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12 Adaptive Filters

s(n) channel equalizer | ¥(n) $(n—A
—> —(PD—> W(2) > - { -

transmitted H(z) detected
symbols symbols
decision
device

Figure 1.8 A baseband data transmission system with channel equalizer.

Channel Equalization

Figure 1.8 depicts the block diagram of a baseband transmission system equipped with a
channel equalizer. Here, the channel represents the combined response of the tra

filter, the actual channel, and the receiver front-end filter. The additive ﬂ Ié
v(n), arises from thermal noise in the electronic circuits n% S from
neighboring channels. The transmitted data symbols, (n)‘& ar in th,
amplitude/phase modulated pulses, are channel. Th m ‘
among the different distortions is the p % ng effect m ultfbtcause the
channel impulse response i an"ideal 1mpulse instead a response
which is no &ﬁbol erio n results in interference of
neighboring ‘? with one an % é{@ making the detection process through
a simple thresHold detector unreliable. The phenomenon of interference among neighbor-
ing data symbols is known as intersymbol interference (ISI). The presence of the additive
noise samples, v(n), further deteriorates the performance of data receivers. The role of the
equalizer, as a filter, is to resolve the distortion introduced by the channel (i.e., rejection or
minimization of ISI), while minimizing the effect of additive noise at the threshold detec-
tor input (equalizer output) as much as possible. If the additive noise could be ignored, the
task of equalizer would be rather straightforward. For a channel H(z), an equalizer with
transfer function W(z) = 1/H(z) could do the job perfectly as this results in an overall
channel equalizer transfer function H (z) W(z) = 1, which implies that the transmitted data
sequence, s(n), will appear at the detector input without any distortion. Unfortunately,
this is an ideal situation which cannot be used in most of the practical applications.

We note that the inverse of the channel transfer function, that is, 1/H (z), may be non-
causal if H(z) happens to have a zero outside the unit circle, thus making it unrealizable in
practice. This problem is solved by selecting the equalizer so that H (z) W (z) ~ z~%, where
A is an appropriate integer delay. This is equivalent to saying that a delayed replica of the
transmitted symbols appears at the equalizer output. Example 3.4 of Chapter 3 clarifies
the concept of noncausality of 1/H (z) and also the way the problem is (approximately)
solved by introducing a delay, A. Greater details appear in Chapter 17.

We also note that the choice of W (z) = 1/H (z) (or W(z) ~ z~%/H(z)) may lead to a
significant enhancement of the additive noise, v(n), in those frequency bands where the
magnitude of H(z) is small (i.e., 1/H (z) is large). Hence, in choosing an equalizer, W(z),
one should keep a balance between residual ISI and noise enhancement at the equalizer
output. Wiener filter is a solution with such a balance (Chapter 3, Section 3.6.4).

\)
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Figure 1.17 Adaptive echo canceler.

between the incoming and outgoing lines of the hybrid. By adapting the filter to realize
an approximation of the echo path, a replica of the echo is obtained at its output. This is
then subtracted from the outgoing signal to clear that from the undesirable ecfo. g
Echo cancelers are usually implemented in transversal form. The t1
in a typical hybrid circuit is in the range of 20—30 ms. If we ing rate of
8 kHz for the operation of the echo canceler, an echo sp equlres a aptlve
filter with at least 240 taps (30 msx8 kHz 1 1vely 1 1ng a
high-speed digital signal processo OS;S ikation. Fr ue % processing is
al comple lers The subject of

The ec escribed pr %hcable to both voice and data trans-
mission. wever, more stringent §onditions need to be satisfied in the case of data
transmission. To maximize the usage of the available bandwidth, full-duplex data trans-
mission is often used. This requires the use of a hybrid circuit for connecting the data
modem to the two-wire subscriber loop, as shown in Figure 1.18. The leakage of the
transmitted data back to the receiver input is thus inevitable and an echo canceler has to
be added, as indicated in Figure 1.18. However, we note that the data echo cancelers are
different from the voice echo cancelers used in central switching offices in many ways.
For instance, because the input to the data echo canceler are data symbols, it can operate
at the data symbol rate that is in the range of 2.4—3 kHz (about three times smaller than
the 8 kHz sampling frequency used in voice echo cancelers). For a given echo spread, a
lower sampling frequency implies less number of taps for the echo canceler. Clearly, this
simplifies the implementation of the echo canceler, greatly. On the other hand, the data
echo cancelers require to achieve a much higher level of echo cancellation to ensure reli-
able transmission of data at higher bit rates. In addition, the echoes returned from the other
side of the trunk lines should also be taken care of. Detailed discussions on these issues
can be found in Lee and Messerschmitt (1994) and Gitlin, Hayes, and Weinstein (1992).

often used to reduce the?, g
frequency §m ers is covere

Acoustic Echo Cancellation

The problem of acoustic echo cancellation can be best explained by referring to
Figure 1.19, which depicts the scenario that arises in teleconferencing applications.
The speech signal from a far-end speaker, received through a communication channel,
is broadcast by a loudspeaker in a room and its echo is picked up by a microphone.

VU
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Sensors

PROCESSOR
—— output
(beamformer filter)

Figure 1.21 Spatial filtering (beamforming).

Beamforming

In the applications that have been discussed so far, the ﬁlters/predlcto x@[d‘
combine together samples of the input signal(s) at differen enerate
the output. Hence, these are classified as tempor rﬁ mmg, 1s
different from these in the sense that the 1 it% er are sa

signals at different posmons in sp spatia rm(g ing ﬁnds

In spatial number of in nsors are placed at different points
in space to pick up signals coming fr&m various sources (Figure 1.21). In radar and
communications, the signals are usually electromagnetic waves and the sensors are thus
antenna elements. Accordingly, the term antenna arrays is often used to refer to these
applications of beamformers. In sonar applications, the sensors are hydrophones designed
to respond to acoustic waves.

In a beamformer, the samples of the signals picked up by the sensors at a particular
instant of time constitutes a snapshot. The samples of snapshot (spatial samples) play
the same role as the successive (temporal) samples of input in a transversal filter. The
beamformer filter linearly combines the sensor signals so that signals arriving from some
particular direction are amplified, while signals from other directions are attenuated. Thus,
in analogy with the frequency response of temporal filters, spatial filters have responses
that vary according to the direction-of-arrival of the incoming signal(s). This is given in
the form of a polar plot (gain versus angle) and is referred to as beam pattern.

In many applications of beamformers, the signals picked up by sensors are narrow
bands having the same carrier (center) frequency. These signals differ in their direction-
of-arrival, which are related to the location of their sources. The operation of beamformers
in such applications can be best explained by the following example.

Consider an antenna array consisting of two omnidirectional elements A and B, as
presented in Figure 1.22. The tone (as approximation to narrow-band) signals s(n) =
acosw,n and v(n) = Bcosw,n arriving at angles 0 and 6, (with respect to the line
perpendicular to the line connecting A and B), respectively, are the inputs to the array
(beamformer) filter, which consists of a phase-shifter and a subtracter. The signal s(n)
arrives at elements A and B at the same time, whereas the arrival times of signal v(n) at

applications in communica ‘ and sonar (Johnso n, 1993), and also
imaging in r aﬁe\j neeni.‘gF @g@9

cO-
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Discrete-Time Signals
and Systems

Most of the adaptive algorithms have been developed for discrete-time (sampled) sig- \)
nals. Hence, discrete-time systems are used for implementation of adaptlve ﬁlters Inthis C
chapter, we present a short review of discrete-time signals and systems

is that the reader is familiar with the basic concepts of discrete-ti as the
Nyquist sampling theorem, z-transform and system functl th the -
apter \‘

random variables and stochastic processe,
& ﬁ the re?lof t@) ok

concepts and put them in a fram \(ﬁ a

2.1 Sequ@e(z%\! )ransfo age

In discrete-time systems, we are concethed with processing signals that are represented
by sequences. Such sequences may be samples of a continuous-time analog signal or
may be discrete in nature. As an example, in the channel equalizer structure presented
in Figure 1.9, the input sequence to the equalizer, x(n), consists of the samples of the
channel output which is an analog signal, but the original data sequence, s(n), is discrete
in nature.

A discrete-time sequence, x(n), may be equivalently represented by its z-transform
defined as

[o¢]

X@= Y xmz" @.1)

n=—00
where z is a complex variable. The range of values of z for which the above summa-
tion converges is called the region of convergence of X(z). The following two examples
illustrate this.

Example 2.1

Consider the sequence

o]

a', n=>
xi(n) = {0 v <0 (2.2)

Adaptive Filters: Theory and Applications, Second Edition. Behrouz Farhang-Boroujeny.
© 2013 John Wiley & Sons, Ltd. Published 2013 by John Wiley & Sons, Ltd.
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which is nothing but the Fourier transform of the autocorrelation function, ¢, (k). We
may, thus, write

1
Jjo jo
D, . (/) = hm 2N+1E[|XN(e ! (2.68)

The function @, (e/?) is called the power spectral density of the stochastic wide-sense
stationary process {x(n)}. It is defined as in Eq. (2.68) or more conveniently as the
Fourier transform of the autocorrelation function of {x(n)},

D, ()= Y ¢, (keI (2.69)

k=—00

The power spectral density possesses certain special properties. These are indicated
below for our later reference.

Property 1: When the limit in Eq. (2.68) exists, ® . (e/®) has the following interé'\ CO

—®_ (e/*)dw = average contribution “ "e
T
freq _tx})gmnts of {x (n)}_‘ 02
cat etween (2.70)

This interpre &'@1 (2 60) gt @ Eq. (2 70) are integrated over w
from —m to 1 elaborate later, once we introduce response of
linear systems to random signals; see Example 2.6.

Property 2: The power spectral density @, (e/®) is always real and nonnegative.
This property is obvious from the definition (Eq. 2.68), as | X N(e/“’)|2 is always real
and nonnegative.

Property 3: The power spectral density of a real-valued stationary stochastic process is
even, that is, symmetric with respect to the origin w = 0. In other words,

(/) =D, (/) (2.71)

However, this may not be true when the process is complex-valued.
This follows from Eq. (2.69), by replacing k with —k and noting that for a real-valued

stationary process ¢, (k) = ¢, (—k).

z(n) h(n) y(n)

Figure 2.4 A linear time-invariant system.
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P2.12 Show that for a linear time-invariant system with input {x(n)}, output {y(n)}, and
system function H (z)
@, (2) = H(2)P,, (2).

Also, if {d(n)} is a third process
®,4(2) = H(2)P,4(2).

P2.13 Write the following z-transform relations in terms of the time series 4 (n) and the
correlation functions:

1) @y, (2) = H(@) Py, (2).
(i) @,,(z) = H*(1/2%) P, (2).
(111) chd(Z) = H(Z)q)xd(z)~ ‘
(iv) gy (2) = H*(1/2%) Dy, (2).
P2.14 Consider the system shown in Figure P2.14. The input processes, {u#(n)} and CO .\)

{v(n)} are zero-mean and uncorrelated with each other. Derive the relati S
which relate ®,,(z), ®,,(z), H(z), and G(z) with the follo_('ie

(i) @,,(2).
(o N

(i) P,y (2). O‘
e 10

(iff) ®,,(2). 802
giew !

Figure P2.14

P2.15 Consider the system shown in Figure P2.15. The input, {v(n)}, is a stationary
Zero-mean unit-variance white noise process. Show that

. _ 1
M) ©,,(2) = 755 Ha050)
(i) Py, (z) =4.

(i) @,,(x) = (.

v(n) 1 z(n) —1
e [ > 122 ———
1—0.52"1

Figure P2.15
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Wiener Filters

In this chapter, we study a class of optimum linear filters known as Wiener filters. As we

will see in later chapters, the concept of Wiener filters is essential as well as helpful to |
understand and appreciate adaptive filters. Furthermore, Wiener filtering is general and \)
applicable to any application that involves linear estimation of a desired 31gnal S quencec

from another related sequence. Applications such as prediction, smoothing,
estimation, and channel equalization (deconvolution) are all coveremé

We study Wiener filters by looking at them from differe! st devel the
theory of causal transversal Wiener filters for the C d1s reve- me re %ls
This will then be extended to the case of ﬁ,ﬁ Iked signals. Q i ow
with a study of unconstramed / e term n, tra ignifies that the
filter impulse respon t be noncausg duratlon The study of
unconstrame@ s 1s very i ;ﬁ eveals many important aspects of
Wiener filters,Wwhic otherw1se would culto see.

In the theory of Wiener filters, the underlying signals are assumed to be random pro-
cesses, and the filter design is done using the statistics obtained by ensemble averaging.
We follow this approach while doing the theoretical development and analysis of Wiener
filters. However, from the implementation point of view and, in particular, while devel-
oping adaptive algorithms in later chapters, we have to consider the use of time averages
instead of ensemble averages. Adoption of this approach in the development of Wiener
filters is also possible, once we assume all the underlying processes are ergodic; that is,
their time and ensemble averages are the same (Section 2.4.5).

3.1 Mean-Squared Error Criterion

Figure 3.1 shows the block schematic of a linear discrete-time filter W(z) in the context
of estimating a desired signal d(n) based on an excitation x(n). Here, we assume that
both x(n) and d(n) are samples of infinite length random processes. The filter output is
y(n), and e(n) is the estimation error. Clearly, the smaller the estimation error, the better
the filter performance. As the error approaches zero, the output of the filter approaches
the desired signal, d(n). Hence, the question that arises is the following: what is the most
appropriate choice for the parameters of the filter, which would result in the smallest
possible estimation error? To a certain extent, the statement of this question itself gives

Adaptive Filters: Theory and Applications, Second Edition. Behrouz Farhang-Boroujeny.
© 2013 John Wiley & Sons, Ltd. Published 2013 by John Wiley & Sons, Ltd.
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3.3 Principle of Orthogonality

In this section, we present an alternative approach for the design of Wiener filters. This
presentation is a complement to the derivations in the last section in the sense that the
approach presented below can be considered as a simplified/shortened version of the
approach in the last section. More importantly, it leads to more insight into the concept
of Wiener filtering problem.

We start with the cost function equation (3.1), which in the case of real-valued data
may be written as

£ = E[e*(n)] (3.36)

Taking partial derivatives of & with respect to the filter tap weights, {w;;i =0,1,..., N —
1}, and interchanging the derivative and expectation operators (since these are linear
operators), we obtain

% _g [Ze(n)a;(n)

], fori=0,1,...,N—1 (3.37)
ow

i i
where e(n) = d(n) — y(n). As d(n) is independent of the filter tap weights, we get

de(n) _ _3)’(”) = —x(n—1) (3.38)

ow;

ow; ;

1
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Squaring both sides of Eq. (3.48) and taking expectation, we get
E[d*(n)] = Ele;(m)] + Elys (0] + 2Eeq(n) yo(n)] (3.49)

We may note that E[e2(n)] = £,,,,» and the last term in Eq. (3.49) is zero because of
Eq. (3.42). Thus, we obtain

Emin = E[d*(n)] — E[y2(n)] (3.50)

which suggests that the minimum mean-squared error at the Wiener filter output is the
difference between the mean-squared of the desired output and the mean-squared of the
best estimate of that at the filter output.

It is appropriate if we define the ratio

_5
E[d*(n)]

as the normalized performance function. We may note that ¢ = 1 when y(n
zero; that is, when no estimation of d(n) has been made. It reach alue
Cmin» When the filter tap weights are chosen to achieve the -squaredgesror.
This is given by “\ " % 2
3.52
Qﬁrﬁ ELd2() ‘Z (332
Noting that ¢; ‘;@D atlve W ue temains between 0 and 1. The
value of Cpin ication of the ab er in estimating the desired output. A
value of ¢, close to zero is an indication of good performance of the filter, and a value
of Coin Close to 1 indicates poor performance of the filter.

¢ = Gﬂ)

3.5 Extension to Complex-Valued Case

There are some practical applications in which the underlying random processes are
complex-valued. For instance, in data transmission (Chapter 17), the most frequently
used signaling techniques are phase shift keying (PSK) and quadrature-amplitude modu-
lation (QAM) in which the baseband signal consists of two separate components which
are the real and imaginary parts of a complex-valued signal. Moreover, in the case of fre-
quency domain implementation of adaptive filters (Chapter 8) and subband-adaptive filters
(Chapter 9), we will be dealing with complex-valued signals, even though the original
signals may be real-valued.

In this section, we extend the results of the last two sections to the case of complex-
valued signals. We assume a transversal filter as shown in Figure 3.2. The input, x(n),
the desired output, d(n), and the filter tap weights are all assumed to be complex-valued.
Then, the estimation error, e(n), is also complex-valued and we may write

& = Elle(m)’] = Ele(n)e*(n)] (3.53)

where the asterisk denotes complex conjugation.
As in the real-valued case, the performance function, &, in the complex-valued case is
also a quadratic function of the filter tap weights. Similarly, to find the optimum set of the

.

0.V
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Noting that s(n) and v(n) are uncorrelated with each other and recalling the results of
Section 2.4.4, we obtain, from Eq. (3.131)

D (2) = ©,,(2) + Oy ()| H ()] (3.133)

To find &, (z), we note that d(n) and x(n) are related with each other through the signal
sequences s(n) and v(n) and the filters H(z) and G(z). As s(n) and v(n) are uncorrelated
with each other, their contribution in ®,, (z) may be considered separately. In particular,
we may write

D, (2) = Dy, (2) + Py, (2) (3.134)

where @3, (z) is ®,,(z) when v(n) = 0, for all values of n, and @), (z) is P, (z) when
s(n) = 0, for all values of n. Thus, we obtain

0 (@) = H* ()P (2) \ (3-1360 ‘\)
d .
B Y (2) = G(z)%(zN tesa (3.136)
webget

Substituting Egs. (3.135) and (3.136) 02
ﬁj ”(z) + G@g” (3.137)
Using @(‘l@\!d (3.137) 1? obtaln
*(

)P, (2) + G(2)P,,(2)
quv(Z) + (Dss (Z)|H(Z)|2

A comparison of Eq. (3.138) with Egs. (3.106) and (3.125) reveals that Eq. (3.138) may
be thought as a generalization of the results we obtained in the last two sections for the
modeling and inverse modeling scenarios. In fact, if we refer to Figure 3.12, we can
easily find that the modeling and inverse modeling scenarios are embedded in the noise
canceler setup. While trying to minimize the mean-squared value of the output error, one
must strike a balance between noise cancellation and signal cancellation at the output of
the noise canceler. Cancellation of the noise v(n) occurs when the Wiener filter W (z) is
chosen to be close to G(z), and cancellation of the signal s(n) occurs when W (z) is close
to the inverse of H(z). In this sense, we may note that the noise canceler treats s(n) and
v(n) without making any distinction between them and tries to cancel both of them as
much as possible so as to achieve the minimum mean-squared error in e(n). This seems
contrary to the main goal of the noise canceler, which is meant to cancel only the noise.
The following discussion aims at revealing some of the peculiar characteristics of the
noise canceler setup and show under which condition an acceptable cancellation occurs.

To proceed with our discussion, we define p;(e/*), prr(e/”), and py,(e/”) as the
signal-to-noise power spectral density ratios at the primary input, reference input, and
output, respectively. By direct inspection of Figure 3.12 and application of Eq. (2.85), we
obtain

W,(2) =

(3.138)

@ (e/?)
|G/, (e/)

Ppri (€7) = (3.139)
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(i1) For your choice in (i), find the optimum values of the filter tap weights.
(iii) Find an expression for the signal and jammer components reaching the can-
celer output, and confirm the power inversion formula.

P3.28 Consider an array of three omnidirectional antennas as shown in Figure P3.28. The
signal, s(n), and jammer, v(n), are narrow-band processes, as in Example 3.6.

(i) Find the optimum values of the filter tap weights, which minimize the mean-
squared of the output error, e(n).

(i) Find an expression for the canceler output, and confirm the power inversion
formula.

Figure P3.28

P3.29 Repeat P3.28 for the array shown in Figure P3.29, and compare the results
obtained with those of P3.28.

P3.30 To prevent time averages and derive the results presented in Example 3.6 through
ensemble averages, the desired signal and jammer may be redefined as s(n) =
a(n) cos(nw, + ¢;) and v(n) = B(n) cos(nw, + ¢,), respectively, where ¢; and
¢, are random initial phases of the carrier, and assumed to be uniformly distributed
in the interval —m to +m. The amplitudes «(n) and B(n), as in Example 3.6, are
uncorrelated narrow-band baseband signals. Furthermore, the random phases ¢,
and ¢, are assumed to be independent among themselves as well as with respect
to a(n) and B(n).

(i) Using the new definitions of s(n) and v(n), show that the same result as in
Eq. (3.160) is also obtained through ensemble averages.
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Eigenanalysis and Performance
Surface

The transversal Wiener filter was introduced in the last chapter as a powerful signal pro- \)
cessing structure with a unique performance function, which has many desirable es CO
for adaptive filtering applications. In particular, it was noted that the pe iéc
tion of the transversal Wiener filter has a unique global can be
uﬁ ess
e {ransversal

easily obtained using the second-order moments of the es. Z
consequence of the fact that the perform ce %’r@e
a convex quadratic function of its ta %ﬁ( Q

Our goal in this chapter 1s he {uadratic per CAIIIC n of the transver-
sal Wiener filt c ear pictu the performance function
when it is v1s? a surface in ag ensmnal space of variables consist-
ing of the filtér tap weights, as the and the performance function, as the
(N + D)th axis. This is called performance surface.

The shape of the performance surface of a transversal Wiener filter is closely related to
the eigenvalues of the correlation matrix R of the filter tap inputs. Hence, we start with
a thorough discussion on the eigenvalues and eigenvectors of the correlation matrix R.

4.1 FEigenvalues and Eigenvectors

Let
R = E[x(n)x(n)] 4.1)

be the N-by-N correlation matrix of a complex-valued wide-sense stationary
stochastic process represented by the N-by-1 observation vector x(n) = [x(n)
x(n—1)---x(n — N+ 1)]T, where the superscripts H and T denote Hermitian and
transpose, respectively.

A nonzero N-by-1 vector q is said to be an eigenvector of R, if it satisfies the equation

Rq = Aq 4.2)

for some scalar constant A. The scalar A is called the eigenvalue of R associated with the
eigenvector q. We note that if q is an eigenvector of R, then for any nonzero scalar a,

Adaptive Filters: Theory and Applications, Second Edition. Behrouz Farhang-Boroujeny.
© 2013 John Wiley & Sons, Ltd. Published 2013 by John Wiley & Sons, Ltd.
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and the order of the eigenvalues XAy, Ay, ..., Ay_; matches that of the corresponding
eigenvectors in the columns of Q.

To prove this property, we note that the set of equations
Rq; =};,q;, fori=0,1,...,N—1 (4.21)
may be packed together as a single matrix equation
RQ = QA. (4.22)

Then, postmultiplying Eq. (4.22) by Q" and noting that QQ™ = I, we can get Eq. (4.19).
The right-hand side of Eq. (4.19) may be expanded as

R=) haq (423)
Property 6: Let Ay, A, ..., Ay_ be the eigenvalues of the correlag e@&&‘?

tr[R‘T @ﬂ'\ N .‘ 8@2')

where tr[R] denotes tracq‘@ s¥efined as ésuﬁ&%agonal elements of R.
Taking the trz? ng sides of Eq 1 @

tr[R] = t[QA Q] (4.25)

To proceed, we may use the following result of matrix algebra. If A and B are N-by-M
and M-by-N matrices, respectively, then,

tr[AB] = tr[BA] (4.26)

Using this result, we may swap QA and QY on the right-hand side of Eq. (4.25). Then,
noting that Q"Q = I, Eq. (4.25) is simplified as

tr[R] = tr[A ] (4.27)

Using the definition (4.20) in Eq. (4.27) completes the proof.

An alternative way of proving the above result is by direct expansion of Eq. (4.4); see
Problem P4.8. This proof shows that the identity (4.24) is not limited to the Hermitian
matrices. It applies to any square matrix.

Property 7: Minimax Theorem.! The distinct eigenvalues hy > A, > --- > hy_, of the
correlation matrix R of an observation vector x(n), and their corresponding eigenvectors,
Qo> 4;> - - - Qy_1, Mmay be obtained through the following optimization procedure:

)‘max - )‘0 - ”mﬁlx E[lqo X(I’L)| ] (428)

!'In matrix algebra literature, the minimax theorem is usually stated using the Hermitian form q; qu instead of

Ellq"x(n)|?] (Haykin, 1991). The method that we have adopted here is to simplify some of our discussions in the
following chapters. This method has been adopted from Farhang-Boroujeny and Gazor (1992).
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Also, using Eq. (2.80) of Chapter 2 and noting that « is real-valued, we obtain

1 —a?

@ =H@HGEZ H = ) 4.72
e (2) (H(E")P,,(2) T Yy 4.72)

Taking inverse z-transform, we get
b k) =a*, for k=...-2,-1,0,1,2,... (4.73)

Using this result, we find that the correlation matrix of an N-tap transversal filter with
input {x(n)} is

..-a
R=| . . .. (4.74) ‘

Nl gN2 N3 g U
e, CO

Next, we present some numerical results, which demonstrate the relatio ﬁ
the power spectral density of the process {x(n)}, (e/w g ondrng
correlation matrix.
Figure 4.1 shows a set of the plots of & (e/ Wes o= 0 ()
note that « =0 corresponds to the cage XQ 18 ﬁ m @ orey-its power

efo e

to 1 {x( colored and for

spectral density is flat. As
values of « ¢ ‘,@; energy is dow=
From Prop ecall that the? g he correlation matrlx R are bounded
esyof

by the minimu and maximum valu To illustrate this, in Figure 4.2a, b, and
¢, we have plotted the minimum and maximum eigenvalues of R for values of o = 0.5,
0.75, and 0.9, as N varies from 2 to 20. It may be noted that the limits predicted by the
minimum and maximum values of @, (e/®) are achieved asymptotically as N increases.

POWER SPECTRAL DENSITY
~

0 0.1 0.2 0.3 0.4 0.5
NORMALIZED FREQUENCY

Figure 4.1 Power spectral density of {x(n)} for different values of the parameter «.



104 Adaptive Filters

4.3 Performance Surface

With the background developed so far, we are now ready to proceed with exploring the
performance surface of transversal Wiener filters. We start with the case where the filter
coefficients, input, and desired output are real-valued. The results will then be extended
to the complex-valued case.

We recall from Chapter 3 that the performance function of a transversal Wiener filter
with a real-valued input sequence x(n) and a desired output sequence d(n) is

£ =w'Rw—2p"w + E[d*(n)] (4.81)

where the superscript T denotes vector or matrix transpose, W = [wy w;--- wy_;]T
is the filter tap-weight vector, R = E[x(n)x'(n)] is the correlation matrix of the filter
tap-input vector x(n) = [x(n) x(n — 1)---x(n — N + D]T, and p = E[d(n)x(n)] is the
cross-correlation vector between d(n) and x(n). We want to study the shape of the per-
formance function & when it is viewed as a surface in the (N + 1)-dimensional E

space constituted by the filter tap weights w;, i =0, 1, .. — 1, and t leé:
function, &

Also, we recall that the optimum value of the Wiener ﬁltN@&@ctor is
from the Wiener-Hopf equation m
Rﬁ(@ 8 O-‘ (4.82)

The performan W \l rearrang 110,&
AT 1o\

+ E[d*(n)) (4.83)

where we have noted that w'p = p"w. Next, we substitute for p in Eq. (4.83) from
Eq. (4.82) and add and subtract the term w]Rw, to obtain

£ =w'Rw — w Rw, — w.RTw + w!Rw, + E[d*(n)] — WRw, (4.84)

As RT =R, the first four terms on the right-hand side of Eq. (4.84) can be combined
to obtain
£=(w—w,) R(wW—w,) + E[d*(n)] — w.Rw, (4.85)

We may also recall from Chapter 3 that
Emin = E[d*(n)] — wyRw, (4.86)

where &, is the minimum value of &, which is obtained when w = w,. Substituting
Eq. (4.86) in Eq. (4.85), we get

£ = Epin + (W—wo) ' R(W — w,) (4.87)

This result has the following interpretation. The nonnegative definiteness of the correlation
matrix R implies that the second term on the right-hand side of Eq. (4.87) is nonnegative.
When R is positive definite (a case very likely to happen in practice), the second term on
the right-hand side of Eq. (4.87) is zero only when w = w,, and in that case & coincides
with its minimum value. This is depicted in Figure 4.4 where a typical performance
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Hint: Note that R? = —R,; and this implies that for any arbitrary vector v,
vIR,v =0.
(ii)) Show that equation
Rq; = X,q; (P4.14.1)

|:RR _R1:| I:qi,R:| — |:ql',R:| .
R, Ry ||dis "l
Also, multiplying Eq. (P4.14.1) through by j = +/—1, we get R(jq;) =
A;(jq;). Show that this implies
ql R

|:RR _R1i| I:_qi,[i|
R, Rg qd; r

Relate these with Eq. (4.113).

implies

ecoU

Computer-Oriented Problems
The following problems involve numerical evaluatlon/an ‘Xganatnces
LAB will work best for completing the solut1 0 ems
hite

P4.15 Consider a random process x (17) 37111 + \A@
process with power'Spm\‘nsi oy (e/ “)) random variable

umforml e'interval O t
1) ? xpression for ?a latlon coefficients ¢, (k).

(i) Using the result of (i), ¥ind an expression for the power spectral density
D, (7).

(iii) Present the autocorrelation matrix R of x(n) =[x(n) x(n —1)--- x(n —
N+ DI

(iv) For N = 10 and GUZ = 0.01, find the numerical results for the eigenvectors
and eigenvalues of R.

(v) Repeat (iv), for N = 10 and the choices of avz = 0 and 0.1 and compare your
results of the three choices of o2. Explain any relationship that you may
find and explain your findings with the theoretical results in this chapter.

(vi) Present a plot of ®,  (e/“), in a form similar to Figure 4.3, within the
normalized frequency range O to 1.

(vii) For the numerical results evaluated in (iv) and (v), add the plots of the
magnitude responses of the associated eigenfilters to the results of (vi). Make
the observation that all eigenfilters, except one, have zeros at the normalized
frequencies 0.15 and 0.85. Following the argument made in Example 4.2,
explain this observation.

P4.16 Repeat Problem P4.15 for the case where x(n) = v(n) 4+ ¢/%37"*% and explain
differences that you observe in the results compared to those in Problem P4.15.

P4.17 Consider a random process x(n) = v(n) 4+ cos(0.37n 4 6,) + cos‘(O.Snn +6,),
where v(n) is a white process with power spectral density @, (e/®) = o2, and
0, and 6, are two independent random variables both uniformly distributed in the

interval O to 2.
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P4.18

(i) Find an expression for the autocorrelation coefficients ¢, (k).

(i1) Using the result of (i), find an expression for the power spectral density
o, (/).

(iii) Present the autocorrelation matrix R of x(n) =[x(n) x(n —1)--- x(n —
N+ DIV

(iv) For N = 10 and 01,2 = 0.01, find the numerical results for the eigenvectors
and eigenvalues of R.

(v) Repeat (iv), for N = 10 and the choices of 03 = 0 and 0.1 and compare your
results of the three choices of o2. Explain any relationship that you may
find and explain your findings with the theoretical results in this chapter.

(vi) Present a plot of ®,  (e/“), in a form similar to Figure 4.3, within the
normalized frequency range O to 1.

(vii) For the numerical results evaluated in (iv) and (v), add the plots of the
magnitude responses of the associated eigenfilters to the results of (vi).
Make the observation that all eigenfilters, except two, have zgros at £
normalized frequencies 0.15, 0.25, 0.75, and 0.85. Expand \
made in Example 4.2 to explain this observation.

Consider the case where a random process (n x'[ed as 1 %18.

Let x(n) = [x(n) x(n —1) _‘ %‘6

(i) Find and pres &z(on martrix ﬂ))@z

(i1) Fln h elg envalues nvectors, q;, of R.

(11Px'¥j ot of the ensuy D, (e/®).
(v the plots of th responses of the eigenfilters of R to the

power spectral density plot in Part (c).
(v) Make an attempt to relate the plots in Part (d) to the eigenvalues in Part (b).

unit variance

_ —1 —2 >
white process H(z)=1+227" —z

Figure P4.18

unit variance
CL AN, H(z) P
white process

Figure P4.20

!

0.V
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Figure 5.6 A learning curve of the modeling problem. The & (MSE) axis is scaled logarithmically.
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method does. To derive Newton’s method for the quadratic case, we start from the steepest-

descent algorithm given in Eq. (5.10). Using p = Rw,,, Eq. (5.10) becomes
wk + 1) =w(k) —2uR(w(k) —w,)

(5.43)

We may note that it is the presence of R in Eq. (5.43), which causes the eigenvalue spread
problem in the steepest-descent algorithm. Newton’s method overcomes this problem by
replacing the scalar step-size parameter p with a matrix step-size given by uR~!. The

resulting algorithm is
w(k 4+ 1) = w(k) — uR™'V,&

Figure 5.8 demonstrates the effect of the addition of R™! in front of the gradient vector

(5.44)

in Newton’s update Eq. (5.44). This has the effect of rotating the gradient vector to the

direction pointing toward the minimum point of the performance surface.
Substituting Eq. (5.7) in Eq. (5.44), we obtain

w(k + 1) = w(k) — 2uR~ ' (Rw(k) — p)

= (1 —2w)w(k) +2uR'p tesa\(gﬁ

We also note that R™'p is equal to the optimu onr w,. U ﬂ Z

Eq. (5.45), we obtain T‘m ‘
¢ V (k) +
‘?Ye\'\é pﬁage {50 °

Figure 5.8 The negative gradient vector and its correction by Newton’s method.

(5.46)
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P5.9

P5.10

(ii)
lim I+ @ ~R) + I ~R)?>+---+ A -R)") =R

Consider the modeling problem depicted in Figure P5.6. Note that the input to
the model is a noisy version of the plant input. The additive noise at the model
input, v;(n), is white and its variance is ol.z. The sequence v, (n) is the plant noise.
It is uncorrelated with u(n) and v;(n). The correlation matrix of the plant input,
u(n), is denoted by R. The model has to be selected so that the MSE at the model
output is minimized.

(i) Find the correlation matrix of the model input and show that it shares the
same set of eigenvectors with R.
(ii) Derive the corresponding Wiener—Hopf equation.
(iii) Show that the difference between the plant tap-weight vector, w,, and its
estimate, w,, which is obtained through the Wiener—Hopf equatlon derived

in (ii), is
N 1

Wy — Wy = esa\

A, (k
where q;s are the eigenvectogs of m € cross cor 1at%‘vz
the model 1nput and the es‘% ‘

(iv) Show that Q
( e — P P)
P 1= M ()‘1 +o?)?

(v) If the steepest—descent algorlthm is used to find W, find the time constants
of the resulting learning curve. How do these time constants vary with o*l.z?

Discuss on the eigenvalue spread problem as ol.z varies.

Consider a transversal filter with the input and tap-weight vectors x(n) and w,
respectively, and output
y(n) = w'x(n)

Define the vector

-1/2

x(n) = R7/*x(n)

where R = E[x(n)x"(n)]. Let X(n) be the input to a filter whose output is obtained
through the equation
¥ () = W'k(n)

where W is the filter tap-weight vector.

(i) Derive an equation for W so that the two outputs y(n) and y(n) be the same.
(ii) Derive a steepest-descent update equation for the tap-weight vector w.
(iii) Derive an equation that demonstrates the variation of the tap weights of the
filter as the steepest-descent algorithm derived in Part (ii) is running.
(iv) Find the time constants of the learning curve of the algorithm.
(v) Show that the update equation derived in (ii) is equivalent to Newton’s
algorithm.

00“
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x(n—N+1)

Figure 6.1 An N-tap transversal adap l@tes
estimate é (n) = e*(n). Substituti ‘i Qfor & in % e@ eni recursion
ex

(5.9), of Chapter 5, and e % teration index k n, we obtain

% eVl +?@‘g ¢ (n) (63)
1 n

where w(n) = [wy(n) w;(n) - - , i is the algorithm step-size parameter and V
is the gradient operator deﬁned as the column vector

3 9 3 7"
V=|—— ... (6.4)
3w0 8w1 3u}N_1
We note that the ith element of the gradient vector Ve?(n) is
de*(n) 8e(n)
5 =2e(n ) (6.5)
w;

1

Substituting Eq. (6.2) in the last factor on the rlght—hand side of Eq. (6.5) and noting that
d(n) is independent of w;, we obtain

9e2(n) ay(n)
= —2e(n) (6.6)
Jw; ow;
Substituting for y(n) from Eq. (6.1), we get
9 2
U e(myx(n— i) (6.7)
Jw

Using Egs. (6.4) and (6.7), we obtain
Vel (n) = —2e(n)x(n) (6.8)

00“
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Table 6.1 Summary of the LMS algorithm.

Input: Tap-weight vector, w(n),
Input vector, x(n),
and desired output, d(n)
Output:  Filter output, y(n),
Tap-weight vector update, w(n + 1)

1. Filtering:
y(n) = wh (n)x(n)

2. Error estimation:
e(n) =d(n) — y(n)
3. Tap-weight vector adaptation:

wn+ 1) =whn) +2ue(n)x(n)

o cOY

e\
ote°
where x(n) = [x(n)x(n — —N —{—G“S\bst uting this ?ul%@l 3),

we get
1) W(n) +2ud\n) (6.9)

This is re? tevs\le LMS n agggests a simple procedure for recursive
adaptation ®f the filter coefﬁmen@f al of every new input sample, x(n), and

its corresponding desired output sample, d(n). Equations (6.1), (6.2), and (6.9), in this
order, specify the three steps required to complete each iteration of the LMS algorithm.
Equation (6.1) is referred to as filtering. It is performed to obtain the filter output.
Equation (6.2) is used to calculate the estimation error. Equation (6.9) is tap-weight
adaptation recursion. Table 6.1 gives a summary of the LMS algorithm.

The eminent feature of the LMS algorithm, which has made it the most popular adaptive
filtering scheme, is its simplicity. Its implementation requires, 2N + 1 multiplications (N
multiplications for calculating the output y(n), one to obtain (2i1) x e(n) and N for scalar
by vector multiplication (2ue(n)) x x(n)) and 2N additions. Another important feature
of the LMS algorithm, which is equally important from implementation point of view,
is its stable and robust performance against different signal conditions. This aspect of
the LMS algorithm will be studied in the later chapters when it is compared with other
alternative adaptive filtering algorithms. The major problem of the LMS recursion (6.9)
is its slow convergence when the underlying input process is highly colored. This aspect
of the LMS algorithm is discussed in the next section and solutions to that will be given
in the later chapters.

6.2 Average Tap-Weight Behavior of the LMS Algorithm

Consider the case where the filter input, x(n), and its desired output, d(n), are stationary.
In that case, the optimum tap-weight vector, w,, of the transversal Wiener filter is fixed
and can be obtained according to the Wiener—Hopf equation (3.24). Subtracting w, from
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This may be explained as follows. The tap-weight vector w(n) at any given time has been
affected by the whole past history of the observation data samples (x(n — 1), d(n — 1)),
(x(n —2),d(n —2)), .... When the step-size parameter p is small, the share of the last N
observations in the present value of w(n) is small, and thus we may say x(n) and w(n) are
weakly dependent. This clearly leads to Eq. (6.15), with some degree of approximation, if
we can assume that the observation samples, which are apart from each other at a distance
of N or greater, are weakly dependent. This reasoning seems to be more appealing than
the independence assumption. In any case, we use Eq. (6.15) and other similar equations
(approximations), which will be introduced later to proceed with our analysis in this book.
Substituting Eq. (6.15) in Eq. (6.14), we obtain

E[vin + 1] = I - 2uR)E[v(n)] (6.16)

where R = E[x(n)x"(n)] is the correlation matrix of the input vector x(n).

Comparing the recursions (6.16) and (5.14), we find that they are of exactly the
same mathematical form. The deterministic weight-error vector v(k) in Eq. (5.
of the steepest-descent algorithm is replaced by the averaged weight-error i (g’
of the LMS algorithm. This suggests that, on average, the LM ves just
like the steepest-descent algorithm. In particular, simll escent al ithm,
the LMS algorithm is controlled by N modes Whl T Zed
by the eigenvalues of the correlatlon ﬁ n; equentl \% e avior
of the LMS algorithm 1-s lin to the f the correlation
matrix R. Further e relatlon b t e elgenvalue spread of R
and the p@ ?&, o x(n) the convergence of the LMS algorithm
is directly Related to the flatness i P | content of the underlying input process.

Following a similar procedure as in Chapter 5, by manipulating Eq. (6.16), one can
show that E[v(n)] converges to zero when p remains within the range

O<u< (6.17)

max

where A, is the maximum eigenvalue of R. However, we should point out here that
the above range does not necessarily guarantee the stability of the LMS algorithm. The
convergence of the LMS algorithm requires convergence of the mean of w(n) toward w,
and also convergence of the variance of elements of w(n) to some limited values. As we
shall show later, to guarantee the stability of the LMS algorithm, the latter requirement
imposes a much stringent condition on the size of u. Furthermore, we may note that the
independence assumption used to obtain Eq. (6.16) was based on the assumption that u
was very small. The upper limit of u in Eq. (6.17) may badly violate this assumption.
Thus, the validity of Eq. (6.17), even for the convergence of E[w(n)], is questionable.

Example 6.1

Consider the modeling problem of Example 5.1 which is repeated in Figure 6.2, for
convenience. As in Example 5.1, the input signal, x(n), is generated by passing a white
noise signal, v(n), through a coloring filter with the system function

V1 —a?

Hz) = 2 —%
@ 1 —az™!

(6.18)
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trajectory as the steepest-descent algorithm. The noisy variations of the filter tap weights
in the case of LMS algorithm introduce some additional error and push up its learning
curve compared to that of the steepest-descent algorithm. However, when the step-size
parameter, (, is small (which is usually the case in practice), one finds that the difference
between the two curves is noticeable only when they have converged and approached
their steady state. The following example shows this.

Example 6.2

Figure 6.4 shows the learning curves of the LMS algorithm and the steepest-descent
algorithm for the modeling problem discussed in Examples 5.1 and 6.1, when o = 0.75
and p = 0.01. For both cases, the filter tap weights have been initialized with w(0) =
w;(0) = 0. The learning curve of the steepest-descent algorithm has been obtained by
inserting the numerical values of the parameters in Eq. (5.31). The learning curve of the
LMS algorithm is obtained by an ensemble average of the sequence e (n) over 1000 inde-
pendent runs. We note that the two curves match closely. The learning curve of t
algorithm remains slightly above the learning curve of the steepest -des a

This is because of the use of noisy estimates of the gradie g % orlthm

curve of the LMS algorithm matches gl theore igeg re teepest
descent algorithm. In partlc i apphcabl 1 nstant equation

P ( e (6.33)

can be used for predicting the transient behavior of the LMS algorithm.

We shall emphasize that, despite the no O% he 1t8r tap we1 % Y

10
LMS algorithm
— = = — Steepest-descent algorithm
w o
%]
2 10
10"

0 50 100 150 200 250 300
NO. OF ITERATIONS

Figure 6.4 Learning curves of the steepest-descent algorithm and LMS algorithm for the modeling
problem of Figure 6.2 and the parameter values of o = 0.75 and p = 0.01.

00“
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It is useful to simplify this result, by making some appropriate approximations, so that
it can conveniently be used for the selection of the step-size parameter, p. In practice,
one usually selects u, so that a misadjustment of 10% (M = 0.1) or less is achieved. In
that case, we may find that

N-1
A

N—1
A = utr[R 6.62
T ugo ptr[R] (6.62)

i=0

where the last equality is obtained from Eq. (4.24). This approximation is understood if
we note that when M is small, the summation on the left-hand side of Eq. (6.62) is also
small. Moreover, when the latter summation is small, uA; < 1, fori =0,1,..., N — 1,
and, thus, these may be deleted from the denominators of the terms under the summation
on the right-hand side of Eq. (6.62). Thus, we obtain

- ptrR] 3\66 @O U

— putr[R]
Furthermore, we note that when M is small, say M < w so smal Yhus,
it may be ignored in the denominator of Eqdém tMn _‘ %
e\N x o utr[R] ,L’(’( O (6.64)

This is a v?cs equatlo % 1 to the sum of the powers of the signal
samples at ter tap inputs. ThFca ily measured and used for the selection of
the step-size parameter, w, for achieving a certain level of misadjustment. Furthermore,

when the input process to the filter is nonstationary, tr[R] may be updated recursively and
the step-size parameter, (1, chosen accordingly to keep a certain level of misadjustment.

6.3.4 Stability

In Chapter 5, we noted that the steepest-descent algorithm remains stable only when its
corresponding step-size parameter, u, takes a value between zero and an upper bound
value, which was found to be dependent on the statistics of the filter input. The same is
true for the LMS algorithm. However, the use of stochastic gradient in the LMS algorithm
makes it more sensitive to the value of its step-size parameter, w, and, as a result, the
upper bound of px, which can ensure a stable behavior of the LMS algorithm, is much
lower than the corresponding bound in the case of the steepest-descent algorithm. To find
the upper bound of © which guarantees the stability of the LMS algorithm, we elaborate
on the misadjustment equation (6.61).
We define
S 6.65
J T2, (6.65)

and note that
M= —— (6.66)
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6.4 Computer Simulations

In the study of adaptive filters, computer simulation plays a major role. In the analysis
that was presented in the previous section, we had to consider a number of assumptions
to make the problem mathematically tractable. The validity of these assumptions and the
matching between mathematical results and the actual performance of adaptive filters are
usually verified through computer simulations.

In this section, we present a few examples of computer simulations. We present
examples of four different applications of adaptive filters:

System modeling

Channel equalization

Adaptive line enhancement (this is an example of prediction)
Beamforming.

Our objectives in this presentation are: \ C :
To help the novice readers to have a fast start in domgﬂ ‘;a ailons

. To check the accuracy of the developed theore

3. To enhance the understanding of the‘?{o ults bﬁare &se%g

DN =

interpretation of s1rnulat19n 1

LAB numeric package The MAT s used to generate the results presented
in this section and other parts of this book are avallable on an accompanying website. A
list of these programs (m-files as they are called in MATLAB) is given at the end of the
book and also in the read.me file on the accompanying website. We encourage all the
novice readers to try to run these programs, as this, we believe, is essential for a better
understanding of the adaptive filtering concepts.

All the res aX’glven in l?n e been generated by using the MAT-

6.4.1 System Modeling

Consider a system modeling problem, as depicted in Figure 6.5. The filter input is obtained
by passing a unit variance white Gaussian sequence, v(n), through a filter with the system
function H (z). The plant, W, (z), is assumed to be a FIR system with the impulse response
duration of N samples. The plant output is contaminated with an additive white Gaussian
noise sequence, e,(n), with variance 002. An N-tap adaptive filter, W(z), is used to estimate
the plant parameters.

For simulations, in this section, we select N = 15, 002 = 0.001 and

7 14
W)=Y z"=) 2" (6.79)
i=0 i=8
We present results of simulations for two choices of input, which are characterized by

H(z) = H/(z) =035+ 7' —0.35;72 (6.80)
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and @, (e/?) = 1, since v(n) is a unit variance white noise process. The fact that H,(z)
generates a process that is highly colored, while the process generated by H,(z) is rela-
tively flat, is clearly seen.

Figure 6.7a and b shows the learning curves of the LMS algorithm for the two choices
of H(z). The step-size parameter, u, is selected according to the simplified misadjustment
equation (6.64) for the misadjustment values 10%, 20%, and 30%. The filter tap weights
are initialized to zero. Each plot is obtained by an ensemble average of 100 independent
simulation runs. We note that &,;, = 02 = 0.001, and this is achieved when the model
and plant coefficients match. Careful examination of the results presented in Figure 6.7a
and b reveals that the predictions made by Eq. (6.64) are accurate for the cases where
w is set for a misadjustment of 10% (or less). For larger values of w, one finds that a
more accurate theoretical estimate of the misadjustment is obtained using Eq. (6.61). Such
estimate, of course, requires calculation of the eigenvalues of the correlation matrix R.
The MATLAB program “modeling.m” on the accompanying website contains instruc-

The reader is encouraged to use this program and experiment with that tg e

tions, which generate matrix R and the other parameters required for these calm‘?@l ‘ :

effect of various parameters, such as the step-size, u, the plant nd the
input sequence to the adaptive filter. Such experiments Wiﬁ ce the
understanding of the concepts of converge ce jutm %
Experiments with the LMS al orit accur m1 ustment
equations developed above W atlstlcs o %‘gn nd the step-size
parameter. For t at all of t 1gure 6.7a and two of the
plots in Flgu@ ch the theo @ S made by Eq. (6.61), but the third
plot in Figure%6.7b (i.e., the case oes not match Eq. (6.61). In the latter

case, the LMS algorithm experiences some instability problem. The mismatch between
the theory and experiments here is attributed to the fact that the independence assumption
made in the development of the theoretical results is badly violated for larger values of u.

6.4.2 Channel Equalization

Figure 6.8 depicts a channel equalization problem. The input sequence to the channel
is assumed to be binary (taking values of +1 and —1) and white. The channel system
function is denoted by H(z). The channel noise, v,.(n), is modeled as an additive white
Gaussian process with variance afc. The equalizer is implemented as an N-tap transversal
filter. The desired output of the equalizer is assumed to be s(n — A), that is, a delayed
replica of the transmitted data symbols. For the training of the equalizer, it is assumed
that the transmitted data symbols are available at the receiver. This is called training
mode. Once the equalizer is trained and switched to the data mode, its output, after
passing through a slicer, gives the transmitted symbols. A discussion on the training and
data modes of equalizers can be found in Chapter 1. More detailed explanations and
adaptation algorithms are presented in Chapter 17.

Two choices of the channel response, H(z), are considered for our study, here. These
are purposefully selected to be the same as the two choices of H(z) in the modeling
problem, above, where H(z) was used to shape the power spectral density of the input
process to the plant and model. This facilitates a comparison of the results in the two

0.V



LMS Algorithm 171

is minimized in magnitude. Substituting Eq. (6.103) in Eq. (6.104) and rearranging, we
obtain

etn) =01 — 2/L(n)XT(n)x(n))e(n) (6.105)
Minimizing (et (n))> with respect to (n) results in the following:
1

= 6.106
) = T ) (6100

which forces et (n) to zero. Substituting Eq. (6.106) in Eq. (6.103), we obtain

1
wn+1)=wh)+ ——em)x(n) (6.107)
xT(n)x(n)

This is the NLMS recursion. When this is combined with the filtering equation (6.1) and
the error estimation equation (6.2), we obtain the NLMS algorithm.

There have been a variety of interpretations to the NLMS algorithm. We rev1ew S O ‘\)
of these in the following as it can help in enhancing our understanding of thj E

1. The use of p(n) as in Eq. (6.106) is appealing agd etﬁsue p Eeter

proportional to the inverse of the instantaneg s ener tive
filter input. This matches the misa r@( ion (6 64) wh { the
u

step-size parameter of the L go nal to the inverse

ould be s
of the average ém@a filter tap igputs. g
P( t[R] = ZQ @g [Zx (n—z)}

and Z,N: 61 x2(n — i) is the total instantaneous signal energy at the filter tap inputs.

2. The NLMS recursion (6.107) is equivalent to running the LMS recursion for every new

sample of input many iterations until it converges (Nitzberg, 1985); see Problem P6.17.

3. The NLMS recursion may also be derived by solving the following constrained opti-
mization problem (Goodwin and Sin, 1984):

Given the tap-input vector x(n) and the desired output sample d(n), choose the updated
tap-weight vector w(n + 1) so as to minimize the squared Euclidean norm of the
difference

n(n) = wn + 1) — w(n) (6.108)

subject to the constraint

wl(n + Dx(n) = d(n) (6.109)

Observe that the solution given by Eq. (6.107) satisfies the constraint (6.109). Hence,
define nypps(n) as

Inems () = wn + 1) —w(n) = e(n)x(n) (6.110)

1
xT(n)x(n)

We will now show that ny;ms(n) is indeed the solution to the problem posed
above.
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For M =1, the APLMS algorithm reduces to the NLMS algorithm. However, the
APLMS algorithm offers a significant convergence improvement over the NLMS
algorithm as M increases. Clearly, this improvement is at a cost of additional
computational complexity. A comparison of the number of operations in Tables 6.2
and 6.3 reveal that the APLMS algorithm is at least M times more complex than
the NLMS algorithm. This does not include the computation and inversion of the
M x M matrix X" (n)X(n) + ¥I. Nevertheless, further studies reveal that the tap-weight
vector adaptation (6.133) may be executed once after every M sample, without any
significant loss in the convergence behavior, hence, brings down its complexity to a
level comparable to that of the NLMS algorithm. A summary of various versions of the
APLMS algorithm can be found in Morgan and Kratzer (1996).

A convergence analysis of the APLMS algorithm is presented in Shin and Sayed (2004).
The following observations are made from the results presented in this work. (i) The
convergence rate of APLMS algorithm improves as M increases. (ii) The misadjustment

without getting involved into the details of mathemat1cal derlvatlons we make
to explain these observations through some intuitions.
Using the matrix inversion lemma formula (6.60), one

X(n)(XT(n)X(n)-HﬂI)‘(@ )X%G'Xﬁ-‘ 892

Substituting Eq. (6. lé we obtain

P X( 1) =wn) ?@QQJF v X(n)e(n) (6.135)

Examining Eq. (6.135), one finds that X(n)e(n) = Z -0 x(n—z)e(n —1i) and this
in turn implies that X(n)e(n) is a random vector whose mean is equal to —MVwé
Also, as M increases, the mean of the N x N matrix X(n)X'(n) approaches MR.
Hence, one may think of (X(n)XT(n) + ¥I)~'X(n)e(n) as a noisy (and regularized)
sample of —%R_IVWE , and, thus, argue that the update equation of APLMS algorithm
attempts to implement a stochastic version of the Newton’s method. In other words,
one may argue that the premultiplication of the stochastic gradient vector X(n)e(n) by
(X(m)XT(n) + ¢I)~! results in a vector that, on average, points toward the minimum
of the performance surface of the adaptive filter, hence, avoiding the slow modes of
convergence of the LMS algorithm.

To explain why the misadjustment of APLMS algorithm increases with M, we resort
to a generalization of the geometrical interpretation of the NLMS algorithm that was
presented earlier in Figure 6.15. Figure 6.16 presents a diagram that expands Figure 6.15
to the case where M = 2. Here, to satisfy the pair of constraints w'x(n) = d(n) and
wix(n — 1) = d(n — 1), while minimizing || sppms ()], the error vector 5 ,py v () must
be orthogonal to the intersection of the subspaces of the two constraints. Hence, one
may note that np;ps(7) is not necessarily orthogonal to the subspace of the constraint
wix(n) = d(n) and thus [|9ap s ™) = [Mnims ) [l Obviously, |19 4pms ()] increases
further as M is given larger values. On the other hand, we recall that ny\g(n) and,
similarly, np;ms(n) may be thought as a perturbation that may be imposed on the filter
tap weights as the NLMS and APLMS algorithms proceed. In the steady state, a larger
perturbation of the tap weights, clearly, results in a larger misadjustment. A few problems

of APLMS algorithm, on the other hand, increases (i.e., degrades) as M 1ncrease\Here C

!

0.V
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Table 6.4 Summary of an implementation of variable step-size LMS
algorithm.

Input: Tap-weight vector, w(n), input vector, x(n),
Gradient terms gy(n — 1), gg(n — 1), ..., gy_;(n = 1),
Step-size parameters, po(n — 1), py(n —1), ..., uy_(n —1),
and desired output, d(n)

Output:  Filter output, y(n), tap-weight vector update, w(n + 1),
gradient terms g,(n), g,(n), ..., gy_;(n),
and updated step-size parameters [iy(n), 4y (1), ..., y_; (1)

1. Filtering:
y(n) = wh(n)x(n)

2. Error estimation: e(n) = d(n) — y(n)
3. Tap weights and step-size parameters adaptation:

For i=0,1,..., N —1

coV
g:(n) = e()x(n — i) es‘a,\

mi(n) = p;(n — 1) + psign[g; (n)]81

if 1 (1) > Wy 11 () = 1m 02
if l(l’l)< min; ‘ %
w(nﬂ+1 ' (n&‘c n)g;(n) 0?) O
A\

This leads to the inequality® .
trlu(n)R] < 3 (6.141)

as a sufficient condition, which ensures the stability of the VSLMS algorithm. Although
the inequality (6.141) may be used to impose some bounds on the step-size parameters
w;(n)’s dynamically as the adaptation of the filter proceeds, this leads to a rather com-
plicated process. Instead, in practice, one usually prefers to use Eq. (6.74) to limit all
p;(n)’s to the same maximum value, say [y

The minimum bound, which may be imposed on the variable step-size parameters,
i (n)’s, can be as low as zero. However, in actual practice, a positive bound is usually
used, so that the adaptation process will be on all the time and possible variations in the
adaptive filter optimum tap weights can always be tracked. Here, we use the notation
Umin to refer to this lower bound. Table 6.4 gives the summary of an implementation of
the VSLMS algorithm.

6.9 LMS Algorithm for Complex-Valued Signals

In applications such as data transmission with quadrature-amplitude modulation (QAM)
signaling and beamforming with baseband processing of signals, the underlying data

6 See Chapter 14 for a formal derivation of Eq. (6.141).



LMS Algorithm 191

P6.6

P6.7

P6.8

Note that for all cases, the eigenvalues are normalized such that ) . A; = tr[R] =
10. This implies that the tight stability bound Eq. (6.74) for all cases is the
same. The goal of this problem is to show the impact of distribution of eigenvalues
of the correlation matrix of an adaptive on the variation of the true stability
bound of the LMS algorithm, that is, the range of n that guarantees a stable LMS
algorithm.

(i) Make a plot of 7 (as defined in Eq. (6.65)) for each case when p varies
from O to 0.1.
(i1) Find the range of u in each case, which results in a stable LMS algorithm.
(iii) Discuss the various ranges that you have obtained in (ii) and compare them
with the tight-bound 1/(3tr[R]) and a softer bound that may be defined as
1/tr[R]. Discuss in which cases one is closer to the former bound or to the
latter bound.

ing curves of the LMS algorithm in the two cases of system modeh

Equations (6.84) and (6.87) provide approximate expressions for expegte
equalization. For the five cases noted in Problem P6.5, ptg klearnlng
equa

curves of the LMS algorithm for system modef and
discuss your observation. 6‘.2
The input process to a r&x Qng proble, ng@ tap R adaptive
filter, has the density shown g‘ ssume that the MSE
and the step-size parameter [

qual to 1 an
g sen for a 10? @_ ent Present a typical learning curve of an
algorithm in this setlp. Indicate the time constants of the various modes of
convergence on the presented curve and the mean squared error (MSE) that the

LMS algorithm converges to.

A "
D, (e7%)

0.1h-—---

0.01fF-----——--———-

|
™ 2T w

\

Figure P6.7

Consider a channel equalization problem similar to the one depicted in Figure 6.8.
The magnitude response of the channel, |H(z)|, is as shown in Figure P6.8.
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P6.13

P6.14

s(n) >  H,(z) —
d(n)
/ﬂ +
= H(z) _»y(n)_
/

Figure P6.12

(iii) Use the result of Part (ii) to find the range of u, which guarantees the
convergence of lg(n)||>. Does this also guarantees the convergenc\
LMS algorithm?

(iv) Compare the range obtained in Part (111) wit G&@ﬁgven in
(6.74). 80
In this problem, we dlSCW é&e tghe powe e @ put process to
an adaptive ﬁlte on on the conv% 9 e LMS algorithm.
(1) ?s MS recu l@g\ ssume that the time constants of its
ferent modes of conv ge Ty, Tys - - -» Ty_1- Keep u fixed, replace

x(n) by x'(n) = ax(n), where « is a constant and obtain the corresponding
time constants of the resulting recursion, in terms of t;’s, under the condition
that the step-size parameter p is small enough to guarantee the convergence
of the algorithm.

(i) Under the condition that the power levels of the elements of x(n) are time
varying and fluctuate slowly between high and low levels, what is the short-
coming of the LMS algorithm (discuss)? Can you suggest any solution to
this?

This problem attempts to show the validity of the approximation (6.86) in a
nonrigorous manner.

Consider a random process x(n) and its associated (2M + 1)-by-(2M + 1) cor-
relation matrix R. Let

with qflq; =1

9 =g -m 9 %,M]T’

be the ith eigenvector of R and A; be its corresponding eigenvalue.

(1) Show that the expansion of the relationship Rq; = 4;q; leads to

M
Y buk—Dgy =gy,  for —M <I<M (P6.11.1)

k=—M

where ¢, (k — ) is the autocorrelation function of x(n) for lag k —[.

co-V
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P6.26

P6.27

P6.28

(i) Define w(n) = E[w(n)], where E[-] denotes statistical expectation, and use
the independence assumption of Section 6.3 to show that the following recur-
sive equation holds:

w(n+1) = I —-2uR)W(n) +2up

Specify R’ and p and obtain the time constants of the learning curve of the
leaky LMS algorithm in terms of the eigenvalues of the correlation matrix
R = E{x(n)x"(n)} and the parameters B and .

(ii)) Assuming that the step-size parameter p is small enough to guarantee the
convergence of the leaky LMS algorithm, derive an equation for w(co) in
terms of R” and p.

(iii) Show that the difference between w(oco) and the optimum tap-weight vector
of the adaptive filter is given by the following equation.

N-1 q'p O ‘\)
w(00) — —v ; Oy +y)tesa\e .C

where y = 12_—’3 and A;’s and q;’ meiﬁalues and 1g%@2€
R, respectively (
Define the scal 1‘ W E[vI(n)y(n) z&ahgnment of an adap-

PO 520

Iv(m)|I* = t[K'(n)]

where the correlation matrix K'(n) is defined as in Eq. (6.31).
(i) Use Eq. (6.52) to show that

N—1
>/ —=2uk;)
i=0
N—-1
L= >0 ph; /(1 =2puh;)
i=0

Iv(co)|I> =

(iii)) Show that when p is small, the above result reduces to
Iv(co)|I> = uN

A complex-valued random process x(n) = u(n) 4+ v(n) is available. The process
u(n) = ae’ @9 where a and ¢ are random, but fixed for every realization
of x(n). The process v(n) is a complex-valued noise which may not be white.
Assuming that the frequency, w, of u(n) is known, propose an adaptive filter and
its associated adaptation algorithm to filter out v(n) from x(n) and enhance u(n)
in the minimum MSE sense, preserving its phase, ¢, and its amplitude, a.

Repeat Problem P6.27 when u(n) = a cos(wn + ¢) and v(n) is a real-valued noise
sequence.
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where « is a constant in the range of —1 to +1. For o = 0.9, we obtain

1.0000 0.9000 0.8100 0.7290
R — 0.9000 1.0000 0.9000 0.8100 (7.18)
~10.8100 0.9000 1.0000 0.9000 '

0.7290 0.8100 0.9000 1.0000
For a derivation of R, see Example 4.1. Using the DCT as the transformation, we get

3.5245 0.0000 —0.0855 0.0000

0.0000 0.3096 0.0000 —0.0032
—0.0855 0.0000 0.1045 0.0000

0.0000 —0.0032 0.0000 0.0614

R, = (7.19)

This clearly is much closer to diagonal (i.e., its off-diagonal elements are relatively closer

domain (as we shall see later), in effect, is equivalent to o e ele ts

of x;(n) to the power of unity. This is done by Iti 2

matrix, D~!/2, before the filtering and a @gﬂs where D_l/ 2

the square root of the diagopal mgt 36
prepi é@

0 @

D= ) . .

0 0 o Elx )]

to zero) when compared to R. \Sg
The normalization performed in the implementation of the LMS a% m
7(n) w1t

(7.20)

Thus, we get
X3 (n) = D7V2x1(n) (7.21)

where X7 (n) is the normalized tap-input vector. The correlation matrix associated with
xX7(n) is
R} =D /2R, D" !/2 (7.22)

Furthermore, we note that
D = diag[R;] (7.23)

where diag[R;] denotes the diagonal matrix consisting of the diagonal elements of R.

The reader may easily verify that the mean-squared values of the elements of x7-(n) as

well as the diagonal elements of R are all equal to unity as a result of this normalization.
For the above example, we get

05327 0 0 0
0 17972 0 0

12 _

D=1y 0 3004 0 (7.24)

0 0 0 4.0357

coV
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Figure 7.3 A geometrical interpretation of the TDLMS algorithm. (a) Performance surface
before transformation; (b) performance surface after transformation, but without normalization;
and (c) performance surface after transformation and normalization (adopted from Marshall et al.
(1989)).

Figure 7.3a shows the contour plot associated with this performance surface. As we may
recall from our discussions in the previous chapters, the eccentricity of the contour ellipses
in Figure 7.3a, is related to the eigenvalue spread of the correlation matrix R. A large
eccentricity is due to a large eigenvalue spread and that, in turn, results in certain slow
mode(s) of convergence when the conventional LMS algorithm is used to adjust the filter
tap weights.

Application of an orthogonal transform, 7, converts the tap-input vector x(n) to
xr(n) = Tx(n), whose associated correlation matrix, R, is related to R according to
Eq. (7.9). As a numerical example, let us choose

0.8 0.6
7= [—0.6 0.8] (7.38)
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This, with R as given in Eq. (7.36), results in

1.864 0.252
Ry = [0.252 0.136} (7.39)

If no normalization is applied to the transformed samples, the performance surface asso-
ciated with the TDAF will be

E7(V7) = Enin + V7 R7V7 (7.40)
which for the present numerical example can be expanded as
Er (7.0, V71) = Epin + 1.86407 o + 0.136v7 | + 0.504v7 gv7 (7.41)

Figure 7.3b shows the contours associated with the performance surface defined by
Eq. (7.41). Note that the effect of the transformation is only to rotate the performance

surface with respect to the coordinate axes. The shape of the performance su a‘ at‘

is, the eccentricity of the contour ellipses, has not changed. This can be
explained by noting that, as 77 ' =77 =1 e

E(V) = Emin + vTRv’ NO O_‘ 802
\@\i}' + VIR g 5%2 (7.42)

where v and ?X related accordin ? tion vy = Z'v. This result, which can
also be written as &7(vy) = §(7 T shows that the performance surface defined by
Eq. (7.40) is obtained from the one defined by Eq. (7.35) by a rotation of the coordinate
axes according to the relationship v, = 7v, or, equivalently, by keeping the coordinate
axes fixed and rotating the performance surface in the opposite direction. This observation
shows that transformation without normalization has no effect on the convergence behavior
of the steepest-descent method and, thus, the LMS algorithm. Thus, we emphasize that
normalization has to be considered as an integrated part of any transform domain adaptive
algorithm (as introduced in the case of TDLMS algorithm, in Section 7.4), otherwise
transformation adds up to the filter complexity without any gain in convergence.

When the elements of x,(n) are normalized to the power of unity*, the corresponding
correlation matrix is given by Eq. (7.22) and its associated performance surface is defined
as

EF(VE) = Enin + VT REVE (7.43)

For the present example, we obtain

a _ [1.0000 0.5005
R = [0.5005 1.0000} (7.44)
and
§7 (V0. VF1) = in + (7 0)* + (v )7 + 100105 gvf | (7.45)

4 We recall that the step-normalization, as applied in Eq. (7.26), and normalization of the elements of x7(n) to the
power of unity are equivalent.

oV
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Figure 7.4 Variation of p(R) versus eigenvalue spread of R.

where det[R] is the determinant of R, we obtain

(tr[R]/N)N
p(R) = detR] (7.50)
Now, one may appreciate the index p(R) because of its closed-form nature in terms of
elements of R.

Before we proceed with the application of the performance index p(R) to further study
the TDLMS algorithm, we may remark that the relationship between p(R) and the eigen-
value spread of R, that is, A, /A, 1S rather complicated. The index p (R) depends on not
only A .« /Amin. but also the distribution of the rest of eigenvalues of R in the range A ;,
to A However, the general trend is that a large eigenvalue spread of R implies a large
p(R) and vice versa. Similarly, a p(R) close to 1 implies that the eigenvalue spread of R is
small. Figure 7.4 shows how p(R) varies as a function of A, /A i, when N = 10 and the
eigenvalues of R are assumed to be a set of random numbers distributed in the range 0 to 1.

7.6.3 Improvement Factor and Comparisons

To compare a pair of LMS-based algorithms, say LMS; and LMS,, we define an improve-

ment factor, /,, as the natural logarithm of the ratio of the performance index p(-) in the



224 Adaptive Filters

_ det{diaglR7]]  (t[Rg1/N)Y
~ (uldiaglRAI/N)Y  det(R/]
_ pRy)

" p(diag[Ry))

Substituting Eq. (7.62) in Eq. (7.59) and noting that p(R) = p(R;), completes the proof.

(7.62)

The corollary is as follows:

Corollary 7.1 As In p(diag[R7]) is always nonnegative, the performance of a TDLMS
algorithm can never be worse than its conventional LMS counterpart.

The following remark may also be made. When comparing a TDLMS algorithm with
its conventional LMS counterpart, the degree of improvement achieved depends on the
distribution of the signal power at various outputs of the transformation

tap inputs x7;(n). A wide spread of signal power at the taps i |ﬁs ﬁcant
improvement. Similarly, a small spread in signal powers ifdi§a @ e 1mpro

achievable is very less. “ Om _‘ %6
7.6.4  Filtering Vi \e\N A%

The quantrtaP éf the above % ts that for a given input process, a
transformation®matrix will effectivelyydecOtrelfte the samples of input if it implements
a set of parallel FIR filters whose output powers are close to maximally spread. The
maximally spread signal powers, here, is quantified by the minimax theorem, which was
introduced in Chapter 4. When the correlation matrix of the underlying input process is
known, the minimax theorem suggests a procedure for the optimal selection of a set of
filters, which achieve maximum power spreading. It starts with the design of a set of filters
(with orthogonal coefficient vectors) whose output powers are maximized. Instead, it may
also start with the design of another set of filters whose output powers are minimized. We
also note that these two optimization procedures are implemented independent of each
other, but both result in the same set of eigenvectors. This gives an intuitive feeling of
how the minimax theorem (procedure) finds a transformation with a maximum spread of
signal powers at its outputs.

We note that while the minimax theorem suggests a procedure for the design of the
optimal transform for a given input process, the above theorem gives a measure of effec-
tiveness of a transformation matrix in decorrelating the samples of an underlying input
process. We note that for a given input process with correlation matrix R, the maximum
attainable improvement factor is 7, ,,,x = In p(R), and this is achieved when 7 is the
KLT of the underlying input process. On the other hand, for a given transformation, 7,
1, 7 = In p(diag[R7]). Thus, the difference /, .., — I7 ;- gives a measure of the success
of 7 in decorrelating the input samples. A small Value of 1) max — 1 “T indicates that
the transformation used is close to optimal and vice versa. Furthermore as explained in
Section 7.6.3, 1 I;)"T = In p(R7Y) is also the distance of the TDLMS from the ideal

> 4 p,max

LMS—Newton algorithm.

U

.
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It is instructive to elaborate more on the power spreading effect of a transformation 7
and relate that to the above findings. We recall that the output power of a filter with the
transfer function F'(e/*), input x(n), and output y(n) is given by (Chapter 2)

27
E[y*(n)] = % /0 ®,. (/)| F (/)P dw (7.63)

where @, (e/®) is the power spectral density of x(n). Now, if F(e/®) is the transfer
function of a filter whose coefficients constitute the elements of a row of a transformation
matrix 7", with 77T =1, then F(e/®) is constrained to satisfy the following identity

1 2 )
— / |F(e/?)dw = 1 (7.64)
27 0

This follows from the Parseval’s relation (Chapter 2, Section 2.2). Noting this, we may \)

say that the diagonal elements of R (i.e., the signal powers at the outputs of the ﬁ

filters defined by the rows of 7°) are a set of averaged values of the p @e
su

density function, @, (e/®), of the underlying input process. The %ﬁ sed
to obtain these averages are the squared magmtude res {

ters asspglated

with the various rows of 7. ?
The numerical example that was ‘l 7.3 shows&tjh is very
effective in decorrelatmg,t ﬁ f%he 1nput i¢h was considered
there. A closer \1 lar exam uctlve Figure 7.5 shows
the powe@{é&: ity, Lo ag rl ng 1nput process, x(n). The main
characteri his process to be? that it is of lowpass nature, that is, most of

120 T T T T
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@
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N
o

o 1
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Figure 7.5 Power spectral density of the process x(n) that is generated by the coloring filter
Eq.(7.17).
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Table 7.3 Transfer functions associated with the various
transforms (frequency sampling filters).

k — 1—zN
Hppr(2) = [—e J2nk/N -1

77,1, fork =0

1—
1
(] _cos 2Tk 2nk 71)(17{/\/)

R forlskS%N—l

k _ 1—2cos 2ﬂk~71+272
Hgppr(2) = - |
_z 1
T for k = 2N
-1 -N
z (1-z7) for 4
— orsN+1<k<N-1
1—2cos Z”kz*1+z 2’ 2 tl=ks
HE @) = (1 (cos%—sm 2”1‘) )(l z=N)
DHT 1—2cos 2”kz*1+z
1-zH=(=D*z)
HE =
DCT(Z) 1—2cos ”sz*1+z’2 .

0 = nov 2
W £1O of 80

here a recursive re Qg’ ﬁlters \ve r2a1510n of the other transforms
which follow?{ cept is thPt l@

From Table¥ .3, we have

(1-zHd = (=D
1—2cos Zkz=1 4772

HEor(2) = (7.73)

This is the transfer function of the kth DCT filter. Figure 7.9 depicts a detailed realization
of Eq. (7.73). In this realization, we have purposefully divided the transfer function of
H{;CT(z) into three separate parts. Namely, the forward parts, 1 —z~ " and 1 — (—=1)fz=V,
and the feedback part, ;——— NI This separation facilitates the integration of the
DCT filters (for k =0, 1, ..., N — 1) in a parallel structure.

Figure 7.10 depicts a block diagram of the DCT frequency sampling filters when they
are put together in a parallel structure. Points to be noted here are:

1. For k =0,
1 1

1 —2cos Zk ”k “l4z2 (1—z71)?

Substituting this result in Eq. (7.73), we obtain
1—z7V

HYor(2) = — (7.74)

11—z

This has been considered in the block diagram of Figure 7.10 and, thus, the case k = 0
has been treated separately.
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Bruun’s Algorithm as Sliding DFT

The transfer functions of the DFT frequency sampling filters are (from Table 7.3):

1—z7N
HSFT(z)zw, fork=0,1,...,N —1 (7.75)

We note that the zeros of these filters are all taken from the set of Nth roots of unity,
that is, e /27%/N fork =0, 1,..., N — 1. We also note that each DFT filter has one pole
that belongs to the same set. As a result, we find that a pole-zero cancellation occurs and,
thus, each DFT filter has effectively N — 1 zeros out of the set of Nth roots of unity and
no pole.

Bruun used this simple concept and suggested an elegant factorization of 1 — z=" and
used these results to form a tree structure, as shown in Figure 7.11 (for N = 16), to realize
the various FIR frequency sampling filters of DFT. The following identities are used for
the factorization of 1 — z=V:

N 1=z = (1 -z 4+ )0’(.65 (\367‘76)
l+az M 4 \;(H@Y’@m g & % .77

These factorizatio ntil theést% e tree structure, have the

following @ f

1. Each factor consists of either go or three sparse taps.
2. There is at most one nontrivial real-valued coefficient in each factor.

—-N

To see how the above identities could be used to develop the tree structure
of Figure 7.11, we note that the factors which appear in the first stage are those of
1 —z71= (1 =21 + z~%). The branches that follow after the factor 1 + z % are made
of the factors of the other branch of the first stage, that is, 1 —z 78 = (1 — z7*) (1 +z7%).
Similarly, the branches that follow the factor 1 —z~% are made of the factors of
1428 =10++v22 2421 — 2724 z7%). The same procedure is used to deter-
mine the other branches of the structure. At the end of the third stage (in our particular
example), each path of the tree covers 14 out of the 16 zeros of 1 — z~'°. The remaining
two zeros that have not been covered by each path are complex conjugates, except for
the top path whose corresponding missing zeros are z = 1. One out of the two missing
zeros is, then, added at the last stage. The same procedure can be used to develop the
same structure for any value of N (the transform length), which is a power of 2.

Bruun (1978) elaborated on the tree structure of Figure 7.11 and proposed his FFT
structure. In the context of the TDLMS algorithm, we are interested in an efficient imple-
mentation of the DFT frequency sampling filters and updating their outputs after the
arrival of every new data sample. The tree structure of Figure 7.11 is exactly what we
are looking for. Thus, we hold on to this structure as an efficient way of implementing
the nonrecursive sliding DFT filters.
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Figure 7.14 Nonrecursive sliding RDFT: N = 16 (Farhang-Boroujeny et al. 1996).

7.8.4  Comparison of Recursive and Nonrecursive Sliding Transforms

In terms of robustness to numerical round-off errors, the nonrecursive sliding transforms
are superior to their recursive counterparts. A simple inspection of the nonrecursive sliding
structures shows that each output in these structures is calculated based on a very limited
number of multiplications and additions. Furthermore, there is no feedback of numeri-
cal errors, thereby avoiding error accumulation. This property, which is inherent to all
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Table 8.2 Eigenvalues of Rﬁ;’n for different number of partitions, P.

P 2 3 4 5 6 7 8 9 10
Ao 1.500 1.707 1.809 1.866 1.901 1.924 1.940 1.951 1.959
A 0.500 1.000 1.309 1.500 1.623 1.707 1.766 1.809 1.841
Ay 0.293 0.691 1.000 1.222 1.383 1.500 1.588 1.655
Ay 0.191 0.500 0.778 1.000 1.174 1.309 1.415
Ay 0.134 0.376 0.617 0.826 1.000 1.142
As 0.099 0.293 0.500 0.691 0.858
A 0.076 0.234 0.412 0.585
Aq 0.060 0.191 0.345
Ag 0.049 0.159
A 0.041
)‘max/)‘min

aa\,»

that these are widely spread and their dispersion increage *@
This means that for large values of P the PEBL @ ma mgjom

slow convergence and/or numerical i 8. 88) ’R, dly
ill-conditioned, for large P {

Observe from the PF ure hown in F1 t th successwe partitions
of the inp Verlap = 0.5 in Eq. (8.88), which in
turn result ge elgenval "isa dlrect consequence of this 50%
overlapping. Numerlcal studies sh hat thiS elgenvalue spread reduces as |o;| decreases.

Furthermore, |o;| can be reduced by reducing the amount of overlap of the successive
partitions of the input samples. This is easily achieved by choosing a block length, L,
smaller than the partition length, M, as explained in the next section.

Before proceeding with this modification of the PFBLMS algorithm, we shall make
some comments on the convergence behaV10r of the constrained PFBLMS algorithm. As
was noted before, the correlation matrix ’Rx’x was the outcome of an analysis of the
unconstrained PFBLMS algorithm. A detailed examination of the constrained PFBLMS
algorithm is rather involved and beyond the scope of this book. As we will demonstrate
through computer simulations later, the effect of overlapping of successive blocks is
resolved when the tap weights of the filter are constrained. As a result, we find that the
constrained PFBLMS algorithm does not have any convergence problem. It converges
almost as fast as its nonpartitioned counterpart. These observations are in line with the
theoretical findings that have presented in Chan (2000) and also in Chan and Farhang-
Boroujeny (2001).

8.4.2 PFBLMS Algorithm with M > L
Assuming a block length L and a partition length M, define the vector

Xo(k) = [x(kL — M) x(kL — M + 1) -+ x(kL+ L — 1)]" (8.89)

Let us choose M = pL, where p is an integer. As we show later, this choice of L
and M leads to an efficient implementation of the PFBLMS algorithm. We note that

!

3 5.828 9.472 13.93 19.20 2527 32.16 39.86  48. 37 O \)
.
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is the diagonal matrix consisting of the elements 1, e/>*/N  e/4t/N,

e/2(N=D7/N
(iii)
y(k) = the last term of f_l(wf(k) O xx(k))
= wi(k)x (k)

where © denotes the element-wise multiplication of vectors.

(iv) Now, consider the TDLMS algorithm with 7 = . Write down the
equations corresponding to this case and compare them with the above
results. Verify that the FBLMS algorithm with block length L =1 is
equivalent to the TDLMS algorithm with 7~ = F.

P8.11 An alternative procedure for derivation of Eq. (8.61) is proposed in this problem.

- U
(i) Show that P, = P L a\ e ‘CO .

and conclude that P, ; is a circular matrix. N 2

(ii) Show that m
First coﬁl( @ ﬁ
where { a.l\hlvector cons gonal elements of Py ;.

(ii1) act th?ﬁ@ gonal matrix, show that
APy Xr = Py O (Xp(OXE)T)

where xr(k) is the column vector consisting of the diagonal elements of
Xr(k), and © denotes element-wise multiplication of the matrices. Thus,
show that

Ry =PoL O Ry

where R, = E[xz(k)x%(k)].
(iv) Assuming that the cross-correlation between different elements of the vector
X (k) are negligible, show that

r o jEZx i jEND
R, ~ N' x diag (e N),Cbxx(eN),...,(I)xx e’ N .

(v) Using the results of (iii) and (iv), derive Eq. (8.61).

(vi) Do a thorough study of the elements of the matrix P, ,. In particular,
verify that the largest (in magnitude) elements of P, are its diagonal
elements. Use your findings to conclude that RY is closer to diagonal

than R, in the sense that the nondiagonal elements of the normalized

matrix (diag[R*.])"'RY are smaller than the corresponding elements of

(diag[R, 1)~ 171,“
P8.12 Verify the results presented in Eq. (8.87).
P8.13 Verify the results presented in Eq. (8.93).
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of Xz(k), and do some manipulations and approximation similar to what was done above,
we obtain

Krtk +1) ~ Kp(k) — 2u, AR K e (k) — 2 K ()R A
+ 4uSA T E[XE(K) (P peo 7 (k) (Py Lo (kN Xp()]A™! (8B.20)

where Kr(k) = E [Vf(k)vg(k)]. Since e, r(k) and X (k) are independent, we get using
Eq. (8B.14)

E[X5()(Py &, 7 (k) (Py &, 7 () X (k)]
= E[XE(K)EL(Py ey 7 (k) (Py Leq 7 (k)M X (0]
= N EIXE(K)Py L Xr(k)]

= N'&in R a) @O ‘\)
t

We note that A is a diagonal matrix consisting of the estimates Ot
signal samples in the frequency domain. Considering t a

he input

m ration 6[2}7 of
' « diag K’K\é@@l ‘S 6 é ,La @? (8B.22)

where & Yls the power S[% y of the underlying input process, x(n).
The factor N’ in Eq. (8B.22) is the length of the DFT in the present case. Comparing

Eq. (8B.22) with Eq. (8.61), we find that

the DFT (see e.g., Oppenheim and Schafer

/

N
A~ R (8B.23)

Substituting Eqs. (8B.21) and (8B.23) in Eq. (§B.20), we get

Krk+ 1)~ Kr(k) — 4,uo Kf(k) + 4M3§mm ’R” ! (8B.24)
In the steady state, when K (k 4+ 1) = Kx(k), we obtain
Kr(k) & pEminL Ry (8B.25)
Substituting Eq. (8B.25) in Eq. (8B.7), we get

un ~
excess Mogmin

(8B.26)

Substituting this result in Eq. (8B.1), we obtain the misadjustment for the unconstrained
FBLMS algorithm with step-normalization as

MU s I (8B.27)



292 Adaptive Filters

Constrained FBLMS algorithm without step-normalization

In this case, the FBLMS algorithm is an exact and fast implementation of the BLMS
algorithm, that is, with a reduced computational complexity. Hence, the corresponding
excess MSE is given by Eq. (8B.16). Noting that R is N-by-N and its diagonal elements
are all equal to ¢, (0), Eq. (8A.16) may also be written as

gecxcess = MNEmin%x 0) (8B.28)

to be in line with the rest of the results in this appendix. Substituting this result in
Eq. (8B.1), we obtain the corresponding misadjustment as

Migivs ~ uN¢, (0) (8B.29)

Constrained FBLMS algorithm with step-normalization

Premultiplication of the gradient vector Xz (k)ex(k) by t S ﬁ& 5@[ements

the constraining step (8.47). Combining this step ‘ﬂ atio é@t’l

recursion Q‘
vrk+ W—ﬁp X3(k)
Pf( \,—\?m? é@é%?%(k) N (8B.30)

analogous to Eq. (8B.19). Following the same line of derivations as in the case of

Eq. (8B.19), we obtain
— 20 AT Py o REK £ (k) — 21 K (W RYE Py oA
+ 4UINE i AT Py gRE Py oA =0 (8B.31)

We shall now solve this equation to find K (k).
To proceed, let us define
G=A"Py R (8B.32)

and note that GH = Rﬁ’x'PN,oA_l as Py o is Hermitian and RY, and A~' are diagonal
matrices. Using these, Eq. (8B.31) may be rearranged as

GK (k) — 11, N'&inGPy oA~ + Kp(K)G! — 1, N'&,, APy (GH =0 (8B.33)
or
G(Kr(k) — toNEminPy oA ™) + Krk) — n,N'ein A "Py )G =0 (8B.34)

General solution of Eq. (8B.37) turns out to be difficult. However, a trivial solution of
that, which closely matches the simulation results, can be easily identified as

Ky (k) = N '&min Py oA~ (8B.35)

e.CO M
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Subband Adaptive Filters

In the last two chapters, we have discussed two classes of LMS adaptive filtering algo-
rithms that have improved convergence behavior compared to the conventional LMS
algorithm. Convergence improvement in both classes was found to be a direct conse-
quence of using orthogonal transforms for decomposing the filter input into a number of
partially mutually exclusive bands. This was referred to as band- partmomn %-“

our study of transform domain adaptive filters in Chapter 7 clearly s per-
fect separation of the input signal into mutually exclusw a1n rea 0
the suboptimal convergence behavior of such ﬁlterm Q

In this chapter, we present another clasﬂ filters t pt of
band-partitioning to 1mpr0v¢.-t behavior Sg hlS structure,
which is called subbm’ er, is differe form domaln adaptive
filters in man the ﬁlt @é -partitioning of the input signal are
well-designed Milters w1th high stop- b that is, very low side lobes. As a result,

we find that the subband adaptive filters achleve higher degree of improvement in conver-
gence compared to the transform domain adaptive filters of Chapter 7. Secondly, because
of the high stop-band rejection, the subband signals can be decimated (down-sampled to a
lower rate) before doing any filtering in subbands. Thirdly, implementation of subband fil-
ters at a decimated rate results in significant reduction in the computational complexity of
the overall filter. However, this reduction is not as significant as what is usually achieved
by the fast block LMS (FBLMS) algorithm of Chapter 8. We will make some comments
on comparison of the subband adaptive structure and FBLMS algorithm in Section 9.11.

The subject of subband filtering is closely related to multirate signal processing. In a
subband adaptive filter, the filter input is first partitioned into a set of subband signals
through an analysis filter bank. These subband signals are then decimated to a lower
rate and passed through a set of independent or partially independent adaptive filters that
operate at the decimated rate. The outputs from these filters are subsequently combined
together using a synthesis filter bank to reconstruct the fullband output of the overall
filter. The DFT filter banks are commonly used for efficient realization of the analysis
and synthesis filter banks. We thus start this chapter with a short review of the DFT
filter banks and introduce the method of weighted overlap—add for efficient realization of
these filter banks. We also discuss the conditions that should be imposed on the analysis
and synthesis filters so that the reconstructed fullband signals have negligible distortion.

Adaptive Filters: Theory and Applications, Second Edition. Behrouz Farhang-Boroujeny.
© 2013 John Wiley & Sons, Ltd. Published 2013 by John Wiley & Sons, Ltd.
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Then, using Eq. (9.12), we can write Eq. (9.11) as

oo

Yy = Y Hiln—kL) (9.13)

k=—00

That is, the output sequence y(n) is obtained by overlapping and adding the sequences
9, (n)’s, thus the name overlap—add.
Equation (9.12) may also be written as

e (n) = g, (n) 9.14)
where
M o
Ten) = = D IO Wi Wy, (9.15)

U

GO
Note that y,(n) is a periodic function of n with period M as Wﬁ is perlw@
e

period M, and the rest of the terms on the right-hand side of Eq nt of

n. Furthermore, it is straightforward to see that the Valu

1 (i.e., the first perlod of y,(n)) are samples oft f the S-%L zg?sz’

fori =0,1, - 1.

From the above obserwa m dopt the to generate the
samples of the ?@ﬂ quence
1. Upon t recelpt of the lates r&g the subband signals, say y;(k), for i =

0,1,.. — 1, we construct e vector

§0) = o) 1WA S0 WAL - 53y G WEM L)

and compute the inverse DFT of y(k).

2. The result of this inverse DFT is repeated to generate a periodic sequence. This
makes the sequence y,(n) of Eq. (9.15).

3. The sequence y,(n) is obtained by multiplying the sequences y,(n) and g, on an
element-by-element basis, as in Eq. (9.14). Assuming that g,, is causal, y;(n) will also
be causal.

4. Finally, to generate the samples of y(n), the sequence ¥, (n) is added to a buffer holding
the accumulated results of the previous iterations, that is, Zf; l o y;(n — IL). The first
L elements of the updated buffer are the samples y(kL), y(kL+ 1), ..., y(kL+ L — 1)
of the synthesized output. While these samples are being sent to the output, the content
of the buffer is shifted and filled with zeros from its other end and becomes ready for
stacking the next set of samples, that is, y, | (n), in the next iteration.

9.2 Complementary Filter Banks

In multirate signal processing, in general, analysis and synthesis filters need to satisfy
certain conditions in order that the reconstructed fullband signals have no or, at
least, insignificant distortion. For this to be true in subband adaptive filters, we find
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synthesis prototype filter

analysis prototype filter

magnitude
—

e
o

Wwps T wss Wpa Wsa w

Figure 9.9 A possible choice of analysis and synthesis prototype filters that resolves the problem
of slow convergence of subband adaptive filters.

Figure 9.9 presents a diagram showing a good choice of anal pro—
totype filters that resolves the problem of slow convergen ptiv
The analysis prototype filter is chosen such t t magnltu %@
linear phase response (constant group- d e Zero a %{ than
or equal to w, where w, the stop- Q of the transition
band) of the synthe m er. Moreov r Iters are chosen to be
complementa; cade of the hes1s filters will then be a comple-
mentary filter ank because in this c§¢ t iplication (cascade) of the analysis and

synthesis prototype filters is just the same as the synthesis prototype filter. The analysis
filters introduce only a fixed delay in the overall response of the subband structure.

Next, we explain why the choice of the analysis and synthesis prototype filters, as
shown in Figure 9.9, resolves the problem of poor convergence of subband adaptive
filters. Assuming that the power spectral density of the fullband input, x (n), does not vary
significantly over each subband, using an analysis prototype filter similar to the one shown
in Figure 9.9, would result in all decimated subband sequences to have approximately flat
spectra over the range of frequencies || < w,,. On the other hand, the band of interest
over which matching between the frequency response of each subband adaptive filter and
its associated desired response from the respective band of the plant should be achieved
i8S |o| < wy, as frequencies beyond this are cut off by the synthesis filters (Figure 9.9).
We may thus say that in a subband adaptive filter structure whose analysis and synthesis
prototype filters are selected as shown in Figure 9.9, all the subband filters will be well
excited over their respective bands of interest, and hence there will not be any slow mode,
which may affect the convergence behavior of the overall filter.

Another consideration that should be noted in the implementation of subband adaptive
filters, and hence in the design of analysis and synthesis filters, is the problem of delay (or
latency) in the filter output, y(n). This delay is caused by the analysis and synthesis filters.
Minimization of this delay is exceedingly important as the maximum delay permitted in
many applications is often very much limited. For instance, in the application of acoustic

3 Group-delay of a system is defined as the derivative of its phase response with respect to the angular frequency, w

0\)
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although may seem quite reasonable at the first glance, has some drawbacks when it
comes to adaptation of the subband filters. It results in significant augmentation of the
misadjustment, as explained next.

The Fourier transform of the desired signal, a_li (n), in the ith subband is given by

i+1
—27 w=2mm w=2mm

D;(e’?) = Z X TTHW, (T HHE T (9.24)

m=i—1

where X (e/®) is the Fourier transform of the input, x (n), and W, (e/®) and H (e/®) are the
frequency responses of the plant and the analysis prototype filter, respectively. The three
terms contributing to the spectrum of c?i (n) are (i) the ith band spectrum, m =i, (ii) the
aliased spectrum from the immediately following band, m =i + 1, and (iii) the aliased
spectrum from the immediately preceding band, m = i — 1. The division of the frequency,

w, by L is due to the spectral expansion because of the L-fold decimation. Similarly, &O
Fourier transform of the output, y; (k), of the ith subband filter is obtalned as

Vie”) = Wie!”) i X (e’ﬂ@i@ 5800225)

gi}gg E;s(k)(9 24&% 2(% éew ‘g‘.\ Qansfogg% 1@:&3 error sequence
RS - @)&g

[W( W(ef‘”)] H (el @ 20/Ly x (o] “ T
[W (e]w 27[(+l)) B W (e]w)] Hie JE= 2nL(:+1))X( JE= 2;TL(1+1))
[ w21 (l —2m (i— . w—2m(i—1)
W, (e/ 5 W, (ef‘“)] HEe T X @17 (9.26)

Inspection of Eq. (9.26) reveals that to minimize

T
Elle, 0P = 5 [ 1B @) Pdo

T J—x
W,-(ej “) has to be selected so that the three differences in the brackets on the right-hand
side of Eq. (9.26) reduce to some small values. Moreover, we note that the frequency
interval —7 < w < 7 may be divided into three distinct ranges The ﬁrst range deﬁned as
—w; < o < wy, is where there is no overlap between H (e
H(e/“~ 2m (i~ D/Ly and H (e/®~27(+D/L) Tn this range, the last two terms on the right- hand
side of Eq. (9.26) are zero as this range coincides with the stop-bands of H (e/*~27(=D/L)

and H (efw 2”(M)) The first term can also be made small by choosing W (e/?) to be

close to the plant response, W, (e/® w; < w < w,. It is important to note that
a selection of L < L, implies that a)ss < w;. This in turn means that the portions of
the plant response that are picked up by the synthesis filters can be modeled well by the
subband adaptive filters.
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where o is a positive parameter that specifies the width of the transition band of the
prototype filter of the filter bank as explained below. The parameter «, as noted above,
is known as roll-off factor.

Substituting Eq. (9.37) in Eq. (9.36), we get

w0, = (1 - a)% (9.38)
Also, the width of the transition band of the prototype filter is obtained as
2ra

Equation (9.34) explicitly states that the group-delay introduced by the filter bank is
KM . In most subband adaptive filtering applications, we want to keep this delay as small
as possible. On the other hand, the optimum K that results in maximum attenuation in the
stop-band is obtained by choosing K so that KM is the nearest multiple of M to N, / 2.
However, this delay is generally large and thus, we would instead strike a compr
between delay and stop-band attenuation. That is, we may accept a lowe &zé

cost of lower stop-band attenuation.

For effective implementation of subband adaptive ﬁ ‘E@tant to un tand
the effect of reduced delay on the performanc and s nt e and
its overall impact on the performance,ﬁt‘h m filter. This erstood
through an example. . i-‘ 6

s of three filters that have

and the rol factor, «, are se , 4, and 0 25 respectively, and the three
designs are dlfferentlated by the parameter K. The separation of the pass-band, transition
band, and stop-band can be clearly seen in the responses. In particular, we note that the
transition bands in the three designs are the same and match the band edges predicted by
Eq. (9.37) and Eq. (9.38). We also note that the price to be paid for achieving reduced
delay is lower stop-band attenuation, an undesirable boost in the magnitude response in
the transition band, and group-delay distortion in the transition and stop bands. However,
the magnitude and group-delay responses in the pass-band remain nearly undistorted. This
is a desirable feature of this design method that makes it very appropriate for designing
analysis as well as synthesis filters in the application of subband adaptive filtering.

Figure 9.11 sho St ¢ and group
been des1 X é ove metl@ , the number of subbands, M,

9.8 A Design Procedure for Subband Adaptive Filters

Since there are many compromises to be made in the overall design of subband adaptive
filters, it is very hard to suggest a simple design procedure for such filters. In this section,
we present a procedure that the author has found useful in his research work. This proce-
dure is iterative in nature and its application requires some experience. Hence, a novice
needs to do some experiments with that before he/she can use it for actual design.

To choose all the parameters necessary for setting up a subband adaptive filter, one
may take the following steps:

1. Choose a value for the number of subbands, M.
2. Choose an integer parameter, J, in the range of Fto3 2 of M, and select the pass-band,
transition band, and stop-band of the analysis and synthe51s prototype filters, as shown

!

0.V
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Table 9.1 Summary of the two designs of
analysis—synthesis prototype filters.

Parameters Conventional delay Low delay

K, 5
K, 3

N, 191 289
N, 193 353

A 192

E, 1.4 x 1076 5.0 x 1077
E 4.1 x 1077 4.6 x 1077

»

VA
_\.v'\.! w '//\_/"")\-|,_I|.I\v/l

i
I

AN \
! Vo A ey
. A

10 i A AT \ A | /\A A ! hl\;
ARy \ “I‘lwt\l I ny Wi
\' \,\,u“ V! |
107
10’5 I I I I
0 1 2 3 4 5
NO. OF ITERATIONS x 10"

Figure 9.13 Learning curves of the subband adaptive filter for different values of the decimation

factor, L.

signals do not suffer from any aliasing. On the contrary, L = 19 corresponds to the case
where the decimated subband signals are fully aliased over the transition bands of their
respective analysis filters. However, the signals in their pass-bands do not suffer from any
serious aliasing, except that due to nonideal stop-band attenuations that are negligible.
The case L = 17 does suffer from aliasing in transition bands, although relatively low.
These results clearly confirm our earlier conjecture that in the selection of the decimation

factor, L, a small amount of aliasing is acceptable.
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IIR Adaptive Filters

In our study of adaptive filters in the previous chapters, we always limited ourselves to
filters with finite-impulse response (FIR). The main feature of FIR filters, which has made |
them the most attractive structure in the application of adaptive filters, is that they are \)
nonrecursive. That is, the filter output is computed based on only a finite number f
samples. This, as we noted in the previous chapters, results in a quadrat1c me, &D
error (MSE) performance surface, allowing us to use any of the s ased
algorithms for finding the optimum coefficients (tap welg

The use of recursive or infinite-impulse respons n the ‘h%
been less popular in the realization of adﬁv s¥or the fo 0w1@¥lsc%

‘

1. IIR filters can ea n table becaus elr @ get shifted out of the

unit mrcle? 1n the z- a@ ptation process.
2. The perfortance functlon (e.g., nction of filter coefficients) of an IIR

filter, usually, has many local minima points.

The problem of instability is usually dealt with by checking the filter coefficients after
each adaptation step and limiting them to the range that results in a stable transfer function.
This, in general, is a difficult job and adds additional complexity, which in many cases
becomes significant when the filter order is large. This additional complexity tends to
nullify the computational advantage provided by the recursive nature of these filters.

Because of the multimodal nature of their performance surfaces, convergence of the
IIR adaptive filters to their global minima is not guaranteed. The following approaches
are usually used to deal with this problem:

(i) Local minima are usually observed when the criterion used to adjust the filter
coefficients is MSE. A modification to this criterion leads to quadratic performance
surfaces similar to those of FIR filters, thereby eliminating the problem of local
minima. This modification results in a special implementation of IIR adaptive filters
known as the equation error method. The details of this method are discussed in
Section 10.2. In contrast, the conventional formulation of IIR adaptive filters based
on the Wiener filter theory, which may suffer from the problem of local minima, is
referred to as the output error method. This is discussed in Section 10.1.

Adaptive Filters: Theory and Applications, Second Edition. Behrouz Farhang-Boroujeny.
© 2013 John Wiley & Sons, Ltd. Published 2013 by John Wiley & Sons, Ltd.
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Table 10.1 Summary of the output error LMS algorithm.

Input:  Tap-weight vector,

w(n) = lag(n) a;(n) - - ay () by(n) - by (m)]",

Input vector,

u(n) =[x xn—1---xn—=N)yn—1)---y(n — M7,

the previous samples of ay(n) and B, (n), and Desired output, d(n).
Output: Filter output, y(n),

Tap-weight vector update, w(n + 1),

and the samples of o (n) and B, (n) for next iteration.

1. Filtering:

y(n) = w'(n)u(n)
2. Error estimation:

e(n) =d(n) — y(n)
3. n(n) update:

ao(n) = x(n) + Y1, by(n)ay(n — 1)
Bi(n) = y(n) + 311, by(n)By(n — 1)

n(n) = oy (n) y(n — 1) -~ ag(n — N) By (n) - &@i
4.  Tap-weight vector adaptation: m %02

w(n + 1) = w(n) + 2ue(n)y

\© )
. v oage
€ padt ]

A(z,n)
1—B(z,n)
o1
1 1
1= B(zn) » o (n) 1= B(sn) > (31(n)
\ A \ A
27! 2
}—»al(n) =ap(n—1) >—>52(n) =fi(n—1)
27! 2

|—>04N(n):040(n—N) L’ﬁM(”):ﬁl(n*MJrl)

Figure 10.3 Simplified implementation of IIR adaptive filter using the output error adaptation
method.
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1 dz
" 2nj ) z-05
1
= residue of atz =0.5
z—0.5
=1

Similarly, we also obtain
E[dz(n)] = ;i +002, Elx(n)d(n —1)] = E[d(n — )x(n)] =0

and 5
Eld(n)d(n —1)] = 3

Substituting these results in Eq. (10.34) and solving for w, we obtain

ao’e == 1 and bl,e = =

where the subscript “‘e” signifies that the s t10 n§ toi;he equat & z-
{o i
o

We note that, in this partlcular case d that ptimum
value. However, by . is diff tlmum Valu % lter The amount

of bias in by
%) eV g 3/4
2 1+4302/4

This bias is negligible when o2 is small. However, it becomes significant as o2 increases.

Further study of this example shows that when x(n) is colored (nonwhite), both aj
and b, . are biased and the amount of bias, as we expect, increases with o2. This is left
as an exercise for the reader (see Problem P10.2).

10.3 Case Study I: IIR Adaptive Line Enhancement

As was noted earlier in this chapter, adaptive line enhancement is a special problem that
can be best solved by using IIR filters. In this section, we consider a special second-order
IIR transfer function that was first proposed by David et al. (1983) and subsequently used
and developed further by the same authors and others Ahmed et al. (1984); Cupo and Gitlin
(1989); Hush et al. (1986); Regalia (1991); Cho and Lee (1993), and Farhang-Boroujeny
and Wang (1997).

Figure 10.5 depicts the block diagram of the adaptive line enhancer (ALE) that we
wish to study in this section. Here, W(z) is an IIR filter with the transfer function

o d=s9w—-2z"
W@ = 1 —(1+s)wz ! +5772 (10.33)

This is a narrow-band filter that may be used to extract a portion of the spectrum of the
input, x(n). When x(n) is the sum of a narrow-band and a wide-band processes and W (z)
is centered around the narrow-band part of x(n), the output of W(z) will contain mainly

e.CO M
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Figure 10.8 (a) Plots showing the variation of the performance function &, (s, w) as 6, approaches
0 and (b) plots showing reduced sensitivity of the performance function &, (s, cosf) to variations
in 6,.
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Figure 10.10 Cascaded IIR ALE for enhancement of multiple sinusoids buried in white noise.
Figure 10.11 illustrates the performance of the cascajedli g orithm 2 is

used. The input signal consists of the sum of fou dltlve sian
noise, and is given by O
x(n) = q Y+ 2 sin(wyn + 4%66
P ( 025 @ 0.5%in(wyn + ¢,) + v(n)

where w;, w,, w3, and w, are equal to 7/1.8, /3.5, w /6, and 7 /12, respectively, ¢; to ¢,
are random phases that are selected in the beginning of each simulation trial and remain
fixed during that trial, and ovz = 0.25. This value corresponds to SNRs of 3, 9, —9, and
—3dB, respectively, for the individual sinusoids. As the energy of the input signals to
successive stages of the ALE are different, the step-sizes of each stage are normalized
to the energy of the input signal to that stage. The equations used for this purpose are
Wi = 0.0005/63[_ and pq ;(n) = 0.01(1 — s(n))3/6fi. In these equations, i refers to the
stage number, and &le_ is an estimate of the energy of the input signal, x;(n), to the ith
stage. The following recursive equation is used for estimation of &le_

6% (n) = 0.9867 (n — 1) 4 0.02x7(n).

The parameters s;(n)’s are allowed to change between 0.25 and 0.9, and the threshold
level used for activating or deactivating the adaptation of the following stages is set at
0.85. The results in Figure 10.11 show that this mechanism works very well. It may also
be noted that the first stage is tuned to the strongest sinusoid (w,), and the last stage
is tuned to the weakest one (w3). Such observation is intuitively sound. The MATLAB
programs used to generate the results of this section are available on an accompanying
website. The reader is encouraged to examine these programs and run further simulations
to learn more about the line enhancer as well as the difficulties that one may encounter
in using IIR adaptive filters. It would be also interesting to compare the behavior of FIR
and IIR line enhancers. This is left as an exercise for interested readers.
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matches the desired target response as close as possible. In particular, we are interested
in matching the combined response of the channel and equalizer, that is,

0, (t) = / ” w, (D), (t — 7)dt (10.48)

with the target response at sampling instants separated by the bit interval, 7. As was
noted in Chapter 1 (Section 1.6.2), the target response in magnetic channels is usually
one of the class-1V partial responses characterized by the transfer functions

M) =z%1+zH%1 -z (10.49)

where 77! represents one-bit delay, A is a parameter that takes care of the delays intro-
duced by the channel and equalizer, and K is an integer greater than or equal to 1. The

choice of K depends on the recording density, D. The value of K also determines the CO
complexity of the detector. The commonly used values of K are 1, 2, and 3.

using the results of this chapter as well as the previous @

equalizers in the application of magnetic recordlng‘eﬂ

As all of the? &t@s n thls bo sampled signals, we would like to

replace the cohtinuous time channel er impulse responses, h,(t) and w,(?),
respectively, by their associated dlscrete time counterparts Define the sequences

Next, we go through a sequence of discussions that lead us to a
1041 Chamnel DIt XN 68

hi = h,(iT,) and w; =w,(Ty)
where T is the sampling period. When 7 is sufficiently small, we obtain, from Eq. (10.48)

where » denotes convolution. The identity (10.50) follows from Eq. (10.48) by setting
t =iT, and approximating the integration on the right-hand side of Eq. (10.48) by a
summation.

We note that the accuracy of the approximation used in Eq. (10.50) depends on the
value of 7. In practice, T, has to be selected a few times smaller than the bit interval,
T, for the results to be reasonably accurate. In the design procedure that we develop
here we select T, so that 7 = LT,, where L is an integer greater than 1. We call L the
oversampling factor. Reasonable values of L are in the range of 4 to 10.

In the rest of our discussion, we assume that the time scale is normalized so that 7, = 1.
We also ignore the nonexactness of Eq. (10.50) and thus obtain

0 = h % w, (10.51)

as the discrete-time combined response of the channel and equalizer.
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P10.10

P10.11

P10.12

P10.13
P10.14

P10.15

Study the transfer function between the input, x(n), and output, y(n), of
Figure 10.10 and show that this is that of a filter with L narrow bands.

Study the transfer function between the input, x(n), and output error, e; (n), of
Figure 10.10 and show that this is that of a filter with L notches.

In line enhancers, signal enhancement is defined as the ratio of the SNR at the
enhancer output, to the SNR at its input. For the IIR ALE that was discussed in
Section 10.3 show that when x(n) is given by Eq. (10.39)

1
Signal enhancement of IIR ALE = I +s

-5
Work out a detailed derivation of Eq. (10.59).

For the magnetic recording channel, which is discussed in Section 10.4, show

that the mean-squared value of the sum of residual ISI and noise at _the equo .

¥i)? + 02Y",w?. Thus, justify the use of

From our discussion in Section 10.2, we eca ‘eut erro and
equation error, ¢’(n), are relaj mtra sfer functlo %Q

ing that a relatlvely 200, stf& is proposed
that the setup er estlmates of A(z)

Z) (sa
may be us%t,:z
1th what ¢ ac by the 0r1g1na1 equation error
W ure 10 4. E1%o)e g iagram and explain why this setup may
ive better estimates of (z) and "B (z), as compared with that in Figure 10.4

Also, develop an LMS algorithm for adaptation of A(z) and B(z) in this setup.

izer output is Y, (n;, —
(10.71).

plant noise, e,(n)

o B
> G(2) >
d(n)
. 1 y(n)
7
y'(n) X
>D

\
BN
—~
N
S~—
\

\ 4
&
—~
N
~—
>

Figure P10.15
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x(n—m+1)

z(n) . z(n—1)

9m,1 9m,2
—

is the mth-ord ward predlctlon?n ample x(n — m). This is a conventional
Wiener filtering problem with the input vector x,, (n) and desired output x(n — m). Hence,
the corresponding Wiener—Hopf equation is obtained by direct substitution of x(n — m)
for d(n) and x,,(n) for x(n) in Eqs. (3.10) and (3.11), and recalling Eq. (3.24). The
result is

Rg, =1} (11.13)

where R = E[x,,(n)x), (n)], r, = E[x(n — m)x,,(n)].

Since x(n) is stationary, the correlation matrix R in Eq. (11.13) is the same matrix as
that in Eq. (11.5). However, the vector r;, on the right-hand side of Eq. (11.13) is different
from the vector r in Eq. (11.5). Using the definition (11.7), we obtain

r(m)
r(m—1)

r, = . (11.14)

r(l)
Comparing Eqs. (11.14) and (11.8), we note that ry, is same as the vector r with its

elements arranged in the reverse order.
When the tap weights of the backward predictor are optimized according to Eq. (11.13),
b = E[x*(n —m)] — rggm

= E[x? (n—m)]—rbR Iy, (11.15)



Lattice Filters 359

11.3 Relationship Between Forward and Backward Predictors

We now show that there is a close relationship between the tap-weight vectors of the
forward and backward linear predictors of a process x(n). To see this, we substitute Egs.
(11.8) and (11.9) in Eq. (11.5) and write the result in scalar form as

m

Zr(i—j)amyizr(j), for j=1,2,....,m (11.16)
i=l1

where we have used the property r(i — j) = r(j —i). Also, substitution of Egs. (11.8)
and (11.14) in to Eq. (11.13) gives

m

Zr(i—j)gm’i:r(m—i—]—j), for j=1,2,....m (11.17)
i=1

)
Next,weleti =m +1—kand j =m + 1 —1in Eq. (11.17) and use r(k é-\e_‘go

to obtain .
Dok =Dk =r0). & l&@t %m
ot 20

E(e]:pl(alclmfg6 )k i}rl:d(f éi],-(l éQN &‘X Js rgecg%%co@ g the resillt lwll;};
¥ ~po9d |

or
8mi = Ammy1—i» for i=172,. (11.20)

This result shows that the optimum tap weights of the mth-order forward predictor of
a wide sense stationary process x(n) are the same as the optimum tap weights of the
corresponding backward predictor, but in the reverse order. Thus, we may write

Sm(n) =x(n)—Zam’ix(n —1i) (11.21)

i=1
and

bm(n)zx(n—m)—z Ay my1—iX(m — i+ 1) (11.22)
i=1

11.4 Prediction-Error Filters

The forward predictor of Figure 11.1 uses an m-tap transversal filter to get an estimate
of the present sample x(n) of a sequence based on its past m samples x(n — 1), x(n —
2),...,x(n —m). The mth-order forward prediction-error filter for a sequence x(n) is
defined as the filter whose input is x(n) and the forward prediction error f,,(n) is its
output. Figure 11.3 depicts a block schematic diagram showing how forward predictor
and forward prediction-error filter are related.
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11.6 Derivation of Lattice Structure

In this section, we present a derivation of lattice structure for prediction-error filters.
A distinct feature of lattice structure, as we will show in this section, is that it is a
direct implementation of the order-update equations for computing mth-order forward
and backward prediction errors from the forward and backward prediction errors of order
m — 1. This is not possible in the transversal structure case. To derive these order-update
equations and thereby the structure of lattice filters, we start with the forward prediction
error for an (m + 1)th-order predictor:

m+1

Sne1(n) = x(n) — Zamﬂ,ix(n —1) (11.30)

i=1
The summation on the right-hand side of Eq. (11.30) can be rearranged as

m+1 m
m1,iX (1 — 1) = ma 1, i X (=) + @y gy X (0 —m — 1) S
i;a X —i lzla 41X —1) + a4y x(n m"esa\e

From Eq. (11.22), we get 02
x(n—mrl W &X%‘.\ -‘ 8(11.32)
Substituting I?l( gm Eq. (11. 3m@e

m+1

D i1 X (0= 0) = (@t i F gt g 11 )X (1 — )

i=1 i=1

+ am+1,m+1bm (n—1)

m
- Za;n’ix(n — i)+ Ky 1By (1 — 1) (11.33)
where
K1 = A1, m+1 (11.34)
and
Ay i =iy + Ky 1@y for i=1,2,....m (11.35)

The above development shows that any linear combination of the input samples x(n —
1), x(n—2),...,x(n—m — 1) can also be obtained as a linear combination of x(n —
D,x(n—=2),...,x(n—m) and b, (n —1). We also note that the summation on the
left-hand side of Eq. (11.33) is the (m + 1)th-order forward prediction of x(n), that is,
ifn 4+1(n). We may thus argue that the estimate )Efn 4+1(n) can also be obtained as a linear
combination of the past m samples of x(n) and the backward prediction error b,,(n — 1),
that is,

m

Ry () =Y ah ; x(n = i)+ Ky by (0 — 1) (11.36)

i=1
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where the last equality follows from the identity E[f, (n)x(n —i)] =0, for i =
1,2, ..., m. Substituting Eq. (11.21) in Eq. (11.88), we obtain

Km+1Pm =K |:(x(n) - Zam,i'x(n - l)) x(n—m — ])i|
i=1

m

=rm+1) =Y a,rm+1-i (11.89)
i=1
o (m+1) = X0 @, rm+ 1)
r(m —>" a, .r(m —1
K1 = =L (11.90)
Pm
Thus, given the autocorrelation coefficients r(1),r(2),...,r(m + 1), the mth-order

transversal predictor coefficients a,, ;’s, and P,,, one can calculate Kt 1 accordmg to

Eq. (11.90). The order-update equatlons (11.84) are then used to obtain the me@

of the (m + 1)th-order transversal predictor, a,;;’s. Equation ( éﬁ-
S is cal

obtain P, ., for the next iteration. Table 11.3 summanz;‘s led
1hation of

Levm JZgbm
¢80

Levinson—Durbin algorithm. The most important fi

algorithm is its computational effici I\ex

that the 1mplementat10n of Levin n“ gorithm_r multiplica-
tions/divisions and the r 0 addltlons/s quzl e M is the order of
predictor. red with M3 rder of computations required
for solvi ? of M lin § thout exploiting the structure in the
system. Th& special structure that se d here is the symmetric Toeplitz nature of

the autocorrelation matrix R. By definition, the autocorrelation matrix of any process
(stationary or nonstationary) is symmetric. But, if the process x(n) is stationary (at
least wide sense), then the autocorrelation matrix becomes Toeplitz, in addition to being
symmetric. That is, all the elements along any given diagonal are the same. For example,
the kth subdiagonal and super-diagonal will be constituted by the autocorrelation at lag k.

Table 11.3 Levinson—Durbin algorithm.

Given: r(0),r(1),...,r(M)

Required: ay; 1,y 0,5 Ay
and K1, Ky, ..., Ky

Py =r(0)

ky=r(1)/P,

a1 =K

P =(1—«}P,
form=1toM—1
r(m+1) =" ay ir(m+1—i)
K1 = P
=a

fori=1,2,....m

Ay, m,i — Km+1%m m+1—i>

am+],m+l = Kmitl
Pm+l = (1 - Km-H)Pm
end

0.V
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far(n) fa—1(n) Jo(n) = z(n)
E—— > = —P >
K1 K2 Ky
bM_l(n) bo(n)
< —— - - ———— <
(a)
fm-%—l(nlm fm(n)‘

Km+1

. 1esd™

bm+1( )$ - _1

.y §6O ol
FiguP]V ewe\l@)% %é truAg:lx(;) details of one stage.

We note that the denominator of G (z) is assumed to be the system function of a prediction-
error filter. This, as was noted in the last section, is not restrictive, as this condition only
limits the poles of G(z) to remain within the unit circle in the z-plane. In other words,
the condition imposed on G(z) is just to guarantee its stability.

To develop a lattice structure for G(z), we first rearrange Eq. (11.75) as

w=LT¢ (11.100)
Next, we define z=[1 z7! z72...z7W=DJT where z is the z-domain complex vari-
able, multiply the transpose of both sides of Eq. (11.100) from right by z and replace
N — 1 by M, to obtain

M
W) =) ¢;Hy,@2) (11.101)
i=0
where ¢;’s are the elements of vector c,
M
W)=Y wz™ (11.102)
i=0

and H,, (z) is defined as in Eq. (11.80). Equation (11.101) shows that any arbitrary order
M FIR system function W (z) can equivalently be realized as a linear combination of the
backward prediction-error filter system functions H, (2), H,, (2), ..., H,,, (2).
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Figure 11.9 Pole-zero lattl‘ﬁ? bi\raly system func@-‘ %02

Using Eqs@ ee)d(\l%b we obtaj e AO
G(?— %c n (@) (11.103)
=R |

Furthermore, with reference to Figure 11.8a, we note that H), (z)/Hy,, (z) is the transfer
function relating f),(n) and b;(n). It is obtained as the cascade of the transfer function
between fy,(n) and x(n), that is, 1/H, (z), and the transfer function between x(n) and
b;(n), that is, Hj, (z). Using these results, we obtain Figure 11.9 as lattice realization of
the system function G (z).

11.13 Adaptive Lattice Filter

In this section, an LMS algorithm for adaptive adjustment of the parameters of the lattice
joint process estimator, given in Figure 11.7, is developed. Simulation results and some
discussions on the performance of adaptive lattice filters are provided in the next section.

As the prediction error power becomes minimum when the predictor coefficients are
chosen optimally, the optimum PARCOR coefficient «,, of the mth stage of a lattice
predictor is obtained by minimizing the cost function

Eym = ELfm(n) + by ()] (11.104)

The cost function S is equivalent to either of the cost functions Pf =E[ f,,zl (n)] and
=F [b n)], smce forward and backward predictors of the same order share the same
set of coefficients and also the same level of minimum mean-squared error. By defining
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Figure 11.12 Learning curves showing convergence of the transversal and lattice LMS applied
to modeling problem of Figure 11.10.
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Figure 11.16 MSE versus iteration number for x,(n), N = 30 and with the AR model of input
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both algorithms should approach to about the same misadjustment, in the case of x,(n).
However, their performance may be significantly different, in the case of x;(n). To be
more exact, from the data used for generating Figure 11.15, we have y = 1.13, for x,(n),
and y = 5.57, for x5(n), for N = 30. Using these and Eqs. (11.132) and (11.148), we
obtain the following:

= 1.147.
=11.32.

For x,(n):

EESE

For x5(n):

Careful examination of the numerical values which have been obtained by simulations
show that for the x,(n) process //t/lTT = 1.152. This matches well with the above ratio.
However, for the x3(n) process the simulation results give ?\472 = 3.85. This which does
not match the above theoretical ratio, may be explained as follows. Careful examination
of the numerical results in simulations reveals that there are only a few terms in u, (n) that
have a major effect on the degradation of Algorithm 2, when compared with Algorithm 1.
These terms, which greatly disturb the first and last few elements of the tap-weight vector
w(n), are so large that their contribution violates the independence assumption 2 of the
previous section. As a result, the theoretical derivation that led to Eq. (11.148) may
not be valid unless the step-size parameter p is set to a very small value so that the
latter assumption could be justified. Nevertheless, the developed theory is able to predict
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P11.26 Consider the difference equation (11.114) and note that it may be written as
x(n) =X;;(n — Dh + v(n) (P11.26.1)

where x,;(n) = [x(n — 1) x(n —2)---x(n — M)]T and h = [h| hy - - hy,]".
(i) Starting with Eq. (P11.26.1) show that the vector h is related to the autocor-

relation coefficients r(0), r(1), ..., r(M) of x(n) according to the equation
RMh = I‘M
where
r(0) r(l) er(M—-1)
r(l) r(0) oo r(M=2)
R, = _ _ , :

r(M:— 1) r(M:— 2) r(:())
sa\C
ry =) r@)- ‘Q]bte
(i) Show that for any m

\e\l\' r(m) % %‘— )8 O
(111)?}/ combining the resu? la‘g (ii) show that for any M’ > M,

RM/h = l‘M/

coV

and

where h' = [l(; and 0, here, is the length M’ — M zero column vector.
(iv) Use the above results to justify the validity of the results presented in Egs.
(11.115) and (11.116).

P11.27 Suggest a lattice structure for realization of the transfer function W (z) of the 1IR
line enhancer of Section 10.3 and obtain its coefficients in terms of the param-
eters s and w.

P11.28 Give a detailed derivation of Eq. (11.123).
P11.29 Give a derivation of Eq. (11.147) from Eq. (11.146).

P11.30 Recall that the unconstrained PFBLMS algorithm of Chapter 8 converges very
slowly when the partition length, M, and the block length, L, are equal. In
Section 8.4, it was noted the slow convergence of PFBLMS algorithm can be
improved by choosing M a few times larger than L. We also noticed that the
frequency domain processing involved in the implementation of the PFBLMS
algorithm may be viewed as a parallel bank of a number of transversal filters,
each belonging to one of the frequency bins. Furthermore, when the number
of frequency bins is large, these filters operate (converge) almost independent of
one another. Noting these, the following alternative solution may be proposed to
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Using Egs. (12.6) and (12.10), we obtain

n

ag(n) de, (k)
T zkg;e”(k)—ﬁwi(n) (12.18)
Using the identity
N—
e, (k) = d(k) — Y w;(n)x; (k) (12.19)

to evaluate the second factor on the right-hand side of Eq. (12.18), we get

9z (n)
ow; (n)

=23 e, (k)x; (k) (12.20)
k=1

0. U
0D 0 for im0, 1. = esa\%ﬂcl);

dw; (n) ’ 0]"
Using Egs. (12.20) and (12.21), we ﬁ\% fa() nN=W(n), the _ﬁu%gizemes

h ( agé\@ P=0 a e_Al37N—1 (12.22)

where ¢, (k) is the optimized estim§tion errot 1n the least-squares sense. This result, which
is equwalent to Eq. (12.17), is known as the principle of orthogonality in the least-squares
formulation. We define the vectors

Furthermore, we note that when w(n) = w(n),

&) =1[£,(108,(2) -+ &,(m]" (12.23)

and
x;(n) =[x;(D)x;(2) -+ - x; (n)]T (12.24)

and note that Eq. (12.22) may also be expressed in terms of these vectors as
e'(mx;(n) =0, for i=0,1,...,N—1 (12.25)

We note that the left-hand side of Eq. (12.25) is the inner product of €(n) and x; (n), thus
the name principle of orthogonality.

Comparison of Egs. (12.17) and (12.25) reveals that the definition of orthogonality
is in terms of statistical averages in Wiener filtering, whereas it is in terms of inner
products of data vectors in the case of least-squares estimation. By dividing both sides
of Eq. (12.22) by n, we see that we can also use time averages to define orthogonality in
the least-squares case:

1
= é,(x;(k) =0, for i=0,1,....,N—1 (12.26)
n

k=1
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An immediate corollary to the principle of orthogonality is that when the tap weights of a
filter are optimized in the least-squares sense, the filter output and its optimized estimation
error are orthogonal. That is,

T(my(n) =0 (12.27)

where y(n) is the vector of the output samples of the filter when w(n) = w(n). This
follows immediately if we note that Eq. (12.8) may also be written as

N—-1
yn) =Y w;(n)x;(n) (12.28)
i=0

and use the identity (12.25) to obtain Eq. (12.27).

Example 12.1

Consider the case where n = 3,

and

[ e\NG)“:
PV’ o2
We wish to fihd w(3), y(3), and éga t

confirm the principle of orthogonality.

We have s 4
_ T _
v3)=X3)X"3) = [4 5.01i|
and
0(3) =X3)d(3) = |:_11i|
Thus,
. N 1 [501 —4][ 1 1 [9.01
w(3) = = — -
4 5.01 —1 905 —4 5 —1 9.05 | -9
¥(3) = wy(3)x,(3) + w;(3)x;(3)
2 1 9.02
SCUE [ (U P I R
9.05 0 9.05 0.1 9.05 —09
and
1 1 9.02 1 0.03
€3)=dB3)-y@3)=|—-1|—-——1]-899|=—1|-0.06
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Substituting Eq. (12.92) in Eq. (12.93), we obtain

1—2
Mpis =—-N (12.94)

12.5.5 Initial Transient Behavior of the RLS Algorithm

Much of the benefit of the RLS algorithm is attributed to the fact that it shows very fast
convergence when it is started from a rest condition with the initial values of w(0) =0
and W~'(0) = §~'I. This fast convergence is observed only after the first N samples of
the input and desired output sequences are processed. In typical implementations of the
RLS algorithm, we always find that the MSE of adaptive filter converges to a level close
to its minimum value within a small number of iterations (usually two to three times the
filter length) and then it proceeds with a fine-tuning process that may last much longer
before the MSE reaches its steady-state value. The initial transient behavior of the RLS
algorithm can be best explained through a numerical example (computer sim at
As a numerical example, here, we apply the RLS algorithm to the eh

setup of Section 6.4.1. Thus, a comparison of the RLS_ and ‘g s can be
made. Figure 12.1 presents the schematic diagram of N etup. T CKZ_U

input, x(n), to the plant, W (z), and aptl S obtalne b%@ it
% ction H (z).

variance white Gaussian sequence, V(° ﬁlter
The plant noise, as befor 0(n) Itis % 0 b whlte noise process
independ @ E a{
For our f s, as in SeCP%@ ect 02 = 0.001 and
Wo@) =) 2z — Z ! (12.95)
i=0 i=8

The length of the adaptive filter, N, is chosen equal to the length of W (z), thatis, N = 15.
Also, we present results of simulations for two choices of input that are characterized by

H(z) = H{(z) =035+ 7' —0.35772 (12.96)
and
H(z) = Hy(z) = 035471 403572 (12.97)
leo(n)
d(n)
// +
o W) y(n)

Figure 12.1 Adaptive modeling of an FIR plant.

0\)
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2. Once the PARCOR coefficients are optimized, the backward prediction errors b(),n (k),

by, (k), ..., by , (k) are orthogonal with one another, in the sense that
n
Z )\”_kbi,n k)b; (k) =0 (13.25)
k=1

for any pair of unequal i and j in the range of 0 to N — 1.

3. The regressor coefficients cy(n), ¢;(n), ..., cjy_;(n) may also be optimized in a sequen-
tial manner. That is, first ¢y(n) is optimized by minimizing ¢ (n). We then hold ¢((n),
run the sequence {x(1), x(2), ..., x(n)} through the first stage of the lattice, and opti-
mize c;(n) so that £§¢(n) is minimized. This process continues for the rest of the joint
process estimator coefficients as well. To summarize, the regressor coefficients ¢, (n),
c;(n), ..., cy_;(n) are obtained according to the following equations:

oy = Do b, 00,6 53\65’

ZZ:I )»”*kbz (k)

form=0,1,...,N — 1. "(OmN %02

Equations (13.23), (1 26) althou h fi & in prov1d1ng a clear
understandin t‘i g princi e lop ent of the least-squares lattice
algorithm, ca c? used for the 0%1 the lattice coefficients in an adaptive
application, as their computational cdmplexity grows with the number of data samples,
n. As in the case of the standard RLS algorithm, the problem is solved by finding a set

of equations that update the filter coefficients in a recursive manner. This is the subject
of the next section.

coV

13.4 RLSL Algorithm

In this section, we go through a systematic step-by-step procedure to develop the recur-
sions necessary for the derivation of the RLSL algorithm. The development of the RLSL
algorithm involves a large number of variables, compared to any of the algorithms that
we have derived/discussed thus far in this book. Because of this, it is often difficult for
a novice to the topic to follow these equations. Thus, choosing the right set of notations
that reduce this burden is crucial to the development of a readable material on this topic.
Bearing this in mind, our discussion on the RLSL algorithm begins with an introduction
to the notations and some preliminaries. The derivations will be followed thereafter.

13.4.1 Notations and Preliminaries

In the past few sections, we introduced a number of notations for formulating the least-
squares solutions in the cases of forward and backward transversal predictors as well as
lattice joint process estimator. Here, we introduce some more notations and also some
new definitions that are necessary for the derivations that follow.
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Adding the results of Egs. (13.61 ) and (13.62), we obtain
A + B == Im+1.

This completes the proof of Eq. (13.56).
Premultiplying and postmultiplying Eq. (13.56) by x| +1(n) and x,,  (n), respectively,
and noting that

X, (1)

Xpy1 (1) = [x(n'"_ m)} and Kk, (n) =¥, '(n)x, (n)

we obtain
(&n (WX, 1(n))?

Xy i1 (WK, (1) = X5, (WK, (1) + 775 (n)

(13.63)

&), (W)X, (1) = x(n — m) — g, (W)X, () \ CO

=b,, e (13 64)
Finally, substituting Eq. (13.64) in Eq. (13. 8,(“ M@ SIde¥)f % l from
2 (I’l

Using Eq. (13.40), we obtain

1, and recalling Eq. (13.53), we obtai (

‘)(Gyd\e%%%2ﬁ3F3£¥g (13.65)

13.4.5 Update Equation for Cross-Correlations

The recursions that are remaining to complete the derivation of the RLSL algorithm are
the update equations for cross-correlations g“m (n) and ; “(n).
Recall the RLS recursion for the mth-order forward transversal predictor

a,(n) =a,(n —1) + K, —1)f, ,_1 (1) (13.66)

where k,,(n — 1) and f,,,_;(n), as defined earlier, are the gain vector and a priori
estimation error of the forward predictor, respectively. The samples of the a posteriori

estimation error of the forward predictor, for k = 1,2, ..., n, are given by
S () = x(k) — 2, (0)%,, (k — 1) (13.67)
Substituting Eq. (13.66) in Eq. (13.67) and rearranging, we obtain
T ) = Fpn_1 () =k (n — DX, (k — 1) £,y () (13.68)
where
Smn—1k) = x(k) — al (n — Dx,, (k — 1) (13.69)
for k =1,2,...,n are samples of the a priori forward prediction error.

In addition, recall the RLS recursion for the mth-order backward predictor

g,(n) = g,(n — 1) + K, ()b, ,_, () (13.70)
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On the other hand, post- and premultiplying Eq. (13.91) by x,(n) and x}, 41(n), respec-
tively, subtracting both sides of the result from unity, and recalling Eq. (13.53), we obtain

Q)
v =yyn—1) = =5 (13.94)
é‘N (n)
Substituting Eq. (13.94) in Eq. (13.93) and dividing both sides of the result by yy_;(n),
we get
C 0 fN n(”) ~
Ky, (n) = [— } + ————a,(n—1) (13.95)
k@ =D] "y e o)

Moreover, combining Eqs. (13.94) and (13.45), it is straightforward to show that (Problem
P13.17)

ynar T ) = ayym — el —1) (13.96)

Finally, substituting Eq. (13.96) in Eq. (13.95) and using Eq. (13.52), Wegﬁ\

_ 0
Ky (n) = |:RN( —

This recursion gives a tim: ord r-update of t %l ze am vector. Next,
we develop g)g t keeps the e normalized gain vector
fixed at n, b ts length fr gﬁ This also leads to a time update of
the tap-weight Vector of the backwar predicto

Backward Prediction

Consider Eq. (13.56) with m = N. Then, postmultiplying it by X, |(n) and recalling Egs.
(13.40) and (13.88), we obtain

Nn(n)~

e (n)

k
Va1 WKy (1) = yy () |: N(n)i| + gy (n) (13.98)
Equating the last elements of the vectors on both sides of Eq. (13.98) and rearranging,
we obtain
by (1)

k n)=—>-——__ (13.99)
N+1,N+11 VN+1(”)§1€/b(”)

where k ~Ni1.n+1(n) denotes the last element of k ~n+1(n). On the other hand, combining
Egs. (13.46) and (13.65), and replacing m by N, it is straightforward to show that (Problem
P13.18)

Va1 (MR () = Ay ()R (n — 1) (13.100)

Substituting Eq. (13.100) in Eq. (13.99), recalling Eq. (13.54), and rearranging the result,
we get

by —1(n) = )\é‘ (n - 1)kN+1 N1 () (13.101)

00“
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(i) )
> Wby gy = 1), (k) =0

k=1
(ii)
> A f (b, (k) =0

k=1

P13.8 Consider a linear adaptive filter with tap-input vectors x(1), x(2), ..., x(n), and
desired output sequence

1, k=
d(k) = "
0, k=1,2,....,n—1

conversion factor y (n) as given by Eq. (13.49) or (13. 50) Then,

O0<ym =< N
P13.9 Show that in a lattice strucu% f time, n %02
fﬂ(") = JA%B

\
P13.10 ?c‘he\, §m . p a@

Cm ](n) (n - 1)

Find the least-squares error sum of this filter and show that it is e&al to @O .\)

— K (n)ed (n)

P13.11 Use the result of Problem P13.10 to derive the following update equations for
the least-squares sums {mﬁ (n) and ¢k’ (n):

o 2
Ty = e G m)*
Cn (n) = mfl(n) é‘rz[ll(n -
and
G () = &l (n = 1) = @n;ﬂ
Gy ()

P13.12 Obtain the normal equation that results from the least-square optimization of the
a posteriori estimation error ey , (k) of the joint process estimator of Figure 13.3
and show that this leads to the following set of independent equations:

i AR, (K)d (k)

c, (n) = k=1

" >kt ARy, (R)
for m =0,1,..., N — 1. Then, use the orthogonality of the backward errors
bm,n (k), form =0,1,..., N, to convert these equations to those given in Eq.
(13.26).

P13.13 Give a detailed proof of Eq. (13.81).
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P13.14 Derive the update equations of Km 4+1(n) and ¢, (n) that have appeared in
Table 13.2.
P13.15 Prove the following identity
0o o, S ST
m+1 (I’l) |:0m ‘I’rﬁl(” _ 1)i| Vi a, (n)am (")
P13.16 Show that 5 5
V) =y — 1) 4 22 S O
" " G gl
P13.17 Give a detailed derivations of Eq. (13.96).
P13.18 Give a detailed derivations of Eq. (13.100).
P13.19 Use the result of Problems P13.17 and P13.18 to obtain a time-update equation O \)
relating y,,(n) and y,,(n — 1). C
P13.20

Explore the possibility of rearranging the recursions{e X\, @'13 I in
terms of a priori estimation errors. Thus, su est @ ¢ imple :9\2
RLSL algorithm using the a prl% f 6 -‘ m@



468 Adaptive Filters

Using these and Eq. (14.16) in Eq. (14.17), we obtain

1
26, = 2t{pRIE,, + 4tr[pRKR] + 20, tr{R] + Etr[;rlG] (14.18)

To arrive at a mathematically tractable result, we assume that the term tr[uRKR] in
Eq. (14.18) can be ignored. Numerical examples and computer simulations show that
when N (the filter length) is large trf[w RKR] is usually at least an order of magnitude
smaller than tr[uR]&,,. See Problem P14.1 for more exposure over this approximation.
This leads to the following result:

£, = oo tr[pR] + %tr[u"G]) (14.19)

1
1 — tr[uR] <

Using Eq. (14.19) to evaluate the misadjustment of the generalized LMS algorithm, we
obtain
Eex

1 1 \)

=22 — — — — (u[pR] + o ulpn”'G 1430 O‘

M= e T UlR] <r“‘ I gee e ]> \@ .G

where & = o2 ¢, 1s the minimum MSE of the filter that is b e tl%%) w(Z
e er

To relate this result to the results of the prev10 te S, s consider,
conventional LMS algorithm. In th1s case, ,‘i hdre 1 is a scalar
0

Substituting x by ul in Eq .(1 e

P (@4 ‘? @@60— tr[G]) (14.21)

It is instructive to note that when the plant tap-weight, w,, is time invariant, the correlation
matrix G is zero, as €,(n) is zero for all values of n. Thus, we obtain
ptr[R]

Mins = 1= au[R] (14.22)

This is exactly the result that we obtained in Chapter 6 — see Eq. (6.63). This observation
shows that Eq. (14.20) is in fact a generalization of similar results that were obtained
in the previous chapters. This includes the effect of plant variation and also the use of
different step-size parameters at various taps. Moreover, we see that when the plant is
time varying, there are two distinct terms contributing to the misadjustment of the LMS
algorithm. Accordingly, we may write

M=M,+M, (14.23)
where
_ u[pR]
M, = I~ u[pR] (14.24)
and

o> tlp~'G]

M= 1 — tr[uR]

(14.25)

With reference to recursion (14.6) and the subsequent derivations, we find that M, orig-
inates from the term 2ue,(n)x(n) on the right-hand side of Eq. (14.6). This, clearly, is
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It is instructive to note that Eq. (14.30) is intuitively sound. It suggests that those
taps that have larger tap perturbation should be given larger step-size parameters. It also
suggests normalization of the step-size parameters proportional to the inverse of the signal
level at various taps. However, this normalization is different from the one commonly
used in the step-normalized algorithms, where w; is selected proportional to the inverse
of signal power at the respective tap, that is, proportional to 1 /crle_. Moreover, Eq. (14.30)
suggests that the step-size parameters should be reduced as the error level at the filter
output increases — note that > is equal to the MSE of the filter after it has converged.

The validity of Eq. (14.30) is subject to the condition that the optimum step-size
parameters remain in a range that does not result in instability of the algorithm. For
the case of the conventional LMS algorithm, where a single step-size parameter, pu, is
employed, a useful and practically applicable upper bound for u is the one derived in
Chapter 6 and repeated below for convenience (6.74):

1
M < SR ‘4 31)00 \)
or, equivalently, e a

utr[R] <1 NO ‘ ?

This result can be extended to the ge r r cursmn WS
Consider the recursion Eqs ‘e\ﬁ e x(n)

is the diago-
nal matrix cons roots of the dia al ts of . Then, multlplylng
both sides 0/? rom left so, defining V(n) = p~"/?v(n) and
€,(n) = (n), we obtain

vin+1)=d- 2x(n)x (n))v(n) + 2e,(n)x(n) — €,(n) (14.33)

The recursion Eq. (14.33) is similar to the conventional LMS recursion with p© = 1.
Accordingly, Eq. (14.32) can be applied. Hence, we find that the stability of Eq. (14.33),
and thus Eq. (14.6) or, equivalently, the recursion Eq. (14.3), is guaranteed if

t[R] < 1/3 (14.34)
where
R = E[X(WX (n)]
= E[n'*x()x" (m)p' %]
= w'2E[x()xT (m)]p'?
= p'/*Rp'? (14.35)
Substituting this result in Eq. (14.34) and noting that tr[u'/?Ru'/?] = tr[uR] (according
to identity tr[AB] = tr[BA]), we get
tr[uR] < % (14.36)

This is a sufficient condition that may be imposed on the algorithm step-size parameters,
W;’s, to guarantee the stability of the generalized LMS recursion Eq. (14.3).
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When Eq. (14.36) holds, the minimum excess MSE of the filter, &, ,, is obtained by
substituting Eq. (14.30) in Eq. (14.26). This gives

1
Eexo = T Ty ( ) D %%, (14.37)

Substituting for 1 from Eq. (14.29) in Eq. (14.37), we get

2
2
Ziaeoyi Ux,- + \/(ZiUEOJ‘ U)q) + 4060
sex,o = 2 O’eo’,' Oxi

(14.38)

14.5 Comparisons of Conventional Algorithms

In this section, we compare tracking behavior of various versions of the LMS algorith O \)
in the context of the modeling problem discussed in the last few sections. l\jg é

the tracking behaviors of the RLS and LMS-Newton algorlthm ate,
the comparisons also cover the RLS algorithm. The indjc 0 be avior
(performance) is lower steady-state excess MSE. & 2

In order to prevent diverting into @ﬂ;\cas S, we conca‘ra%
parison of the direct 1mplemen i n%x, sversal q& algorithm,
and its implementation domain. We no transversal filter x(n) =
[x(n)x(n }\[\l -

: and_f ns 0 omain implementation x(n) is
replaced b@ ) = Tx(n), whe?’@ normal transformation matrix satisfying
the condition'

(14.39)

where I is the identity matrix.
In addition, if €,(n) represents the plant tap-weight increments in its transversal form,
the corresponding increments in the transform domain are given by

€ o(n) = Tey(n) (14.40)
We also define Ry = E[x7(n)x}(n)] and G = E[er o(n)e}  (n)] and note that
R, =TRT"' (14.41)

and

G, =7GT" (14.42)
The ith diagonal elements of Ry and G, are denoted as o 2 and o _, respectively.
Moreover, to simplify our discussion, yet with no loss of generallty, ‘We assume that
the input sequence to the transversal filter is normalized to unit power, that is, sz,- =

E{|lx(n — i)|2} =1,fori =0,1,..., N — 1. Then, the orthonormality of 7, that is, the

!'To avoid complex-valued coefficients/variables in our formulations in this chapter, we only consider transforma-
tions with real-valued coefficients.
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14.6 Comparisons Based on Optimum Step-Size Parameters

From the theoretical results of Section 14.4 and the definitions of Ry and G, in the last
section, we recall that when the optimum step-size parameters given by Eq. (14.30) are
used, the excess MSE of the TDLMS algorithm is given by Eq. (14.38)

Iy +/T7 +402
r (14.54)

£oxo(TDLMS) = 5 T
where
N—-1
Tr =) 0,00, (14.55)
i=0

We note that I' is a function of R, G, and 7. \)
We also note that when no transformation has been applied, but the optlmuw?§o

parameters are used for different taps, the excess MSE of the LMS algo

- ote
exo(LMS

where P(e \,\e\N {gg Agg .

Clearly, to achieve the best tracking performance of the TDLMS algorithm, one should
find the matrix 7, which minimizes I";. A general solution to this problem appears to
be difficult. We thus limit ourselves to a few particular cases whose study is found to be
instructive. The following lemma is widely used in the study of the cases that follows.

Lemma 14.1 Consider the diagonal matrix A = diag (Mg, Ay, ..., Ay_1), Where X;’s
are all real and nonnegative. If T is an orthonormal matrix, that is, TT " =1, and
S = TATT, then the following inequality always holds:

N—1 N—1
doVh =) s (14.58)
i=0 i=0

where s;; is the ith diagonal element of S.

Proof . We first note that for x > 0, f(x) = 4/x is a concave function. In addition, accord-
ing to the theory of the convex functions, Rockafellar (1970), if f(x) is a concave function

and ¢y, ¢y, ..., {y_; are a set of nonnegative numbers that satisfy Z,N: 61 ¢ =1, then
for any set of numbers x,, x;, ..., xy_; in the domain of f(x), the following inequality
holds

N-1 N—-1
YoGafe) < S (Z g,.xl.) (14.59)
i=0 i=0
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Eq. (14.79), are presented. We note that both implementations of the VSLMS algorithm
converge to about the same excess MSE as the case where optimal step-size parameters
are used. This clearly illustrates the optimal tracking behavior of the VSLMS algorithm,
as was predicted earlier in this section. We also note that there is very little difference
between the behavior of the recursion Eq. (14.78) and its sign counterpart, Eq. (14.79).

Figure 14.5 presents the results showing how the VSLMS algorithm track variation
of 1y 10(n), that is, the optimum step-size parameter of the 10th tap of the adaptive
filter. The results are given for the recursion Eq. (14.78) and also its sign counterpart,
Eq. (14.79). The results show that the VSLMS algorithm converges to the optimum step-
size parameters, thus achieving a close to optimum tracking behavior. Further experiments
have confirmed this optimum performance even when the adaptive filter input is colored
(Mathews and Xie, 1993; Farhang-Boroujeny and Gazor, 1994).

Computation of the optimum step-size parameters, which are used to obtain the results
of Figures 14.4 and 14.5, is carried out by finding o,, and o . first, and then substituting
them in Eq. (14.30). Noting that the filter input is a blnary sequence we get o, = L, To
evaluate o, orr WE recall from Eq. (14.91) that the path gains, al(nT) and \
generated using the recursions

a((n+ DT, = aa,(nT,) + 1 — o? vk(n &Q 1,
where vi(n + 1) and v,(n 4 1) a e xp ent unit- @ ean Gaussmn
white sequences. Assu al er but close at

prevte \?a@%

Optimum Step-Sizes R
Conventional VSLMS |
— — — Sign VSLMS ' i

NO. OF ITERATIONS

Figure 14.5 A typical simulation result showing that the VSLMS algorithm closely track the
optimum step-size parameters given by Eq. (14.30).

.

U
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P14.14

P14.15

Develop a simulation program to study the convergence behavior of the
VSLMS algorithm in the channel modeling application that was discussed
in Section 14.7.4, when a common step-size parameter is used for all taps.
Compare your results with those of Figures 14.3-14.5, and discuss your
observations.

Develop a simulation program to study the convergence behavior of the RLS
algorithm with variable forgetting factor (Table 14.2) in the channel modeling
application that was discussed in Section 14.7.4. Compare your results with
those of Figures 14.3—14.5 and also your results in Problem P14.14. Discuss
your observations.
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echo canceller, e(n) is the signal sent to the far-end room. Moreover, it may be written as

e(n) =d(n) — y(n)
= e, (n) + wox(n) — w' (n)x(n)
=e,(n) — v' (n)x(n) (15.9)
where e (n) is the signal corresponding to the sound activities in the near-end room,
excluding the far-end signal that is broadcast in the room through the loudspeaker. We
also note that v1(n)x(n) is an undesirable residual echo. Assuming that e,(n) has a zero

mean, and defining
r(n) = v (n)x(n) (15.10)

Equation (15.8) reduces to

2 _ 2, 2 Elm] o i) \)
ELIVG + DIPT = V00| + 2 e s o — 2 XT(n)X%a\es._@O

The goal is to find the value of £ that minimizes EN@ hlS 0 , 18
obtained by solving the equation “ Q _‘
YO
N e\ |\gE[ A DI %2’3_ @) 1512
This lead ? ( e P ag

r?(n)

E[e2(n)]
B r2(n)
 E[e2(m]+r2(n)
where the second identity is obtained using Eq. (15.80) and recalling that e (n) and
r(n) = v (n)x(n) are uncorrelated.

It is important to make some comments on the significance of the optimum step-size
parameter (15.13).

Peop(n) =

(15.13)

e When E [eg (n)] = 0, that is, when e (n) = 0 one finds that /fbopt(n) = 1. In other words,
if one thinks of the echo canceller as a modeling problem just as the one in Figure 6.5,
when there is no noise at the output of the plant, fto,(n) =1 leads to an optimum
performance of the NLMS algorithm.

e The optimum step-size parameter decreases as e,(n) increases in power.

e At the beginning of adaptation, when w(n) = 0, r*(n) is generally large and thus, unless
E[eg(n)] is also large, ﬁopt(n) will be approximately equal to 1.

e As the algorithm iterates, r2(n) reduces, on average, and thus, in the presence of some
nonzero E[e2(n)], Pop(n) decreases. This, clearly, is a sound strategy for reducing the
filter misadjustment and/or misalignment.

e In case w, changes, r2(n) increases and, hence, ﬂopt (n) will increase to track the change
of w,.
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Table 15.3 Summary of the variable step-size normalized PFBLMS (VSNPFBLMS) algorithm
for echo cancellation.

Input: Tap-weight vectors, wf’l(k), [=0,1,...,P—1,
extended input vector,
f(o(k) =[x(kL — M) x(kL — M +1)---x(kL + L — D]T,
the past frequency domain vectors of input, xﬁo(k -, forl=1,2,...,(P—1)p,
and the desired output vector,
dk) = [d(kL) d(kL+1)---d(kL + L — D]T.
Output:  Tap-weight vector update wr k+1),0=0,1,...,P -1,
power estimates o 2(k), az(k) and az(k)
The echo canceller output is e(n).

1. Filtering:
Xz o(k) = FFT(X,(k))

2. Error estimation:

e(k) = d(k) — §(k) NO e
3. Step-size calculation: %02
2
73l = aodk - ﬁ( d(k)) "
z(k) M\iw 1—a><9‘%k§2’( O

preVigage

if (k) > 1, let fu(k) =1
if fu(k) <0, let (k) =0
fori=0to M’ — 1
k) = 1)/ 150" x5 g,k = pD)
nk) = [Mo(k) lvh(k) ce MMLl(k)]
4. Tap-weight adaptation:

0
e, (k) = FFT ([e(k)D

for [=0to P—1
wr (k1) = we (k) + 20 (k) © X o (k — pl) © ez (k)
5. Tap-weight constraint:
for I=0to P —1

Wy (k + 1) = FFT ([

first M elements of IFFT(w ;(k + 1))])
0

$(k) = the last L elements of IFFT (ZP Wi (k) ©xz ok é&e -CO ‘\)

Notes:

e M: partition length; L: block length; M = M + L.

e 0 denotes column zero vectors with appropriate length to extend vectors to the length of M.
e (O denotes elementwise multiplication of vectors.

e Step 5 is applicable only for the constrained PFBLMS algorithm.
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do(k)
x(n) Wo(2) d(n) | analysis da (k)
" 0l% | filter bank
drr—1 (k)
7 +
Zo(k) > TWo(2) To(k) =/‘E'
Jr
T (k — Tk Y .
|| analysis nuk) > Wi(2) h1k) (1 > synthesis (. ‘CO
filter bank f{@%

““l W ﬁ( \ %02
) 2 O
Figure ? V@}l X%m @sﬁ@@eéﬂdependem echo canceller.

Here, because of its simple structure, we limit our discussion to Algorithm 2 of
Section 11.15. Also, to take care of the nonstationary nature of the speech signals, we
develop a normalized version of the algorithm. Referring back to Chapter 11, Table 11.7,
we recall that the tap-weight update equation

w(n + 1) = w(n) + 2ue(n)u, (n) (15.29)

where as discussed in Section 11.15, u, () is an approximation to R~ !'x(n — M). Follow-
ing the same line of derivation as those that led to Eq. (6.119), we begin with defining

the a posteriori error
et(n) =dmn) —wi(n+ Dx(n — M) (15.30)

Substituting Eq. (15.29) in Eq. (15.30), replacing ¢ by pu(n), and rearranging, we obtain
et(m) =01 - 2,u(n)u§(n)x(n — M))e(n) (15.31)

Next, as in the case of the NLMS algorithm, minimizing (et (n))? with respect to (n)
results in ]

/,L(n) = m (1532)

This forces et (n) to 0. Substituting Eq. (15.32) in Eq. (15.29), we obtain

wn+1)=whmn)+ e(n)u,(n) (15.33)

1
ul (n)x(n — M)
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Figure 15.5 Echo return loss enhancement (ERLE) of the various algorithms: (a) NLMS,
(b) APLMS, (c) FBLMS, (d) SBLMS, and (e) LMS-Newton.
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that have been used for the results

Algorithm pvy N M J L o o K, K N, No B v €
NLMS 0501 1024 - - - - - - - - - - - - -
APLMS 05 0.1 1024 5 - - - - - - - - - - -
FBLMS 05 0.1 1024 64 - 64 - - - - - - - - - -
SBLMS 0.5 0.1 1024 32 19 - 3/16 7/19 5 3 191 193 - - - -
LMS-Newton 0.5 0.1 1024 8 - - - - - - — - 098 09 0.05 0.001

accompanying website (www.wiley.com/go/adaptive_filters). For the results presented in
Figure 15.5, the far-end signal is “speechl .mat.” Here, we have kept the variable step-
size part of the algorithms inactive; that is, we have used a fixed step-size parameter ji.
The parameters of the various algorithms that have been used for the results presented in
Figure 15.5 are listed in Table 15.5. There is no near-end (double-talk) signal. However,
a background Gaussian noise with a standard deviation of o, = 0.001 has been added at
the microphone. This is about 45 dB below the near-end echoed signal that reaches the
microphone. Also, as an alternative way of observing the performance of the various algo-
rithms, the error (transmit) signal e(n) produced by the examined algorithms, along with
the microphone signal (i.e., before the echo cancellation), are presented in Figure 15.6.
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combiner ——

* denotes conjugation

Figure 15.7 Procedure for calculation the coherence function ¢, (e/*) at w = ;.
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nice and relevant to implementation property that half-band filters have is that almost half
of their coefficients are 0. More specifically, hHB’n =0, for n = £2, +4, ... This reduces
the complexity of their implement by one-half. Once Hyp(e/?) is designed, it can be
converted to the desired filter Hygp(e/”) by modulating its coefficients with the sequence
{(j"y={....j,—1,—j,1,j,—1,—j,...}. Noting these points, given a half-band design
hyg ,,» the coefﬁ01ents of the desired filter /ygpg , are complex-valued, with the real and
imaginary parts

h n=20
e P 15.56
VSB,n {O, n # 0 ( )
and
4l 0, n=0,%£2,%4,... (15.57)
VBT ()" T by, n=1,3,...
respectively. CO \)

To help the reader to develop a better understanding of the impact of a spec *“

the quality of speech signals, the MATLAB code “specshlft m,” a ymg
website, takes a speech signal, play it, then, 1ntroduce a s m and
The amount of spectral shift is a parameter. Th1 ur10us€

understand what is the range of an acce t i t and W
shift 5 Hz has been imposed (\éﬂ({; commen%
15.5 Sterg)l&mc Acoustic @&gcellatlon

The AE canceller setup that was presented in Figure 15.2 and was discussed in detail in
the previous section is a monophonic system. Stereophonic AE cancellers have also been
proposed and developed. Figure 15.17 presents the details of a stereophonic AE canceller
setup. Compared to its monophonic counterpart, stereophonic teleconferencing provides
special information that help a listener to distinguish the relative position of the speaker
in the far-end teleconferencing room.

There are two microphones and two loudspeakers in each of the near-end and far-
end teleconferencing rooms. Hence, considering the echo cancellation by the near-end
room, there should be a pair of echo cancellers for removing echo signals from each of
the microphones. A similar pair of echo cancellers should also be deployed by the far-
end room. In Figure 15.17, for brevity and clarity of presentation, only one of the echo
cancellers by the near-end room is shown. The relevant signals and signal paths/echoes
are also shown. The speech signal, s(n), from a person in the far-end room passes through
the acoustic impulse responses g, , and g, , before reaching the pair of microphones in
the far-end room. Assuming ideal transmission lines, one will find that

ency

x1(n) = gy, *s(n) (15.58)

and
Xp(n) = g, *s(n) (15.59)

The signals x(n) and x,(n), after being broadcast in the near-end room, will be picked
up by the pair of microphones in the room. Here, the discussion is limited to the signal
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Using Eq. (15.91), the misalignment of the leaky LMS algorithm when w(n) has
approached W, is obtained as

r=w,—R '"Rw,) (w, — R 'Rw,)
=wlI-R'R?w, (15.92)

Recalling that according to the unitary singularity transformation, R and R’ may be
expanded as
R = QAQ" (15.93)

and
R =QA'Q" (15.94)

where A and A’ are the diagonal matrices of the eigenvalues of R and R/, respectively,
and Q is the associated eigenvectors matrix. Also, note that R and R’ share the same
of eigenvectors. Substituting Eqs. (15.93) and (15.94) in Eq. (15.92), recalli e@n‘tc‘u

QTQ =1 and the definition
Q=1[q ¢ don- 1NO‘€5 ‘(295)
and rearranging the result, we obtain ( Om O_‘ %0

2N—1

Pl P -

This result shows that, on one hand we should choose B sufficiently smaller than 1
(1 — B large) to avoid slow modes of convergence. On the other hand, we should choose
B sufficiently close to 1 (1 — 8 small) to reduce the misalignment.

Coherence Reduction Through Exclusive Maximum Tap-Selection

The exclusive maximum (XM) tap-selection method is an adaptation strategy that is
applicable to the various adaptive algorithms, including NLMS, affine projection LMS,
and RLS algorithms. The basic idea is to apply each adaptation step only to those taps
with the larger amplitude tap inputs. Khong and Naylor (2005, 2007) have studied the
application of the XM tap-selection method to stereophonic AE cancellers and noted that
this method has some success in reducing the misalignment. The rationale here is that
at each iteration of the adaptive algorithm, the set of tap inputs selected from the two
channels are randomly unaligned, and this results in a lower coherency among the signals
from the two channels that are used for adaptation.

Coherence Reduction Through Nonlinearity

It has been noted that introduction of some nonlinearity into a speech signal to a great
degree is perceptually undetectable. On the other hand, addition of such nonlinearity
reduces the coherence between a pair of signals in a stereophonic AE canceller, and
thus resolves the problem of a large misalignment. Morgan, Hall, and Benesty (2001)

!

U

.
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3. Compute the elements that are the delayed versions of the (2M + 1)th and (2M + 2)nd
elements of u(n) from the previous iteration as

ulxj(l’l)Zu]‘]fl(n—l); j:M+1,M+2,...,L_M_1
Uy i) =uy ;_(n=1; j=M+1,M+2,....L-M-1

Note u;(n) = [u; ;(n) uz’j(n)]T is the jth 2 x 1 vector component of u(n).
4. Compute the first 2(M + 1) elements of u(n) as

[y o), Un o (), g 1 (1), U (1), ..ty gy (1), 1y (m)]T = Lighy (n)

where |
R;O,, ()b ()
blbl (n)bl (n)

bm=| R (m)byy () \e ’
,,Mbﬂ;gz)bM(n - ‘\_esa
NO ‘ %02

KO 82,0
and L denotes t %N\t‘ havin +1) x 2(M +1).
5. Compute l@a t ments ? @

[MI(L M)(”) Up (- M)( s U - 1(n), Up - 1(”)] —L D (1)

where |
RbeM(n L+ M+ 1)by,(n—L+2M)
) — beM(n—L+M+1)bM(n—L+2M—1)

R,;A;bM(n—L+M+1)bM(n—L+M+1)

and L, is the bottom-right part of L. having dimension 2M x 2M, then the last 2M
elements of u(n) are

6. Finally, compute the adaptive filter output y(n) = w' (n)x(n), the error signal e(n) =
d(n) — y(n) and update the filter taps using Eq. (15.114).

To implement the lattice predictor using equations, we require 25M + 5 multiplica-
tions. The two-channel Levinson-Durbin algorithm requires 8 M (M — 1) multiplications.
We further need 6M? + 26M + 8 multiplications to update u(n). Finally, 4N multipli-
cations are required to adaptively update the transversal filter coefficients. Hence, in
order to implement the fast LMS-Newton Algorithm 1, we require a total of 14M? +
43M + 13 + 4N multiplications. The number of the required additions is about the same.

in a two-channel lattice. Thus, some simplifications that are applicable to single-channel lattice equations are
inapplicable to the two-channel case. Consequently, direct mimicking of the results of Chapter 11 is not possible
here. This is why we present a fresh derivation of Algorithms 1 and 2.

coV
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Typically, M can take a value of 8 and the adaptive filter length N may be 1500, for a
medium size office room. With these numbers, each update of u(n) would make up only
17% of the total computational complexity of the AE canceller.

Algorithm 2: The two-channel LMS-Newton Algorithm 1 is structurally complicated
despite having reasonably low-computational complexity. Manipulating the data is not
all that straightforward and hence it is more suitable for implementing using software.
We now propose an alternate algorithm that is computationally less complex and can be
easily implemented in hardware.

If we look at the L. matrix given in Eq. (15.116), we observe that only the first 2(M + 1)
rows of this matrix are uniquely represented. The remaining rows are just the delayed
versions of the (2M + 1)th and (2M + 2)nd rows given by

=Gy —Gyo - =Gy 10 -+ 0]

As discussed in Chapter 11, for the single-channel case, Algorithm 1 may E, O
simplified by extending the input and tap-weight vectors x(n) and wéga thgs

vectors N
Xp(n) =[x (n+ M), x,(n + M), . {p ), x;(n), 02
xy(n— L+ 1), x,(n — I+ xx %% Q + D17 (15.120)

-~ preN™oa0e
Wg(n) = [w; _y(n), w,, M(? swy _1(n), wy _(n), wy o(n), wy o(n), ...,

Wy 1 (), wy (), Wy () Wy g ()]T (15.121)

respectively, and applying Eq. (15.114) to update the extended tap-weight vector wg(n).
We also need to appropriately take care of the dimensions of L and R,,. Moreover,
because we are interested only in the tap-weights corresponding to w; (n), w, o(n),
wy (1), wy (1), ..., wy 1 (n), wy (), the first 2M and the last 2M elements of
the extended tap-weight vector can be permanently set to zero. This will also remove the
computation of the first 2M and the last 2M elements of LTR;bl Lxg(n). This leads to the
following update equation:

w(n + 1) = w(n) + pu,(n)e(n) (15.122)

where
u,(n) = LR, (n)L;xg(n) (15.123)

Also, Ly is a 2(L + M) x 2(L 4+ 2M) matrix defined as

(=]
(=]

—Gyy —Gyo oo I 0 --- 0
0 -G ... -G | 0 0 0
L = ) . . e . } ) . . (15.124)

0 0o .- 0 0+ —Gyy - —Gyy I
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The results presented in Figure 15A.2 have been obtained using the MATLAB pro-
gram “prolates.m,” available on the accompanying website. Interested readers are
encouraged to run this program for different choices of the parameters to see their effects.

Polyphase Filter Banks

According to the discussion in Section 15.3.3, an implementation of the multitaper method
requires realization of a multiple set of filter banks. An example of such filter banks was
presented in Figure 15.14. We also recall that a filter bank is naturally implemented based
on a prototype filter. Here, we consider a filter bank with a prototype filter

M—1
Hyx)=H@) =Y h,z" (15A.9)
n=0

Here, we are interested in implementing the set of filters

Hm(z)zMz_:lhnejanmnz Ote 10)
N \ 302

(O
- o\N ’“ l O
P(%)\, \=e EQL QQ 57 wo(n)

L4
L1
\ _ . z1(n)
x(n—1) > Ei(zh) > —
v
1 .
< L-point

IDFT

xp—1(n)

\

> L
z(n—L+1) Er-1(27)

Figure 15A.3 Polyphase filter bank.
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Active Noise Control

Acoustic noise occurs in different forms in variety of environments. Clearly, such noises
are undesirable and methods of reducing them are always sought. Conventionally, the use |

of passive materials to absorb an acoustic noise or contain it within an enclosure has been \)
considered. However, these methods generally found unsuccessful is suppressi g the 1 .
frequency portions of acoustic signals. This is because for an absorber to
thickness should be comparable or larger than the wavelength 0 gnal that
it meant to be suppressed. Moreover, at low frequenm wavelen
very fast. For instance, while, in air, the wavel f acous
it increases to 3.4m at 100 Hz. ﬁ( {

The term active noise €0 fers to th E:Z aoustic (and, also,

ti

hydroacoustic) no ‘11 evtanceled usin 1 f electromechanical sys-
tems. AN (é built b igahat an acoustic signal/pressure can be
nullified b mtroducmg an acoust f opposite direction. To put this in a right
prospect and also to be able to d1scuss the advantages as well as the limitations of ANC
methods, in this chapter, we present two (important) examples of ANC systems.

The first case of interest is the problem of noise cancellation in air ducts, for example,
air conditioning ducts and exhaust pipes in cars. This case is often exemplified by the noise
cancellation setup that was presented in Figure 1.20 and for convenience of reference is
repeated here in Figure 16.1.

The second case that we consider is when a primary acoustical source has generated
a signal (noise) that reaches a point P in space with a pressure of p(¢#). A microphone
measures this pressure and through an ANC filter instructs a secondary source (a canceling
loudspeaker) at a point near P to broadcast the same signal, but with an opposite sign.
This concept is presented in Figure 16.2. We note that when the primary source is at
some location far away from P, the cancellation will be limited to the points near P, that
is, a silent zone around the error microphone is generated. This is because the acoustic
pressure resulting from the secondary source vanishes in space relatively fast, while that
of the primary source remains nearly intact at the points surrounding P. This may be
understood, if one notes that the sound pressure resulting from a source in free space at
a distance r is proportional to !,

The setups presented in Figures 16.1 and 16.2 are different in a number of ways. While
the setup in Figure 16.2 is that of an acoustic noise cancellation in a three-dimensional

Adaptive Filters: Theory and Applications, Second Edition. Behrouz Farhang-Boroujeny.
© 2013 John Wiley & Sons, Ltd. Published 2013 by John Wiley & Sons, Ltd.
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Figure 16.9 Complete ANC system for an air duct.

filter (the ANC filter) which shapes its spectrum to match that of the noise amplitude and
phase (with an opposite sign) at the canceling loudspeaker. The error microphone picks
the residual noise and instructs the adaptation of the ANC filter.

Comparing Figure 16.10 with its broadband counterpart in Figure 16.1, one may observe
the following fundamental differences. In Figure 16.1, the broadband noise is picked up
by the reference microphone. In Figure 16.10, on the other hand, the period/frequency of
the periodic noise is obtained through a nonacoustic device. A reference signal is then
generated accordingly. In both cases (Figures 16.1 and 16.10), the ANC filter shapes
the spectrum of the reference signal such that a correct anti-noise is generated at the
canceling loudspeaker. However, the feedback from the canceling loudspeaker to the
reference microphone, which can be a major source of instability, has no counterpart
in the case of narrowband ANC systems. Hence, the narrowband ANC systems are less
prone to instability problems and thus are easier to design and implement.

16.2.1 Waveform Synthesis Method

The waveform synthesis method constructs a sign-inverted version of the periodic noise,
viz., the anti-noise, at the canceling loudspeaker through the following mechanism.
The ANC filter is chosen to be an FIR filter with a length equal to one period of the
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Figure 16.17 An example of magnitude_re ( lt1notc ter@z fo% =38 and
n = 0.2, and in the presence of aN‘ h®S, (Z)

counterpart O}E nge 16.14, when a ? Sz(z) = 0.5+ 0.5z~ has been added.
To explain the magnitude response plot of Figure 16.17, we note that, here,

1S, (e’?)|? = cos’w (16.42)

Moreover, we note that cos?w is equal to 1 at @ = 0 and decreases as w varies between
0 and m. It reaches a minimum of zero at w = 7, and increases toward 1, as w varies
between 7 and 2. The variation of S,(e/®) has the following impact on the magnitude
response of H(z). Near zero, where |S, (e/®)|? ~ 1, there is very little difference between
the plot in Figure 16.17 and its counterpart in Figure 16.14. On the other hand, as w
approaches m, thus, |Sz(ej“’)|2 decreases, the bandwidths of the notches decrease. At
o = 1, where |S,(e/?)|> = 0, the notch disappears from the response. This observation
shows that when the secondary path S,(z) has a null at any of the harmonics of the noise,
the ANC system discussed in this section is incapable of removing that harmonic.

Synchronization

The underlying assumption made in the above derivations was that the rate of the input
samples to the ANC filter W(z) was synchronized with the fundamental frequency of
the noise such that each period of the noise was exactly equal to N samples. Such
synchronization can be achieved in practice by a proper design of the tachometer. The
tachometer should be designed so that it generates N pulses per each full rotation of
the noise generating rotor, for example, by placing N equally spaced sensors (magnets)
around the shaft of the rotor.

L1 ‘\e‘
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its sampled version x(n) = sin(2n7T,) = sin(wn). One may also note that the absolute 2
and the normalized w frequencies are related according to the equation
Q

—— 17.1
“T7 (a7-h

17.1 Continuous Time Channel Model

In the study of adaptive equalizers, the channel is often modeled in its equivalent baseband
and discrete time form, even though the actual transmission happens over a passband radio
frequency (RF) and in continuous time form. In this section, we present a development
of such a channel model.

Figure 17.1 presents the block diagram of a digital quadrature-amplitude modula-
tion (QAM) communication system. The transmit data symbols, s(n), are streamed O
a sequence of impulses at the interval of 7. We refer to T as symbol -spa 156
presented by the continuous time signal ‘

s(t) = Zs(n)(S(t — nNO‘e 80’27.2)
where s(n) are data symb W (i& Qstell
In Figure 17 1 @ éo the symbol m ulﬁ s, represented by the con-

tinuous ti is assed se-shaping filter with the impulse
response p (t) his results in a aseband signal, which subsequently mod-
ulates a carrier with the frequency Multrphcatlon by e/$%’ shifts the baseband signal

spectrum to the carrier band, and the block fR[-] takes the real part of the result, thus
produces a duplicate image spectrum around —€2. as well. This leads to

Xoam(Q) = S(Q — Q) Pr(Q — Q) + 5 (-2 — Q)P (-Q - Q) (17.3)
where Xan(€2) is the Fourier transform of xqan (7). Using Eq. (17.3), we obtain
Xoam () = (S( = Q) Pr(2 — Q) + S* (=2 = Q) P{(—Q — Q) C(Q)  (17.4)

where XQ Am(§2) and C(2) are the Fourier transforms of x%AM(t) and c(¢), respectively.
At the receiver side, the multiplication of xQ am(?) by e7/%c! shifts the spectrum to the

echt —jQ t
s(0) R ()
—> pr(t) X 2R[] > c(t) > pr(t) —>
transmit Channel receive
filter filter

Figure 17.1 Block diagram of the channel model in a digital QAM communication system.
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x(n) = Zs(m)h(n —mL) +v(n) (17.15)

m

where v(n) is the channel noise.

In a digital communication system, the samples x(n) are passed through an adaptive
equalizer whose coefficients are adjusted to undo the distortion caused by the channel
and thus deliver (almost) ISI free estimates of s(n) at its output. Considering the channel
equation (17.15), and adding the equalizer after the channel model, the discrete-time
system model of a digital communication system is obtained as the one presented in
Figure 17.5. The interpolator block adds L — 1 zeros after each symbol s(n), changing
the sample rate from 1/7 to L/T. Passing the upsampled sequence through H(z) and
adding the channel noise, v(n), is to implement Eq. (17.15). The equalizer W(z) is an
FIR filter with the tap weights wy, w;, ..., wy_;, and the estimates §(n — A) of the
transmitted data symbols, where A is the delay caused by the combination of the channel
and equalizer, are obtained by taking the decimated samples at the output of W(\ C

17.2.1 Symbol-Spaced Equalizer Ote
If one chooses to use an equalizer whos: Ws eYual to the s m%@
transmitted symbols, Figure 17 5 red ce 1@ ;th the case
0
tu

where the 1nterp01at10n a ctor L 1s ay be noted that
the system se E s s1m11ar t p that was presented in
Chapter 6 (S *6 ). Because (?@ s in this setup, W (z) is referred to
as a symbol-spuced equalizer.

It is also worth noting that because the transmit signal has a transmission bandwidth
that is larger than 1/7T (e.g., when pr(¢) is square-root raised-cosine pulse shape with a

v(n)

ﬂ» VL s H(2) ®x(ng W) ksl L y(nL e S(n— A

interpolator equivalent equalizer decimator decision
baseband channel device

Figure 17.5 The discrete-time system model of a digital communication system.
v(n)

_sm) ] H(z) - z(n), W(z) y(n) f dn—A

Figure 17.6 A digital communication system with a symbol-spaced equalizer.
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roll-off factor «, the transmission bandwidth is (1 + «)/T), the sampled signal x(n) (the
equalizer input) is subject to aliasing. This, as discussed later (Section 17.4), may result
in a poor performance if the input signal to the equalizer is sampled at a timing phase
that results in a significant spectral attenuation within the aliased band.

17.2.2  Fractionally Spaced Equalizer

As it was noted earlier, the symbol-spaced equalizers are subject to aliasing and an
improper choice of the timing phase of the samples to the equalizer may lead to significant
performance degradation. This problem is avoided by adopting an equalizer whose input
is sampled at a rate above the Nyquist. Such equalizers are referred to as fractionally
spaced. As, in practice, 0 < o < 1, an equalizer tap-spacing 7 /2 is always sufficient
to avoid aliasing. However, when o < 1, one may set the tap-spacing equal to some
value between 7/2 and T'. For example, when o = 0.5, an equalizer tap-spacing 2T/3
is sufficient to avoid aliasing. Also, in this case, one may prefer the spacing 0 er
T /2, because for a fixed time span of the equalizer, the choice of 2 &
(= (2/3)/(1/2)) times less number of tap weights. xp

Implementation of a fractionally spaced equ lize w@ acing T?Z)Q ht-

1t

forward and follows the block dlagra% nts
de

the detail of 1mplementat10n of thi e equal acing T /2.
Moreover, as the equali g imated two %Ja T output needs to be
calculated Ni x of n.

When t@mng is a less % of T, for example, it is equal to KT /L,
for a pair of integers K and L, th r etail is only slightly more involved than that
in Figure 17.7. The detail of a fractlonally spaced equalizer with the tap-spacing 27/3 is
presented in Figure 17.8. This should serve as an example that can be easily extended to
other cases as well. Here, the samples x(n) are spaced at 7/3, and the tap-spacing 27 /3
is achieved by replacing each single delay block z~!' by a doubly delay block z 2. Also,
samples of output are calculated for values of n that are integer multiple of 3.

x(n) x(n—1)
z7! l >
wo w1
—> —>

\

y(n) 12 y(”; ;,_7_ $(n— A

Figure 17.7 Details of a fractionally spaced equalizer with the tap-spacing T /2.

\
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x(n — 2N +2)

\

y(n) g luoy j i(n—4)

—> Wrp(2)
e
PV o

Figure 17.9 Block diagram of a decision feedback equalizer.

QY

17.2.3 Decision Feedback Equalizer

The symbol-spaced and the fractionally spaced equalizer structures that were presented
earlier belong to the class of linear equalizers/filters. The decision feedback (DF) equal-
izers, on the other hand, belong to the class of nonlinear filters. Figure 17.9 presents a
block diagram of a DF equalizer. It consists of a feedforward filter Wgp(z) and a feedback
filter Wgg(z). The feedforward filter Wrp(z) is a linear (transversal) filter and can be a
symbol-spaced or fractionally spaced one. It equalizes the channel so that its response
up to the decision device has no precursor ISI, but may contain some postcursor ISI.
The postcursor ISI is canceled by passing the output of the decision device through the
feedback filter with the transfer function

M
Wip(2) = Y w2 (17.16)
i=l1

where wgp ; are the feedback tap weights and M is the number of feedback taps.
When the channel contains some deep fade(s) in its amplitude response, a linear equal-
izer has to compensate for the fade(s). This, along with amplifying the desired (data)
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find the power spectral density of the channel output as
D, (e, 1) = |HE”, 1) (17.33)

Also, recalling Eq. (2.60),
1 T )
p(T) = . /ﬂ P . (&', 1)dw

_ 1
T 2xT?

/ |H(e/?, 1))’ dw (17.34)

where p(t) = E[|x(n)|?] denotes the signal power at the equalizer input for a tim-
ing phase 7. Recall that this is the timing recovery cost function that was defined
earlier.

Next, considering Eq. (17.34), one may find that for the present case, where the chan-
nel is ideal, p(tr) finds its maximum value at T = 0 and it reduces as T var e
to 7'/2, reaching its minimum at T = 7'/2. This can be eas11y undegst @. ice
from Figure 17.11 that the area under |H (e/?, 7)|? is at n =0
reduces as t varies from O to 7/2. Moreover, 1t n te t whe%. 2

reduces to an impulse in the discrete tlnﬁ(@ e inpuf_to

of ISI, and there is no need fi i hen Q he magnitude
of |H(e/?, 7)| has to ﬂ) e for by an a gain larger than one
around @ = 9 @ , result en ancement and thus, results in
a poorer perf§rmalice of the receiv hence conclude that when the chan-
nel is ideal, the optimum timing ph se is the one that avoids any attenuation in the
aliased response H(e/®, t) of the channel. One may imagine that this conclusion is true
even in the cases where the channel is nonideal, viz., a choice of timing phase that
results in a significant attenuation of H (e/®, 7), over the aliased portion of the spectrum,
may lead to a significant noise enhancement, thus a poor performance of the receiver.
However, unfortunately, as the numerical results presented in Section 17.4.2 show, the
maximization of the cost function p(t) does not necessarily avoid nulls in the aliased

spectra and hence cannot always avoid possible poor performance of the symbol-spaced
equalizers.

17.3.3 Improving the Cost Function

Figure 17.13 presents plots of the cost function p(7) for an ideal channel where H(2) =
P(Q2) and P(f2) is the Fourier transform of a raised-cosine pulse shape. The plots are
given for three values of the roll-off factor ¢ = 0.25, 0.5, and 1. An important point
to note here is that the variation of p(r) with v reduces as « decreases. Also, in an
adaptive setting, a stochastic gradient (similar to the one in LMS algorithm) is used to
search for the timing phase that maximizes p(t). In addition, we note that the variance
of a stochastic gradient is approximately proportional to the magnitude of the underlying
signal power. Relating these points, one may argue that the stochastic gradients used for
timing recovery become less reliable as o decreases.

-cO A
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o0
oe

%

o0

Receiver filtering %%
R=pT; x=conv (xXbbR,pR) ;

555585555555 %%55%%%5%%
%%% Early-late gate timing recovery %%%
BT 5T55V55355255553553%5%5%%%

o0 g

beta=0; % Should be changed for the modified algorithm
mu0=0.005; % Step-size parameter
dtau=12; % (A tau) times L

mu=mul* (L/4)/dtau; % Adjusted step-size
kk=1;xp=0;xm=0;
start=5*L+1; % To drop the transient of x(t) at the beginning
tau=0.3*ones (1, floor((length(x)-start)/L)); % Initialize the timing offset
% The timing offset tau is adjusted as the algorithm proceeds.

for k=start:L:length(tau) *L

tauT=round (tau(kk) *L) ;

xp=sgrt (1-beta”2) *x (k+tauT+dtau) -beta*xp;

xm=sqgrt (1-beta”2) *x (k+tauT-dtau) -beta*xm;

tau (kk+1)=tau (kk) +mu* (abs (xp) "2-abs (xm) "2) ;

kk=kk+1; \
end SE;:E)L
figure, axes(’position’,[0.1 0.25 0.7 0.5]), plo &e(

xlabel ('Iteration Number, n’), ylabel(’ \t

Figure 17.16 presents a set 1 tion of %gate timing
recovery operates accor ‘e bove MATLAB 1194 e res s are for choices of
st=T/ nd 25T/L au = 1, 10, 20, and 25, in the
MATLAB ¥etiph). m these re er experlments that may be performed,

0.5 \
—_—Sr=T/L

0-45¢ — — -Br=10TL
0.4 —-— 38t =20T/L

ot =25T/L
0.35 i
0.3 B
% 0.25 b
0.2 B
0.15 i
0.1 B
0.05 1

0 ! | e A 1 A
0 50 100 150 200 250

lteration Number, n

Figure 17.16 Plots of the timing phase update of the early-late gate timing recovery algorithm.
The parameters used are B =0, u, = 0.01, and four choices of §r. Each plot is an ensemble
average of 100 independent runs.
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stability problem, especially for channels that are poorly conditioned, that is, the cases
where the eigenvalue spread of the underlying correlation matrix is large.

e The intermediate algorithms, such as the affine projection algorithm (of Section 6.7)
and the LMS-Newton algorithm (of Section 11.15) may thus be good compromised
choices for adaptation of channel equalizers.

e For the fractionally spaced equalizers, one should take note of the following point. The
input signal to the equalizer is oversampled above its Nyquist rate. This means that
the power spectral density of the input signal to the equalizer over higher portion of
its frequency band reaches zero. This, in turn, translates to the fact that the underlying
correlation matrix is poorly conditioned. Hence, the problems mentioned in the first two
items above may be more pertinent in the case of the fractionally spaced equalizers.

17.6 Cyclic Equalization

Training symbols that are known to the receiver are often used at the begin of CO .
a communication session to synchronize the receiver carrier and symb \

incoming signal and to adjust the equalizer coefficients to optlmal

values. It turns out that if the training sequence is sglec rlodlc

period equal to the length of the equah ugliger Xap weights %ﬁ

almost instantly. Moreover, When SR equences ed@n chanism
bol clock of the

can be developed for fast t e carrier fr

received sig geﬁj phase off 1er w111 be taken care of by
the equallze n, the use 0 @ aining sequences allows adoption of
a simple mechanism for selection 0 he tlme elay A and, thus, alignment of the data
symbol sequences between transmitter and receiver.

17.6.1 Symbol-Spaced Cyclic Equalizer

Let the periodic sequence ..., s(N — 1), s(0), s(1), s(2), ..., s(N — 1), s(0), ... be trans-
mitted through a channel with the symbol-spaced complex baseband equivalent response
h(n). Ignoring the channel noise, this periodic input to the channel results in a periodic
output x(n) with the same period. Now consider an equalizer setup with the input x(n)
and desired output s(n). As, here, s(n) and x(n) are periodic, one may pick a period of
samples of x(n), with an arbitrary starting point, and put them in a tapped-delay line/shift
register with its output connected back to its input. A similar shift register is also used to
keep one cycle of s(n). An equalizer whose tap weights are adjusted to match its output
y(n) with s(n) is then constructed as shown in Figure 17.25.

The adaptation algorithm in Figure 17.25 can be any of the known adaptive algorithms,
including the LMS, NLMS, APLMS or RLS. Also, once a cycle of x(n) is received, the
adaptation process can begin and run for sufficient number of iterations for the equalizer
to converge. To put this in a mathematical framework, we define the column vectors

Xo=[x(n) x(n —1)---x(n =N+ D]"

and
— H
W = [U)O wq H-wal]
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P
x(n) z(n—1) x(n — 2) z(n—N+1
> 1 > ol e —> !
wo w ws wy1 X
— —)

adaptation
algorithm

O\
PIeY pad
s(0) L1 | 5(1) e ;ﬁ ______ = :S(N—l)

Figure 17.25 The adaptation setup for a symbol-spaced cyclic equalizer.

where “T” and “H” denote transpose and Hermitian (i.e., conjugate transpose), respec-
tively. Also, if we define x; as the circularly shifted version of x, after i shifts and use
the LMS algorithm for tap-weight adaptation, the repetition of the following loop will
converge to a tap-weight vector that closely approximates the optimum vector w,. Here,
the tap-weight vector w is initialized to an arbitrary value w(0). In practice, the common
choice for w(0) is the zero vector.

fori =0,1,2,...
e(i) = s(i mod N)—wH(i)x;
w(i + 1) = w(i) + 2ue* (0)x;
end

In the above loop, “i mod N’ reads i modulo N, which means the integer remainder of
i divided by N. It thus generates the ordered indices of the periodic sequence s(0), s(1),
con S(N —1), s(0), s(1), ...
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the optimum tap weights. On the other hand, an indirect method that uses an estimate of
the channel response and noise variance to calculate the equalizer tap weights results in
much improved results.

17.6.3 Alignment of s(n) and x(n)

So far, we have assumed that the receiver is able to identify the beginning of each cycle
of the received signal that matches with the transmitted pilots. Actually, this assumption
may never be true in practice. In a practical receiver, one can only obtain a coarse estimate
of the boundaries of the beginning and end of the cyclic preamble.

When s(n) and x(n) are not time-aligned, the estimated equalizer tap weights or
the channel impulse response will be replaced by their time-shifted replicas. Also, as
the signals are periodic with period of N samples, these shifts will be cyclic, that is, the
samples rotate within a vector of length N (2N in the case of the half symbol- spaced
equalizer). To remove the ambiguity caused by such rotation, the samples asso
the equalizer tap weights or the channel impulse response are rotated SO, &‘gft
weights/samples be positioned around the middle of the $ 1s method,
in most cases, works pretty well, because both e ﬁ ts and ples of
m z

the channel impulse response are seq 56 ero to a
at the middle) and decay to zew %iaﬁ
17.6.4 x gﬂ szlng?aa@ﬁltlon and Tracklng

Our dlscuss10n in this section so fat was based on the assumption that the received cyclic
signal was free of any frequency offset and in the case of symbol-spaced equalizer a proper
timing phase was selected a priori. However, in practice, it is the task of the receiver to
find a proper timing phase and to compensate for any residual carrier frequency offset in
the demodulated received baseband signal.

Carrier Acquisition and Tracking

As in the case of the noise variance estimation, here also we assume that the cyclic
preamble consists of a few cycles of the pilot sequence s(n). In that case, in the presence
of a carrier frequency offset Aw,, the demodulated signal samples x(n) are replaced by

x'(n) = e/2" x(n) + v(n). (17.106)

Note that we have ignored the rotation of the noise samples v(n) that may be caused by
the carrier frequency offset, as such rotation does not affect the statistics of the result.
Recalling that during the cyclic preamble (assuming that the samples are taken at symbol
rate, 1/7T) x(n) = x(n + N) and assuming that the noise samples v(n) are small enough,
one may argue that

K+np—1 K+np—1

YO X+ Ny m e N 3 xm)? (17.107)

n=ng n=ng
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where
h(L—1) h(L —2) h(0) 0 o0
0 h(L—1) h(L —2) h@©) --- 0
H= . (17.136)
0 0 h(L—1) h(L—=2) --- h(0)

s(n) is the vector of the transmitted symbols compatible with H, and the vector v(n)
contains the channel noise samples. Assuming that the channel noise has a zero mean,
from Eq. (17.135), one finds that

E[x(n)] = HE[s(n)]. (17.137)
We also note that the elements of E[s(n)] can be calculated using similar equations to

Eq. (17.134). ' \e ‘CO ‘\)

Next, we use y,(n) to calculate a new value of the LLR according to

J(s(n— A) =1n —ﬁﬁp“(n_ )‘es ( 138)

where P(s(n — A) = +1) an \PI(\sfn are %gacﬂl e equatlon
é\ﬂ% ) — (3 = v (17.139)
and also VP

ote that

P(s(n—A)=+1)+Ps(n—A)=-1)=1. (17.140)

Solving Egs. (17.139) and (17.140) for P(s(n — A) = +1) and P(s(n — A) = —1) and
substituting the results in Eq. (17.138), we obtain

_ 1- yo(n)
AMs(n—A)) =1 TFv.o0 o) (17.141)
Finally,
Aj(s(n — A)) = r(s(n — A)) — A5(s(n — A)) (17.142)

is calculated and passed to the soft decoder for the next iteration.

17.9.2  Statistical Soft Equalizer

The soft MMSE equalizer obtains a linear estimate (an average) of data symbols according
to Eq. (17.129) and use that to calculate the corresponding LLR values according to
Egs. (17.141) and (17.142).

The accurate estimate of the LLR value A, of the data bit b(n) is given by

P(b(n) = 0[x, h, 52, 15)
P(b(n) = 1x, h, 02, 15)

A, (b(n)) = In (17.143)
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p&xb) =[] px)lstk — L+ 1:k))
k

L—1 2
x Hexp ——2 x(k) — Zh(z)s(k —1)
k %y i=0
L1 2
= exp ——2 Dt =D h()stk — i) (17.149)
S i=0
On the other hand,
PMS) = [ [ PO®)IAS (b K)). (17.150)
k

Moreover, as in Eq. (17.132), here,

0.V
RUCO) ASBE)/2 @ 9
P(b(k) = 0[A5(b(k))) = )Le(b(k)) SO 4 o ‘@5 \ s

PG = 1A5(0H) \N—%{—Qm L (17 152)
= 2O I A sk B\ ),
Combinin@&t el\d \rgbtain e 6%

? DPPIS (b)) /2
P (b(k)|A5(bYk))) = - : (17.153)

M BbK*)/2 4 25 (b(K)/2

and

Next, substituting Eqgs. (17.149) and (17.150) in Eq. (17.148) and using Eq. (17.153),
we obtain
2)

L—1
x(k) — Y h(i)stk —i)

i=0

> exp (—ﬁZ
Yk

b:b(n)=0

hi(b(n) = In

L1 2
> exp (—(,%Z x(k) = Y h(i)s(k — i) )
bib(m)=1 [ iz
DR G /2
#(b(k»/z LS/
+1n DPEIS (k)2
1;[ I3 CW/2 IS 00)/2
—1 2 e
> exp |53 v - S btk — D] + X (1w E0E
| b:b()=0 i=0 3
= In .
2
1 _ = . b(k) 25 0K) (b(k))
> exp s dolxk) = Y h@i)stk —i) +Z( 1)
bib(n)=1 vk i=0

(17.154)
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Noting that b(n) maps to s(n), we have
Ya = P(b(n) = alb,, x, 35(b(n)))

o p(x|by) P(b(n) = a)

= p(x[s,) P(b(n) = a)

Np+L-2
= l_[ p(x(@Dlsy, i — L +1:0)P(b(n) =a)
i=0
n—1 Np+L-2
= [[reoisii—L+1:0) [ pa@lsii—L+1:0)
i=0 i=n+L

n+L—1

x [] pa@Isit —L+1:i)Pb(n) =a) (17. 15@}0 \)

i=n

where s, is obtained from a direct mapping of b%. Moreover, bmga’\ — 1 and

i >n+ L, the vector s (i — L + 1 :i) is independent

ya«nﬁlp(x(m‘sz(z—\N “ﬁ@&‘:\ée) O“ 86
RLTY \l MECT- 1<

where C is a scaling constant to ensure that y, + y; = 1.

+ (e t2®) (b(”)) (17.156)

Step 2: Computation of LLR Values

Assume that the Gibbs sampler has produced the important sample set Z. Each element in
7 is a bit vector of length N,. As bit b(n) is mapped to symbol s(n), the received signal
samples that are affected by b(n) are x(n : n + L — 1). Asx(n : n + L — 1) depends only
on bits {b(l), ny=n—-—L+1=<I[<n+L —1=n,}, we find that when computing the
output LLR for b(n), it is sufficient to truncate each sequence in 7 to take into account
only bits {b(l), n; <[ < n,}. We denote the set that contains the truncated sequences
byZ,,.,,- Foreach 0 <n < N, — 1, we construct a larger set Z ., , which includes all
sequences in Z , ., , together with new sequences that are obtained by flipping the nth bit
of each sequence in Z Repetitious sequences are removed from 7, ., . Furthermore,
we let 7 Z’l(;),,z and 7 Z}l:nz denote subsequences in Z Zl o whose nth bit equals 0 and 1,

respectively. The LLR value for bit b(n) is then computed as

nyny:

1y
Y px@in+L—1ib, ) [] PGWO)
bnlznz €T :lonz I=m

A (b)) =In (17.157)
> px(n:n+L—1lb,.,,) H P(b(1))

I=n,

n,1
bnlznz €T nyiny
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trasmitter

1. Partition the transmit data streams o |
to blocks of size N symbols

2. Add a guard interval of length N,
between every two successive blocks CcPp
and fill it in with a cyclic prefix

receiver

Received signal s | CP|

3. Strip off the CPs from the received signal oo
(

e

4. Apply a D@@(&C&’ P ag

5. Apply single-tap frequency domain equalizers

6. Apply an inverse DFT to block Fl

Recovered data stream cee | Sn

Figure 17.34 Summary of the frequency domain equalization.

to those developed in Section 17.4, the equalizer coefficients are calculated based on
the estimated channel.

2. Cyclostationary (Second-Order) Statistics-Based Methods: These methods take note of
the fact that in a digital communication system, the received signal is cyclostationary
and its statistics repeat after every symbol interval. This property allows one to obtain
an estimate of the impulse response of the equivalent baseband channel from the
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Upon convergence of the equalizer tap weights, assuming that they have converged to the
desired values, y,(n) ~ s(n), hence, one may argue that the choice of

_ Ellsm]*]

= 17.194
Ells(m)|"] ( )

is reasonable.

17.12.3 Blind Adaptation Algorithm

Starting with the cost function § and following the LMS algorithm philosophy to replace
£ by its coarse estimate £ = (|y(n)|' — r)? in a steepest descent recursive equation, we
obtain

W+ 1) = wn) — ly* )yl 2yl = y)xm) (7. 195)
where p is a step-size parameter. For the choice of / = 1, Eq. (17.195) reduces v\
y*(n)

1) = — 171
WD = won = e ﬂx@ e ( i

with y = E[|s(n)[*1/E[|s(n)]]. For the cﬁ‘e@v Yon the ther@ﬁ
eM\I— 210y* () (n@ é‘ (17.197)

with y = E[|@|’G@sm>|z] Qg
One may note that the choice of as™a simpler form than the choice of / = 1.

This is because the computation of |y(n)| = y(n)|2 =,/ yR(n) + ¥i 2(n) is more involved

than the computation of |y(n)|> = yR(n) + ¥i 2(n) and besides, there is a divide by |y(n)|
in Eq. (17.196), which is absent in Eq. (17.197). Moreover, in practice [ = 2 works
better than the case of / = 1. The programs “Blind_equalizer_11.m” and “Blind_
equalizer_12.m” for experimenting with the blind equalizers with choices of [ =1
and [ = 2, respectively, are available on the accompanying website of this book.

Problems

P17.1 A naive pulse shape that satisfies the Nyquist condition is p(t) =
pr(t) x pr(t) = A(t/T), where

; 14+1t/T, —-T <t<0
A(—): 1—t/T, 0<t<T

T .
0, otherwise.

For this choice of p(r) and an ideal channel c(¢) = §(¢), consider the received

signal
oo

x(ty= Y s(n)p(t —nT).

n=-—0o0
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P17.8

P17.9

P17.10
P17.11

P17.12
P17.13

P17.14

P17.15

P17.16

Repeat Problem P17.6 when the LMS-Newton algorithm is used for the adap-

tation of the equalizer tap weights.

Repeat Problem P17.6 when the affine projection LMS algorithm is used for the

adaptation of the equalizer tap weights.

Present a detailed derivation of Eq. (17.111).

Consider the system setup of Figure 17.28. Let the channel noise be absent and

the impulse response of the channel be

=[0.1 —02030.7108 —0.5 —0.20.1]"

(i) Find the equalizer vector w that truncates the channel response to a length

of L =3. Let A =35. To confirm your solution compare the se uencesc

h(n) * w, and d,,.

(i) Develop an LMS algorithm for joint adaptation of %6& nfirm

that it converges to the solution you obtaine

Present a derivation of the soluiX@
Figure 17.26 preseat \Nt r identify}
method of el

the @:{1 gfe\responP

ript CycllcEq_eval m” on the accompanying

at the spaci

Starting with the MATLAB

, for

N Xg()'l

ulse response
s structure for identifying
an arbitrary integer L.

website, extend it to confirm the results presented in Table 17.2.

Develop a MATLAB code to obtain an estimate of the equivalent baseband
impulse response of a channel by sending a single symbol s(n) = §(n) and
taking the received signal samples at the required rate, say, at the rate of 1/7.
Compare the result with what you obtain through the use of the MATLAB script
“CyclicEg_eval.m” and confirm that both give the same channel estimate

when channel noise is absent.

In Figure 17.31, let the received signals x; (n) be related to the transmit signal

x(n) according to the equations

xi(n) = gx(n) + v (n),

where v, (n) is a white noise with variance oy .

for

k=0,1,....M

2

-1

We wish to design an

unbiased estimator for x(n) using the received signal samples x;(n), for
k=0,1,...,M — 1. To this end, one may first multiply both sides of the

above equation by 1/0; to obtain

xp(n) = grx(n) + v (n),

for

k=0,1,....M

-1

!

AS
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18.1 Narrowband Sensor Arrays

18.1.1 Array Topology and Parameters

The simplest and the most considered array geometric topology is the so-called linear
array. In a linear array, the array elements are positioned on a straight line and often the
elements are equally spaced. Figure 18.1 presents one such topology with M elements.
The elements are spaced at a distance of / m. Following the presentations in Chapters 3
and 6, here too we have chosen to present the array elements as omni-directional antennas.
However, we note that this is only for convenience and the results presented in this chapter
are applicable to the variety of applications mentioned at the beginning of this chapter.
Clearly, other array geometric topologies are also possible. Two examples are presented
in Figures 18.2 and 18.3. These topologies may be found useful in cases where the space
for placement of the sensor elements is limited.

In Figure 18.1, it is assumed that a plane-wave signal is impinging the sensor elements
from an angle of 6. In this section, we assume that x(n) = a(n) cos(wpn + @) i
rowband signal centered around frequency . The fact that x(n) is narro
that «(n) varies slowly with the time index n. Moreover, @ gﬂhrough

a

X 3y_; (n) are phasor representations of the received signal ement out;
discussed in Section 6.10, such phasor sig xﬁ&n& t each senso :!‘
and will be available to the sensor a % t1s, the alg 1scussed
in this chapter. The parame M— 1 are a | %ﬁlex- alued coefficients
that we refer @W Accordln array gain vector

w=[X] wM 1]H (18.1)

l

L
z

o(n) >
.
1(n) ‘<%

Zpr—1(n)

Wrr—1

Figure 18.1 Linear geometric topology for sensor arrays.

coM
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beginning of this chapter, these idealized assumptions are usually not true. In the context
of narrowband beamformers, the assumption that the steering vector of a plane-wave
impinging the array is given by Eq. (18.7) will become inaccurate. The following example
provides some insight into the impact of such wrong assumption.

Example 18.4

Consider a 10-element linear array that has been designed for element spacing of one
half of the wavelength of impinging signals. However, owing to an implementation error,
the spacing between the antennas turned out to be 5% shorter than the desired length.
Study the generated optimum array pattern for the look direction of 45°, assuming the
steering vector is calculated based on the assumption that the antennas spacing is that of
the original design. Also, assume that in addition to the desired plane-wave signal, there
are two interfering signals with powers of P; = P, = 1 impinging the array from angles
75" and —30 . The desired signal has the power of Py = 4. There is also a background
white noise at each array element with variance o> = 0.01.

Solution: The steering vector for the look direction, calculated based ég@&lﬁn

that the element spacing is one half of the wavelength, 1s

@ Q02

The steering vectors for the interferin! 51gnals as well as that for the desired signal, for
the element spacing of 95% of one half of the wavelength, on the other, are

1
ej0.95n sin @

s(0) = , , for 6 =45,75and — 30 (18.61)
ej0.95><.971 sin6

Using these, we calculate the correlation matrix

2

R=>"PsO)s"©) + 021
k=0

and use the result to find the optimum coefficients of the optimum beamformer according
to Eq. (18.44) with s(6,) substituted with s,(6,). Subsequently, the array gain is obtained
using Eq. (18.10) with w replaced by w¢ and for s(6) given by Eq. (18.61).

For the numerical values given in this example, Figure 18.20 presents the beam pattern
of the implemented array. As seen, the design generates an undesirable null in the look
direction 6, = 45", meaning that the desired signal will be blocked by the array.

To explain this behavior of the array and develop further insight into the problem,
we note that the steering vector s,(6,) given by Eq. (18.60) for the implemented array
corresponds to the look direction 6, which is obtained by solving the equation

0.957 sin 0}, = 7 sin45

0\)
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The SMI method, if implemented according to Eq. (18.78), suffers from the same sen-
sitivity problems as the original optimum beamformer. One common method of reducing
this sensitivity, and thus to arrive at a robust design, is to replace R, by

R, =TOR, (18.79)

where T is a properly chosen Toeplitz matrix and © denotes element-wise multiplication.
Common choices of T are

[T, , = e "™ (18.80)
and ,

[T],,, =e *" ™" (18.81)

where « is a positive parameter. T is called tapered matrix because of obvious reasons.
Application of tapered matrix to both R and R, have also been introduced by some
researchers. This method, which is referred to as covariance matrix taper (CMT?E i%ees‘

R and R, in Eq. (18.78) by es

R=TOR and ﬁssf"ﬁ\Q&O" -32)
respectively. A detailed review of eﬁn‘h@ nd theig, e sic@c‘n @fcund in
(Shahbazpanahi et al., 2%7)'\6\'“5 ’( X)@

Pee 20
Problems P

P18.1 The MATLAB code used to generate the result of Figure 18.7 is available on
the accompanying website. It is called *DOABartlett.m’.

(i) Examine this code and explain how it relates to the mathematical equations
in the text.
(i) By running ‘DOABartlett.m’, confirm the result presented in
Figure 18.7.
(iii) By making necessary changes to *DOABartlett.m’, examine the results
for the following parameters and discuss your observations.

(@) 6,=10,6,=30,60,=-30, Py=P, =P, =1, and 0> = 0.01.
(b) 6,=10", 6, =30, 6, =—-30, Pp=P, =1, P, =001, and 02 =
0.01.

P18.2 The MATLAB code used to generate the result of Figure 18.8 is available on
the accompanying website. It is called *DOAMVDR.m" .

(i) Examine this code and explain how it relates to the mathematical equations
in the text.
(i) By running *DOAMVDR.m’, confirm the result presented in Figure 18.8.
(iii) By making necessary changes to ‘DOAMVDR.m’, examine the results for
the following parameters and discuss your observations.

(@) 6,=20,60,=25,60,=-30,Py=P,=P,=1,and 02 = 1.

coV
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Figure 19.1 CDMA signal model.

is on various processing techniques that are applied to the signal sequence x(ﬁ&@lico

purpose. 0 e
19.1.1 Chip-Spaced Users- Synchﬁx@m N 02
nelis a naQrom all users are

Let us consider the s1mp1e Cai
e

perfectly sync that the g Ve ﬁlter pr(t) is perfectly
sampled at th ach chip. g t condltlon the vector of the signal
samples over the mterval of the nth 1 symbol s,(n) is obtained as
xX(n) = sy(n)cy + Z VPesi(n)eg + v(n) (19.1)
k=1

where P, is signal power of kth user, it is assumed that Py =1, K is the number of
users,

¢ = lerocrr - ck,L—l]T (19.2)

x(n) = [xo(n) x,(n) --- x;,_ (m)]" (19.3)

and v(n) is the noise vector. We assume that the elements of v(n) are a set of identically
independent zero-mean Gaussian random variables with variance avz. Hence, v(n) has the
covariance matrix

Elvin)v ()] = o1 (19.4)

where I is the identity matrix.

Under the condition that the spreading codes ¢, ¢y, .. ., and ¢x_ are a set of orthogonal
vectors, that is, c;fc, = 0, for k # [, an estimate of sy(n) can be trivially obtained as
cox(n)

e

= so(n) +1'(n) (19.5)

§o(”) =
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is orthogonal to the MAI subspace. Moreover, one may write ¢, as ¢, = €y ; + €, ,, Where
¢y, is the projection of ¢, into the MAI subspace.

We note that as ¢, , belongs to the MAI subspace and w is orthogonal to this subspace,
the constraint (19.42) reduces to

whey, =1 (19.51)

Accordingly, one will find that, in this case, the tap-weight vector

w, = fo1 . (19.52)
lleo 1l

satisfies the constraint (19.42) and removes MAI completely. In addition, one may realize
that when K < N, this solution is not unique. Any addition to w, of Eq. (19.52) that is
orthogonal to the spreading vectors ¢, through ¢, _; may also be seen as a solution that
removes MAI completely and satisfies the constraint (19.42). The solution (19.52) would
be unique in the sense that among all the solutions, it has the minimum norm. Hence
refer to it as the minimum norm solution.

Next, we present an alternative method of calculating the m % \Qelght
vector w that removes MAI and satisfies the constraint ( ﬁ her d1s

we infer that the desired tap-weight vector belon he ) pan ed mns
of the spreading code matrix C. Hencﬁ r@ tten in_the c@%ca
\N (19.53)

where W/ Pl‘l@yvector C@@@Q@ 53) Eq. (19.42) may be written as
/

whe, =1 (19.54)

where ¢; = CHc,. With these, one may use the following procedure to design an MOE
detector.

Minimize the cost function
£ = E[lw'x(m)*] = E[Iw" Clx(n)?]

subject to the constraint (19.54).

Recalling Eq. (19.24), here, we will find that
£ =whsw (19.55)

where S = (CHC)2. Note that w’ has the length of K and S is a K x K matrix. Using the
method of Lagrange multipliers, one will find that minimization of Eq. (19.55), subject
to the constraint (19.54 ), has the following solution

! —S_1c6 (19.56)
W, = .
© c’gS—lc{)

Also,
1
c’gS—lc{)

Emin = (19.57)

0.V



712

Adaptive Filters

where F is the DFT matrix and thus F~! is the IDFT matrix. Noting that

1 1 1
.0 .4
1 eJW”xl eJWnXI
ol T %= ol X2

=

one finds that Eq. (20.1) can be expanded as

N—-1
x(n) = Y x(n)
k=0

where

and
1

\ew ﬁ:(@

PreV™ 9a0

| e/ FXN=D i Fx(N=1)

X, (n) = %sk(n)fk, fork=0,1,2,...,N —1 a\(@
e

1 i}
o 2(N1;l)7r «1
2(N=Dr
/T 2 (20.2)
o 2(NA—/])7Z <(N=1)
(20.3)

This observation shows that the kth symbol s, (n) modulates a complex carrier at frequency

L

_ 2wk
S = = The scale factor 5

comes from the definition of the IDFT and may be removed

without any major impact on the results. Also, we refer to the f;’s as modulator vectors.

For the purpose of transmission, the complex-valued sequence x(n), obtained by
concatenating the OFDM symbol vectors x(n), is modulated to an RF band. At the
receiver, through a demodulation process, x(n) or a distorted version of it is recovered;
distortion, here, is caused by the channel and, thus, is linear. Assuming an ideal
channel, an undistorted replica of x(n) is recovered and, thus, the application of
a DFT to each frame (i.e., each symbol vector) of x(n) recovers the data symbols
so(n), s;(n), ..., sy_;(n). However, the sequence x(n) often has a high rate, and the
presence of a multipath channel, in general, results in a significant level of interference
among the samples of x(n), similar to ISI in single carrier communications (Chapter
17). Thus, some sort of equalization is needed to combat the channel distortion. In the
case of single carrier communications, as discussed in Chapter 17, it is common to use
an adaptive transversal equalizer with several taps. This has the disadvantages of high
computational complexity and slow convergence. One of the key features that has made
OFDM popular in broadband communication systems is that the very special structure
of the OFDM symbols allows a very low complexity equalization method. Also, for
reasons that are explained below, the OFDM equalizer does not suffer from any slow

convergence problem.

The approach that OFDM designers have taken to combat channel effect is based on the
following observation. Each subcarrier in OFDM is a constant amplitude sinusoidal tone



OFDM and MIMO Communications 713

x(n) * '|CP x(n—1) |CP x(n) |CP x(n+1) | <.

ISI ISI IS8T

-— -—

TOREY NETEDEE O SRR

Figure 20.1 An OFDM signal with the added cyclic prefix samples: (a) transmitted signal x(n)
and (b) received signal y(n). The presence of cyclic prefix samples avoid ISI among adjacent
OFDM symbols.

that is modulated by the respective data symbol s, (n). Moreover, the frequencies of the

tones are selected such that their summation at the transmitter can be genera d ough

an IDFT and at the receiver they can be separated through a DFTésv aftter
ed sig

step, the DFT is applied to a length N sequence of the sam lm
the other hand, we note that each tone in the transpait si ergoes a t thh
is equal to the duration of the channe &ISC before reac tate

cp>
duration T longer than of the channel 1mpulsep response. leen
the form of the tones (i.e., Eq. 20 ), this extension can be made by taking the last N,
samples of x(n) and appending to its beginning. The added samples are thus called cyclzc
prefix or CP, in short. The subscript “CP” on N, is clearly selected to reflect this method
of extending x(n).

Figure 20.1 presents an OFDM signal sequence at the transmitter and its counterpart at
the receiver. At the transmitter, a CP is added to each OFDM symbol, x(n). The CP acts
as a guard interval that absorbs the channel impulse response. That is, channel transient
is absorbed within the CP, leaving the last part of each OFDM symbol a summation of
the subcarrier tones with a similar form to Eq. (20.3). More specifically, if we call the
last N samples of the nth OFDM symbol at the receiver y(n), it can be expanded as

(i.e., becoming a modulated tQn ectlve i recelver Hence,
to allow separation g &@ bols at the rece 1V T FT the tones at the
transmlttem d from t{l@g ength N + N, where N, is a

y() =Y yi(n) (20.6)

where |
yi(n) = H(wy) X Nsk(n)fk, fork=0,1,2,...,N—1 (20.7)

H(w) is the channel frequency response, and w, = 27k/N is the frequency of the kth
subcarrier. Note that this result follows as each tone after passing through channel and
reaching its steady state is affected by a gain equal to the channel frequency response at
the respective frequency.

Considering Eq. (20.6), the data symbols s;(n), for k=0,1,..., N —1, can be
recovered from y(n) by taking the DFT of y(n) and applying a set of single-tap
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signal field
short training (8 us) long training (8 us) (4 ps) data

< > < > < > <

titaitsitaitsitoitaitsitotig G121 7y 1 T»  GISIGNAL Gl Data 1 (GI Data 2

Figure 20.2 Packet structure of IEEE 802.11a.

Table 20.1 The symbol values for
short training symbols in IEEE 802.11a.

k Xox

24 NERE)

~20 —f(1+]) \e CO .\)

16 f(l ) tesa

—12

12 \/;(1+])
16 JEa+))
20 JEa+))
24 NETES

values, X (k), corresponding to these tones are listed in Table 20.1. The short symbols
are thus generated according to the equation

Xiport (1) = Gopore(1) Y X (k)elTHA! (20.8)
keS

where

I, 0<t<8us

o <1< 209
8short (1) 0, otherwise o

and A, is the spacing between the adjacent subcarriers. In 802.11a, if all 64 subcarriers
were used the total bandwidth would be 20 MHz. Hence, the subcarrier spacing is (2’2
0.3125 MHz. Substituting this value in Eq. (20.8), one finds that x,.(f) over the interval

13

6111

0 <t < 8us is periodic and repeats 10 times. It is also worth noting that the factor
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To proceed, we note that the phase offset factor e/#0 is a constant that can be absorbed
in the single-tap equalizers tap weights. Hence, we remove the factor from the right-hand
side of Eq. (20.31) for the rest of our discussions. With this modification, Eq. (20.31)
reduces to

y(n) = ®(Aw,) Z sk(n)fk + v(n) (20.33)

We note that ®(Aw,) is an undesired factor that has been introduced as a result of the
frequency offset. Moreover, premultiplying y(n) by ®*(Aw,) = ®(—Aw,) will result in
the carrier offset free vector

yn) = @(—Aw,)y(n)

N—-1
_ Z H ;“k)sk Wf, + ®(—Aw,)v(n) (20.34)

To develop an adaptive algorlthm for correcting the carrier frequency offset \@1@0
the vector

¥(n) = ®(@)y(n) Note (SQZ
and search for the value of ¢ that minim T ct on 8
RN AT a6 OF P

where P is t bcarrler nu %3 ot symbols. An LMS-type algorithm
can now be 1mplemented by replac with its coarse estimate
NOEDS \fl ¥ — H@)s )| (20.37)
keP

and running the gradient update equation

)
p(n+1) = g(n) - ua—“) (20.38)
¢
Replacing Eq. (20.37) in Eq. (20.38) and noting that
00
@) _ irAa(p) (20.39)
dp
where
000-- 0
010-- 0
A—loo02. 0
000 -- (N—1)
we obtain
o1+ 1) = p(m) — 2 Y R AT (150 = H()sm)” (20.40)
keP

The update equation (20.40) can be improved further by adding the unused subcarriers
to the list of pilots. Here, the pilot symbols are equal to zero. As mentioned above,
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the unused subcarriers are called virtual subcarriers and, accordingly, the related carrier
recovery algorithms are referred to as virtual subcarriers-based carrier recovery methods.
Note that even if there are no pilot symbols, the virtual/null subcarriers alone may be
used for carrier tracking. In that case, Eq. (20.40) converts to

o+ 1) =90 =20y 9 LAY (E15(0) ] (20.41)
keVv
where V is the set of subcarrier numbers of the virtual subcarriers. Clearly, the update
equations (20.40) and (20.41) may also be combined.

We note that an implementation of Eq. (20.40) requires the knowledge of the channel
coefficients H (w;) that should be replaced by their estimates. On the other hand, if we
limit ourselves to the virtual subcarriers, where Eq. (20.41) is applicable, the channel
knowledge is not required. Yet, there are other methods that can be used to track the
carrier frequency without even using the knowledge of the position of pilot or virtual

subcarriers. These methods are referred to as blind carrier-tracking algorithms. C
Blind Carrier-Tracking Algorithms

There are several blind carrier-tracking algorl ture ‘a
present one of them. The presented a ote of t - difion of
cyclic prefix to OFDM syambgl ar1at1 ripple)to 1 trum that may be
deployed to develo m trackmg al rlth btind carrier-tracking method
that is pr * ée ¥ due to so ee Talbot and Farhang-Boroujeny
(2008).

OFDM spectrum

As discussed earlier, an OFDM signal is constructed by concatenating a set of cyclic
prefixed symbols. Let us use xPY(n) to denote the nth cyclic prefixed symbol of the
OFDM signal x(n). Following similar presentations to those of Eq. (20.3) through Eq.
(20.5), here, we have

xP () = Z xP () (20.42)

where
xP(n) = —sk(n)prd fork=0,1,2,...,N — 1 (20.43)

and

_e} 2nk X(N— Ncp)

JZJ'[kX(N D
1

2k
e/

(S

P (20.44)

x1

eJanXZ

-2k
e] X(N 1)

oV
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We are interested in evaluating the power spectral density of x (). To this end, we first
assume that s, (n)’s are independent across the frequency axis (the index k), and note that
this implies

D (@)= d, . () (20.45)
ke X

where X is the set of subcarrier indices of the active (data and pilot) subcarriers, @, (w),
following the notations in Chapter 2, denotes the PSD of x(n), and, similarly, ®, ,, (®)
denotes the PSD of the sequence x; (n) obtained by concatenating the x;pd(n)’s.
Next, to evaluate CDXW (w), we note that
o0

1
X (n) = ¥ Z sp(Dg(n — I(N + N,p))e/2m (11N +Nep)=Nep k/N (20.46)

[=—00

where g(n) is referred to as symbol shaping window function. It is a rectangular WCO \)
that confines the duration of each OFDM symbol to N + N, samples Mo

@l e ot %@%
Equation (20.46) im \hlls Xtamed A&ymbol sequence s; (1)
through the s é/ 1gure 2

Following sur 4, the PSD o ;as amed as

J-2k), |2
® Gle ) (20.48)

s () = ml

where cr is the variance of s,(n) and G(w) 1s the Fourier transform of g(n). In Eq.
(20.48), the frequency shift of Ilf, in G(e/“~ e )) is a consequence of the modulating

factor ¢/ ¥ "=Ne») behind g(n) in Figure 20.4, and the factor 1/N? arises because of the
factor 1/N on the front of g(n). The additional factor 1/(N + Nep) is included because
there is only one s;(n) for every N + N, samples of x;(n), hence, its energy averages
out over N + N, samples.

Substituting Eq. (20.48) in Eq. (20.45), we obtain

2k

(0—=57)
D, () = (N+ WTANOW Z‘G(e/ )| (20.49)

»(m) > N+ Ncp =lg(n)eﬂ 27k (n— Ncp)—>xk(n)

Figure 20.4 The process of generating x; (n) from s, (n).
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Flgure 20.5 The impact of the cyclic preﬁx length on \N e w1dth e of

% 80

Also, it i M/\go show th he"ectangular window (20.47) (see
s

Problem e end of this

N+Nep—1

G@P= 3 (N+Ngy—In))cos(nw) (20.50)
n:—(N-‘rNcp—l)

Figure 20.5 presents a set of plots of |G (w)|?, normalized to the maximum amplitude
of unity. The parameter N is set equal to 16 and N, (the length of CP) is given the
values of 0, 4, and 16. We note that for a fixed N, as Ncp increases, the width of the main
lobe of |G (w)|*> decreases. On the other hand, the subcarrier spacing remains constant at
1/N. Hence, Eq. (20.49) implies that, for a fixed N, increasing the length of CP induces
ripples with larger amplitudes in the in-band region of OFDM PSD. This is shown in
Figure 20.6 for the case where N = 16, there are 10 active subcarriers at frequencies
f= :I:%, :I:%, e :t%, and NCp is given the values of 0, 4, and 16. The magnitude of
different spectra are also normalized to the maximum of unity to allow a quantitative
comparison.

Impact of Carrier Offset

The spectral effect of a carrier offset is, obviously, a shift of the signal spectrum. For
example, if the OFDM signal corresponding to the PSD for the case of N, =4 in
Figure 20.6 experiences a carrier offset of Af. = Aw,/2m = 0.375/N, then the nor-
malized OFDM PSD will be the one shown in Figure 20.7. As the spectral shift is
directly related to the size of carrier offset, A f,., a measurement of the spectral shift is a
measurement of the carrier offset.
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R 0
)
y[n
-

Figure 20.14 A communication channel with two transmit antennas and one receive antennas.

Each row of this matrix indicates the pair of symbols that are transmitted from the transmit

antennas. The same pair of symbols are transmitted in the next time slot after conjugation \)
and possibly a sign change. Note that in this arrangement two symbols are trans ‘éj CO

two time slots and this, clearly, is equivalent of transmitting one S{I'Ilbo é‘*

We also note that the code matrix S satisfies
s"s = Q _‘ @’%
where I is the identity matrix, C TB C Q
Assuming that the Xl‘ ols s(n) an 1@ ansmitted according to
the Alamouti x ép f the r mples received at the time slots n
and n + 1 are
y(n) _ s(n) s(m+1D||co v(n)
|:y(n + 1):| o |:—s*(n +1) s*(n) ¢ + v(n+ 1) (20.84)

To extract estimates of s(n) and s(n + 1) from Eq. (20.84), we first note that Eq. (20.84)
can be rearranged as

y) | _| ¢ s(n) v(n)
|:y*(n + 1)i| o |:—c*f il lstn+1) + v+ 1) (20.85)
Defining
_| % <1
C= [—CT c(";i| (20.86)
1
and multiplying Eq. (20.84) through from left-hand side by WCH’ we obtain
Co €1

[E(n) ]: 1 CH[ y(n) ]
S+ D] P +1e P e+ D

cgv(n) —cpv*(n+1)
s(n) lcol? + Iy I?
“lsm+n| T
civ(n) +cv*(n+1)
lcol? + ey |?

(20.87)
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Obviously, the performance of the ZF detector is determined by the variance of the
elements of v/(n) that is quantified by the diagonal elements of its covariance matrix.
Using Egs. (20.91) and (20.68), the covariance matrix of v/(n) is obtained as

EIV (v n)] = o2(cc) ™ (20.92)

This shows that the size of elements of E[V'(n)V’ H(n)] are related to the size of elements
of the matrix (CHC)f1 which, in turn, are related to the condition number, respectively,
the spread of eigenvalues of the matrix CHC. When one or more of eigenvalues of
CHC are small, the size of elements of (CHC)fl will be large and, hence, ZF detector
performs poorly. More specifically, one may quantify the performance of the ZF detector
by considering the SNR values at the detector outputs. These SNR values are defined as

2

SNR, = 2= (20.93) CO ‘\)

2

where 02 = E[|s;(n)|?] ando, = E[|vk(n)|2] Note that wgil @ 1s the S
for the data symbols transmltted from dlffer ers for 2

of k and also it varies with the c W 1{
Numerical E@(ee%,t Q
Some of the properties of the ZF dc?tor could be best understood through numerical

examples. Let us consider the following two choices of C.

N

0.4209 4- 0.0060i —0.3859 +0.1032; 0.2284 — 0.0397i
C, = | —0.0327 4 0.1392i 0.2426 — 0.0631i  0.4007 — 0.1766i
—0.0280 + 0.1797i —0.0037 — 0.4032i —0.3683 — 0.0566i

and
0.0382 — 0.0424i —0.0099 — 0.2285i 0.1134 + 0.4595:
C, =1 0.4010 4 0.0661i —0.0344 + 0.4154i 0.3406 4 0.1319i
0.2441 — 0.1635; —0.1571 +0.3103; 0.0105 + 0.2018i

The first choice is a poorly conditioned matrix; the eigenvalues of C?Cl are 0.0081,
0.8843, and 1.1777. The second choice is a moderately conditioned matrix; the eigenvalues
of CHC, are 0.0637, 0.2553, and 0.6810.

Letting 02 = 0.01, the SNR values at the detector outputs (calculated according to Eq.
(20.93) for the two cases) are obtained as

For C, : SNR = —5.46, —4.12,1.18dB
For C, : SNR =9.92,11.37, 14.42dB

Clearly, as expected, the poorly conditioned channel gain C; leads to very low SNR
values at the detector outputs.
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20.3 MIMO-OFDM

Extension of OFDM to MIMO channel is straightforward. Figure 20.15 present a block
diagram of a MIMO-OFDM system. For brevity, modulators/demodulators to/from RF
are not included. Separate OFDM symbol/signal sequences are synchronously transmitted
from different transmit antennas. At the receiver, a set of OFDM demodulators separate
the received signals into their respective subcarriers. This includes the removal of CP
from each OFDM symbol and applying an FFT. Recalling the discussion on OFDM in
Section 20.1, one may note that OFDM partitions the channel into a set of flat-fading
MIMO channels expressed by the set of equations

Vi(n) = Cys (n) + v (n), ke X (20.112)

where X indicates the indices of the active subcarriers.

All the methods related to MIMO system that were discussed in Section 20.2 are
obviously applicable to the set of channel models (20.112) as well. In pargcylar, @
space-diversity and/or space-multiplexing methods can be applied tg é&m
channel separately. Moreover, the channel estimation mgtho SS:@ cussed in
Section 20.2.4 can be readily extended to each subcarlﬂ additio )P
spreading and channel estimation met ods ped for 2—0
extended to MIMO—-OFDM. A few,r t re that ¥ ay refer to

are Ghosh et al. (2011), ‘@\Na La1 (201 (2004).
Proble P ( e P age

P20.1 Study and present your observation on the effect of cyclic prefix extension of x(n)
on the individual tones embedded in x(n). Specifically, confirm that the cyclic
prefix extension does not introduced and discontinuity in the time index of the
tones.

P20.2

(1) Starting with the MATLAB script “OFDM.m,” available on the accompanying
website, add the necessary line to form the autocorrelation coefficients r 3y (1)
and plot the result to confirm that you obtain a plot similar to the one in
Figure 20.3.

(i1) Provide the necessary arguments to prove that the time indices ny, n,, ns,
and n, of Figure 20.3 are related accordingly as

ny+192 =n, 4+ 160 = ny +32 =ny

(iii) Check to see these relationships are applicable to the plot you obtained in
).

(iv) Do the observations made above change in presence of a carrier frequency
offset? Examine the developed code and also provide theoretical explanation.

P20.3 Inthe MATLAB script “OFDM.m,” available on the accompanying website, let the
carrier frequency offset be zero (Dfc =0) and the noise variance be set equal to
1078 (sigmav =0.0001). Also, to begin assume that the channel is ideal (c =1).

oV
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ideal LMS-Newton algorithm, 215, 222,
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(see also LMS-Newton algorithm)
identification applications, 10—11
IIR adaptive line enhancement, 332—42
adaptation algorithms, 338—-9
adaptive line enhancer (ALE), 332
cascaded structure, 341
computer simulations, 340, 342
notch filtering, 333
performance functions, 334, 336-7
robust adaptation, 337
transfer function, 332
impulse invariance, method of, 348
independence assumption, 142, 263, 397,
424, 464, 530
validity of, 143, 145
infinite impulse response (IIR) filters, 5,
322
(see also adaptive filter structures;
Wiener filters)

infinite impu A)aaptlve
filters, %
computatiortal complexity, 322

equation error method, 327
block diagram, 329
output error method, 323
block diagrams, 324
LMS recursion, 326
summary of LMS algorithm, 327
relationship between equation error
method and output error method,
330
stability, 322
(see also 1IR adaptive line
enhancement; magnetic
recording)
innovation process, 384
interference cancellation, 217
primary and reference inputs, 21
(see also noise cancellation)
interpolation, 297, 590
(see also DFT filter banks; multirate
signal processing)
intersymbol interference (ISI), 12, 70,
349, 586, 711

inverse Levinson-Durbin algorithm, 372,
384

inverse modeling, 11

inverse modeling applications, 11-15

inversion integral for the z-transform, 32

iterative channel estimation and data
detection, 641

iterative search method, 3, 119

joint-process estimation, 48, 369, 374
joint timing recovery, carrier recovery,
and channel equalization, 628

Karhunen Loeve expansion, 99
Karhunen Loe¢ve transform (KLT),
133, 214-15, 465

Lagran
‘ % x 82 691
-based

(see fi!% !u ares lattice
@ al ms)
@ filters

all-pole, 3767
all-zero (lattice joint-process
estimator), 369
conversion between lattice and
transversal predictors, 371
derivations
all-pole, 376
joint process estimator (all-zero),
369
pole-zero, 377
predictor, 355-8
order-update equations for prediction
errors, 362, 365-6, 370, 433
order-update equation for the
mean-square value of the
prediction error, 367
orthogonalization property of,
367
transform domain adaptive filters
and, 368
partial correlation (PARCOR)
coefficients, 365
pole-zero, 376
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