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Abstract

In this paper we study widely-linear precoding techniques to mitigate in-phase/quadrature-phase
(IQ) imbalance (IQI) in the downlink of large-scale multiple-input multiple-output (MIMO) systems. We
adopt a real-valued signal model which takes into account the IQI at the transmitter and then develop
widely-linear zero-forcing (WL-ZF), widely-linear matched filter (WL-MF), widely-linear minimum
mean-squared error (WL-MMSE) and widely-linear block-diagonalization (WL-BD) type precoding
algorithms for both single- and multiple-antenna users. We also present a performance analysis of WL-
ZF and WL-BD. It is proved that without IQI, WL-ZF has exactly the same multiplexing gain and power
offset as ZF, while when IQI exists, WL-ZF achieves the same multiplexing gain as ZF with ideal 1Q
branches, but with a minor power loss which is related to the system scale and the IQ parameters. We
also compare the performance of WL-BD with BD. The analysis shows that with ideal IQ branches,
WL-BD has the same data rate as BD, while when 1QI exists, WL-BD achieves the same multiplexing
gain as BD without IQ imbalance. Numerical results verify the analysis and show that the proposed
widely-linear type precoding methods significantly outperform their conventional counterparts with IQI

and approach those with ideal IQ branches.
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I. INTRODUCTION

Wireless communications systems have undergone tremendous development during the past
decades. In order to meet the increasing demands for data services, many new techniques
have been proposed, among which multiple-input multiple-output (MIMO) techniques play an
important role. In the 5th generation (5G) of mobile communication systems, one of the key
techniques will be large-scale MIMO, which employs a large number of antennas at the base
station (BS) with centralized or distributed antenna systems to provide extremely high data rates
with improved quality of service (QoS) [/, [2].

One of the main performance constraints of large-scale MIMO systems comes from the
impairments resulting from hardware [3], [4]. Since large-scale MIMO systems employ a large
number of antennas, cheaper hardware is preferable in order to reduce the cost, which may cause
severe hardware imperfection, e.g., the in-phase and quadrature-phase (IQ) imbalance (IQI) [S].
Modern transceivers usually use the direct conversion structure which contains two branches to
process the real and imaginary components of the baseband signals, i.e., the in-phase (I) branch
and the quadrature-phase (Q) branch. The IQI exists when there is a gain difference between
the two branches and/or the phase difference is not exactly 90°. The IQI can be present at both
the transmitter and the receiver, according to many studies [6/]-[8]].

One way of handling IQI is to estimate the IQ parameters and compensate for them (see [|8]—
[10] and references therein). However, the 1Q parameters are usually mingled with the channel
coefficients, and thus are difficult to obtain, especially for large-scale MIMO systems, where
the number of IQ parameters is proportional to the system size and thus the estimation and
compensation for IQI can be very computationally expensive.

Widely-linear approaches have long been used for non-circular signal processing in MIMO
systems [11]-[13]] and have been recently adopted to deal with IQI [Sf], [[14]-[22]. In the uplink,
the impact of IQI on the response pattern of large antenna arrays is studied in [15]. The work
in [16] describes an equivalent interference model to study the impact on orthogonal frequency
division multiple access (OFDMA) large-scale MIMO systems and devised a receiver based on
widely-linear signal processing, which is extended in [22] to scenarios with external interference.
In [20], the authors investigated the impact of IQI on the performance of uplink Massive MIMO
systems with maximum-ratio combining (MRC) receivers, and showed that IQI can substantially

degrade the performance of MRC receivers. The study in [20] also proposed a low-complexity



IQI compensation scheme. In order to suppress the impact of IQI, a data-aided widely-linear
minimum mean square error (MMSE) receiver is proposed in [23], and an IQI aware receiver was
designed in [5] for the large-scale MIMO uplink based on the minimum variance distortionless
response (MVDR) criterion. In [21], a widely-linear MMSE receiver is proposed, the performance
of which is shown to be close to the linear MMSE receiver in an ideal system without IQI.
Although duality exists in the uplink and downlink [24]], these results are different from that
in the downlink, because of hardware mismatch which results in different channel coefficients
in the uplink and the downlink [4]], and a power constraint imposed on the downlink precoder
design which does not exist in the uplink detection.

To the best of the authors’ knowledge, there are only a few related works in the downlink
[14]], [17]-[19]. The study in [14] uses an augmented representation to maximize the power
of the desired transmit signal when IQI presents. Reduced-rank widely-linear precoders were
devised in [17] for single-antenna users to alleviate the impact of IQI as well as to reduce the
computational complexity. A similar work was reported later in [18]], which studied the impact of
IQI and proposed a widely-linear regularized zero-forcing (RZF) precoding scheme. In [19], we
extended our previous work in [17] to scenarios with multiple-antenna users in the large-scale
MIMO downlink and developed novel widely-linear block diagonal (BD) type precoders.

In this paper, our previous work [17], [19] is extended to give a comprehensive study on
widely-linear precoding algorithms for the large-scale MIMO downlink with IQI for users with
both single and multiple antennas. For large-scale MIMO systems with single-antenna users,
non-linear precoding schemes, e.g., vector perturbation (VP) precoding [25] and Tomlinson-
Harashima precoding [26], [27], usually have better performance than linear precoding schemes.
However, linear precoding schemes, such as matched filter (MF) (also referred to as maximum ra-
tio transmission [28]]), zero-forcing (ZF) and MMSE [29], have much lower complexity compared
with the nonlinear precoding schemes and thus draw great research interest [1], [2]. Generally,
ZF and MMSE perform better than MF, but with a comparatively higher computational cost due
to the matrix inversion involved.

Most current studies on large-scale MIMO downlink have considered single-antenna users.
However, it is well known that with more receive antennas at the user equipment (UE), the quality
of service (QoS) of each user can be significantly improved. In fact, the long term evolution (LTE)
and LTE-Advanced (LTE-A) standards can support UEs with multiple antennas [30]. In terms

of downlink precoding schemes, block-diagonalization (BD) type precoding has been widely



considered for parallel transmission of multiple data streams for users with multiple antennas
[31]-[35]. In [33], the regularized BD (RBD) precoding has been proposed which outperforms
conventional BD in [31], [32], by taking into account both the inter-user interference and noise.
To reduce the complexity, the work in [34] has devised the generalized MMSE channel inversion
(GMI) by replacing the singular value decomposition (SVD) operation in BD and RBD with a
matrix inversion and QR decomposition. This scheme has been further modified to obtain the
simplified GMI (S-GMI) technique in [335]].

In contrast to [S], [15)], [16]], [20]-[23], in this work we study the design and performance
analysis for downlink precoding in large-scale MIMO systems with transmitter IQI, for both
single- and multiple-antenna users. We first adopt a useful mapping function reported in [36],
[37], which transforms complex-valued vectors and matrices into real-valued expressions and
helps to set up an equivalent real-valued signal model with consideration of IQI. Based on this
real-valued signal model, we develop widely-linear ZF (WL-ZF) and widely-linear MF (WL-MF)
and widely-linear MMSE (WL-MMSE) precoders, which are suited for single-antenna terminals.
Unlike [14], [17], [18] where only single-antenna users are considered, we propose widely-
linear BD (WL-BD) type precoding algorithms, i.e., WL-BD, widely-linear RBD (WL-RBD) and
widely-linear S-GMI (WL-S-GMI), for users equipped with multiple antennas. A performance
analysis is carried out for the ZF and BD versions of these proposed precoding schemes, which
captures the essential advantages of widely-linear precoding approaches. By utilizing an affine
approximation of the sum data rate developed in [38]], the mathematical expression for the sum
data rate of WL-ZF is derived. Moreover, we also compare ZF and WL-ZF in terms of both
multiplexing gain and power offset, where the IQ parameters are treated as random variables
in the analysis, which is different from [18]], [21], [22]], where the IQ parameters are fixed. For
WL-BD, the sum data rate and multiplexing gain are derived and compared with those of BD.
We also give simulation results to show the impact of IQI in large-scale MIMO systems, as well
as the performance of the proposed widely-linear precoding schemes.

The main contributions of this paper are summarized as follows:

o We extend previous work of WL-ZF, WL-MF and WL-MMSE precoding for large-scale
MIMO systems with IQI and single-antenna users in [[17/]] to cases with multiple-antenna
users and propose WL-BD, WL-RBD and WL-S-GMI algorithms based on an equivalent
real-valued signal model.

o For WL-ZF, we show that it has the same multiplexing gain as that of ZF with ideal 1Q



branches. The achieved multiplexing gain equals the number of users. Compared with ZF
without IQI, WL-ZF has a power offset loss around log,[1 + 4035], where (3 is the ratio
of the number of users to that of the transmit antennas and 03 is the variance of the gain
difference between I and Q branches.

o For WL-BD, we prove that when there is no IQI, it achieves the same sum data rate as
BD, while the WL-BD precoder in the presence of IQI has the same multiplexing gain as
that of BD with ideal IQ branches. Moreover, compared with BD the increased complexity
of WL-BD is very small.

This paper is organized as follows. The system model is described in Section II. In Section III,
the proposed widely-linear precoding algorithms are introduced. In Section IV, the performance
analysis of WL-ZF and WL-BD is carried out. The numerical results are given in Section V and
conclusions are drawn in Section VI.

Notation: CN and CV*M denote the sets of N-dimensional complex vectors and N x M
complex matrices, respectively; RY and RY*M denote the sets of N-dimensional real vectors
and N x M real matrices, respectively; (-)* is the complex conjugate; Iy denotes an N x N
identity matrix; CN (0, X) denotes circularly symmetric complex Gaussian distribution with mean
0 and covariance X; U(a, b) denotes the uniform distribution and N (a,b) denotes the Gaussian
distribution, where a and b are the mean and variance, respectively; diag{ay,- - ,ax} denotes
a diagonal matrix with diagonal entries given by aq,--- ,ax; [E{-} denotes the mathematical

expectation and Tr[A] denotes the trace of a matrix A.
II. SYSTEM MODEL

Consider the downlink of a large-scale MIMO system with one BS and K users. The BS is
equipped with N antennas, and there are M, antennas at the k-th user. Define M = Zszl M,
as the total number of antennas at all the users. Consider the IQI at all the /N transmit antennas
at B, and for the n-th antenna, the transmit symbol z,, is corrupted by IQI as a,12, + an22;,
where a,,; and a,, are the IQ parameters of the n-th antenna that are modeled as [6]:

s = e [c05(0/2) + iGn 5106 /2)],  np = ———[gn c0(6,/2) — sin(6n/2)], (1)

1+ag 1—|—ag

'The IQI at the user’s receiver only degrades its own signal and can be addressed individually by IQI compensation techniques
[8]. In contrast, the IQI at the BS affects all the users and is severe in large-scale MIMO systems due to the potential use of

cheap hardware for cost issues. Therefore, we only consider the IQI at the BS in this paper.



where 6, ~ U(0,03) and g, ~ N(0,07) are the relative phase and gain mismatches between the
IQ branches of the n-th transmit antenna, respectively. The IQ parameters are normalized so that
they do not change the average signal power. A proof of the selection of the normalization factor
is given in Appendix [Al In (D), 8, = 0° and g,, = 0 represent the ideal case with no IQIL Note
that although the Gaussian and uniform distributions are considered for modeling IQ parameters,
the proposed algorithms and the performance analysis are valid for other distributions.

If we consider the IQI at BS, the received signal y;, € CM* at the k-th user is given by
Y = HkAl.’B + HkAgw* + nyg, (2)

where Hj, € CM&*N s the downlink channel matrix of the k-th user, the elements of which are
independent and identically distributed (i.i.d.) Gaussian random variables with zero-mean and
unit variance; A; = diag{a11, -+ ,an1} and Ay = diag{aia, -+ ,an2}; ng ~ CN(0,021,;,) is
the noise vector at the receiver; € CV is the transmit signal vector after precoding. Here we
consider a narrow-band single-carrier system for simplicity and the extension to multi-carrier
systems remains open for future work.

Let L; be the number of data streams of user k and P, € CV*Er, s, € Cl* be the precoder

and the transmit signal vector for the k-th user, respectively. Denote P = [Py, -- , Pg|, s =
[s],---,sk]", and we have £ = Ps. Note that in contrast to single-antenna users using ZF,

MMSE or MF, in the case of multiple-antenna users using BD type precoders, a receive filter
matrix is generally required to decode the multiple streams which is designed together with the
precoder, as will be detailed later in Section III.

In this paper, we assume that the transmitter has perfect channel state information and the
transmit signals for different users are i.i.d Gaussian random variables with zero-mean and unit
variance, i.e., Vk # j, E{s;s}'} = 0, and E{s;s)/} = Ir,. We also assume there is a transmit
power constraint, i.e.,

E{||Ps|*} = Pr. 3)

It can be seen from (@) that the transmit signal vector is corrupted by its complex conjugate. In
the frequency domain, a mirror frequency component is introduced due to the IQI. One possible
way of handling such IQI resorts to estimation of the corresponding IQ parameters and pre-
compensation for the IQI [6], [7]. Since the signal model of (2) gives rise to non-circular data
which can be exploited by widely-linear processing, IQI can also be tackled by widely-linear

approaches [3], [17].



In what follows, we will devise and carry out a performance analysis of widely-linear precoding
schemes, which are able to mitigate the IQI without significantly increasing the computational
complexity.

ITII. PROPOSED WIDELY-LINEAR PRECODING ALGORITHMS

In this section, we employ a useful transformation, i.e., the 7 -transform from [36], [37],
which represents complex-valued matrices and vectors using their real-valued equivalents. Then
we employ the 7 -transform to develop an equivalent real-valued signal model, which helps
to design widely-linear precoding schemes. Several widely-linear precoding algorithms such as

WL-ZF, WL-MMSE, WL-BD, WL-RBD and WL-S-GMI are then developed.

A. Real-Valued Signal Model

A mapping function of C"* — R?* and C™*? — R?"*? namely the T -transform, is defined

as:

T(e) = Re(x) T(X) = Re(X) —Im(X) | @
Im(x) Im(X) Re(X)

where Re(-) and Im(-) represent the real and imaginary parts of a vector or a matrix, respectively.

The T -transform sets up a relationship between the complex-valued matrices and their real-valued

counterparts. It is very useful for design and performance analysis of widely-linear precoders.

Some properties of the 7 -transform are summarized in Lemma [I Corollary [I] and 2l More

information on this transform can be found in [36], [37].

Lemma 1 (Lemma 1, [36]]): The following equations hold if the corresponding matrix or vector

operation is valid:
T(AB) =T(A)T(B),T(A™) = [T(A)]", T(A+ B) =T(A) + T(B),
T(A") = [T(A], T(x +y) = T(x) + T(y), T(Az) = T(A)T (x).

Proof: Please refer to [36]. |

&)

Corollary 1: Denote Ey and Iy as

I _ I
EN: N 7IN: N

Then we have

_ - _ Im(H) —Re(H)
ENTH)Ey =IyT(H)Iy=T(H"), INT(H)Ey= . (6)
Re(H) Im(H)



If H and G are 2N x 2N Hermitian matrices, then we have

Te[T (H)| = 2Te[H], T[T (H)T(G)] = 2T[HG], Te[T(H)Ey] = Tt[T(H)Iy] =0. (7)

Proof: Equation (6) is proved using results in Lemma [I while follows the fact that
the diagonal elements of a Hermitian matrix are real-valued and the trace of the product of two
Hermitian matrices is also real-valued. [ ]

Corollary 2: The T-transform of a complex-valued unitary matrix is a real-valued orthogonal
matrix. Moreover, let X, be a permutation of rows of a matrix X, and the SVD of X and X,
are given by X = UXVH, X, = U, X, V!, respectively. Then we have that U, is a permutation
ofrowsof U, ¥, =Y and V., = V.

Proof: 1t is straightforward to achieve this corollary from Lemmal[ll More detailed discussion
is provided in [37]. |

By applying the 7 -transform to (2)), the following real-valued signal model is achieved for
the k-th user:

i = T(ys) = T(HW)[T (A1) + T(A2) Ex|T (@) + T(ny) & H A& + 7y, (8)

where H), = T(H), A = T(A,) + T(Ay)Ey, & = T(x) and 7, = T (n;). Denoting
g =190 g H=[H{, - H{ n=[n] a2l P =T(P) and 5 = T(s:),
we have
§=HAz+n=HAP3+n, 9

where P = [P,,--- ,Py| and § = [§],---,3%]". In @), E{38"} = LT and E{Rn"} = 102I.

The real-valued signal model in (9) has a linear representation. Compared with the complex-
valued signal model in (2)), the system dimension is doubled, even though the operations with
matrices and vectors are simplified due to the use of real-valued samples. Based on (9)), any
precoding scheme (e.g., MF, ZF, MMSE, BD, RBD and S-GMI, etc.) can be developed to cope
with the IQI by treating H A as the effective channel matrix. Since the real and imaginary parts
of the transmit signals are processed separately, these schemes are referred to as “widely-linear
precoding” schemes [12f], [L/]], (L8], [23]].

In order to show how to design widely-linear precoding schemes, we derived several algorithms
and focus our analysis on two typical examples: WL-ZF for single-antenna users and WL-BD

for multiple-antenna users, the performance analysis of which are carried out in Section IV.



B. Widely-Linear Precoding for Single-Antenna Users

When each user is equipped with one antenna, we have M) = 1 and M = K. This is the
typical case as we studied in our previous work in [17] or a similar work in [18]. In this paper,
we will focus on performance analysis in the next Section.

From (9)), by treating the real and imaginary components as independent virtual users, the

precoding matrix of WL-ZF precoding is given by
Pyzr =V AwLzr(HA)"(HAATH")™, (10)

where Awp.zr is the power normalization factor, which is obtained from (3] and given by

2PT
E{Tt[(HAATHT)-1]}’

)\WL-ZF =

in which the term 2P comes from E{ss"} = %I . Note that in order to simplify the analysis
the power normalization factor is calculated based on the expectation of Tr[(H AATH™)™'] as
in [4], [39], other than the instantaneous value. However, when N and K is large the latter one
will generally converge to its expected value almost surely [40]. Therefore, the analysis in the
following sections also gives close approximation when instantaneous channel information is
considered.

Similarly, the precoding matrices of WL-MF and WL-MMSE are obtained as [17], [18]:

PWL-MF =V )\WL-MF(-EIA)Ta PWL-MMSE =V )\WL-MMSE(I;[A)T(IZIAATIZIT + pI2K)_1a (11)

Mo?2
where p = - [41] and

2P 2P
———————, AWL-MMSE = R S S .
E{Tt[HAATH|} E{Tt(HAATH (HAATH" + pL,x) 2]}

)\WL-MF =

Note that although 2M streams are transmitted, p has the same expression as for M streams,

because both the average transmit power and the noise power for each stream is halved.

C. Widely-Linear BD-Type Precoding for Multiple-Antenna Users

In this subsection, we describe how to design BD-type precoding algorithms using the proposed

real-valued signal model.
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1) WL-BD Precoding: The WL-BD precoding matrix of the k-th user is composed of four

parts:
Py = \/Awisp Pii PiaT,

where P,; € CNxDi P, € CP»*2Lt (the value of D) depends on how Pj; and P, are
obtained) will be given in the following; ', € R2L+*2Lx js the diagonal power loading matrix;
AwL.sp is the power factor to fulfill the transmit power constraint, i.e., E{Tr[P55TP"]} = Pr.

Let us exclude the k-th user’s channel matrix and define H_;, € R2M-1x2N 44
I:I—k: [I:I1r7 ’I:II;r—laI:Ig-i-la"' aI:I}(]T’ (12)

where M_;, = M — M. Consequently, we have H_,A = [(H, A)",---  (H,_1A)", (H,,, A)",
-, (Hi AT

The precoding matrix Iskl is chosen to be in the null space of ﬁ_kA, 1.e., El_kAlskl =0.
Therefore, P, is chosen as the right singular vectors corresponding to the zero singular values of
H_, A [31], 32]. Let H_ LA =U_X_ VB = U_X_;[V_s1, Vo] be the SVD of H_, A,
where V_,o € C2V*Dk contains the right singular vectors corresponding to the zero singular
values of H _kA. Then we have f’kl = f/_ko.

Consequently, the effective channel matrix for the k-th user is defined as:
H. = H.AP,,. (13)

The second component of the precoder can be obtained by applying SVD to the effective channel
matrix as I~{ek = ffkf)kaH Then we have PkQ = f/A and the corresponding receive filter matrix

2) WL-RBD Precoding: Instead of totally eliminating the inter-user interference, P, can also
be calculated according to the MMSE criterion [33]], which is given by

Pkl = V_k(fﬂki_k + pIQN)_1/2.

Once I-:’kl is obtained, the effective channel matrix can be obtained as in (13). I-:’m and G’k can
be then obtained through SVD of erk. This precoding method is referred to as WL-RBD in
this paper.
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3) WL-S-GMI Precoding: In fact, when N and M are large it could be computationally
expensive for BD and RBD to calculate K SVDs to get all Pkl’s, k=1,..., K. Therefore, an
alternative approach based on the GMI technique was proposed in [34], [35].

By applying the MMSE matrix inversion to HA, we have

H'= A"HYHAA"H" + pLy) ' 2 [H],--- , HY, (14)

where H ,I € R?V*2Mx Then we perform the QR decomposition to get H! = F.R,, where
F, € R?N*2Mx 5 an orthogonal matrix and R, € R2M+*2Mk ig an upper triangular matrix. The
first component of the precoder is thus chosen as Pkl = Fk. Once I-:’kl is ready, the effective
channel matrix can be obtained as in (I13). The matrices Pkg and ék can be then calculated
through SVD of I~{ek. This precoding method is referred to as WL-S-GML.

A summary of the proposed widely-linear BD-type precoding algorithms is given in Table
I The main difference among WL-BD, WL-RBD and WL-S-GMI is the way to calculate f’kl,
which is summarized in Table

TABLE 1

PROPOSED WIDELY-LINEAR BD-TYPE PRECODING ALGORITHMS.

Steps  Operations

1 Obtain HA by channel estimation;
2 H_ A= |HA", - (H 1 AT, (Hy 1 AT, - (Hg AT
3 Fork=1,...,K:

3.1 Calculate 13k1 according to Table [Tt

3.2 I;[ek = _E[kApkl;
3.3 Perform SVD to get H., = Uy, VH;
3.4 Py = Vi and G = U}l;

3.5 Select the power loading matrix |
4 P, = [P, PioTy, ..., P PgoTil;
5 AwL-sp = 2Pr /E{Tr[P, P},
6 P =/ wLspPi;
7 The receive filter matrix G = diag{G1, ..., G}
8 The received signal is G§ = G(HAPS3 + 7).

Note that the power loading schemes can be either water-filling for maximizing the sum rate, or
equal power loading, or based on the improved diversity precoding approach in [33]. A detailed
discussion is beyond the scope of this paper. We will simply assume equal power allocation in

the following analysis.
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TABLE I

METHODS TO CALCULATE P;.

Algorithm Steps  Operations

WL-BD 1 Perform SVD to get H A = U_13_1[V_j1, V_po)!
2 Py = Voo
WL-RBD 1 Perform SVD to get H_, A =U_,%_, V1,
1
2

2 Pa=Vo (SNt phy)
WL-S-GMI 1 Calculate H, g according to (I4)

2 Apply QR decomposition to get H/ = PR,

3 P, =F,

Remark: When taking IQI into account, the precoding matrices designed using the real-valued
signal model generally do not satisfy () and thus can not be represented in equivalent complex-
valued matrices. However, the real-valued symbol vector after precoding can be inversely trans-

formed into an equivalent complex-valued symbol vector.
IV. PERFORMANCE ANALYSIS

In order to show more insights on the proposed widely-linear precoding schemes, in this
section the performance of WL-ZF and WL-BD precoding is analyzed in terms of sum rates,
multiplexing gain, power offset and computational complexity. To facilitate the analysis, we
adopt an affine approximation of the sum data rate developed in [38]].

Definition 1 ( [38]): The sum data rate is well approximated by C(Pr) = S*(log, Pr —
L*) + o(1), where S is the multiplexing gain and L* is the power offset which are defined,

respectively, as: (P (P)
C(P C(P

oA g Y\IT) RN g _ T

S ey T AR [Pl T e

(15)

We will use this tool to derive the multiplexing gain and power offset of WL-ZF and WL-BD

in the following subsections.

A. Comparison between WL-ZF and ZF

In order to analyze the performance of WL-ZF, we compare it with ZF in [29] and assume
perfect IQ branches for ZF unless otherwise specified. The precoding matrix of ZF is given by
Py = VzzHY(HH™)™!, where the power normalization factor is defined as

Pr Pr

M TP, PR} E{TI(HHY) )

(16)
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The sum rate of ZF is given by

K
1
Czr =Y log,(1 + SINRzr ) = K log, (1 + gAZF) : a7
k=1

where SINRyg ;, represents the received signal-to-interference-plus-noise ratio (SINR) at user k.
According to Definition [I the multiplexing gain and power offset of ZF are given by S9% =
K, L% =log,o2 +log, [E{Tr[(HH")"]] }.

The difference between WL-ZF and ZF are fourfold: 1) The signal dimension is doubled from
K to 2K; 2) Since WL-ZF transmits only real-valued signals, the data rate on each parallel sub-
channel is halved; 3) The power normalization factor becomes Aw zr; 4) Both the transmit
power and the noise variance for each sub-channel are halved. The sum rate of WL-ZF is thus
given by

2K
1 1 1
CWL-ZF = Z 5 1Og2(1 —+ SINRWL-ZF,k) =2K x 5 1Og2 (1 + ﬁ)\WL-ZF)
k=1 " (18)

1
= K10g2 (1 + EAWL—ZF) s

n

where SINRw 7z represents the received SINR at user k& for WL-ZF. The multiplexing gain
and power offset of WL-ZF are given by

1 Y
Swize = K, Ly zp = log, O-fzz + log, [§E {Tr[(HAATHT)_l]}} . (19)

We summarize the comparison between ZF and WL-ZF in Theorem [l
Theorem 1: When the transmitter does not have IQI, i.e., A; = I and A, = 0, WL-ZF has
the same multiplexing gain and power offset as ZF. However, when the transmitter has 1QI:
1) WL-ZF has the same multiplexing gain as that of ZF with ideal IQ branches. The achieved
multiplexing gain equals the number of users, i.e., Sy r = Sop = K.

2) Denote A = L5 . — L% as the power offset loss of WL-ZF compared to ZF with ideal

IQ branches. Assuming that: 1) 6;,...,0y are i.i.d with zero-mean and variance o7; 2)
g1,...,9n are 1.i.d with zero-mean and variance 03; 3) The expectations in Ly ,p are
taken over H, 6;,...,0xy and g1, ..., gn, then we have
K+1
A ~log, |1 S+ 40%) —— 20
0gy |1+ (0p + Ug)N+1 ; (20)

which is simplified by denoting 5 £ % when K and N are large and o} is small, as

A~ log, [1+40,8] . 21)
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Proof: See Appendix [ |
Theorem [I] shows that compared with ZF with perfect IQ branches, WL-ZF in a system with
IQI has no multiplexing gain loss, while the power offset loss of WL-ZF is determined by the
IQ parameters and the system scale, i.e., the ratio of K to N. Note that in large-scale systems,
[ is usually small and thus the power offset loss of WL-ZF is limited. Therefore, WL-ZF will
approach the performance of ZF without IQI.

B. Comparison between WL-BD and BD

In this subsection, we compare the performance of WL-BD in the presence of 1QI with that
of BD under perfect IQ branches.

The sum rate of WL-BD in the downlink is calculated as Cyw; pp = Zszl Rw1. bk, Where
Rwysp,i 1s the data rate of the k-th user. Let Gk, be the receive filter of the k-th user, and then

multiplying the received signal vector by G}, yields
di = Gy, = GuH AP, 8, + G H AP _5_; + Gy, £ Qudy + Q131 + Gy,

where P, = [151, ce >pk—la f’k+1, o 'pK], Sk = [81,-, 81, §£+1, -+, 8", and Qk =
G’kﬁkﬁ}z’k, Q_k = G’kﬂkﬁf’_k. Assuming Gaussian signaling is used, the data rate of the
k-th user is thus given by

1 det[QrQF + Q_+Q", + 02G,GT)
RwiLep i = B 0g9 ~— == 2 A AT .
det[|Q_xQL, + 02G\G})]
For WL-BD precoding, Q_k =0 and G’k does not affect the data rates. Therefore, for WL-BD
we have

1 1 -~ ~r 215
RWL-BD,k} - 5 10g2 det [I2Mk + ﬁHkAPkP]}ATHg] .

n

The following analysis is based on two assumptions:

- AS1: Dy = 2Mj = 2L, i.e., the data streams of each user are fully used and the number
of data streams is twice the number of receive antennas.

- AS2: Equal power allocation is used across all the data streams, i.e., f‘k = \/%Ing,
k=1,---,K. Note that E{$,8]} = I, for the real-valued signal model.

According to AS1 and AS2, the data rate of the k-th user can be expressed as:

1 AwLBDPr =~ &= =r o~
RWL-BD,k = 510g2 det Ing +%HkAPk1P,}1ATHg:| . (22)
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Proposition 1: When the transmitter does not have IQI, i.e., A; = I and A, = 0, WL-BD

achieves the same data rate as BD, which is given by

Rgp i, = log, det (IMk + %Hkv_kov_‘*koﬂ}j) : (23)
for k=1,---, K, where V_; contains the right sin;ular vectors corresponding to zero singular
values of H_, = [H,--- H} | H |, --- Hp|".

Proof: See Appendix [

There is no performance loss introduced by widely-linear precoding in terms of data rates when
there is no IQI. However, when IQI does exist, WL-BD has significantly improved performance
and approaches that of BD with ideal IQ branches, as shown in the following proposition.

Proposition 2: When the transmitter has I1QI, WL-BD has the same multiplexing gain as BD
in the absence of IQI.

Proof: The k-th user’s data rate of BD is given by 3), and we have Sgp, , = My, Lgp,, =
log, 02 + logy M — \le\ log, det[H P, P'H}!], where P, which substitutes V_jo is the BD
precoding matrix for the k-th user. According to Definition I @3] is well approximated in
the high SNR region as

P
Ryp i = M. log, — — My, logy M + log, det(H, P, P H}).
' g
Therefore, the sum data rate of BD without IQI is described as
Coo=3" Rops= 3" log, det(HPPIHY) + Mlog, - — Mlog, M
BD = g [UBDE = e 082 pp Ly Iy g2 o2 &o M.

The same results can also be found in [42]]. According to the definition of the multiplexing gain
in (I3), the multiplexing gain of BD is M, the total number of the receive antennas.

Similarly to BD, we have

K 1 K AwL-Bp P
CWL—BD = Zk:l RWL—BD,k rﬁ/§ Zk:l <2Mk 10g2 % — 2Mk 10g2 M) ‘l‘ J

P M
=M log, (O_—;) — M log, (}\WL BD) +J.

where J = %Zszl log, det(H, APy, P}, ATH]). The multiplexing gain is easy to compute

according to (I3) and is given by M, which is the same as BD. [ |

Although there is no multiplexing gain loss for WL-BD, the power offset is different from
that of BD without IQI. It comes from the value of Awp gp and the choices of the precoding
matrices, which are related to the IQ parameters. In large-scale MIMO systems, this power offset
will converge to some constant almost surely. However, its mathematical expression is difficult

to obtain and we leave it for future work.
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C. Computational Complexity

Since the inverted matrices of both ZF and WL-ZF have the same dimension (for real-valued
elements), the computational complexity of the two are of the same order. Therefore, we omit the
complexity analysis of WL-ZF. For similar reasons, WL-MF and WL-MMSE also have similar
complexity with their linear counterparts.

In terms of widely-linear BD-type precoders, we use the total number of floating-point opera-
tions (FLOPs) involved in the algorithm to study its computational complexity. Each real-valued
multiplication or addition counts for 1 FLOP, while one complex-valued multiplication and
addition counts for 6 FLOPs and 2 FLOPs, respectively. The total number of FLOPs of some

basic matrix operations are summarized as follows:

o The addition of two N x K real matrix requires N K FLOPs, while that of complex matrices
is 2N K;

o The multiplication of an N x K and a K x M real matrix requires NM (2K — 1) FLOPs,
while that of complex matrices is NM (8K — 2);

o The inverse of a N x N real matrix requires 3 N?;

« For QR decomposition of an M x N (M > N) real matrix, the required number of FLOPs
is 4(M?N — MN? + N3/3);

o The FLOPs required by SVD of an K x M (K < M) complex-valued matrix is the same
as that of an 2K x 2M real-valued matrix [43]. When only ¥ and V' are obtained, the
number of FLOPs is 32K M? + 104K3, and when X, V and U are obtained, it requires
32M?K + 176 K3 [44].

Note that the real and imaginary components of a complex-valued scalar are stored separately
in the hardware. The 7 -transform actually requires only twice the memory space, but does
not increase the computational complexity. Therefore, we will exclude it in the analysis. In the
following, we also assume for simplicity that all the users have the same number of antennas,
e, My =My=...=M,=...= Mg.

For WL-BD, to calculate the SVD of H_, A requires N, = 32M_,, N? 4 104M3 - Similarly,
a matrix product and an SVD are involved in computing ﬁek = l)’kf)kf/}f, which yields N, =
4MZ(4AN — 1) and N3 = 208 M} FLOPs, respectively. Note that although an SVD is required
for computing both 15k1 and Pkg, the complexity of the latter is much lower. Compared with

WL-BD, WL-RBD demands an extra matrix product to calculate Iskl, which accounts for 4/N2.
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For WL-S-GMI, we need to compute two matrix products and a matrix inverse in (14), which
requires Ny = 4M?(4N — 1) + 4N*(4M — 1) + 22 N®. For each user, WL-S-GMI involves an
SVD and a QR decomposition, which accounts for N3 and N5 = 32M;N? — SN M} + M}
FLOPs. The total number of FLOPs required by the three algorithms are summarized in Table
(L

TABLE III
COMPUTATIONAL COMPLEXITY OF PROPOSED WIDELY-LINEAR BD-TYPE PRECODING SCHEMES WHERE v £ 2L AND

ASSUMING K AND N ARE LARGE.

Algorithms Number of FLOPs
WL-BD YK N3[(104 + 28)y2 + 15+ + 32]
WL-RBD YK N3[(104 4 38)72 4+ 257 + 32] + 4N?

WL-S-GMI  N3[28+3 4 (16 — £)72 + 487 + 2] + 22 N2

From Table [[IIl the complexity increase of WL-BD compared with BD is rather small, i.e.,

1

below TEN and could be considered negligible when the scale of the system is large.

D. Implementation Aspects

In order to implement the proposed widely-linear algorithms, an estimate of HA is required.
This could be done through channel estimation approaches based on (9). According to (9)), another
solution to the IQI is constructing P = A~'P,. This compensates for the IQI, which requires
the estimates of both H and A, and thus will increase the training and estimation complexity.
Unlike the compensation based schemes, WL-BD and WL-ZF do not need respective information

of H and A, but only their matrix product. Therefore, they are simple to implement.
V. NUMERICAL RESULTS

In this section, we evaluate the performance of the proposed widely-linear precoding schemes
through simulations. We compare the proposed widely-linear precoding schemes with their linear
counterparts, e.g., MF [28] & MMSE [29], RBD [33] & S-GMI [35] for single-antenna and
multiple-antenna users, respectively.

Unless otherwise defined herein, in all the simulations there are K = 20 users, each equipped
with M, = 2 antennas for multiple-antenna scenarios, while the number of transmit antennas
at BS is set to N = 100. In terms of IQ parameters, we consider “SETUP 1” where 03 =
0.1,02 = 0.003 as the default configuration. SETUP 1 is the case when g,, and 6,, have standard

deviations of 0.33 and 3°, respectively, which are in the typical range of the IQ parameters [6]. In

comparison, “SETUP 0” with 03 = 0.05,0% = 0.001 and “SETUP 2” where 03 =0.2,07 = 0.01
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are also considered for light and severe 1QI, respectively. The SNR in all the figures is defined
as % The bit error rates (BER) are evaluated considering that quadrature phase shift keying
(QPSK) modulation are used at the transmitter. For linear precoding schemes under 1QI, H A,
is used as the channel estimate to calculate the precoders. All the simulations are averaged over

10000 channel realizations.
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Fig. 1. Performance loss of ZF (the top two) and BD Fig. 2. Sum rates of ZF & MMSE in [29], MF in
(the bottom two) with IQI with respect to /V in terms of and their widely-linear counterparts under 1QI.

sum rates (bits/channel use) and BER. The SNR is 0, 10

dB. There are 20 single antenna users and 20 two-antenna

users for ZF and BD, respectively.
Fig. [Il shows the performance loss of ZF and BD when IQI is considered at the transmitter.

Unlike noise and independent inter-user interference which generally diminish with large N [1I],
it can be seen that when IQI exists the performance loss of both ZF and BD in terms of sum
rates and BER does not vanish with respect to N. Moreover, this 1QI-originated performance
loss becomes large for high SNR, e.g., when SNR is 10 dB, ZF and BD lose 20% of their sum
rates. Therefore, one has to take IQI into account for downlink design.

For scenarios with single-antenna users, Fig. @] shows the sum rates of ZF & MMSE in [29],
MF in and their widely-linear counterparts under IQI. The performance of both WL-ZF(WL-
MMSE, WL-MF) and ZF(MMSE, MF) degrade when IQI becomes more severe. However, WL-
ZF and WL-MMSE outperform ZF and MMSE significantly, especially in the high SNR region.
The sum rates of ZF and MMSE level out in the high SNR region as a result of the IQI. In
contrast, the proposed WL-ZF and WL-MMSE can efficiently suppress the negative impact of
IQI and approaches that of ZF without IQI. In the high SNR region, WL-ZF has the same
diversity gain as ZF (i.e., the same slope of the curves) with a minor power offset (i.e., the shift
of the curves) around 101log,((1+44307) = 0.3 dB for 07 = 0.1 and 0.6 dB for o = 0.2, which

verifies the results in Theorem [1]
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In Fig. 2l WL-MF performs worse than MF. The reason is that WL-MF deals with twice the
number of sub-channels as that for MFE. Since WL-MF (MF) offers no inter-stream interference
control and aims to maximize the SNR other than the SINR at the receiver, it could increase

the interference level at the receiver and thus degrades the performance.
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Fig. 3. Power offset loss of WL-ZF when compared with Fig. 4. Sum rates of BD [31]], [32], RBD [34], S-GMI
ZF with perfect IQ branches. [33]], the proposed WL-BD, WL-RBD and WL-S-GMI
under IQI.

Fig. 3] shows the power offset loss of WL-ZF compared with ZF with ideal IQ branches
when N = 100. The analysis results are obtained using 20) and the approximation is made
according to (2I). The simulation results show that the analysis is very accurate for most cases.
The approximation results also give precise prediction of the power offset loss. As 3 increases,
the power offset loss of WL-ZF gets larger. For ‘SETUP 2’ which indicates very severe 1QI,
the analytical results are not accurate for S > 0.7. This inaccuracy comes from the Taylor
expansion. Improved accuracy could be achieved by using higher order expansions. However,
the analysis becomes complicated. In fact, S is usually smaller than 0.5 in large-scale MIMO
systems in order to take advantage of the excess degrees of freedom. Moreover, for the typical
IQ imbalance parameters, i.e., 'SETUP 1°, Theorem [ is accurate enough.

Fig. [ shows the sum rates comparison of BD [31]], [32]], RBD [34], S-GMI [33]], their widely-
linear conterparts WL-BD, WL-RBD and WL-S-GMI under IQI, where the curves for RBD
(WL-RBD) and S-GMI (WL-S-GMI) coincide with each other. The widely-linear precoding
schemes significantly outperform the original schemes in the high SNR region where IQI is the
key factor. It is interesting to see the performance of BD, RBD and S-GMI levels out when
the SNR is high. In contrast, the widely-linear approaches are able to tackle the IQI and show
much better sum rates performance. There is a slight performance gap between WL-BD and BD
without IQI. However, when there is no IQI for WL-BD, it will achieve the same sum-rates as

BD, as proved in Proposition [
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In order to show the performance of the proposed precoding schemes with imperfect channel
state information, we introduce the channel estimation error model in [33]] for the linear pre-
coders, which is H, = H A+ /7N, where the entries of N, are i.i.d Gaussian with zero-mean
and unit variance. Here 7 1s a parameter to control the channel estimation accuracy with a larger
value indicating a more severe estimation error. Similarly, for the widely-linear precoders we
have I:Ie = HA + \/?Ne where the entries of Ne are i.1.d Gaussian with zero-mean and the
variance is 0.5 since real-valued signals are considered.

Fig. 3] shows the performance of the proposed algorithms under different levels of channel
estimation error. With increased 7, the performance of WL-ZF, WL-MMSE, WL-BD, WL-RBD
and WL-S-GMI degrades, while WL-MF is more robust. However, according to (25) in [43]], the
value of 7 with V = 100, K = 20 and SNR=10 dB is usually below 0.01 when MMSE channel
estimation is used. Although the proposed schemes degrade with increased channel estimation

error, they outperform their linear counterparts significantly.

VI. CONCLUSION
In this paper, widely-linear precoding schemes have been proposed based on a real-valued

signal model to deal with IQI in the large-scale MIMO downlink. The analysis shows that WL-
ZF and WL-BD achieve the same sum data rates as ZF and BD if the transmitter does not present
IQI. Furthermore, when there exists IQI at the transmitter, WL-ZF and WL-BD have the same
multiplexing gain as ZF and BD with perfect IQ branches, which equals M, the total number
of receive antennas. Moreover, we have proved that there is a minor power offset loss for WL-

ZF, which is related to the system scale and the IQ parameters. Numerical results have verified



21

the analysis and shown that the widely-linear precoders significantly outperform conventional

precoders in the presence of 1QI.
APPENDIX A

SELECTION OF THE POWER NORMALIZATION FACTOR

We take N = 1 as an example to illustrate the selection of the power normalization factor.
The extension to general cases is straightforward.

The average transmit power is normalized by introducing a normalization factor j, such that
z = po(a1x + asx®), where x is the transmitted signal and z is the signal degraded by IQ
imbalance, and the IQ imbalance parameters are given by a; = cos(0/2) + jgsin(0/2),ay =
gcos(0/2) — jsin(0/2). Applying the T -transform, we get 7 (z) = uo[7T (a1) + T (a2) E7|T (x).
Denote Z = T (2), Ay = T(ay), Ay = T(ay) and & = T (). we have 2 = [A,+ A, E\]& £ Az.
To normalized the transmit power such that E{||Z||2} = E{||z||%}, we have

E{||z|2) = E {Tr [ungATA] } —E {Tr [ugiiTE{ATA}] } , 24)

in which o 1+ g>+2gcosb —g?sinf
GTA_ |12 g
—g¢?sinf 1+ g* —2gcost

Since we assume that 6 ~ U(0,03), g ~ N (0, 02) and 6, g are independent, we have E{ ATA} =
1

1/1—&—05 ’

(14 0})I,. Therefore, i is obtained from @4) and given by g =

APPENDIX B

PROOF OF THEOREM (1

In order to prove Theorem [Il two useful lemmas are given first, which give results on the
expectations of products formed by moments of entries of a Haar matrix.

Lemma 2 (Lemma 1.1, [46]): Denote Ny, N as the set of non-negative integers and positive
integers, respectively. Let U = [u;;]nxn be a Haar matrix. Let [ € N, and 4y, ...,%, j1,...,J; €
{1,..., N} be the subscript indexes. Denote kq,...,k;, my,...,m; € No. If Ji € {1,..., N}
which satisfies > (., _y (k. —m,) # 0, or 3j € {1,..., N} which satisfies }_ k, —

m,) # 0, then we have E{[ul; (u};)™] x -+ X [uf (ur. )™]} = 0.

111 uji N\

TE{T‘jr':j}(

Lemma [2] shows that if there exists u;,;, the power of which is different from that of its

complex conjugate, the expectation above is always 0.
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Lemma 3 (Proposition 1.2, [46]): If 1 < i,5,7,7' < N, i # 7, 7 # j', and U = [u;;]nxn 18

a Haar matrix, we have

(1) Effu;*} = 5. (2) E{luyl'} = xmy
(3) B fuuis [*uirs [} = B fuij Pluiy 1P} = vy (4) BllugPluey P} = 52,
(5) Efuijugjui;ug;} =

m
It is easy to prove that HA = H when no IQI is present at the transmitter. Thus the
precoding matrix of WL-ZF is exactly equivalent to that of ZF. It is also straightforward to
obtain Sg ,r = Syp = K, therefore we omit the detailed proof.
To prove the result on power offset loss of WL-ZF, we need to compare %E{Tr[(f[ AATH") 1}
and E{Tr[(HH")"']}. According to () in Corollary Il we have E{Tr[(HH")"']} = 2B{Tr[(HH")"']}.
Therefore, we only need to compare E{Tr[(HH")"']} and E{Tr[(HAATH")']}.
Note that
yy—
1+0;

GOG (25)

where G = diag{1+¢,...,1+gn,1—g1,...,1 — gn} and

O — Iy diag{—sin(6,), ..., —sin(0y)} 26)
diag{—sin(6,),...,—sin(fy)} Iy
Therefore, we have
E{Tt(HAA"H") ']} = (1 + o) )E{Tr{(HGOGH")']}. (27)

To compare E{Tr[(HH")~']} and (1+ o2)E{Tr[(HGOGHT) ']}, we observe that G and

©® have a small deviation from the identity matrix. Therefore, we can analyze the derivatives of
f(04,G,0) = (1+ o2 )E{Tt[((HGOGH")"]},

with respect to G, @ and o,,.

The strategy of the following proof is first to consider when ¢, = go = ... = gy = ¢gp and
01 =0,=...= 0N =0, where gy and 6, are zero-mean distributed with variances given by 03
and o3, respectively. Then we analyze the derivatives of f(o,, G,0) = f(0,, go,0y) assuming
the expectation is taken over H only. After that, we take the expectation in f(o,, G, @) over g
and 6. Finally, the results are extended to general cases when ¢y, gs,...,gy and 61,605, ...,0y

are i.i.d, respectively.
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Let us start with the second-order Taylor expansion of f(o,, go,6y), which is given by

0 0 0
f(o-gagme()) - .f(()?O?O) + (Uga +908 9 +9089 ) f|(070,0)

(28)
1 0 0 0
+ 5 O'ga + go=— + ‘90

2

940 96, ) f|(0,0,0)+0(‘7§+93+9(2))7

in which all the partial derivatives are evaluated at point (0,0, 0). Note that f(0,0,0) = E{Tr|
(HH")"']} is related to the power offset in the case without IQI.

We need to compute the partial derivatives in (28]), which are summarized in Lemma[l Due to

. . . 2 2 . . .
the symmetry of second derivatives, i.e., 68 gg = aaa g and etc, the order of partial derivatives
goovo 0090

with respect to different variables does not matter.

Lemma 4: The partial derivatives in (28] are given by

0_f =0, ﬁ =0, ﬁ =0, (29a)
doy (0,0,0) 890 (0,0,0) " 06, (0,0,0)
2 2 2
AP [ ) (290)
Oagf)go (0,0,0) 00’51090 (0,0,0) a60690 (0,0,0)
5,
a—J; = AE{Te[(HH")""]}, (29¢)
dog (0,0,0)
5,
% = 16E {Tr [H*(HH") 2 H[H"(HH")""H|"]} — AB{Tr[(HH")""]},
90 1(0,0,0)
(29d)
2
OI g {1 [HY(HEY HHY(HH") " H]) ). (29)
9% 0,0,0)
in which
K
K*+ K
E{Tr [ H'"(HH")’HH"(HH")""H]*|} = N_K;(]\H I (31)
Proof: Let us first prove (29). Since af = 20,E{Tr[(HGOGHT")"]}, it is straightforward
to get
of >*f T -
Do =055 = 2E{Te[(HH")"'|} = AE{Tr[(HH") ']},
91(0,0,0) 99 1(0,0,0) (32)
0 f *rl
994090 | (0.0.0) 809890 0.0,0) ’

The first order partial derivative of f(oy, go, f) With respect to g is given by

90
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where D; = (HGOGH")™!, and D, = aDh H[EyOG + GOEN]H". When gy =

990
0,0y = 0, we have G = @ = I,y. Using (@) gives
L2 {Tr [f{T(IQIIEIT)‘QIN{EN} } —0. (34)
990 (0,0,0)

Taking the derivative of (33) with respect to g, yields

2 D D
a—f = —2E {Tr [Qmpl] } —E {Tr [Dla ZDJ }
995 1(0,0,0) 990 (0,0,0) 990 (0,0,0)
— SE{Tr{H"(HH") *HEyH'(HH") 'HEy]} - 2E{Te[(HAT)]} >
Y 6E {Tr [HY(HHY)2H[H"(HH") " H]*|} — 4E{Te[(HH")"]}.
where (a) follows Corollary [
The first order partial derivative of f(oy, go, ) With respect to 6, is given by
of 2
87 = _(1 + Ug)E{Tr[D1D3D1]}7 (36)
0
where D3 = 6(591;1) = —cosOoHGINGHT. When o, =0,90 = 0,6y =0, using () yields
of _ N e A
s ™ E {Tr [H (HH") HINH ~0 37)
Taking the derivativeof (36) with respect to 6, yields
2 D D
a—f = —|2E {Tr {a ngDl} } +E {Tr [Dlng] }
905 (0,0,0) 90 (0,0,0) 90, (0,0,0)
(38)

oE(T{H"(HH") *HIyH" (HH")"HIy}
24E {Tr [HY(HH")*H[H"(HH")"H]"]}

= Ogxx and () is obtained using Corollary [Il

here follows that 2Ds
w (a) w o | .00

o left. Taking the derivative of (33 with respect to 6, gives
0909% 1(0,0,0)

2D {Tr [—aDl DQDJ } +E {Tr {Dl 0D, Dl} }

0
—4E{TiH"(HH") *HIyH (HH") 'HEy)} (39)

Now we have only

o*f
09000,

(0,0,0)

(0,0,0

— 2E{Te[H"(HH")H(EyIy + IyEy)]}

WSk {Tr [Im{ H*(H H)2H[H"(HHY) " H]}]} 2o,
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where (a) is obtained by using Lemma [I (6) in Corollary [l and ExIy + INEx = Oynyon:
(b) follows that the trace of the product of two Hermitian matrices is real-valued, i.e., for two
Hermitian matrices A and B it holds that Tr*'[AB] = Tr*[(BA)Y| = Tr[(BA)"] = Tr[AB].
Combining (32), 34), B3), B, (B8 and (B9) results in 29).
Now let us calculate the expectations in (29) which are taken over H. Since HH" follows
a Wishart distribution, (30Q)) is easily obtained using the property of Wishart distribution [48]]. To

prove (31)), applying SVD to H gives
H=UA"Y?VH, (40)

where U € CE*E |V € CN*K | A = diag{\, ..., Ak}, the diagonal entries of which are the
eigenvalues of H H"Y. Substituting (@0Q) into (29) yields

E{Tr [ H"(HH")*H[H"(HH")"'H]"|} = E{Tt[VA~'VV*VT]}. 41)

The columns of V' are actually the K eigenvectors with respect to the non-zero eigenvalues of
HY"H. Because a Wishart matrix is unitary invariant, the matrix formed by its eigenvectors is
a Haar matrix which is independent of the eigenvalues [48]]. Therefore, V' is independent of A.

Thos E{Tr [ H"(HH")*H[H"(HH")"'H]*|} = Tt[E{V"V*V'V}E{A'}]

«;) 1
N - K

where (a) follows the mean of the inverse eigenvalues of a Wishart matrix in [49]. Denote

(42)
E{Tr[V*V*VTV]}.

V = [vy,...,vg], where v; = [v;1,...,v;x]|T, and we have

K

E{Tr[VHv*VTV]} =K {Z Z ’U?I’U;’U } {Z Z Z Z vftv;tvilvjl}

i=1 j=1 i=1 j=1 t=1 [=1

K K N N
Z Z Z Z E{v;v;tvilvﬂ}

i=1 j=1 t=1 =1

(43)

To derive E{vj;vj,v4v;}, consider the following four cases:
a) when t # 1, i # j, according to Lemma 2] E{vjvjvqvu} =0

b) when t = [, i # j, according to Lemma 3, E{v},v},vqv;i} = m This case has (K? —

K)N terms in total;
¢) when t # [, i = j, according to Lemma 2} E{v};v},v4v;1} =0

d) when t = I, i = j, according to Lemma B E{v},v},vqv;} = This case has KN

(N+1)
terms 1in total.
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To this end, it is easy to achieve
K K N N

E{TVIV' VIV =3 NS E{vjvjvav}
i=1 j=1 t=1 I=1 (44)

1 2 K2+ K
= (K~ K)N———— + KN _ At

N(N +1) NN+1) N+1°
Substituting @4) into @2) gives (3T)).

The proof of Lemma M is completed. u

Substituting results in Lemma @] into 28)) yields

K*+ K K
NN+ 1) —|—2(U§ — ). (45

f(097907 90) ~ f(ov 07 0) + (298 + 898)

Taking the expectation in f(oy, go,6p) over go and 6, gives
K*+ K
97 (N — K)(N +1)
Since f(0,0,0) = E{Tr[(HH")"'|} = 2E{Tr[(HH")""|} = 2X_, from [@6) we have
K41

A =Ly 7 — L3y ~log, |1+ (0f + 40 )N+1 (47)

f(ag,90:60) = £(0,0,0) + (207 + 80y)

(46)

The above results are extended to cases when ¢y, ..., gy and 6, ..., 0y are i.i.d, respectively,
by taking derivatives of f(c,, G,®) with respect to each variable following a similar procedure.

Note that the expectation is taken over both H and the 1Q parameters. Therefore, in the second-

order Taylor expansion of f(o,, G,®), only f(0,I,I) and the terms related to g {, g { and 2 892
(¢ =1,..., N) remain because the IQ parameters are i.i.d and have zero mean. g J; and aeg can

be simply obtained by substituting Ey and I in the derivation of g { and 695 with E() and
I, respectively, where E](\? and I are formed by forcing all elements excluding the i-th and

the (N + i)-th rows in Ey and I to be 0. Finally, one achieves the same results as in #7).

APPENDIX C

PROOF OF PROPOSITION [I]

It is easy to derive that Awy.gp = 1 and thus the k-th user’s data rates for WL-BD is calculated

as Pr
o 2HkPk1Pk1Hk ; (48)
where pkl = V_ko, and ﬁ_k = f]—ki—k[f/—kl, f/_ko] .

Let us frist write the SVD of 7 (H_;) and H_y, respectively, as

1
Rwisp i = 2 log, det | Ion, +

T(H_) =U_ X4 [VE, VR H_, =U_3_1[V_i1, Vo], (49)
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where VI, and VH |/ V_;, and V_ contain the right singular vectors with respect to non-zero
and zero singular values of 7 (H_j) and H_, respectively.

The essence of this proof is to show 15k1 = V_ko = T(V_jo). Since from (I2) we know
H _k is a permutation of rows of T (H_}), according to Corollary 2] we have f/_ko = V_ko.
Therefore, we only need to prove V_yo = T (V_10).

The T-transform of H_; is given by T(H_;) = T(U_)T(Z_x)T (V). According to
Corollary 2l both 7(U_;) and T (V_}) are orthogonal matrices. Since 7 (X_j) is a diagonal
matrix, 7 (U_;)T (X_)T (V1) is actually the SVD of T(H_;,) with singular values arranged
in a different order as that in (49).

Supposing ¥_;, = diag{¥_x1, 0}, where ¥_; is a diagonal matrix with diagonal entries given

by the non-zero singular values of H_;, we have 7 (X_;) = diag{¥_;, ¥ _;}, and

Re(V_j1) Re(V_p) —Im(V_y) —Im(V_k)

T(V_k): Im(V_kl) Im(V_ko) RC(V_M) RG(V_ko)

Note that since T(H_;.) = T(U_)T (Z_)T (V1) = U_1X_[V_p1, V_io]", by rearranging

the order of the singular values of 7 (H_y), it is easy to achieve

‘_/__koz Re(V_kO) —Im(V_kO) :T(V_ko)_
Im(V_ko) Re(V_ko)

According to Lemma [I we have

1 Pr - ~
RWL-BD,k = 5 10g2 det [Ing -+ M—;HkT(V_kQ)T(V_kO)THg]

1 P
= —log,det T | In, + —THkV—kOV—HkOHII:
2 Mo? (50)

Pr
= log2 det (IMk + M—UT%HkV_kOV_HkOH}:)

= Rpp k-

Thus Proposition [ is proved.
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