1[j] + N1fy] (15)

where n4[j] is acomplex Gaussian random vector whose real and imaginary components are
ii.d. n(0g, oZR[ng}) and is uncorrelated with ny[j < 1]. If we assume that ¢y, 41, and A; are

unknown, the bit decision for d; [7] is equivalent to the following binary hypothesis test:

Re(zpm,1[])
| om@omali) | [X
Ho. Re(ZDm’l[j<:>1]) = . + N, (16)
LIM(Zpmalj 1)) |
[ Re(zpm,[j])
| Im@omald) || X
Hy : Re(zpmalj <1]) | L»< +n, (17)
L IM(zpm i 1)) |
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where x is an unknown, real 2L-vector with energy A?||c;/|? and n isareal Gaussian random
vector with mean 047,47, @nd covariance

+

Ry

+
2 Ry
Ry
Ry

It can be shown that the maximum likelihood (ML) decision function is

-~

dalj] = son [Re(zh,, 1)) (Rfiy) 2 Re(zpmalj <))
+1M(ZD,,1 ) (R 2 IM(Zpmalj <1)] (18)

While this decision function only requires information about the users' signal subspaces (and
not their coordinates), a similar but less complex decision function is based on an equal gain
combiner (EGC) [10]:

dilj] = son[Re(zh,, 117]) Re(zpmalj 1)) + IM(zh,, 1[5) IM(Zpmali ©1)],  (19)
= SYN[Re(Zp,, 1[71Zom 1l <1))]. (20)

Note that (20) isthe maximum likelihood decision function (18) if the elements of n arei.i.d.,
i.eif R[+11] = lz). Since Rf{l} istypically strongly diagonal (exceptin rare casesof unfavorable
crosscorrelations), the EGC is a sensible combining strategy which does not require ¢;, nor
user subspace information. We will use it for the Dm detector as well as for the subsequent
adaptive detector.

4.2. PERFORMANCE OF THE Dm DETECTOR

Reference [13] gives the expected probability of error for the Dm detector averaged over the
complex Gaussian subsignal coordinates. We now give the exact probability of error over pairs
of successive bit intervals for a given set of subsignal coordinates. The real and imaginary
components of user 1's EGC input are

el (] 8 ])
2hnalil ] T\t ] =)

where
pf = off A1bi[j], D R[Jil]v
/J’I = g{Albl[]]a EI = R?il}a

where g, = ¢; &% and for notational convenience, gi* = Re(g;) and g/ = Im(g,). Since the
covariance matrices have full rank, we can diagonalize R[ng] = VAVT whereV isthe L x L
matrix of eigenvectorsand A = diag(A; ... Ar) isthe matrix of L (distinct) eigenvalues. We
assume without loss of generality that the eigenvalues are ordered such that Ay < --- < A.
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The probability of error for user k for a given channel realization ¢, is the weighted sum of
exponentials (see Appendix)

L L
1
Ppma(o) = D Gi(\)" lH
1=1 i=1 AL+ A
SAZ (| pord, 2 2 TR
eXp<—202 {(91) leag<>\1+>\z.“>\L+>\l>V 91 (21)
. 2 2
+ey)"V diag <>\1 N AL+ >\z> VTg{}>] ’
where
-1
Gl = —(Al) .
I PTOVEON)

According to (5), the asymptotic efficiency of the Dm detector is the largest (Ieast-negative)
exponential argument, because, as the background noise approaches zero, the corresponding
term in (21) dominates the error expression. Therefore

2 2
mi = (gf)TVdi ( )v R
D ,1 (gl) dlag >\1+ >\L, ,>\L + >\L gl
+(gD)TV diag ( 2 2 ) Vgl (22)
1 >\1+>\L’.”’>\L+>\L 1

And becausethe m D detector achievesoptimum asymptotic efficiency, it followsthat 1 p,,,1 <
NImD,1-

Up to this point in the paper, we have considered two linear receivers for differentially
coherent multidimensional signals which require information not only for the desired user,
but also for the interferers (subsignal vector and coordinate information for the m D detector,
subsignal vector information for the Dm detector). In practice, this information about the
interferers is often not available. We are thus motivated to derive a multiuser detector which
requires only information about the desired user and which self-tunesto counteract the effects
of multiaccessinterference.

5. Blind Adaptive Detector for Multidimensional Signals

Our goa in this section is to derive a detector for differentially coherent multidimensional
signalswhich requiresonly knowledge of S; (i.e., wedo not require ¢;, datatraining sequences,
nor information about the interferers) but which adaptively achieves performance superior to
the Dm detector. We will achievethis goal in the following steps: first, we derive a modified
decorrelating multipath-combining (Dm™*) detector which is superior to the Dm detector in
terms of asymptotic efficiency. However, the Dm* detector is not readily implementable due
to the amount of information it requires about the interfering users. Next, using a minimum
mean-square error (MM SE) criterion, we derive a multiuser detector which is equivalent to
the Dm* detector as the background noise approaches zero (¢ — 0). Finally, we obtain a
blind adaptive implementation of this MM SE detector which sidesteps the need to know any
information about the interfering users.
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Figure 3. Dm™ detector.

5.1. MODIFIED DECORRELATING MULTIPATH-COMBINING (Dm*) DETECTOR

Aswe will seein Section 5.3, in order for the MM SE detector to be implemented in a blind
adaptive manner, we require that it decomposes the received signal r[j] into its real and
imaginary components (r *[5] and r’[], respectively) and processes them separately. Hence,
while we can derive a Dm* detector which processes r[;] in the complex domain, we will
focus on a partitioned Dm* detector, shown in Figure 3, which processes r?[5] and r[4]
separately.

Asbefore, weassumethat s1 . . . S17, form an orthonormal basisfor Sy, the signal subspace
for user 1. Let the combined signal for the interferers,

L
8 =% cpisk = S0, (23)
=1

be redefined to include the phase term €%, and let S = Re[§;] for the interfering users
k=2,...,K.Consider an L + K <1 pseudo-user system where the spreading codes of the
pseudo-users are sy; ... S17,, 5% . . . S&. Given the real part of the received signal, r %[j], the
decorrelating detector [4] for the L + K <1 pseudo-usersconsists of abank of filters matched
to their spreading codes, given by

|
(L] GR] =[s11...51,1 gféf}],
I

where GF = diag(g¥ . .. g%), followed by the decorrelator (R )1, where

R ['[L] ]TSTSl'm ]:['[L] ]TRl'm ]
GY GF GY GF
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isthe cross correlation of the pseudo-user codes. Hence the decorrelator output is

(S[I[L] ] (ﬁR)—l)TrR[~]
Gf J1s

and the outputs which correspond to the first L pseudo-users (and the first “real” user’'s
subsignals) are given by the L-vector

~ T
R g i) [(RR)[JEH] Ry
Zpme ald] = (S[ Gf‘] [(ﬁR)E}l}J - (24)

This statistic is decorrelated not only from the other K <1 users, but each of its components
is decorrelated from the other L <1 components. The expected value of (24)

B[z 4li]] = Axba[j]ct’

givesthereal coordinates of user 1's subsignal vectors. Defining the corresponding imaginary
variables

T 17 T

r— |l 2]

R :[ ol R[ GI]
1 I

and

ZIDm* ,1[j] = (S

welet zp,,- 1[j] = zgm*yl[j] + izﬁ,m*71[j] be our complex L-vector statistic. We assume that
the Dm* detector has no knowledge of user 1'ssubsignal coordinates. Hence, aswith the Dm,
detector (20), we use the decision function

d1[j] = SONRE(Z]},+ 1[5]ZDm- 1[j <1])]

to obtain the bit estimates.
In summary, the two differences between the Dm and Dm* detectors are as follows:

(1) The Dm detector processes the received signal r[j] in the complex domain whereas the
Dm* detector processesthe real and imaginary components of r ;] separately

(2) The Dm detector usersabank of K L filters matched to each individual subsignal vector
whereas the Dm™* detector, for both the real and imaginary components of r[j], users
a bank of . + K <1 filters matched to the desired user’s subsignal vectors and the
interfering users' real/imaginary combined signals.

Notice that in addition to the signal subspace information S; ... Sk (which was required
by the Dm detector), the Dm* detector requires additional information about the interferers
subsignal coordinates: C,...Cx. Therefore, our intuition tells us that the Dm™* detector’s
performance should be superior to the Dm’s. Just like the m D and Dm detectors, the Dm*
detector’s probahility of error depends only on the complex Gaussian statistics of the EGC
input:

ng*,l[j] N MR 2 ER
20 | RGN I s'|)
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where
plf = gftAib[j], IR = RE)f,
ph = giAli]l, B = RNy

By diagonalizi ngthecovariancematric&(FMQR)El} = VEPR(VET and (ﬁ’)fgl] = VvIirivhHT
(I isthe diagonal matrix of distinct eigenvaluesdiag(ys - .. y)) and M = max(vf,~/), the
probability of error for user 1 as derived in the Appendix is upper bounded by the weighted
sum of exponentials

L L
Ppm-a(0) < > Gi(y'")* lH (
=1 N

1
M yEY(yM + 1)

SA2 [ p T R 2 2

+(g{>vadiag< CH )(v’ﬂﬁ})],

n+A L+

) VHTgl (29

where

_
G = AR
[z <7")
The corresponding lower bound for the asymptotic efficiency is

. 2 2
nome1 > (01) VHE d'ag< | ) (v Tgf

Wy v+

2 2
+ (of vadiag( > vhTgl (26)
(@) "+ A+ V) e

which, as we see in the following proposition, is lower bounded by the asymptotic efficiency
of the Dm detector.

PROPOSITION 1. NDm*,1 > NDm,1
Proof. Note that (I?QR)[JEH < Riy (e Riy @(I?QR)EH is positive semidefinite) is equiv-
- 1 O . . .
dent to ((RR)[Z]) - (R[ng]) and implies v& < Ar. Similarly, (RI)[E] < R[ng} is

- -1 ~1
equivalent to ((Rf)ﬁm) > (R[+11]) and impliesy! < Ar. Hence from (22) and (26), it

is sufficient to show that (R™);;; < Ry and (R)fy; < Rfjy. From [14]

_ _ N U
(RR)[JEl] = [Rﬁl} @Rﬁl](Rf}I})ilRf}l]] (27)

_1 -1
— |Ruy @RanGf (G RGF) (G Ruy| (29)

+ . 1
Ry = [R[n} <Run(Rim) R[Il}] i (29)
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Figure 4. Orthogonally anchored MM SE detector.

Hence

~ -1
(R™)fy <Riy & GF ((GHRunGE) (G <Ry, (30)

< p(U) <1, (31)

-1
where U = G ((Gﬁ)TR[H]Gﬁ) (GF)"Ryry) and p(U) denotes its spectral radius. Note

however, that UU = U implies that the eigenvalues of U are either 0 or 1. Hence (F~2R)[Jr <

! 11)
R[+11]- The same arguments apply for showing (R’ )[+11] < Rf{l} : 0

Some intuition on this proposition can be gained in considering the size of the decorrelation
matrices of the two detectors (KL x KL for Dmand K + L <1 x K + L <1 for Dm™).
Since the decorrelation matrix is simply a projection matrix which projects each matched
filter onto the subspace orthogonal to the other matched filters, more decorrelator inputs lead
to more restrictive projections. Hence the detector with the larger decorrelator (Dm) yields
asignal with smaller signal-to-noise ratio at the decorrelator output which results in inferior
performance. In addition, recall that the Dm* detector requires more information than the
original Dm detector.

5.2. ORTHOGONALLY ANCHORED MM SE DETECTOR

In this subsection, we use the minimum mean square error (MMSE) criterion to derive a
multiuser detector which is equivalent to the Dm™* detector as o — 0. As seen in Figure
4, this orthogonally anchored minimum mean sguare error (OAMMSE) detector replaces the
L+ K <1 matched filters and decorrelator with aset of L linear transformations. The/th real
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(or imaginary) linear transformation consists of a filter matched to a subsignal vector s;; and
afilter xt (or x{,) which satisfies the following MM SE criterion:

xij = arg min B{(su +x)"1"[j] & Asbaljloi}} ), (32)
1

where S is the subspace orthogonal to S;. Therefore x£, which we call the orthogonal
component of the [th linear transformation, is area N-vector which is anchored in the null
space of S; and minimizes the mean square error between the ith real branch output and the
Ith real coordinate of the desired user 1.

In order to obtain an explicit expression for x, wefirst notice that

B [O[LXL(K—l)} ]

(k-]

R-l—
s's| M
R

Hence the columns of
+
o | Ran
R

each lie in the subspace Si-. Therefore x!t can be given in terms of a linear combination of
the columns of this matrix. Letting m# be the K I < L vector which designates this linear
combination, finding xﬁ from (32) is equivalent to finding mfj (aread K <1 vector) which
minimizes

| { (s

Moreover, letting M = [m£ ... mE],

Iy Ry ]

O k-1x1) Ry

+

R[lf ] RA\NT 1. 1 R i
R+ | Mu ) rlj] & Axbaljlgy : (33)
1)

P=

Q = E[(SP)TrEj)(r E[j))T SP] = PTRGEA%(GF)TRP + ¢%PTRP,
and G® = diag(g¥ . .. gk), we have, from (33) that
2

| T

R _ ; (L] R, R
M7 = argMERr(rI](lgl)xLE {(SP[ M D r] @Albl[]]gl} (34)
= ©Q;7Qy (35)

-1
= &(Rj;) 'GFA (AGH (R, 'GI'A + o)) T AGH RyyR 3, (36)

where G = diag(g¥ . . . git). Hence the orthogonal component x% is the Ith column of

R-l—
17
s[ MR,

Riin
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The imaginary orthogonal linear transformations can be obtained similarly.

We now show the equivalence between the OAM M SE and Dm* detectors as the noise
level approaches 0. We will show this result for the real part of the detector which acts on
r?[4]; asimilar derivation holds for the imaginary part. From (24) and (34), we can write the
real EGC inputs for the OAM M S E and Dm* detectors respectively as

. . RET
ol o (" o]

(R™)]
Hence we must prove the following proposition.

(1]

PROPOSITION 2.
Iimp[I[L]] _ l'm ] (R™)fy
R | R D R\t
o0 | My Grl | (R%) g
Proof. From (36),
ImM{" = <R} 'GFA (AGH(R),) 'GI'A) "AGH RnRgy  (7)
-1
= &R 67 ((GHT(R) *6f) (G RuyRay- (38)
Hence
IimP[I[L]] P & (39)
= -1
o0 | MR &R ) GF ((GHT (R IGF) (G RiyRy]
- -1
[+ RanGT (GNT (R TGH) (G RyRyg, )
= —1
| «GF ((GHT(Rf) GF) (GHTRyR:)
_ _1 -1
_ <R[11] SRuGF ((GF) (R ~*GF) (G?)TR[M]) @)
i “GI (R RAyR
_ [ Ry (42)
| GF(R™) [y
- B R\+
[t [ RDhy ]
= or Lo = (43)
Pl RMEy ]

As a conseguence of this proposition, we would expect the OAM M SE detector to exhibit
similar performance characteristics asthe Dm* detector in the high SNR region. Specifically,
it follows from Propositions 1 and 2 that

NOAMMSE,k = NDm*k = NDm,k-
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For lower SNRs, similar results comparing the bit error rates of the three detectors have
not been derived. A numerical analysis (Section 6) indicates that the Dm* bit error rate is
better than that of the Dm’s, as expected. However, the performance relationship between
the OAMMSE and Dm* detectors has not been established. (Even in the coherent single
dimensional signal case, it has not yet been shown that the MM SE detector has better bit
error rate than the decorrelating detector. See [15] for a discussion and partial proof of this
conjecture.)

5.3. BLIND ADAPTIVE IMPLEMENTATION

While the OAM M S E detector itself does not lend any apparent advantages over the Dm*
detector (both require knowledgeof S; ... Sk and g, . .. g, and the systems become equiva-
lentaso — 0), wewill show in this subsection how the O AM M S E detector can be obtained
adaptively with only knowledge of S; and without the use of training sequences.

Let

MSEy(x) = E[{(sy + ) 1 [j] ©A1b1g4i[j]}]

be the mean square error function defined over all vectorsin Si-. The adaptive component of
the MM SE linear transformation (32) minimizes this expression. Let

MOEy(x) = E[{(sy +X)"r*[4]}?]
denote the mean output energy for the Ith real branch.

PROPOSITION 3. For i =1,...,L, X € S = MSEy(X) = MOEy(X) <(A1g5)?

Proof.

MSEy(x) = E[{(sy +x)"ryj] & Aibigii[j]}’] (44)
= MOEuy(x) ©2E[{(su +x)"r(j]} Aba[jlofi] + (Awgff)? (45)
= MOEy(x) ©2[(A195)?] + (A1g9F)? (46)
= MOEy(x) & (Ag))>. (47)

The consequence of this proposition is that the argument lying in Si- which minimizes
M S Eq;(x) dso minimizes M O Ey;(x). Hence we can use gradient descent methods based on
the gradient of the MOE to converge on the desired adaptive MMSE linear transformation.
The adaptive LM S algorithm for the /th real branch is given by [12]

Xyl + 1] = x§[j] eupz e, 1=1,...,L, (48)
where

4i151,= [(su + x4 )T r ]

p*li] = (I ©S1S))r ]

L
= |rfl] e su(shri)
=1
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is the projection of rf[j] into Si-, and y is an appropriate step size. We obtain the recur-
sive update algorithm for x{, by replacing real components with their respective imaginary
counterparts.

Thesingle dimensional blind adaptive detector [12] is aspecia case (L = 1,r![j] = 0) of
our multidimensional detector. Conversely, we can view each of the 2L linear transformations
as a single dimensional blind adaptive detector whose adaptive component x (or xi,) is
constrained to be orthogonal to sy; and to each of the other basis vectors sy, j # I. Since the
update algorithms (48) for the branches operate independently of each other, we can further
view our multidimensional blind detector as a bank of 2. paralel single dimensional blind
detectors whose adaptive components are anchored in Si-: X%t € Si (and x{, € Si) for al 1.
As aresult of this observation, two attractive characteristics of the single dimensional blind
detector carry over to the multidimensional detector.

e Global convergence: Because M SEy;(X) is a strictly convex function over the set of
detectors lying in Si- [12], the linear transformation which minimizes it is a unique
globa minimum, and because of Proposition 3, we are guaranteed to converge to this
detector from any initialization using (48) and an appropriately vanishing step size y.

e Extension to the asynchronous channel: While the decision function of the multidi-
mensional detector depends on statistics from two symbol intervals, the linear part of
the system (everything before the EGC) functions on a symbol-by-symbol basis. Asin
[12], we can easily modify our multidimensional detector for asynchronous signals by
extending the observation time (or processing window) for the received signal r[j] to
several symbol intervals and by redefining each of the linear transformations over the
new processing window.

A shortcoming of the single dimensional (L = 1) blind multiuser detector is its tendency
to cancel out the desired user’s signal if the signal-to-noise ratio is high and if there is a
mismatch between the actual and estimated signature waveform (or, in the multipath case,
between the actual and estimated combined multipath waveform) s;; for the desired user
[12]. The solution, at the expense of decreased efficiency, is to place energy constraints on
the orthogonal component x11. For the multidimensional blind detector, this mismatched
nomina problem does not occur as long as the actual waveform lies within the assumed
subspace S1 and this subspace does not intersect those corresponding to other users; therefore,
the multidimensional detector is much more robust than the single dimensional detector in
channels (like the multipath channel) in which there are uncertainties in the desired user’'s
signal.

Of course, the situation may arise in which the actual signal subspace S; is hot the same
as the estimated signal subspace; however, the relative occurrence of this situation is unlikely
compared to the occurrence of the mismatched nominal for single dimensional blind detector.
As an example, suppose that the desired user’s subspace is spanned by 11, S0, and s13, but
the actual signal subspace contains an additional dimension spanned by s14. Without loss of
generality, we can let s34 be orthogonal to s11, S12, and $;3. If the desired signal contains a
nonzero component of sy4, the decomposition of the multidimensional blind detector yields
a mismatched nominal for each of the 2L single dimensional blind detectors. The obvious
solution is to constrain the energy for each of the 2L linear transformations.
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Figure 5. Detector performances with perfect parameter estimates.

6. Performance Analysis

131

While most of the comparative analysis has been made for the detectors' efficienciesin the
high SNR range, we will now seethat the relationships apply for the error probability measure
at lower SNRs. We will examine the ideal error rates that each detector can attain when
al of the relevant parameters (subsigna vectors and coordinates) are known exactly. We
consider the probability of error for user 1 in a K = 3 user synchronous system where each
user’s signal has dimensionality L = 3. We assume that there is perfect power contral, i.e.,
Ay = Ay = As. For agiven signal-to-noise (SNR) ratio (where SNR is given by A2 /o2 in
decibels), we will compute the average performance over 1000 normalized random subsignal
vectors (||s;|| = 1) and normalized random coordinate vectors ||c;|| = 1, £ = 1,2,3. In
other words, on each iteration, we computethe error ratesfor all detectors under consideration

using,
G
C = 77
1%
wherec;, (k = 1, 2, 3) isazero-mean complex Gaussian random vector of size L = 3, and
Skl
Sk,l = =,
1S9l

wheres;,; (k = 1,2,3; 1 = 1,2,3) is arandom vector whose dimension N is equal to the

number of chips per symbol.

The error probability curves are given in Figure 5 are averaged over the choiceof N = 31

signature waveforms. The following detectors are analyzed:
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e Conventional detector [5]: Requires Sp, ¢1. Thisisthe conventional rake detector oper-
ating in amultiuser environment where the other 2 interfering users are active. Note that
even under perfect power control, the exponential drop in the error rate is much slower
than that of the multiuser detectors. Note also that it outperforms the Dm and Dm*
detectors at low SNR because it assumes knowledge of ¢;.

e mD detector (13): Requires S; ... Sk, C1...Cxk. Note that there is only about a % aB
degradation from the single user lower bound. This detector effectively eliminates the
multiaccess interference but requires knowledge of al of the users’ subspaces and coor-
dinates.

e Dm detector (21): Requires S; ... Sk but no longer requires knowledge of the users
coordinates. It sustains aloss of about 2dB loss in performance with respect to the m.D
detector.

e Dm* detector (25): Requires Si...Sk, 0,...09x. The additiona information about
the interferers' coordinates provides a 1dB performance gain over the Dm detector.
The blind adaptive OAM M SE detector, which is equivalent to the Dm* detector as
o — 0, provides very similar performance results for high SNRs while requiring only
knowledge of S;. It isinteresting to notice the performance gains at high SNR over the
conventional detector which requiresc; inadditionto S1. Theblind OAM M S E detector
explicitly requires knowledge of only S but adaptively acquiresknowledgeof S,. .. Sk
and g, ... gy (or moreprecisely, ;. .. Sk asdefinedin (23)).

e Single user lower bound[6]: Requires S1, ¢1. This is the conventional rake detector
operating in an environment where no interfering users are present. Its performance gives
a simple lower bound for any multiuser detection schemes where interfering users are
present. Its probability of error iswell-known and is given by

[ @A%C{I R [11] C1 ]

Py (o) = 3 exp 552

Starting with the optimally near-far resistant m D detector, we see that even for low SNRs,
its bit error rate aimost achieves the lower bound. The difference between the m D detector
and the lower bound is less than 0.5dB. There is about a 2dB performance loss for the
Dm detector when knowledge of the subsignal coordinates is not assumed. For the Dm*
detector, knowledge of the interferer's coordinates improves the performance about 1 dB.
For high SNRs, the Dm/* detector’s performance should be identical to the converged blind
adaptive OAM M S E detector’s. Hence while the blind OAM M S E detector only requires
information about the desired user’s subspace, its performanceis superior to the D detector
which reguires this information for al of the users. Finally, we note that even under perfect
power control, the multiuser detectors outperform the conventional rake detector in the high
SNR range.

7. Appendix

We compute the probability of error bounds on the EGC and hard-limiter decision function
for aGaussian EGC input with afull rank covariance matrix. These error expressionsare used
for the Dm and Dm* detectors. Let x be the Gaussian EGC input with statistics

e (] o %)),
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where £ and 2 have full rank. We can diagonalize the covariance matrices as X% =
VEAR(VEYT and 2T = VIAT(VDT where VE (V) isthe L x L matrix of eigenvectorsand
AR = diag(\f ... \F) (AT = diag(\] ... \])) isthe diagonal matrix of distinct eigenvalues
of ©% (27). Using the equal-gain combiner, the decision function is

~

d[j] = sgn [Re {x"[j]x[j =1]}] .

Letting
X = xBplextjel, XL = X[ ex[j el (49
X¢ = xFl+xfie1, X = X[+ el
when a“<1” istransmitted (b[j] = <b[j 1)),
SR R R
~ XZ 2,u 2% 0y,
-~ X 0 2% 0,
X1 0;, 0;, 2%
Hence
U_1=%X" X1, (52)
U =% % (53

have, respectively, noncentral and central chi-square distributions with L degrees of freedom.
Let
o [XE] _[@amTRenT o X
R R 0, (ANTAVHT] K,

andlet ' = 2(AR)"V2(vEYT R and pI' = 2(AT)~Y2(v)T ! be the respective means of
X' and X'’ The probability of error is

P(0) = Pr[decide*1” when *«1" sent] (54)
= Pr[Re(x™[j]x[j 1)) > O]blj] = «b[j <1]] (55)
— Pr [if%l XL X 1 > 0b[j] = <b[j @1]] (56)
= [ PU-1 < Tl alp(R oy Ry (57)
L
< / PIIU 1 < 3 202AMaZ|U_yJp(X_1) d%_3 (58)

=1

L
_ / [Z GZM eU_l/MZAfJ] p(X_1)dX_1 (59)
=1
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where \M = max(A\, M), o? (1 = 1,..., L) are independent zero-mean Gaussian random

variables with unit variance, and where (58) follows from a geometric interpretation of the
random variable U; (see [16], for example). Using the simple lower bound [16] based on

the geometric mean A{* = /AN, we have that Pr(U_1 < U1) > Pr(U-1 < Yo\ a?).
Hence we can obtain alower bound on the error rate by replacing A{” in (62) with AZG:

where

G" =

L L
1
) = > GF()" L:Hl G + AR OF + X))

=1

<1 R\T\/R 2 2 R\T R
eXp(ﬁ{(“ v d'ag<xf+xf”'xfg+xf (V) w

. 2 2
+(MI)TVIdIag ()\{ + >‘1G Ai + >‘1G> (VI)TMI}>] ) (64)
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where

GZE

()2
1A ‘:»\JG) .

The more similar A and )/ are, the tighter both lower and upper bounds will be, and if
M = Al for all [ (asin the case of the Dm detector), the upper and lower bounds will be
equal and we will have an exact expression for P(o).
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