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Abstract

This work studies fixed point algorithms and superiorization in wireless communication
systems. Modern wireless systems perform a great variety of signal processing tasks,
including channel estimation, precoding, combining, signal detection, and peak-to-average
power ratio (PAPR) reduction. The growing demand for mobile data traffic calls for
systems with higher bandwidths, larger antenna arrays, and the capability to serve an
increasing number of devices. As a result, the dimensions of various optimization problems
arising in wireless networks are growing continuously, which increases the computational
cost of algorithmic solutions. Hence, scalable algorithms with low complexity are vital
to meet both real-time requirements and power budgets. For various types of problems,
finding optimal solutions can be too computationally demanding in practice. In this
case, it is desirable to strike a balance between performance and complexity. Ranging
between feasibility seeking and constrained optimization, the superiorization methodology
is a promising means of achieving this trade-off. It relies on the concept of bounded
perturbation resilience of an iterative algorithm. A feasibility-seeking fixed point algorithm
is said to be bounded perturbation resilient if its convergence to a fixed point can be
guaranteed even if certain perturbations are added to the iterate in each step. In this case,
the superiorization methodology can be used to define a sequence of perturbations leading
to a reduced (not necessarily minimal) value of a given objective function. Compared
to exact constrained minimization, superiorization often results in a lower computational
cost.

In this thesis, we investigate the bounded perturbation resilience of several algorithmic
frameworks, including the well-known projections onto convex sets (POCS) algorithm,
the adaptive projected subgradient method (APSM), and certain extrapolated projection
methods. By doing so, we enable their use as basic algorithms for superiorization. We
propose an algorithm for the nonconvex multi-group multicast beamforming problem based
on a perturbed POCS algorithm. The proposed perturbations simultaneously reduce two
objective functions, one of which is nonconvex. Then we harness the bounded perturbation
resilience of the APSM by proposing an algorithm for detection in multiple-input multiple-
output (MIMO) systems based on a superiorized APSM. We also devise a deep unfolded

version of this algorithm, in which the design parameters are learned using a stochastic



gradient descent method. Moreover, we propose online algorithms for estimating and
tracking time-varying channels with hybrid-beamforming architectures based on an APSM.
The proposed channel estimation algorithms can compensate for random delay and phase
variations in wideband channels. Furthermore, we devise a data-driven analog combining
policy. Finally, we propose extrapolated projection methods for PAPR reduction. We
devise perturbations that aim at incorporating a nonconvex constraint set, which allows
the simultaneous use of certain subcarriers for channel estimation and peak cancellation.
Simulations at the end of each chapter show that the proposed methods can outperform

state-of-the-art techniques, while often resulting in a reduced computational cost.
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Zusammenfassung

Diese Arbeit untersucht Fixpunktalgorithmen und superiorization in drahtlosen Kom-
munikationssystemen. Moderne Funksysteme bewéltigen eine Vielzahl von Signalverar-
beitungsaufgaben, wie beispielsweise Kanalschidtzung, Precoding, Combining, Signalde-
tektion oder der Reduzierung des Verhéltnisses von Spitzen- zu Durchschnittsleistung
(peak-to-average power ratio, PAPR) von Sendesignalen. Die wachsende Nachfrage nach
mobilem Datenverkehr macht Systeme mit hoheren Bandbreiten und gréfleren Antennen-
arrays erforderlich, die dariiber hinaus in der Lage sind, eine wachsende Anzahl von Ge-
riaten zu versorgen. Infolgedessen nehmen die Dimensionen vieler Optimierungsprobleme
in drahtlosen Netzen stdndig zu, was den Rechenaufwand fiir ihre algorithmische Losung
erhoht. Daher sind skalierbare Algorithmen mit geringer Komplexitit von entscheidender
Bedeutung, um sowohl Echtzeitanforderungen zu erfiillen als auch Energiebudgets einzu-
halten. Die Suche nach einer optimalen Losung kann in der Praxis fiir bestimmte Arten
von Optimierungsproblemen zu rechenintensiv sein. In diesem Fall ist es von Interesse,
einen Kompromiss zwischen Approximationsgiite und Rechenaufwand zu finden. Die su-
periorization methodology stellt ein vielversprechendes Mittel dar, um diesen Trade-off zu
erreichen. Hierbei handelt es sich um ein algorithmisches Framework, welches einen Mit-
telweg zwischen der Losung von Zuldssigkeitsproblemen und restringierter Optimierung
darstellt. Sie stiitzt sich auf das Konzept der bounded perturbation resilience iterativer
Algorithmen. Ein Fixpunktalgorithmus zur Loésung eines Zuldssigkeitsproblems gilt als
bounded perturbation resilient, wenn dessen Konvergenz zu einem Fixpunkt auch dann
garantiert werden kann, wenn in jeder Iteration bestimmte Stérungen addiert werden. In
diesem Fall kann die superiorization methodology verwendet werden, um eine Folge von
Storungen zu definieren, welche zu einem reduzierten (nicht notwendigerweise minimalen)
Wert einer gegebenen Zielfunktion fithren. Auf diese Weise geht superiorization oft in
einem deutlich geringeren Rechenaufwand einher als Verfahren zur exakten Loésung von
restringierten Optimierungsproblemen.

In dieser Arbeit untersuchen wir die bounded perturbation resilience verschiedener Al-
gorithmen, darunter der bekannte projections onto convex sets (POCS)-Algorithmus, die
adaptive projected subgradient method (APSM) sowie extrapolierte Projektionsmethoden.

Auf diese Weise erméglichen wir deren Verwendung als sogenannte basic algorithms fiir die

iii



superiorization. Wir entwickeln einen Algorithmus fiir das nichtkonvexe multi-group mul-
ticast beamforming-Problem, der auf einem gestérten POCS-Algorithmus basiert. Die vor-
geschlagenen Storungen reduzieren gleichzeitig zwei Zielfunktionen, von denen eine nicht-
konvex ist. Anschlieend nutzen wir die bounded perturbation resilience der APSM, indem
wir einen Algorithmus zur Detektion in multiple-input multiple-output (MIMO )-Systemen
vorschlagen, welcher auf einer superiorisierten APSM beruht. Zusétzlich entwickeln wir
mittels deep unfolding eine Version dieses Algorithmus, deren Designparameter mit Hilfe
eines stochastischen Gradientenabstiegsverfahrens gelernt werden. Dariiber hinaus schla-
gen wir Online-Algorithmen zur Schitzung und Verfolgung (Tracking) von zeitvarianten
Kanélen mit hybrid beamforming-Architekturen vor, die auf einer APSM basieren. Die vor-
geschlagenen Kanalschatzverfahren kénnen zufillige Laufzeit- und Phasenschwankungen
in Breitbandkanédlen kompensieren. Dariiber hinaus entwickeln wir eine datengesteuerte
analog combining policy. Schlussendlich verwenden wir extrapolierte Projektionsmetho-
den zur PAPR-Reduktion. Wir schlagen Stérungen vor, die darauf abzielen, eine nicht-
konvexe Nebenbedingung einzubeziehen, welche die gleichzeitige Verwendung bestimmter
Untertriger fir die Kanalschitzung und die Ausléschung von Signalspitzen ermdglicht.
Simulationen am Ende der jeweiligen Kapitel zeigen, dass die vorgeschlagenen Methoden
den Stand der Technik iibertreffen kénnen, wobei sie oft mit geringeren Rechenkosten

verbunden sind.
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1. Introduction

1.1. Motivation

Digital signal processing is ubiquitous in all parts of modern wireless communication sys-
tems. While linear processing was prevalent in the early days of digital communications,
the rising demand for mobile communication has driven the development of increasingly
complex system architectures, calling for more sophisticated nonlinear processing tech-
niques. Over the past three decades, growing computational power has facilitated the ap-
plication of convex optimization techniques to approach a vast variety of problems in signal
processing and communications. Although convex optimization problems typically admit
polynomial-time solutions, strict latency requirements combined with ever-increasing sys-
tem dimensions of wireless networks can hinder the use of general-purpose convex solvers
in practice. Moreover, novel communication schemes often involve nonconvex optimization
problems, many of which are known to be NP-hard and hence do not admit polynomial-

time solutions (unless NP=P).

When finding an optimal solution is not possible within the available time budget, one
typically has to resort to suboptimal approximation techniques. In this case, fixed point
algorithms are of particular interest. Given some initial point, a fixed point algorithm
produces a sequence of estimates by iteratively applying certain mappings. In some cases,
this sequence provably converges to an optimal solution. Apart from that, it may exhibit
weaker guarantees including monotone approximation of a solution or convergence to a
feasible point. As fixed point methods often have constant computational cost throughout
all iterations, they naturally allow to strike a balance between performance and complexity

by terminating the algorithm after a certain number of iterations.

The superiorization methodology [CDH10] is an algorithmic framework that ranges be-
tween constrained minimization and feasibility seeking [Cen15]. By interleaving fixed point
iterations (with respect to the feasible set) with perturbations that aim at reducing the
objective value, superiorization can achieve considerable complexity reduction compared
to iterative techniques for constrained minimization [CDH'14]. Whereas the goal of con-

strained minimization is to find a feasible point (i.e., a point satisfying all constraints) for
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which the objective value is minimal, superiorization! typically builds upon a simple fixed
point algorithm that produces a sequence of points provably converging to a feasible point.
This fixed point algorithm serves as the so-called basic algorithm. For a given objective
function, the superiorization methodology generates a superiorized version of the basic
algorithm by adding small perturbations in each iteration with the intent to find a feasible
point with reduced (not necessarily minimal) objective value. A central concept in the
superiorization methodology is the bounded perturbation resilience of iterative algorithms.
Feasibility seeking algorithms having this property are guaranteed to converge to a feasible
point even if summable perturbations are added to their iterates in each iteration. Once
bounded perturbation resilience of an algorithm has been established, the convergence of

superiorized versions of this algorithm is guaranteed automatically.

1.2. Contributions and Qutline

This thesis aims at studying the potential of iterative algorithms to tackle a range of prob-
lems arising in wireless communication systems. One particular goal is to develop efficient
algorithms with guaranteed convergence that can be used to approximate solutions to (NP-
hard) nonconvex optimization problems. Some of the proposed techniques build upon the
concepts of bounded perturbation resilience and superiorization. Therefore, a second goal
of this thesis is to show the bounded perturbation resilience of algorithmic frameworks,
from which a variety of practical algorithms can be derived. The main contributions of
this thesis are organized as follows.

In Chapter 2, we investigate the bounded perturbation resilience of iterative algorithms

that will be used in the subsequent chapters. We derive convergence criteria for perturbed
versions of the projections onto convex sets (POCS) algorithm (see, e.g., [SY98]), the
adaptive projected subgradient method (APSM) [YOO05], and the extrapolated alternating
projection methods proposed in [GPR67] and [BCKO06], respectively. In particular, we
derive conditions for weak and strong convergence in (possibly infinite dimensional) real
Hilbert spaces.
Some of the results on the bounded perturbation resilience of POCS in Section 2.1 have
been presented in the conference publication [3] and the journal paper [7]. The results
on the bounded perturbation resilience of the APSM in Section 2.2 have been partially
presented in the conference paper [10], which is to appear, and they are covered in full by
the journal paper [11], which has been submitted for publication.

In Chapter 3, we propose a superiorized version of POCS to approximate solutions to

In this thesis, we only consider weak superiorization, in which the underlying feasibility problem is
assumed to be consistent. See [Cenl5] for a detailed overview of weak and strong superiorization.
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the nonconvex multi-group multicast beamforming problem with quality of service (QoS)
constraints and per-antenna power constraints. We apply POCS to a convex relaxation
of the original problem, so that we can guarantee its convergence. Then we introduce
perturbations that aim at simultaneously reducing two superiorization objectives, one of
which is nonconvex. By proving that the proposed perturbations are bounded, we can
guarantee the convergence of the superiorized algorithm.

The work in Chapter 3 has been partially presented in the conference paper [3] and to its
full extent in the journal publication [7].

In Chapter 4, we propose an iterative algorithm with low computational complexity
for multiple-input multiple-output (MIMO) detection. We devise a variant of the APSM
to minimize asymptotically a sequence of convex cost functions over the convex hull of the
constellation constraint. Then we introduce perturbations that steer the iterates of the
APSM towards the discrete constellation constraint set. Unlike existing iterative MIMO
detectors based on approximate message passing (AMP), this set-theoretic approach does
not impose any assumptions on the channel matrix. Thus we can guarantee its convergence
even for realistic channel models. Moreover, we show that the proposed method gives rise
to a new type of deep unfolding-based MIMO detector.

The major part of the work in Chapter J has been presented in the conference paper [10]
and the journal paper [11].

In Chapter 5, we consider the APSM in an online setting. We propose an algorithm for
online channel estimation and tracking with hybrid beamforming architectures. Addition-
ally, inspired by the superiorization methodology, we propose a heuristic that implements
a regularization to promote sparsity of the channel estimates in delay- and angular do-
main. In contrast to many existing approaches, our proposed technique does not assume
block fading, so it can be used in realistic settings in which the channel coefficients change
continuously over time. The online structure of the proposed algorithms allows us to com-
bine them with mechanisms that compensate for random delay and phase variations, and
that adapt the analog beamforming policy based on previous channel observations.

Some parts of the work in Chapter 5 have been published in the conference paper [6].

In Chapter 6, we address the peak-to-average power ratio (PAPR) problem in or-
thogonal frequency division multiplexing (OFDM) systems, which is caused by the super-
position of a large number of subcarriers. We investigate the potential of extrapolated
alternating projection methods to improve the performance and to reduce the complexity
compared to the POCS algorithm, which has been used in several previous works. Fur-
thermore, we introduce a nonconvex constraint set that allows to reduce the PAPR by
modifying the phase of subcarriers that are used for channel estimation with phaseless pi-
lots [WBJ15a, WBJ15b]. Exploiting the bounded perturbation resilience of the proposed
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algorithms, we introduce perturbations that incorporate this nonconvex constraint.

The work in Chapter 6 is an extended version of the results published in the conference

paper [1].

Historical Notes

Since the early work by von Neumann [vN33], the POCS algorithm considered in Sec-
tion 2.1 has been rediscovered and refined many times: The alternating projection method
in [vN33] finds a point in the intersection of two subspaces. As pointed out in [NS06],
this result was rediscovered independently in [Aro50], [Nak53], and [Wieb5]. Kaczmarcz
[Kac37] used cyclic projections onto hyperplanes to solve a system of linear equations. Ag-
mon, Motzkin and Schoenberg [Agmb54, MS54] generalized this cyclic projection method
by introducing relaxed projections, and by extending the convergence proof to half-spaces.
Eremin [Ere65] further generalized these results to closed convex sets in finite dimensional
spaces, Bregman [Bre65] showed the weak convergence of the sequence generated by this
method in the general case, and Gurin, Polyak and Raik [GPR67] derived sufficient con-

ditions for strong convergence.?

By now, the POCS algorithm has become ubiquitous in engineering. Exemplary applica-
tions include medical imaging [YW82, SS84, SKPJ04, GMZ*16, TBL'18], seismic imag-
ing [GCL*10, YGC12, GWCT15, ZZZ120], road design [BK15], and distributed learn-
ing [AMBL17]. Applications in wireless communications include localization in wireless
sensor networks [BH06, RSS06], PAPR reduction [GP97, Arm02, KJ03], multiuser detec-
tion [VLH13|, and radar waveform design [EBL115], among many others. The APSM
covered in Section 2.2 has been used for multiaccess interference suppression [CYO08],
acoustic feedback cancellation [YY06, WZQZ10], robust beamforming [STY09], robust
subspace tracking [CKT14], online radio-map reconstruction [KCV*15], kernel-based on-
line classification [STYO08], PAPR reduction [CY09], distributed learning in diffusion net-
works [CYMO09, CST11, SYCD18], and adaptive symbol detection [ACYS18, ACYS20].
The extrapolated alternating projection methods addressed in Section 2.3 can be used to
solve feasibility problems with two closed convex sets. Hence they are applicable to many
of the applications of POCS listed above. Applications of extrapolated alternating projec-
tion methods in the literature include image reconstruction [CCC™12] and uplink-downlink
conversion of spatial covariance matrices [MCS18, MCS21]|. Owing to the widespread use
of the algorithmic frameworks under consideration, the theoretical results in Chapter 2

can be valuable for practical applications beyond those presented in this thesis.

*Further details regarding the history of projection methods can be found in [Com93, BB96, CC15).



1.3. Notation and Preliminaries

1.3. Notation and Preliminaries

Unless otherwise specified, lowercase letters denote scalars, lowercase letters in bold type-
face denote vectors, uppercase letters in bold typeface denote matrices. The sets N, Z, R,
R4, R and C denote the nonnegative integers, integers, nonnegative real numbers, posi-
tive real numbers, real numbers and complex numbers, respectively. The set of summable
sequences in Ry is denoted by E}r(N). The imaginary unit, i.e., the solution in C to
j2 = —1, is denoted by j. The real part, imaginary part, magnitude, angle, and complex
conjugate of a complex number z € C are denoted by Re{z}, Im{z}, |z|, £z, and z*,
respectively. To complex vectors and matrices, these functions are applied entry-wise.
The sign and the nonnegative part of a real number x € R are denoted by sgn(z) and
(7), := max{w,0}, respectively. We write |-| : R — Z for the floor function, which is
given by |z] = max{m € Z | m < z}. The cardinality of a discrete set Z is denoted by
|Z|. Given two sets A and B, we write A C B or B D Aif (vx € A) x € B. Given two
statements A and B, we write A = B if A is sufficient for B, and A < B if A is

necessary and sufficient for B.

The transpose, Hermitian transpose, inverse, and Moore-Penrose inverse of a matrix A
are denoted by AT, A# A~! and A, respectively. An orthogonal matrix is a matrix
Q € RV*N gatisfying Q™! = QT and a unitary matrix is a matrix U € CV*¥ gatisfying
U~! = UY. The Kronecker product of two matrices A and B is denoted by A ® B and
their direct sum is denoted by A & B. We write [ for the identity operator and Iy for
the N x N-identity matrix. If the dimension is clear from the context, we sometimes omit
the subscript N. The all-zero vector or matrix is denoted by 0 and the ith Cartesian unit
vector is denoted by e;, where the dimension of the space will be clear from the context.
The singular values of a matrix A € CV*V are denoted by o1(A) > --- > on(A). For
square matrices A we define diag(A) to be the column vector composed of the diagonal
entries of A, and for row or column vectors a we define diag(a) to be a square diagonal
matrix having a as its diagonal. For a Hermitian or symmetric matrix A, write A = 0
if A is positive semidefinite (PSD). The principal square root of a PSD matrix A > 0
is denoted by A3. The submatrix consisting of the entries in rows ¢; through 75 and
columns kq through ko of a matrix A is written as A; .i, r,:k,- The vectorization operator
that stacks the columns of a matrix into a column vector is denoted by vec(-). For p > 1,
we write ||x||, for the p-norm of a column vector x, where || - ||2 is the Euclidean norm. In
compliance with established literature, we sometimes refer to || - ||; as ¢1-norm, even if the
underlying space is finite-dimensional. The Frobenius norm, spectral norm, and nuclear
norm of a matrix A are denoted by ||A||F, ||All2, and ||A|l.. We denote by U(a,b) the

uniform distribution over an interval [a,b] C R. The multivariate normal distribution with
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mean g € RY and covariance T' 3= 0 € RV*Y is denoted by N (u,T') and the circularly-
symmetric multivariate complex normal distribution with mean g € CN and covariance
I' = 0 ¢ CV*V is denoted by CN(u,T). The expected value of a random variable
is denoted by E[z]. We write arg min and arg max for the sets of points with minimal
and maximal objective value, respectively. These sets are singletons if the minimum (or
maximum) of the respective function is unique.

Throughout this thesis, we denote by (H, (-,-)) a real Hilbert space with induced norm
(vx € H) ||x]| :== V/{x,x). Given a function f : % — R and a constant ¢ € R, we denote
by lev<. := {x € H | f(x) < c} a sublevel set of f. We say that a function f is closed if all
of its sublevel sets are closed. Moreover, we say that a function f: H — RU{—o0, 400} is
coercive if f(x) — 400 whenever ||x|| — 400. The distance between two points x,y € H
in a real Hilbert space (H, (-,-)) is d(x,y) = ||x — y||, where || - || is the norm induced by
the inner product (-,-). The distance between a point x € H and a nonempty set C C H
is defined as d(x,C) = infycc ||[x — y||. Following [BCLO02], we define the projection of a
point x € H onto a nonempty subset C C H as the set

le(x) ={y €C | d(x,y) = d(x,0)},

and we denote by P : H — C an arbitrary but fixed selection of Il¢, i.e., (Vx € H)
Pe(x) € Tlg(x). If C is nonempty, closed, and convex, the set II¢(x) is a singleton for all
x € H, so Ilg has a unique selection P, which itself is called a projector. For nonempty
closed nonconvex sets C in finite-dimensional Hilbert spaces, Il¢(x) is nonempty for all
x € H, although it is not in general a singleton. Nevertheless, we will refer to the selection
Pr as the projector, as the distinction from the set-valued mapping Il will always be

clear.

Fact 1.1. (Projection Theorem) [BC11, Theorem 3.16] Let C C H be a nonempty
closed conver set. Then (Vx € H) Ilg(x) is a singleton, and (Vp € H) its unique
element Pe(x) satisfies

p=PFP(x) < [peCand (VycC) (y —p,x—p) <0].

The following property will be used in Chapters 3 and 6 to derive closed-form expressions

for the projection onto the intersection of certain closed convex subsets.

Proposition 1.1. Let Z = {1,..., K} be a finite set and let (Vi € Z) C; C H be a
nonempty closed convex set. If C := (N;ez Ci # 0 and (Vx € H)(Vi € I)(Vk € T\ {i})
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(Pe,(x) — x, Pe, (x) —x) = 0, the projection of a point x € H onto the intersection C
satisfies

a b
Pe(x) Y x+ S (Pei(x) = x) © Pey - P, (%),
€L

where i1, ...,ix 18 an arbitrary permutation of the indices in ZI.
Proof.

(a) Define p :=x+ > ;cr(Pe,(x) —x). Then (Yy € C) it holds that

y—px—p)={y—x-> (Pe,(x) —x),= > _(Pe,(x) — x))

keT €T
2oy (<y =% Pe, () = %) = 3 (Pe () = x, Py (x) X>)
ieT ke
23 (fy = x Py () = %) = (Pe, (%) = X, P, (%) = %))
(ISVA
(Z’) - Z <y - PCi(X)ﬂPCi(X) B X> (g) 0
(1SVA

>0

where (i) and (iii) follow from additivity of inner products, (ii) holds by assump-
tion, and (iv) follows from Fact 1.1. Consequently, the equality (a) follows im-
mediately from Fact 1.1.

(b) Let A C H and B C H be closed convex subsets such that ANB # 0 and (Vx € H)
(Py(x) — x, P(x) — x) = 0. According to (a), it holds that (Vx € H) Pang(x) =
Pp(x) + (Pa(x) — x).

Now, we fir x € H and define

M:={y e | {y — Palx),x — Pa(x)) < 0}
={yeH|[{ya) <bj,
where a := x — P4(x) and b := (P4(x),x — P4(x)). Note that forx ¢ A, M C H

is a half-space, whereas for x € A, M = H. Thus according to [SY98, Eq. (4.2-
12)], the projection of a point'y € H onto M is given by

y — <y’aﬁ;ba ifx¢ Aandy ¢ M

Pmly) = { [

y otherwise.
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If x ¢ A, we have that ||x — P4(x)|| > 0, so

(Pp(x) = Pa(x),x = Pa(x)) = (P5(x) — x,x = P4(x)) +|x — Pa(x)|* > 0.
=0

Consequently, since Pao(x) € M, Fact 1.1 implies that Pp(x) ¢ M whenever
x ¢ A. Hence, the projection of y = Pg(x) onto M can be written as

Py(x) — FERIZR ARl (x — Pa(x)) ifx ¢ A

Py Pp(x) = {

Pp(x) otherwise.

= Pg(x) — (x — P4(x)) = Pang(x),

where the last equality follows from (a). According to the projection theorem in
Fact 1.1, (Vz € A) (z— Pa(x),x— Pa(x)) <0, so it is clear that ANB C A C M.

Thus we have

d(Ps(x), AN B) > d(Ps(x), A) > d(Ps(x), M) = || Ps(x) — PpmPs(x)||
= || Ps(x) — Pans(x)|| > d(Ps(x), AN B),

whereby d(Pp(x),A) = ||Pa(x) — Panp(x)||. Since the projection of Pg(x) onto

the closed convex set A, i.e., the point in A with distance d(Pg(x),.A) from Pg(x),
is unique, d(Pp(x),A) = ||Pg(x) — Pang(x)|| implies that PaPr(x) = Panp(X).

Now, for an arbitrary permutation iy, ...,ix of the indices in T, we define (Vn €
{1,...,K}) A, === Ci,.. According to (a), we have (Vn € {1,...,K —1})
(Pa, () =%, e, (%) =) = 3 (Pe,, (%) =%, P, | (x) =) =0,
k=1

whereby Py, ., = Pa,nc = PAnPCin+]_' Consequently, it holds that

in+1
PC:PAK:PAK_yPCiK:P.AK_QPCiK_IPCiK:'”:Pcil"'PCiKv
which is the desired result. O

In this work, we extend the notion of proximal mappings to proper closed (possibly

nonconvex) functions.

Definition 1.1 (Proximal Mapping). Let f : H — (—o0,+0o0] be a proper, closed
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function. The proximal mapping prox; : H — H associated with f satisfies (¥x € H)

proxs(x) € P(x) := arg miny,c4 (f(y) + %”X — yH2> ,

where we assume that (Vx € H) P(x) # 0.

If f is proper, lower-semicontinuous, and convex, the set P(x) is a singleton for all x €
H, and its unique element is referred to as prox(x). In this case, the assumption in
Definition 1.1 is always satisfied. If f is nonconvex, we denote by prox;(x) a unique
point selected deterministically from the set P(x). Note that P(x) is nonempty for all
x € H if (H = RY,(.,-)) is a finite dimensional real Hilbert space and the function
y — f(y) + ||x — y||? is coercive for all x € H [Becl7, Theorem 6.4]. The following fact
is a special case of [CP11, Table 10.1.x]. It states a property of proximal mappings that

will be useful in the subsequent chapters.

Fact 1.2. Let (H = RN, (-.-)) be a finite dimensional real Hilbert space. Given a
proper closed function f : H — R U {+oo} and an orthogonal matriz U € RN*N
the prozimal mapping associated with f(U-) can be expressed in terms of the proximal

mapping associated with f(-), where

(Vx € H) proxpy.)(x) = UTproxf(,)(UX).

Given a subset X C H, a fixed point of a mapping T : X — H is a point x € X
satisfying T'(x) = x. The set Fix(T) = {x € H | T'(x) = x} is called the fixed point set
of T'[YOO05]. The domain of a mapping T is denoted by dom(T"). Given two mappings
TN :H DDy - Ri CcHand Ty : H D Dy — Ro C H such that Ry C Dy, we use
the shorthand 757} := T5 o T} to denote their concatenation, which is defined by the
composition (Vx € H) ToT1(x) := (T3 0 T1)(x) = T» (T1(x)). We use the shorthand
T =T,,--- T to denote the compositions of m mappings T; for i € {1,...,m}. Moreover,
(Vt € N), we write T to denote the t-times composition of T' with itself, where we use the

convention that 7° = I.

Definition 1.2 (Selected Properties of Mappings). [BC11, Definition 4.1,4.33, Propo-
sition 4.2], [YOO05], [HX17], [Cegl2, Definition 2.2.1] Let X C H be a nonempty subset
of H. A mapping T : X — H is called
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e nonexpansive if

(vx € X)(vy € X) [IT(x) -T)| < lx -yl

o averaged nonexpansive or a-averaged nonexpansive if there exist o € (0,1) and

a nonexpansive mapping R : X — H such that T'= (1 — a)I + aR.
o firmly nonexpansive (1/2-averaged nonexpansive) if
(Vx € X)(Vy € X) [IT(x) = T(y)|* < (T(x) = T(y),x - y),
or equivalently, if 27" — I is nonexpansive.

o quasi-nonexpansive if Fix(T) # () and

(vx € X)(vy € Fix(T)) [|T(x) -y < lx -yl

e averaged quasi-nonerpansive or a-averaged quasi-nonexpansive if there exist a €
(0,1) and a quasi-nonexpansive mapping R : X — H such that T'= (1 — a)I +
aR.

o firmly quasi-nonexpansive (1/2-averaged quasi-nonexpansive) if Fix(T) # () and
(Vx € X)(Vy € Fix(T)) [|T(x) = y|* < [lx = y[* = [ T(x) — x|,
or equivalently, if 27" — I is quasi-nonexpansive.

o K-attracting quasi-nonexpansive if Fix(T) # () and

(3k > 0)(¥x € X)(Vy € Fix(T) ||T(x) —y|* < |x - y|* = #lx — T(x)|>

To derive the theoretical results in Chapter 2, we use the following additional facts

about nonexpansive and quasi-nonexpansive mappings.

Fact 1.3. [Ceg12, Theorem 2.1.13] Let X C H, let T; : X — X,i € T ={1,...,m}
be nonexpansive mappings, and define T := Ty, ---Th. If Tj(X) ={y e H | (Ix €
X))y =T;(x)} is bounded for at least one j € I, then Fix(T) # (.

10
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Fact 1.4. [Ceg12, Theorem 2.1.14] Let X C H, letT; : X — H,ic€ Z={1,...,m}
be nonexpansive mappings with a common fized point, and define T := ;.7 wiT;,
where (Vi € T) w; > 0 and Y ;c7w; = 1. Then Fix(T') = ez Fix(T3).

Fact 1.5. [YOO05, Fact 1], [HX17, Proposition 2.3] Let Ty,..., Ty : H — H be
(averaged) nonexpansive mappings. Then the composition T, --- Ty is also (averaged)
nonezpansive. Moreover, Fix(Tm, -~ T1) = Nicq1,...,m) Fix(T;) whenever the mappings

have a common fived point, i.e., when Nicq1, . my Fix(T;) # 0.

Fact 1.6. Let X C H and let the mapping T : X — H be («a-averaged) nonexpansive
with Fix(T) # 0. Then T is also (a-averaged) quasi-nonexpansive.
Proof. By nonexpansivity of T, (Vx € X) (Vy € Fix(T))

ITx) =TI = 1Tx) =yl < llx =¥,

so T 1is also quasi-nonexpansive. Moreover, if T is a-averaged monexpansive, there
exists a nonexpansive mapping R : X — H such that T = (1 — o)l + aR. Since
R and I are nonexpansive and o € (0,1), Fact 1.4 implies that Fix(T) = Fix(R),
so Fix(R) # 0. Hence R is also quasi-nonexpansive, whereby T is a-averaged quasi-

nonexpansive. ]

Fact 1.7. [YOO05, Proposition 1(b)] Let « > 0. Then T : H — H is a-averaged

l—a

quasi-nonexpansive if and only if T : H — H is = *-attracting quasi-nonexpansive

with Fix(R) = Fix(T)

The following fact is a slight generalization of the result in [YOO05, Proposition 1(d)]
and [Cegl2, Corollary 2.1.47] to the case in which the two mappings do not necessarily

have the same domain.

Fact 1.8. [Y005, Proposition 1(d)], [Cegl12, Theorem 2.1.46 € Corollary 2.1.47] Let
X1, Xo CH, letT) : X1 — Xy be my-attracting quasi-nonexpansive and let Ts : Xo — X
be na-attracting quasi-nonexpansive with Fix(T)) NFix(Ty) # 0. Then ToT) : X1 — X

is %-attmcting quasi-nonezpansive with Fix(TyT) = Fix(T1) N Fix(T3).

The proof of Fact 1.8 is identical to the proof of [Cegl2, Theorem 2.1.46].

11
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Fact 1.9. [BC11, Section 16.1] Let f : H — R be a continuous convez function® and
denote by

(vxeM) Of(x):={geH|(VyeH)(y—xg) +f(x)<f(y)} (1.1)

the subdifferential (i.e., the set of all subgradients) of f at x. Then (Vx € H)
0f(x) #0.

“Note that convex functions f : H — R are not in general continuous if H is infinite dimensional.

Fact 1.10. [BC01, Proposition 2.8] Let f : H — R be a continuous convex function
such that lev<of :={x € H | f(z) <0} # 0 and let g(x) € df(x) be a subgradient of
f at x € H. Then the subgradient projector

x — LBmg(x) i f(x)>0

T:’H%’H:XH{ (1.2)
x if f(x) <0

is firmly quasi-nonexpansive, i.e., the mapping 21 — I is quasi-nonexpansive. Thus,

by Definition 1.2, the mapping (1 — X\)I + AT is quasi-nonexpansive for all A € [0,2].

Fact 1.11. [YOO05, Proposition 2] Let K C H be a nonempty closed convez set, and
let T' be the subgradient projector in (1.2) relative to be a continuous convex function
f with lev<of # 0. Then for any X € (0,2), the mapping

Ty := Pc (1 = NI 4+ AT)

is (1 — %)—attmcting quasi-nonezxpansive with fixed point set Fix(T) =KNlev<of.

Definition 1.3 (Bounded Perturbations). A sequence (5,¥n)nen in H is called a
sequence of bounded perturbations if (5, )nen € Ei(N) and (Ir € R)(Vn € N) [ly,|| < 7.

12

Definition 1.4 (Weak and Strong Convergence). [Cegl2, Section 1.1.1.3] A sequence
(Xn)nen in H is said to converge weakly to x € H if for any y € H the sequence
((y,xk))nen converges to (y,x). If a subsequence (xj, )neny Of (Xp)nen converges

weakly to x, then x is called a weak cluster point of (Xp)nen. A sequence (X )nen in
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H is said to converge strongly to x € H if lim,,_, ||x, — x|| = 0. In this case, we also

write lim,,— o X, = X.

The following important properties of weakly convergent sequences will be used to prove

the results in Chapter 2.

Fact 1.12. [Ceg12, Section 1.1.1.3] Weakly convergent sequences have the following

properties:
(a) A bounded sequence (Xn)nen in H includes a weakly convergent subsequence.

(b) Strong convergence of a sequence (Xp)nen in H to x € H implies weak convergence

of (Xpn)nen to x.

(¢) If H is finite dimensional, weak convergence of a sequence (Xp)nen in H tox € H

implies strong convergence of (Xp)nen to X.

Convergence proofs for various algorithms rely on the notion of Fejér monotonicity. A
sequence (X, )nen in H is said to be Fejér monotone relative to a set S C H, if (Vz €
S)(Vn € N) ||xp+1 — 2| < ||x, — z||. To prove the convergence of perturbed algorithms,

we make use of the following types of quasi-Fejér monotonicity.

Definition 1.5 (Quasi-Fejér Monotonicity). [ComO01, Definition 1.1] Let S be a

nonempty subset of H and let (x,),en be a sequence in H. Then (X,)nen iS

o quasi-Fejér (monotone) of Type-I relative to S if
(Fen)nen € LL(N))(Vz € S)(Vn €N)  |[xpt1 — 2] < ||xn — 2] + &n-
o quasi-Fejér (monotone) of Type-II relative to S if

(F(en)nen € EL(N))(VZ €S)(Vn€N) ||xni1 —2||? < ||xn — 2| + €n.

o quasi-Fejér (monotone) of Type-III relative to S if

(Vz € S)(F(en)nen € K}F(N))(Vn eN) |xpt1 — ZH2 < |xn — ZH2 + En-

13
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Fact 1.13. [Com01, Proposition 3.2]. The different types of quasi-Fejér sequences

relative to a set S C H are related as follows.
o Type-1 = Type-II11

o Type-1l = Type-111

e if S is bounded, then Type-I — Type-II.

Moreover, will use the following known results to prove the convergence of perturbed

algorithms in Chapter 2.

Fact 1.14. [BC11, Lemma 5.31] Let (on),cny and (Bn),cn be sequences in R, and
let (V) pen and (6n),cn be sequences in £ (N) such that

(\V/TL GN) Qnt1 < (1+’Yn) an_ﬂn‘i’&n-

Then the sequence (ay,), oy converges and Y,y fBn converges.

Fact 1.15. [Com01, Proposition 3.2-3.3]. Let (X,)nen be a quasi-Fejér sequence (of
Type-1, Type-II, or Type-III) relative to a nonempty set S C H. Then (Xp)nen IS
bounded and (Vz € S) (||xn — 2z||)nen converges.

Fact 1.16. [Opi67, Lemma 2/, [Cegl2, Lemma 3.2.5] Let X C H, T : X — H
be nonexpansive, and y € X be a weak cluster point of a sequence (Xp)nen. If
lim, o0 [|T(x5,) — Xp|| = 0, then y € Fix(T).

Fact 1.17. [Com01, Theorem 3.8] Let (xp)nen be quasi-Fejér of Type-III relative
to a nonempty set S C H. Then (Xp)nen converges weakly to a point in S if and
only if the set of weak cluster points of (Xp)nen 1S a subset of S. Note that quasi-
Fejér monotonicity implies that (X, )nen s bounded (see Fact 1.15), so the set of weak

cluster points is nonempty.

Additional notation is introduced when needed. Variables are defined independently

within each chapter.

14



2. Bounded Perturbation Resilience of

Iterative Algorithms

In this section, we investigate the bounded perturbation resilience of algorithmic frame-
works for fixed point problems in Hilbert spaces. Throughout this thesis, we denote by

(H, (-,-)) a real Hilbert space equipped with inner product (-,-) inducing a norm by
(VxeH) [x[|=/(xx).

The following propositions will be useful for proving the convergence of algorithms con-

sidered in the subsequent sections.

Proposition 2.1. Let (T, : H — H)nen be a sequence of quasi-nonexpansive map-
pings such that C := ey Fix(T5,) # 0, and let (Bnyn)nen be a sequence of bounded

perturbations in H. Then the sequence (Xp)nen generated by
(Vn S N) Xn4+1 = I (Xn + BnYn) , Xp €H,

is quasi-Fejér of Type-I relative to C.
Proof. By quasi-nonexpansivity of T,,, it holds that (Vz € C)(¥n € N)
[[%n+1 — Z”2 = |70 (xn + Bnyn) — ZH2
(4) 9
< |Ixn + Bnyn — 2|
= [|xn — ZH2 +2Bn(Xn — 2, yn) + ﬁiHYnHQ
(i1)
< lIxn = 201 + 28 l1x0 — 2| - lynll + B2yl
2

= ([[xn — 2]l + Bullynl)”,

where (i) follows from quasi-nonexpansivity of T,, and (ii) is an application of the

Cauchy-Schwartz inequality. Since (Bnyn)nen s a sequence of bounded perturbations,
there exists v > 0 such that (Vn € N) ||yn| < 7, and (Yn)nen := (rBn)nen € LL(N).

15
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Consequently, (3(vn)nen € £1.(N)) (Vz € C)(Vn € N)
[%n41 — 2l < [[xn — 2[| + 7,

which s the desired result. O

Proposition 2.2. Let k > 0 and let (T), : H — H)nen be a sequence of k-attracting
quasi-nonexpansive mappings such that C := (e Fix(T,) # 0, and let (Bnyn)nen be
a sequence of bounded perturbations in H. Then for any bounded subset U C C the

sequence (Xp)nen generated by
(VneN) xpqp1 =T, (Xn + Bnyn), Xo€H
satisfies the following: (3(yn)nen € Ei(N)) (Vz € U)(Vn € N)
%n1 = 2l* < [|xn — 2] = £llxns1 = Xnl* +Tn.

Proof. Since (Vn € N) T,, is k-attracting quasi-nonexpansive with Fix(T,,) D C D U,
it holds that (Vz € U)(Vn € N)

%541 = 2] < %0 + Bayn — 2l” = £llxn41 = (X0 + Bayn) |®
= |Ixn — Z||2 +26n(Xn — 2, ¥n) + 572L||Yn||2
- K (HXTL—H - Xn||2 + 2/Bn<Yn7Xn - Xn+1> + ,BrleYn”Q)

(i)
< %0 = 2[|* + 28, (%0 — 2, yn) + B llynll?

-k (Hxn+1 - Xn||2 + 2/8n<}’naxn - Xn+1>)

(i)

< Jxn — ZH2 + 2BnlI%n — 2[[|ynll + 57%”3’71”2
— K| Xpy1 — XnH2 + 268n|ynll 1% — Xna |l

= |Ixn — ZH2 — K|[Xpg1 — XnH2

+2Bullynll (I%n — 2l + Kllxn — xpsall) + B2 llyall®,

where (i) follows from nonnegativity of Bnlyn| and (ii) is a two-fold application of
the Cauchy-Schwartz inequality. By Proposition 2.1, (Xn)nen s quasi-Fejér of Type-1
relative to C, so Fact 1.15 ensures that (X, )nen 8 bounded. Boundedness of (Xp)neN,

(¥n)nen and U, guarantee the existence of some r > 0 such that (Vn € N)(Vz € U)

16




|xn — z|| + £l|xn — Xpt1]|| < 7 and (Yn € N) |ly,|| < r. Consequently we can write

41— 2l|* < llxn = 2]* = sll%ns1 = X0 l|* + Bar? (2 + Bn)

< lxn = 2l* = #lxns1 = xal® + Bur? (24 0)

where we defined b := Y, cy Bn- Therefore, defining ¢ := r%(2 4+ b) and (Yn)nen =
(¢Bn)nen € L2 (N) yields the desired result. O

Proposition 2.3. Let S C H be a nonempty subset, let (Xp)nen be quasi-Fejér of
Type-I relative to S, and let (Bpyn)nen be a sequence of bounded perturbations. Then
the sequence (zn)nen given by (Vn € N) z,, = X, + Bnyn s also quasi-Fejér of Type-I
relative to S.

Proof. By (Type-1) quasi-Fejér monotonicity of (Xn)nen, (3(Yn)nen € €1 (N))(Vz €
S)(Vn € N) ||xpt1 — 2| < |xn — 2| + V0. Thus it holds that (3(yn)nen € € (N))(Vz €
S)(¥Yn € N)

|Znt1 — 2|l = [|[Xn+1 + Brtr1Ynt+1 — 2|

(3)

< |xnt1 — 2| + Bt yns1ll

(1)

< xn — 2] + Y0 + Brgrl|ynstll

- HZTL — BayYn — ZH + Y + BnHYn—HH

(i)
< HZn - ZH + W+ Bn”ynH + /Bn—HHYn—HH,

=&n

where we used the triangle inequality in (i) and (iii), and Type-I quasi-Fejér mono-
tonicity of (Xn)nen in (ii). Moreover, (en)nen € €L (N) because (Bnyn)nen is a se-
quence of bounded perturbations. Consequently, (z,)nen i quasi-Fejér of Type-I rel-
ative to S. O

Proposition 2.4. Let T : H — H be quasi-nonexpansive with C := Fix(T) # 0 and
let B C H be a bounded set. Then the image T(B) ={y e H | (3x € B) y =T(x)} of
B under T is also bounded.

Proof. Note that (Vx € H)(Vz € C)

1Tl < I7(x) = 2l + |||l

17
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(i1
< llx =z + |z,

where (i) is an application of the triangle inequality and (ii) follows from quasi-
nonexpansivity of T. Since B is bounded, there exists a bounded set D D B such that
DNC #0. Moreover, boundedness of D implies that (3c € Ry )(Vx € D)(Vz € DNC)
1T (x)| < ||x — z|| + ||z]| < ¢, which proves that T(B) C T(D) is bounded. O

In the remainder of this chapter, we investigate the bounded perturbation resilience of
the POCS algorithm, of the APSM, and of two types of extrapolated alternating projection
methods.

2.1. Projections Onto Convex Sets

A vast variety of engineering problems can be posed in terms of convex feasibility problems,
which aim at finding a point in the intersection of a collection of closed convex sets. Each
of the sets represents a certain property of the sought point (estimandum), and any point
in the intersection of all sets possesses all of the desired properties. More formally, let
Z:=A{1,...,K}, let (Vk € Z) Cx C H be a nonempty closed convex set, and consider the
convex feasibility problem

find x € C, := m Cr, (2.1)
keT

where typically C, is assumed to be nonempty. A well-known technique to obtain solutions
to this problem is the POCS algorithm, which is described below. Denote by (VA € [0, 2])

TC(/\):’H—>H: X — X + M FPe(x) — x)

the relaxed projection of x € H onto a closed convex set C C ‘H. Now, we can define a
POCS mapping T : H — H by

A A
T =T T, (2.2)

where (Vk € 7) A\ € (0,2). Starting from any point xg € H, the POCS algorithm produces

a sequence (Xp)nen in H via
(VneN) xpp1 =T (xn). (2.3)

The POCS algorithm above is a special case of the string-averaging projection method
proposed in [CEHO1]. In [CZ13] and [BRZ18], the authors investigate the convergence

of perturbed variants of dynamic string averaging projection methods (see the formal
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definition in [CZ13]). However, the results in these works are restricted to unrelaxed
projections, i.e., to the case where (Vk € Z) A\, = 1. In [7], we showed that the mapping

in (2.2) is a-averaged nonexpansive. We include this result below.

Remark 2.1. [7, Remark 5] The mapping 7" in (2.2) is averaged nonexpansive. More-
over, Fix(T') = C, whenever the solution set C, in (2.1) is nonempty.

Proof. Note that, for every nonempty closed convex subset C C H, the reflector
Re = I +2(Pe — I) is nonexpansive [BC11, Corollary 4.18]. Therefore, according to
Definition 1.2, (VA € (0,2)) the relaxed projector

A
TC(A):I+)\(PC—I):I+§(RC—I)

is A\/2-averaged. Further (see Fact 1.5), the composite of finitely many averaged
mappings is a-averaged for some « € (0,1).* Moreover, as both the identity mapping
and the the projection onto a closed convex set are nonexpansive, Fact 1.4 implies
that (YC C H)(¥A € (0,2)) Fix (78V) = Fix(I) N Fix(P) = C. Thus by Fact 1.5,
C. # 0 implies that Fix(T) = ez Fix (Té:k)) =C,. O

“See [0Y02, CY15] for an exact evaluation of the averagedness constant « of the composition of
finitely many averaged mappings.

The perturbation resilience of a-averaged nonexpansive mappings (which by Remark 2.1
include the POCS mapping in (2.2)) in finite dimensional real Hilbert spaces H = R” has

been proven in [HX17]. Lemma 2.1 generalizes this result to arbitrary real Hilbert spaces.

Lemma 2.1. Let T : H — H be averaged nonexpansive with Fix(T) # 0 and let
(BnYn)nen be a sequence of bounded perturbations. Then the sequence (Xp)nen pro-

duced by the recurrence
(Vn eN) xpp1=T(Xn+ Buyn), X0€H

converges weakly to a point in Fix(T).

Proof. Since Fix(T) # 0 by assumption, T is also averaged quasi-nonerpansive,
according to Fact 1.6. Hence by Fact 1.7, T is k-attracting quasi-nonexpansive for
some k > 0. Therefore, Proposition 2.2 implies that there exist z € Fix(T) and
(Vn)nen € CL(N) such that (xn)nen satisfies

(vn€N) lxns1 —2l* < [lxn — 2l* = &l%x0r1 = xal® + 0.
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2. Bounded Perturbation Resilience of Iterative Algorithms

Thus, according to Fact 1.14, we have that 3, cn K||Xn41 — Xn||* < 0o, which implies

limy, o0 ||Xnt1 — Xu]|> = 0. Now, define

Brjl (T(Xn + BnYn) - T(Xn)) Zf Bn 7& 0

0 otherwise

(VneN) vy, = {

and note that
Bally,ll = 1T (%0 + Bayn) — T(xn)|| < Ballyall;

because T is nonexpansive. Therefore, (3r > 0) (Yn € N) ||y, || < r since (yn)nen
is bounded by assumption. Moreover, note that (X,)nen @5 bounded due to quasi-
nonezxpansivity of T', Proposition 2.1, and Fact 1.15, so owing to nonexpansivity (i.e.,
1-Lipschitz continutity) of T, (||T(xn)||)nen @8 also bounded. Hence the triangle in-

equality shows that (||T(xn) — Xn||)nen s bounded and we obtain
0= nh_{go 1%n41 — %n|®
= nlg%o 1T(%n + Bryn) — XnH2
. . 2
= lim [|T(xn) + Bn¥y — Xl

= lim (HT(xn) — X ||? + 2(T(%n) — Xns Bu¥ ) + BiHynHz)

n—oo
> lim (IT(%n) = %all? = 281 7(x0) = %15, + 52174117 )
—0 —0

— 1 _ 2
—nh_{%o”T(Xn) Xn " = 0.

Consequently, Fact 1.16 and the nonexpansivity of T imply that any weak cluster
point of (Xn)nen @8 a fized point of T. Finally, since T is also quasi-nonexpansive,
Proposition 2.1 proves that (Xp)nen is quasi-Fejér of Type-I (and hence by Fact 1.13
of Type-111). Therefore Fact 1.17 implies the weak convergence of (Xn)nen to a point
in Fix(T). O

Using Lemma 2.1, we can now derive conditions for the convergence of perturbed ver-
sions of the POCS algorithm in (2.3).

Theorem 2.1. Let T : H — H be the mapping in (2.2) with (Vk € Z) A\ € (0,2)
and let (Bnyn)nen be a sequence of bounded perturbations. Then the sequence (Xp)neN
produced by the perturbed POCS algorithm

(VneN) xpy1 =T(Xp+ Buyn), X0€H
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satisfies the following:
(a) If T has a fized point, (X,)nen converges weakly to a point in Fix(T).

(b) If (3k € I) such that the set Cy in (2.1) is bounded and N\, = 1, then T has a fized

point and (Xp)nen converges weakly to a point in Fix(T).

(¢) If the solution set Cy in (2.1) is nonempty, (Xn)nen converges weakly to a solution
X, € C,.

(d) If H is finite dimensional, convergence of (Xp)nen in (a)-(c) is strong.
Proof.

(a) As shown in Remark 2.1, the mapping T is averaged nonexpansive, so this result

is immediate from Lemma 2.1.

(b) By assumption, there exists k € T such that A\, = 1, i.e., TC(:’“) = Fe,. Hence it
holds that Tc(:‘k)(’H) =FP,(H)={yeH | (FxecH)y=Fe(x)} =Ck, which is
bounded by assumption. Therefore, Fact 1.3 implies that the mapping T in (2.2)
has a fized point. Consequently, weak convergence of (Xn)nen to a point in Fix(T)

follows from (a).
(c) According to Remark 2.1, C, # (0 = Fix(T) = Cy, so (c) follows from (a).

(d) This result is immediate from Fact 1.12(c). O

2.2. Adaptive Projected Subgradient Method

The POCS algorithm in the previous section can only be applied to convex feasibility
problems with a finite number of sets. In many practical applications, information about
a sought point arrives sequentially, e.g., based on periodic measurements. A means of ap-
proaching estimation problems in this online setting is the APSM [YOO05]. This algorithmic
framework generalizes Polyak’s subgradient method [Pol69] to the case of time-varying cost
functions, i.e., it can be used to minimize asymptotically a sequence of convex functions
over a closed convex set. One particular application of the APSM, which we will use in
Chapters 4 and 5, is as follows. Given a closed convex set K C H, and an infinite collection
(Cn)nen of closed convex sets with a nonempty intersection, we can use the APSM to find

a point in the intersection of all but finitely many sets of the sequence (Cp)nen. More
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2. Bounded Perturbation Resilience of Iterative Algorithms

precisely, we can use the APSM to solve the problem

find x € £ s.t. xe(ﬂ Cn)

n>ng

for some ng € N. For instance, the set C, (and the corresponding cost function ©,,) can
be used to encode new information obtained at time instant n, and the convex set K
can incorporate prior knowledge. In this section, we show that the APSM is bounded
perturbation resilient. By doing so, we justify the use of superiorized heuristics based on
the APSM. The proofs follow closely the structure in [YOO05], while extending the results
in [YOO5] to perturbed versions of the APSM. As in [YOO05], Lemma 2.2 and Theorem 2.2
are technical results, which we use to prove the main result in Theorem 2.3. The following
lemma is a generalization of [YO05, Lemma 1] to quasi-Fejér monotone sequences. It
follows line by line the proof in [YOO05].

Lemma 2.2. Suppose that a sequence (U, )nen in H is quasi-Fejér monotone of Type-
I relative to a closed convex set C C H. In addition, suppose that C has a nonempty
relative interior with respect to a linear variety V C H, i.e., there exist xg € C NV
and € > 0 satisfying U = {x €V | ||[x —x¢|| <&} CC. Then (Py(Xp))nen converges
strongly to a point in V.

Proof. It is sufficient to show that (Py(xy))nen s a Cauchy sequence. To do so,
we first show that there exists (v )nen € €4 (N) such that

(vn e N) 2] Py(u) = Py(unn)] < e = xol = s —xol® + 7. (24)

If Py(uy,) = Py(un+1) for some n € N, quasi-Fejér monotonicity of (W, )nen ensures

that (2.4) holds for this n. Therefore it is sufficient to consider n € N such that
. Py(un)—Py(unt1)

Py(uy,) # Py(u,y1). In this case, we have x¢ + EHPE(un)—Px(unE)II eCNV, thus by

Type-I quasi-Fejér monotonicity of (Wy)nen there exists (6n)nen € €1 (N) such that

Squaring and expanding the above inequality yields

PV(un) - PV(un+1)
HPV(un) - PV(un—i-l)H

PV(un) - PV(un—i-l)
HPV(un) - PV(un—i-l)

Xo+ e xXg+e€ —uy|| + 0.

g ‘

() — Py(uns)
2 y{Un ViUn+1 2
Xp—u —|—2€< , X0 —u >+s
0 = e [P (un) — By (g )] 0 ot

PV un) _PV(unJrl)

< ||x0—un\|2+25< ”,xo—un>+£2

(
HPV(un) - PV(unJrl)
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2.2. Adaptive Projected Subgradient Method

+ 26, —u,| + 62

By rearranging and applying the triangle inequality, we obtain

<PV(un) - PV(un+1)7 u, — un+1>
1Py (un) — Py(tns1)||

< %0 — 1% = |30 — st |2 + 6, (z\

2e

PV(un) - PV(un—i-l)
|1 Py(un) — Py(ug1)||
< %0 — unll® = %0 — W] + 65 (2[|x0 — || + 26 + ) .

Xo+ € —u,

o5

Since (Up)nen 18 quasi-Fejér monotone with respect to C and xg € C, the sequence
(llxo —unl||)nen converges (see Fact 1.15). Therefore (3r > 0)(Vn € N) [|xo — u,|| < 7.
By defining a == (2r+2e+Y",cn 6n) we obtain a sequence (Vy)nen = (adn)nen € €4 (N)
such that

(Py(un) — Py(Upq1),up — Upy1)
[Py (un) — Pyv(uns1) |

2¢ < ||X0—11nH2 - \|X0—un+1H2+%-

From firm nonexpansivity of Py (see Definition 1.2) we have

(Py(uy) — Py(u,q1), Uy — Upp1)

0 <||Py(uy) — Py(uper)]] < ’
1Py () = Py(upi) | 1Py (W) — Po(tpsr) |

which proves (2.4). Since (Vn € N) v, > 0, the inequality in (2.4) implies that
(Vn € N)(Vk € N)

[e's)
2| Py(1n) = Pyo(unip) || < lun = xol? = gk = ol + Y %
1=n

Moreover, since (||, — Xol|)nen converges and (vn)neny € (L(N), (V6 > 0)(3IN €
N)(Vn > N)(Vk € N)

o0
2¢]| Py(un) — Py(nsn) | < [lun = xo0* = [[upgr — xol|* + Y7 <6,

i=n

which shows that (Py(uy))nen s a Cauchy sequence. O

In Theorem 2.2 below, we generalize [YOO05, Theorem 1] to quasi-Fejér monotone se-
quences. The proof is a slightly altered version of the proof in [YOO05]. It comprises a
somewhat involved geometric argument, which we summarize in the following: By harness-
ing Lemma 2.2 and quasi-Fejér monotonicity of the sequence (u,,),en relative to a closed

convex set C, we construct a set S(¢) C H containing every element of the subsequence
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(up)n>n, for some N; € N. Using the same geometric arguments as in [YOO5], we show
that the set S(¢) is a subset of the union of two induced norm balls with radius € > 0, which
we denote by B(e). As the premise of Theorem 2.2 implies that lim, o ||Up+1 — uy|| = 0,
we conclude that for sufficiently small € > 0 there exists Na € N such that all elements
of the subsequence (u,,),>n, are contained in a single one of the two induced norm balls.
Thus we deduce that the sequence (uy,),en converges to the center of this ball. To provide
some intuition, Figure 2.1 illustrates the geometric properties used in the proof. Note that
the arguments in Theorem 2.2 remain valid in arbitrary (possibly infinite dimensional) real

Hilbert spaces.

P = Pwre(V)

Figure 2.1.: Illustration of the arguments in Theorem 2.2. The intersection of the grey
regions corresponds to the set S(g). The red squares have a sidelength of
V/2¢, so each of them is enclosed in a ball of radius €. The union of these two
balls represents the set B(e).

Theorem 2.2. Let (uy)nen be a quasi-Fejér sequence of Type-1 relative to a closed
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convez set C C H and suppose that there exist k> 0 and (Yn)nen € €4 (N) such that
(Vz€C)(vn eN)  wlun — wpp || < [[up — 2l* — [Jupgs — 2)* + . (2.5)

Then (up)nen converges strongly to a point in H if C has a nonempty relative interior
with respect to a hyperplane W C H.

Proof. According to Lemma 2.2, the sequence (Pyw(uy,))nen converges strongly a
point in W. Hence we can define

Vv := lim Py(uy,), (2.6)

n—o0

p = Perw(V), and e € H satisfying W = {x € H | (e,x — V) = 0} and |le]| = 1.
Moreover, according to Fact 1.15, the sequence (||u, — z||)nen converges for all z € C,

so we can define

a:= lim [ju, —pl|, (2.7)
7:= lim ||[Pw(u,) - pll = [V - pl, (2.8)
p = a2 —’7'2. (29)

Note that by nonexpansivity of Py we have a > limy,_, || Pw(u,) — Pw(p)|| = |
pl| =7, so p is well-defined.
If p =0, we have a = T, whereby

. ~n2 (@) . .
Tim[fu, = 9] = Tim([[u, = Pw(w) | + | Pw () - ¥2)

(@) . N
= lim(JJw, = pJ® = [p = Bw(w,)|* + | Pw(w,) - ¥]?)
(&) a> =1 +0=0.

Here, (i) and (ii) follow the Pythagorean theorem and the properties of a projection
onto a hyperplane and (iii) follows from (2.7), (2.8) and (2.6). Thus for p = 0 it
holds that lim,, o u, = V.

For the case p > 0, we define (Vs € [0, ﬂpD

S(e) :={xe M | |[Pw(x) = V[ <o, [[[x —pl —a| < 4.}, (2.10)
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26

where

[

pe —

b= 2L 2.11
) a+T ( )

Note that p >0 = a+7 >0, so 6. in (2.11) is well-defined. Moreover, observe

that

(1) (i)
("x€8(e) 7-d <|[p—-V[-[lv-Pv&I < [Pnv(x) —pl (2.12)
(iid) (iv)
< p=vl+I¥v-PwE) < 7+,
where (i) and (i) follow from (2.8) and (2.10) and (it) and (iit) are applications

of the triangle inequality. By the Pythagorean theorem, (Vx € H) ||x — Pw(x)||? =
|x — pl|? — |Pw(x) — p||?, so according to (2.10) and (2.12) we can write

(Vx € 8(e))  (a—68)" = (146:)% < [lx = Pw(x)||” < (a +6)* = (7 — &)

=a?—72-2(a+7)de =a?—7242(a+7)de
=p?—2(a+T7)d¢ =p?+2(a+T7)d

This implies that® (Vx € S(¢))

p—lx—Pyx)| <p— /P —20a+m)0=(1-VI-7)p  (213)
Ix = Pwx)| —p< /2 +20@+7)6 —p=(VTt7r—1p,  (2.14)

where we substituted v := 2(a + 7)6.p~2. Note that (Vs € [0, \/ipD v € [0,1], and
that (Vy€[0,1)) 1 —/IT—=7>/I+v—-1, so

(Vse{o,ﬂp}) p— p2—2(a+7)(5€2\/p2+2(a+7)55—,0.

Thus we can summarize (2.13) and (2.14) as

(vxeS() |llx=Pv)|—pl<p- \/p2 —2(a+T7)d. (2.15)

For (2.11) to hold, € must satisfi f% + p% —d:(a+7)=0, ie.,

€€ {\/§p$ \/5\/,02 — 2(a—|—7)5€}.
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This implies that € > \/2 (p —Vp?—2(a+ 7)55), so by (2.15), we have

(vx € 5(e))  [Ix — Pw(x)| —pl < p— \/p? — 2(a +7)6: (2.16)

5

By (2.9), it holds that p < a < a+ T, so according to (2.10) and (2.11), it holds that

. £ p
_ < < .
(e SE) 1Pwx) -] <o < == 2

< (2.17)

g

By definition of W, there exists v € R such that (x — Pyy(x)) = ve. Hence, according
0 (2.16) and (2.17), we can write

ifv>0:

if v <0:

I — & = pe)l* 2 [ (x — Pw(x) + pell? + [ Pw(x) — 9

where (i) follows from the Pythagorean theorem. Consequently, (Va € [0, \/ﬁpD S(e) C
B(e) := Bi(e) U Ba(e), where

Bi(e) :={x e M [ [[x = (v+pe)| <e},
By(e) :i={xeM | [x—(V—pe) <e}.

Now, we fiz e € (0,p/2) C {O, \/5,0} Since lim, o ||Pw(u,) — V|| = 0 and
lim,, 00 [[un — Perw (V)| = a, there exists N1 € N such that
(Vn > Ni) u, € S(e) C B(e).

Since (Vz € C) (|[un, — z||)nen converges and (vn)nen € €4(N), (2.5) implies that

lim,, 00 |[Uy, — Upt1|| = 0, so there exists No € N such that

(Yn > N2)  [Jup — upt1]| < 2e <p,
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2. Bounded Perturbation Resilience of Iterative Algorithms

which ensures the unique existence of i € {1,2} satisfying
(Vn > NQ) u, € Bz(é)

This implies the strong convergence of (Up)nen to either ¥ + pe or v — pe. O

“Note that \/p? —2(a + 7)d. is well-defined because the definition in (2.11) ensures that (Ve €
[O, ﬂp]) 2(a + 7)d. < p2.

Finally, Theorem 2.3, which is based on [YOO05, Theorem 2], states the main result of
this section. It shows that perturbed versions of the APSM essentially enjoy the same
convergence guarantees as their unperturbed counterpart in [YOO05], except for monotone

approximation.

Theorem 2.3. Let (0, : H — Ry ),en be a sequence of continuous convex functions,
let I C H be a nonempty closed convex set, and denote the APSM update for the nth
iteration by® (Yn € N) T, : H — H

T ) {Plc (x = M rEEOnx) i ©),(x) £ 0, (2.15)

Pic(x) otherwise,

where O, (xy,) € 00,(x,) and N\, € [0,2]. Moreover, let (Bn,Yn)nen C H be a sequence

of bounded perturbations, define

(fneN) Q= {x €K ’ Ou(x) = 0} := Inf O, (x) } ,

and suppose that
*x o—
(YneN) O©5=0 and Q:= ﬂneNQn # 0. (2.19)
Then the sequence (Xp)nen C K generated by the perturbed APSMP
(VneN) xp11 =T, (Xn+ Bnyn), X0€K (2.20)

satisfies the following:

(a) The sequence (Xp)neN 5 quasi-Fejér monotone of Type-I relative to 2, so (Xp)neN

s bounded.

(b) Moreover, if in addition to (2.19), (3(e1,22) € RZ) (Vn € N) A, € [e1,2 — &9] C

28



2.2. Adaptive Projected Subgradient Method

(0,2) and (07,(Xn + Bnyn))pen 5 bounded, then limy, o O (X, + fryn) = 0.

(c) Assume (2.19) and suppose that Q has some relative interior w.r.t. a hyperplane
W CH, e, (FaeQnNW) and (e > 0) satisfying U :={ueW | [[u—1| <
e} C Q. Then by using (Vn € N) Ay, € [e1,2—e2] C (0,2), the sequence (X,)nen in
(2.20) converges strongly to a point @ € K, i.e., lim,_,~ ||x, — 0| = 0. Moreover,
limy, 00 O, () = 0 provided that (i) (O),(Xn+ BnYn))neN is bounded and (ii) there
exists bounded (©),())nen, where (Yn € N) O (1) € 00,,(0).

(d) In addition to (2.19) and the conditions (i) and (ii) in (c), assume that 2 has an
interior point W, i.e., (p > 0) satisfying {v € H | |[v—1ul| < p} C Q. Define
(Xn)nen by using (Yn € N) A\, € [e1,2 — 2] C (0,2), and let & := lim;,_,00 X, C K

(the existence of G is guaranteed by (c)). In this case, if

Ve > 0)(Vr > 0)(30 >0 inf O, (%) > 0,
(Ve > 0)(¥r > 0)( L PN
[a—xn | <r
the limit G satisfies G € linngioréf Q,, where linrgicgf Qn = UnZo Nisn ik and the

overbar denotes the closure of a set.
Proof.

(a) Note that (Vn € N) lev<oO,, # 0 by assumption. Hence by Fact 1.11, (Vn € N)
the mapping T, is quasi-nonexpansive. According to Proposition 2.1, the sequence
(Xn)nen 18 quasi-Fejér monotone of Type-I relative to Q2. This in turn implies that
(Xn)nen is bounded (see Fact 1.15).

(b) Introducing the shorthand (Vn € N) z,, := x,, + Bnyn and

en(zn) / . /
®, = {An(%’n(zn)2@”(zn) if On(zn) # 0, (2.21)

0 otherwise

we can write (Vn € N) (Vx,, € K) (Vz € Q)

Hxn—i-l - ZH2 = HPIC<Zn - (I)n) - P/C(Z)H2
(4) 5
< ||xn + Bnyn — ®n — 2z
= %0 — 2]* + 2(Buyn — ®p, % — 2)
+ 1Bryn — 'ﬁnH2
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= ||x, — zH2 +2(Bpyn — P, xn — Z)
£ B lyallP — 2@y Buyn) + %02

— w2l — 230+ By — 2)
9By — 2) + B2yl + @

C w — 2l — 220 — 2 + ]2
+ 98yl ln — 2l + B2yl

where (i) follows from monexpansivity of Px, and (ii) is an application of the

Cauchy-Schwarz inequality.

Since (Xp)nen and (yYn)nen are bounded, for any bounded subset U C 2 there
exists r > 0 such that (Vz € U) (Vn € N) ||x, — z|| < r and ||y,|| < r. Hence by
defining ¢ := (2r? + 123", cn Bn) and (Yn)nen := (¢Bn)nen we have (Vz € U)

Xn41 — Z||2 < |xn — ZH2 —2( Py, 2, —2) + H‘I)nHQ + 2/6717’2 + /BTZLTQ
< lxn — zH2 —2(®pn, 2z, —2) + H(I)nHQ + Yn-

If ©,(z,) =0 or ©),(z,) =0, (2.21) yields ®,, = 0, whereby
st — 2l < [n — 2] + 7. (2.22)

Otherwise, i.e., if On(zy) # 0 and O] (z,) # 0, it follows from (1.1) that

0,(z,
Iui = 2 < o =l = 2 S8 (002, 20— 2)
@n(zn)2
A
AT
O,.(z,
< o = 2l = 20, T (O, (an) — ©4(2)
O (zn)?
2 n n
ey T
= |Ixn — ZH2

- (2 <1 - sn”((;;)) - An> H&Ql((zz:))H? + Y- (2.23)
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(c)

Since (Vn € N) A\, € [e1,2 — 2] and (Yn € N) (Vz €U C Q) O,(z) =0, we have

(21 g)(())) h)zae

Hence, by defining a sequence

(VneN) ¢ = {0 if ©)y(2,) = 0

2
5162”@@&% otherwise,
we can summarize (2.22) and (2.23) as

(v €N)  [xns1 — 2)* < %0 — 2]* — cu + -

Because (1.1) ensures that ©),(x) = 0 = ©O,(x) = OF = 0, it is sufficient
to consider the case ©! (z,) # 0. Moreover, if this case occurs finitely many
times, there exists Ny such that (Y¥n > Ny) ©F = 0. Thus it remains to show that
limy o0 Op, (2Zn,) = 0, where (ng)ken s the subsequence of (n)nen comprised of
all elements of the infinite set J := {n € N | @] (x) # 0}. According to Fact 1.1/,
(|[xn—2||*)nen converges and (cy),,cy is summable, whereby >, 7 5152”@@,5(% <

oo. Moreover, since (Vn € J) 5152”99,%(% > 0, it follows that

111 €1€9

(),
koo 7107, (2n,)|I?

Therefore, boundedness of (Oy,(Xn + BnYn))pen ensures that limy, o Opn(x, +
/BnYn) =0.

It holds by assumption in (2.19) that (Yn € N) K Nlev<y©,, # 0. Therefore,
according to Fact 1.11, the mapping T,, in (2.18) is (1 — %”)—attmcting quasi-
nonexpansive. Since the set U C Q is bounded and (Yn € N) A, < 2 — g9,
Proposition 2.2 implies that (3(vn)nen € €1 (N))(Vz € U)

€2
EHXn-i-l - Xn”2 < xn — ZH2 — [|%nt1 — ZH2 + Yn.

Consequently, since (Xp)nen 5 quasi-Fejér of Type-I relative to Q2 (see (a)), Theo-
rem 2.2 guarantees that the sequence (Xp)neN converges strongly to a point 0 € H.
More precisely, it holds that G € IC, because (Xp)neN 1S a sequence in the closed set

K. Since (Bnyn)nen are bounded perturbations, the sequence (zn := Xp~+BnYn)neN
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satisfies limy, o0 2, = limy, o0 X, = W. By assumption (ii) there exists R > 0 such
that (Vn € N) ||©],(4)|| < R. Thus we can use Fact 1.9 and the Cauchy-Schwartz

inequality to obtain

0 < ©n(0) < On(zy) — (2 — @, 0,(0))
< O,(zn) + Rz, — 0| — 0.

(d) The proof is identical to the proof of [YOO05, Theorem 2(d)]. O

“The projection onto K for ©),(x) = 0 ensures that the perturbed APSM generates a sequence in
K regardless of the perturbations. It is not part of the definition in [YOO05], where the absence of
perturbations guarantees that (Vn € N) u,, € K.

"We can assume without loss of generality that xo € K, since (Vx € H) To(x) € K.

Remark 2.2. We note that in [YOO05], the condition in (2.19) does not concern the
initial ng iterations, allowing for a finite number of cost functions that lead to an
empty intersection of zero level sets. Nevertheless, Theorem. 2.3 still covers this case

if we let x¢ := Xy,,, where X,,, € H denotes the estimate after the first n( iterations.

2.3. Extrapolated Alternating Projection Methods

Many problems arising in practice can be posed in terms of the two-set feasibility problem?®
find x € AN B, (2.24)

where A C H and B C H are closed convex sets such that ANB # (). Clearly, Problem 2.24
can be solved using alternating projection methods such as POCS. However, it is well-
known that the convergence of sequences generated by this approach can be very slow
[GPR67], [CCCT12]. To mitigate this problem, the authors of [GPR67] have proposed the
following extrapolated alternating projection method. Starting from an arbitrary point

xo € H, this algorithm produces a sequence (X, )nen in H via
(Vn e N) xp41 = TPRPY(x,),
where the mapping TGPR : A — H is given by

TGPR(X) =x+ 0(x)(PaPp(x) — x),

In Remark 2.3 at the end of this section, we show that the multi-set convex feasibility problem in (2.1)
can be expressed in terms of a two-set convex feasibility problem in a product Hilbert space.
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and the function o : A — [1,00) defines an extrapolation factor by

|| P () —x||> ifxdB
o(x) = {<PAPB(X)X7PB(X)X> if x ¢ ' (2.25)
1 otherwise.

In [Cegl2, Section 5.2.1.1], a more general version of this algorithm is introduced, which

uses a relaxed mapping T S’PR : A — H given by
TCPR = T+ \(TCPR — 1), (2.26)

where A € (0,2) is a relaxation parameter. The algorithm proposed in [Cegl2, Sec-

tion 5.2.1.1] generates a sequence (Xp)nen in A via the recursion
(Vn € N) X401 = PATSTR(x,), X0 € A, (2.27)

where (Vn € N) A, € [e1,2 — e9] C (0,2).

In the following, we investigate the bounded perturbation resilience of this algorithm.
Since adding perturbations to the iterate x, may result in points x, + By, ¢ A =
dom(TSPR), we will use the mapping T)S’LPRPA instead of P4T /\CZPR to define a sequence of

estimates.

Fact 2.1. [Ceg12, Corollary 4.5.14, Remark 2.4.2(d)] Let X € (0,2). Then the
mapping T/\C"'PR defined in (2.26) is 2;)‘ -attracting quasi-nonerpansive with fixed point
set Fix(T{PR) = AN B.

Theorem 2.4. Consider two closed conver sets A C H and B C H, let (Bnyn)nen be
a sequence of bounded perturbations in H, and let (Vn € N) A, € [e1,2 — &3] C (0,2).
The sequence (Xn)nen generated by the perturbed extrapolated alternating projection
method

(VneN) xu41 = T/\GnPRPA(xn + Bnyn), X0 €H (2.28)

satisfies the following:

(a) Assume that AN B # (. Then the sequence (Xp)nen converges weakly to a point
in ANB.

(b) Assume that H is finite dimensional and that AN B # (. Then the sequence

(Xn)nen converges strongly to a point in AN B.
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(c) Assume that ANB has a nonempty relative interior w.r.t. a linear variety V C H,
i.e., (Gue ANBNY) and (Fe > 0) satisfyingU :=={u eV | |lu—1| <e} CQ.

Then the sequence (Py(xy,))nen converges strongly to a point in V.

(d) Assume that AN B has a nonempty relative interior w.r.t. a hyperplane W C H,
i.e., (Gae ANBNW) and (3e > 0) satisfyingUd :={ueW | |lu—u| <e} C Q.
Then the sequence (Xp)nen in (2.28) converges strongly to a point in AN B.

Proof.

(a) By Fact 1.8, Fact 2.1, and firm (quasi-)nonexpansivity of Pa, the mapping TTR Py
18 (1 — %)—attmctz’ng quasi-nonexrpansive with FiX(T/\GPRPA) = AN B. Since
(Vn e N) A\, <2—e9, TELPRPA is % -attracting quasi-nonexpansive, which implies
the following:

o According to Proposition 2.1, (Xp)nen is quasi-Fejér of Type-I relative to
AN B. Therefore, Proposition 2.3 shows that the sequence (zn)nen defined
by (Yn € N) z,, := x,, + BnYn is also quasi-Fejér of Type-I relative to AN B,

so Fact 1.15 ensures that (zy)nen @s bounded.

« By Proposition 2.2 (3z € AN B) (3(vn)nen € 1 (N)) such that
1%n1 — 2] < llxn = 2] = Kllxnr1 = Xnll* + 0,

so Fact 1.1} ensures that lim,_, ||Xn4+1 — Xp|| = 0.

Consequently, we have that

0= Tim [x 1 — %
= lim |75 Pa(2n) = 20 + Buyall”
= lim (|7 Pa(za) = 22l + B2lynll? + 28, (TS Pa(20) = 20, y0))
> lim (|13 Pa(za) = 2al? + B2lyall? — 28| TS Pu(20) = 20 - [yl

n

“o @y

o GPR 2
—7}1_{%0”T>\n P(2zy) — 2za||” = 0.

Here (i) follows from boundedness of (yn)nen and (i) follows from boundedness

of (¥n)nen and (zn)nen, quasi-nonexpansivity of TﬁPRPA, and Proposition 2.4.

Next, we show that ||PAPgPA(zn) — zn|| — 0 whenever ||TELPRPA(zn) —zy,|| — 0.
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To see this, we substitute

1T Pa(2n) — 2
= ||Pa(zn) + Mo (Pa(zn)) (PaPsPa(zn) — Pa(zy)) — Zn||2
= |Pa(20) = 2nl* + [ Ao (Pa(20)) (PAPsPa(20) — Pa(zn)) |17

+ 2)\nU(PA(Zn)) <PAPBPA(Zn) - PA(Zn)v PA(ZH) - Zn>’
>0 >0

where nonnegativity of the last term follows from Fact 1.1. Hence we can write

ITX Pa(2n) = 201> 2 | PA(Z0) = 21> + A0 (Pa(2n)) | PAP5 Pa(20) — Pa(zn) |,
—_———

>e1

where 0(Pa(zy)) > 1 and Ay, > €1 > 0 is bounded away from zero. As a result,
nonnegativity of the norm and ||TﬁPRPA(zn) — zy|| — 0 imply that ||Pa(zn) —
Zn|| = 0 and ||PaPPa(2zn) — Pa(zy)|| — 0. Hence the reverse triangle inequality
yields

0= nlggo |PAPBPA(zZn) — Pa(zn)|

> lim (||PaPsPa(z2) = 7l = |20 — Pa(z0)]])

—0

= nh_)ngo |PAPgPA(zr) — 2| > 0.

Because P4 PPy is nonexpansive with Fix(P4PgP4) = ANB, Fact 1.16 guaran-
tees that all weak cluster points of the bounded sequence (zy)nen are contained in
ANB. Consequently, as (zn)neN is quasi-Fejér of Type-I (and hence by Fact 1.13
of Type-111), Fact 1.17 guarantees the weak convergence of (zn)nen to a point
a € AN B. Finally, lim, o Bpyn = 0 implies that (X, = Zn — BnYn)nen con-

verges weakly to 1.
(b) This is immediate from (a) and Fact 1.12(c).
(¢) This follows from Type-I quasi-Fejér monotonicity of (Xn)neny and Lemma 2.2

(d) Since (Vn € N), T/\C;PRPA is -altracting quasi-nonexpansive Fix(T/\CiPRPA) =
AN B has a nonempty relative interior w.r.t. a hyperplane, Proposition 2.2 and
Theorem 2.2 imply strong convergence of (Xp)neN to a point 0 € H. As we showed
in (a), the set of weak cluster points (which by Fact 1.12(b) includes the strong
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limit point @) is a subset of ANB, soa e ANB. O

A special case of Problem 2.24, where one of the sets (say, A) is an affine subspace,
is considered in [BCKO06]. The authors propose an extrapolated alternating projection
method for affine-convex feasibility problems. Starting from a point xg € A, this algorithm

produces a sequence (X )nen in A by applying the update rule
(VneN) xp41 =TEAM(x,), (2.29)
where \ € (0,2) and (Vx € A)(VA € (0,2), the mapping TEAPM : A — A is given by
TEAPM(x) = x 4+ AK (x) (P4Ps(x) — X) . (2.30)
The extrapolation factor determined by the function K : A — [1,00)

||.Ps (x)—x||? if B
(VxeA) K(x)= {“PAPB@)—“ ifx ¢ (2.31)

1 otherwise

was originally introduced in [Pie84]. It was observed in [CCC*12] that the extrapolated
alternating projection method in (2.29) can achieve considerable convergence acceleration
compared to projection methods without extrapolation, such as POCS.

Theorem 2.5 assesses the bounded perturbation resilience of the algorithm in (2.29). We
consider a slightly more general definition of this algorithm, in which the relaxation pa-
rameter A may vary throughout the iterations. Since adding perturbations 5,y to x, may

T;}APM)

result in points x,, + Bpyn ¢ A = dom( , we project the perturbed estimate onto

A before applying the mapping T° )\ERAPM at each iteration n.2 Note that this modification

does not change the unperturbed algorithm in (2.29), because (Vx € A) P4(x) = x.

Theorem 2.5. Consider a closed affine subspace A C H and a closed convex set
B C H, let (Bnyn)nen be a sequence of bounded perturbations in H, and let (Vn € N)
An € [€1,2 — &2] for small e1,e9 > 0. The sequence (Xp)nen in A generated by the

perturbed extrapolated alternating projection method
(Vn e N) x,41 = TELAPMPA(X” + Bnyn), X0 €A (2.32)

satisfies the following:

2 Alternatively, we could allow only such perturbations y.,, that lie direction of the affine subspace A, i.e.,
that satisfy y, + Pa(0) € A.
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(a) If ANB # 0, the sequence (Xp)nen converges weakly to a point in AN B.

(b) If H is finite dimensional and ANB # 0, the sequence (Xp)nen converges strongly
to a point in AN B.

(¢) If B has a nonempty relative interior w.r.t. the affine subspace A, i.e., (Ju €
ANDB) and (Fe > 0) satisfyingU :={u € A | |lu—1| < e} C B, the sequence

(Xn)nen converges strongly to a point in AN B.
Proof.

(a) (Vx € A) PaPg(x) — x € Agy, where Ay := A — P4(0) is the linear subspace
associated with the affine subspace A. Moreover, P4Pg(x) — Pp(x) is orthogonal
to Ag. Therefore (Vx € A)

1P4Ps(x) = x|* = (PaPs(x) — %, Ps(x) — x)

+ <PAPB(X) — X, PAPB(X) - PB(X»’
=0

i.e., the extrapolation factors in (2.25) and (2.31) satisfy (Vx € A) K(x) = o(x).
Consequently, the algorithm in (2.32) is a particular case of the algorithm in
(2.28) for affine sets A, whereby weak convergence of (Xp)nen to a point in ANB
follows directly from Theorem 2.4(a).

(b) This follows directly from Theorem 2.4(b).

(c) According to Theorem. 2.4(b). the sequence (Pa(Xp))nen converges strongly to a
point 0 € A. Moreover, (Xn)nen = (Pa(Xpn))nen because (Vn € N) x,, € A. By
Fact 1.12(b), the strong limit point G is also a weak cluster point, so it follows

from (a) that € AN B. O

Although both algorithms in Theorem 2.4 and Theorem 2.5 are extrapolated alternating
projection methods, we adopt the naming from [CCC'12], where the algorithm in The-
orem 2.5 is referred to as extrapolated alternating projection method (EAPM). Thus we
refer to the algorithm in Theorem 2.4 as Gurin-Polyak-Raik (GPR) algorithm, through-
out this thesis. Since many practical problems involve more than two constraint sets, it is
worth mentioning that the algorithms in this section can be used to solve the more general
convex feasibility problem in (2.1) by using Pierra’s product space formalism [Pie75, Pie84]
(see also [Com97], [SY98, Section 2.9]). We sketch this idea in the following remark.

37



2.

Bounded Perturbation Resilience of Iterative Algorithms

38

Remark 2.3. Let (#,(-,-)) be a real Hilbert space with induced norm | - || and let
C1,...,Ck be a family of closed convex subsets of H such that C, = ﬂﬁ(zl Cr #0. A
point x, € C, can be found by applying the EAPM in (2.29) to Problem (2.24) in a
product Hilbert space (HX, ((-,-))) with inner product

(VX =(x1,...,XK) € HK) (VY =(y1,-.-,XK) € ’HK> (X,Y)) := iwk<xk,yk)
k=1

and induced norm

K
(VX = (xt,oxi) € HE) X =\ D w1
k=1

where wi, . .., wy are positive weights such that Zszl wg = 1. To represent the multi-
set feasibility problem in (2.1) in terms of a two-set feasibility problem in the product
space (HK, (-, >>), we define a closed subspace A = {(x1,...,xg) EHE |x1=--- =
xx } and a closed convex set B = {(x1,...,xx) € HE | (Vk € {1,...,K}) x; € Cx}.
It is easy to verify that the EAPM applied to the two-set problem in the product
Hilbert space (HX, (-, -))) is equivalent to the extrapolated parallel projection method
(EPPM)® [Pie84]

K
(v e N) x("H) = x(m 4 A, L (M) (Z w P, (x) ~ Xm)) , x©en
k=1

where (Yn € N) A\, € [e1,2 —e2] C (0,2) and

iy el P, (P e g
2 *
(vx € H) L(x) = { [2res wePe, (0—x]|
1 otherwise.

To see this, note that the projections of a point X = (x1,...,Xg) € HE onto A and
B are given by [SY98, Eq. (2.9-11)]

K K
Py(X) = <Z WXy -y Y wkxk> (2.33)
k=1 k=1
and [SY98, Eq. (2.9-8)]
Pg(X) = (Pe,(x1), - - -, Py (XK)) (2.34)
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respectively. Substituting (2.33) and (2.34) in (2.29), (2.30), and (2.31), we can show
that the EAPM generates a sequence (X(”) = (x(”), . ,x(”))) . in A by applying
the recursion X© € A, (Vn € N)

X () — XM 4\, K( ) ((Z kack< ) Zkack( )) —X(”)>,

where (Yn € N) A\, € [e1,2 —e2] C (0,2) and (VX = (x,...,x) € A)

1P XIP
K(X) = ) Iarsx—xp TXEB

1 otherwise

Zf1wk||Pc,€(X)—><H2 fX ¢ B
= Zz  will Zk 1 wrPey, () —x||? ' ¢
1 otherwise
Zk 1wklch,c(X) x| T
Xé¢nB
=!I Zk L wrPe, (x)—x]|2 ' £

otherwise

= L(x).

Consequently, the sequence (X(")> N in H produced by the EPPM converges to
n
a point in Cy, if and only if the sequence (X(”)) N in #X produced by the EAPM
n

converges to a point in ANB. Thus Theorem 2.5 also ensures the bounded perturbation
resilience of the EPPM.

“The original definition of the EPPM in [Pie84], which is also used in [Com97] and [SY98], restricts
the relaxation parameters to (Vn € N) A, € [g,1] C (0,1]. In this remark, we derive a more
general variant of the EPPM, which allows for step sizes that are twice as large. This algorithm
is a special case of the EPPM2 in [Com97]. However, the variant considered here is sometimes
also referred to as EPPM (see, e.g., [CCCT12]).
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In this chapter, we use Theorem 2.1 to devise an algorithm with convergence guarantees to
address the nonconvex multi-group multicast beamforming problem with QoS constraints
and per-antenna power constraints. We formulate a convex relaxation of the problem as
a semidefinite program (SDP) in a real Hilbert space, which allows us to approximate
a point in the feasible set by iteratively applying a bounded perturbation resilient fixed
point mapping. Inspired by the superiorization methodology, we use this mapping as a
basic algorithm, and we add in each iteration a small perturbation with the intent to
reduce the objective value and the distance to nonconvex rank constraint sets. We prove
that the sequence of perturbations is bounded, so the algorithm is guaranteed to converge
to a feasible point of the relaxed SDP. Simulations show that the proposed approach
outperforms existing algorithms in terms of both computation time and approximation

gap in many cases. The content of this chapter is borrowed from [7] with minimal changes.

3.1. Introduction

Many applications in wireless networks involve multicast communication, which can be
defined as the transmission of identical information to multiple receivers. One example
is connected driving, where applications such as platooning can benefit from transmitting
the same status or control information to a group of vehicles [ZLW*15]. Another example
is the transmission of audio signals for live events, where each spectator can select from
a variety of audio streams. Both use cases can benefit considerably from physical layer
precoders that ensure a given QoS level for the requested stream at each receiver while
reusing the same time and frequency resources for all receivers.

Physical layer multicasting schemes have been extensively investigated in the last two
decades. The authors of [SDLO06] show that the performance of multicast transmission
can be greatly improved by exploiting channel state information (CSI) at the transmitter.
They consider two beamforming problems for single-group multicast beamforming, the
max-min fair (MMF) multicast beamforming problem and the QoS constrained multicast
beamforming problem. While the MMF formulation aims at maximizing the lowest signal-

to-noise ratio (SNR) among a group of users subject to a unit power constraint on the
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beamforming vector, the objective of the QoS constrained formulation is to minimize the
transmit power subject to SNR constraints for the individual users. Moreover, the authors
of [SDL06] show that the solutions to both problems are equivalent up to a scaling factor.

The more general case with multiple cochannel multicast groups is considered in [KSLO0S|.
Unlike the single-group case, the QoS constrained and MMF versions of the multi-group
multicast beamforming problem are different in the sense that a solution to one version
cannot generally be obtained by scaling a solution to the other. However, algorithms for
the QoS constrained formulation can be straightforwardly extended to approximate the
MMEF version, by performing a bisection search over the target signal-to-interference-plus-
noise ratio (SINR) values. In the presence of per-antenna power constraints, the MMF
version and other variations such as the sum-rate maximization [CCO14a] and weighted
max-min fair [CCO14b] formulations can be approximated by performing a bisection over
instances of a per-antenna power minimization problem [CCO14b]. These formulations
are outside the scope of this work. In this chapter, we will therefore restrict our attention
to the QoS constained problem.

The QoS-constrained multi-group multicast beamforming problem is a well-studied non-
convex quadratically constrained quadratic program (QCQP), for which various algorith-
mic approximations have been proposed. Existing approaches such as semidefinite relax-
ation with Gaussian randomization [SDL06, KSLO8] and successive convex approximation
(SCA) algorithms — also known as convex-concave procedures (CCPs) — involve solving
a sequence of convex subproblems. Solutions to these subproblems can be approximated
either using off-the-shelf interior-point methods [MHG 14, CCO15] or using first order al-
gorithms such as the alternating direction method of multipliers (ADMM) [HS16, CT17].
While the use of interior-point methods typically results in a high computational com-
plexity, the ADMM can require a large number of iterations to achieve a certain accuracy.
Regardless of the algorithm used to approximate each subproblem, the CCP results in
nested approximation loops. Terminating the inner iteration after a finite number of steps
can hinder the feasibiltiy of estimates, which is required to ensure that the CCP con-
verges. By contrast, if we assume the singular value decomposition (SVD) of a matrix to
be computable,! the algorithm proposed in [7], which is presented in this chapter, is free
of nested optimization loops.

In this chapter, we consider the QoS-constrained multi-group multicast beamforming
problem in [KSLO8| with optional per-antenna power constraints as introduced in [CT17].
We propose an algorithmic approximation based on superiorization of a bounded pertur-
bation resilient fixed point mapping. To do so, we formulate the problem in a product

Hilbert space composed of subspaces of Hermitian matrices. This allows us to approximate

'The convergence of algorithms for computing the SVD is well-studied (see, e.g., [VLG83]).

42



3.2. Problem Statement

a feasible point of the relaxed problem with the POCS algorithm in (2.3). The bounded
perturbation resilience of POCS, which is guaranteed by Theorem 2.1, allows us to add
small perturbations in each iteration with the intent to reduce the objective value and
the distance to the nonconvex rank-one constraints. In this way, the proposed algorithm
follows the set theoretic philosophy of the POCS algorithm in combined with the general
framework of superiorization, applied to a particular problem in communications. Simula-
tions show that, compared to existing methods, the proposed approach can provide better

approximations at a lower computational cost in many cases.

3.2. Problem Statement

In Section 3.2.1, we define the system model and state the multi-group multicast beam-
forming problem with QoS- and per-antenna-power-constraints, and we reformulate it in
terms of a nonconvex SDP. A well-known approach to approximate solutions to such
problems resorts to solving a convex relaxation: First, the original problem is relaxed and
solved using, e.g., interior point methods. Subsequently, randomization techniques are ap-
plied to obtain candidate solutions to the original problem [KSLO8], [LMS*10]. However,
in real-time applications, the complexity of interior point solvers becomes prohibitive as
it grows very fast with the system size (i.e., the number of users and the number of anten-
nas). Therefore, in Section 3.2.2, we formulate the problem in a real product Hilbert space
composed of complex (Hermitian) matrices. This formulation makes the problem acces-
sible by a variety of first order algorithms with low complexity and provable convergence

properties.

3.2.1. System Model and Original Problem

Following the system model in [KSLO08], we consider the downlink in a network with a
transmitter equipped with N antenna elements, each of them represented by an element
of the set N := {1,...,N}. Each user k € K := {1,..., K} is equipped with a single
receive antenna. The users are grouped into M disjoint multicast groups G,, C K indexed
by m € M :={1,..., M}, such that UY_, G,, = K. Each member of a multicast group
G is intended to receive the same information-bearing symbol z,, € C. The receive
signal for the kth user can be written as y, = 2%21 Wghkmm +ny, where w,,, € CV is the
beamforming vector for the mth multicast group, hy, € CV is the instantaneous channel to
user k, and ng € C — drawn independently from the distribution CN (0, 0,3) — is the noise
sample at the receiver. Consequently, the transmit power for group G,, is proportional to

W3-
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In this chapter, we consider the multi-group multicast beamforming problem with QoS-
constraints [KSLO8|, which has the objective to minimize the total transmit power subject
to constraints on the QoS expressed in terms of SINR requirements. We use the following
problem formulation from [CT17], with an individual power-constraint for each transmit

antenna:

minimize w 3.1a
ninimize mzl v (3.1a)

wiih,|?
’ k| 5 = "yk (31b)

st. (Vm e M)(Vk € G,) S o Wi £ o
m l k

M
(Vie N) Z wileelw,, < p; (3.1¢)

m=1
The objective function in (3.1a) corresponds to the total transmit power. The inequalities
in (3.1b) constitute the SINR-constraints, where - is the SINR required by user k. The
inequalities in (3.1c) correspond to the per-antenna power constraints, where e; € RN is

the 7th Cartesian unit vector.

The problem in (3.1) is a nonconvex QCQP, which is known to be NP-hard [SDLO6].
A well-known strategy for approximating solutions to such problems is the semidefinite
relaxation technique [KSLO08], [LMS*10]. By this technique, we obtain a convex relax-
ation of the original problem by reformulating it as a nonconvex SDP and by dropping the
nonconvex rank constraints. More precisely, using the trace identity tr(AB) = tr(BA) for
M, = tr(whw,,) =
tr(wy,wil) and |wllhg|? = wlih(wlihg)* = tr(wllhyhiw,) = tr(w,wlihhi). By

defining (Vk € K) Qi = hkth , and replacing the expression w,,,w!! by a positive semidef-

matrices A, B of compatible dimensions, we can write |[wy,[3 = w

inite rank-one matrix X,, € CN*¥ for all m € M, we obtain the nonconvex SDP

M
minimize tr(X 3.2a
(XmECNXN}M_ mzl (Xon) (32

s.t. (Vm € M)(Vkﬁ € Qm) tI‘(Qka) > Yk Z tr(Qle) + ’ka']% (3.2b)

l#m
M
(Vi e N) Y tr(eie] Xim) < pi (3.2¢)
m=1
(VmeM)X,, =0 (3.2d)
(Ym € M) rank(X,,,) <1, (3.2e)

The formulation in (3.2) is equivalent to (3.1) in the sense that {X,, = w,wX1M_ solves
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(3.2) if and only if {w,,}*_, solves (3.1). A convex relaxation of Problem (3.2) can be
obtained by simply dropping the rank constraints in (3.2e). The approach in [SDLO06],
[KSLO08] solves this relaxed problem and, subsequently, generates candidate approxima-
tions for Problem (3.2) (and hence (3.1)) using randomization techniques. A solution
to the relaxed problem is typically found using general-purpose interior point solvers,
which results in high computational cost for large-scale problems. In the multi-group
setting [KSLO08|, each randomization step involves solving an additional power control

problem, which further increases the computational burden.

3.2.2. Problem Formulation in a Real Hilbert Space

The objective of this section is to show that Problem (3.2) can be formulated in a real
Hilbert space, which enables us to approach the problem by means of efficient projection-
based methods. To this end, we consider the real vector space V := CVN*N of complex
N x N-matrices. More precisely, we define vector addition in the usual way, and we restrict
scalar multiplication to real scalars a € R, where each coefficient of a vector X € V is
multiplied by a to obtain the vector aX € V. In this way, V is a real vector space, i.e., a
vector space over the field R.

If we equip the space V with a real inner product?
(X, Y €V) (X, Y):=Re{tr(X"Y)}, (3.3)

which induces the standard Frobenius norm

X = /(X,X) = /tr (XHX),

we obtain a real Hilbert space (V, (-, -)).

Remark 3.1. The function (-, -) defined in (3.3) is a real inner product.
Proof: See Appendix A.1

In the remainder of this chapter, we restrict our attention to the subspace H := {X €
V| X = X} of Hermitian matrices. Following the notation in [SY98], we define a product
space HM as the M-fold Cartesian product

HM = H x - xH

M times

2See Remark 3.1.
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3. Multicast Beamforming

of H. In this vector space, the sum of two vectors X = (Xy,...,Xy) € HM and
Y = (Yy,...,Yy) € HM isgiven by X +Y := (X1 + Y1, ..., X + YY) and scalar mul-
tiplication is restricted to real scalars a € R, where a (Xy,...,Xy) = (aXq,...,aXyy).

We equip the space HM with the inner product
M

m:l

which induces the norm

IXI* = Z X 1%,

where (Ym € M) X,, € H and Y,,, € H. Consequently, (HM (C >>) is also a real Hilbert

space.

In order to pose Problem (3.2) in this Hilbert space, we express the objective function
n (3.2a) and the constraints in (3.2b)—(3.2e) in terms of a convex function and closed sets
n (HM, {« >>> as shown below:

1) The objective function in (3.2a) can be written as the following inner product:

M
z_: (I, X)), (3.5)

where J = (In,...,Iy). This follows from (3.3), (3.4), and the fact that (VW € H)
Im{tr(W)} = 0.

2) The SINR constraint for user k € K in (3.2b) corresponds to the closed half-space
Qi = {X e M| (X,2") > o}}, (3.6)

where (Vk € K) ZF € HM is given by

—1
= (=Qu Qi Qe Q- — Q).
—— —— —————
1""7gk71 9k gk"’_l)’M

Here, we introduced indices {g}rex that assign to each receiver k € K the multicast

group G, to which it belongs (i.e., gy = m, if k € G,,,). In order to verify that the set
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3.2. Problem Statement

Qy in (3.6) indeed represents the SINR constraint for user k in (3.2b), we rearrange®

(X,z") = j<x Q) — Y (X1, Qu).
’“ 5

Using the definition of the inner product in (3.3), and the fact that (YW € HM)
WH =W and Im{tr(W)} = 0, we can rewrite the constraint Qy, as

tr(Xg, Qi) — & Y tr(XiQu) > 0%,
lem
I#gk

which corresponds to the kth SINR constraint in (3.2b).
3) The per-antenna power constraints in (3.2c) are expressed by the closed convex set
P={XeH"|(vieN) (D\X) <p},

where

(Vie N) D':=(ee!,...,e;el)eHM. (3.7)

This follows immediately from (3.3) and (3.4).

4) The PSD constraints in (3.2d) correspond to the closed convex cone C4 given by

Cp = { (X1, Xar) € HY| (¥m € M) X, = 0} (3.8)

5) The rank constraints in (3.2e) can be represented by the nonconvex set

R ={X e HM| (¢m € M) rank(X,,) <1} (3.9)

Consequently, we can pose Problem (3.2) as

inimize (J,X 3.10
minimize {(J, X)) (3.10)

st. (VkeK) X e gy
XeP, XeC,, XEeER.

The problems in (3.2) and (3.10) are equivalent in the sense that {X,, € V},em solves

3In the remainder of this chapter, we use the convention that X,, € H denotes the mth component matrix
of an M-tuple X € HM.
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3. Multicast Beamforming

Problem (3.2) if and only if (Xi,...,Xy) € HM solves Problem (3.10). The advantage
of the formulation in (3.10) is that it enables us to (i) streamline notation, (ii) express the
updates of the algorithm proposed later in Section 3.3 in terms of well-known projections,
and (iii) apply the convergence results for real Hilbert spaces, which were presented in
Chapter 2.

It is worth noting that all constraint sets described above are closed, so a projection
onto each of the sets exists for any point X € HM. This property is crucial to derive
projection-based algorithms, such as the proposed algorithm. In particular, note that
we cannot replace the inequality in (3.2e) with an equality, as commonly done in the
literature. The reason is that, with an equality, the corresponding set is not closed, as
shown in Remarks 3.2 and 3.3, and the practical implication is that the projection may
not exist everywhere. Specifically, this happens whenever X = (Xj,...,X) satisfies
X, = 0 for some m € M, which would leave the update rule at such points undefined in
projection-based methods. This is illustrated for the case X = 0 € HM in Example 3.1

below.

Remark 3.2. The rank constraint set R in (3.9) is closed.

Proof. Let <X(n))neN be a sequence of points in R converging to a point X* =
(X*,...,X%,) € HM and denote by (¥m € M)(vn € N) X\ = ulPsiW (vt
the SVD of the mth component matrix of X, Tt follows from X(™ € R that
(Ym € M) = diag([sgﬁ),o, ...,0]). Since a sequence of zeros can only converge
to zero, the SVD X%, = Uz Sk (VX ) of the mth component matrix of X* satisfies
Sy, = diag([s},,0,...,0]) for some sy, € R;. Therefore (Vm € M) rank(X},) <1, so
X* € R. The above shows that R contains all its limit points, so it is closed. O

Remark 3.3. By contrast,
R = {X e HM| (vm € M) rank(X,,) = 1}

is not a closed set, since for all X € R’ and o € (0, 1), the sequence (a"X), .y in R/

converges to 0 ¢ R'.

Example 3.1. The set-valued projection of 0 € HM onto the set R’ in Remark 3.3 is empty.

Proof. Suppose that g/ (0) # 0 and let Z € IIg/(0), i.e., Z is any of the closest points
of the set R’ to the zero vector 0. Since IIg/(0) C R/, (Vm € M) rank(Z,,) = 1, i.e.,
(Vm € M) 01(Z,,) > 0. Therefore, for any a € (0,1), oZ € R’ and d(0,aZ) < d(0,Z),
i.e., aZ € R’ is closer to the zero vector than Z € R’, thus contradicting our assumption

that Z is one of the closest points in R’ to the vector 0. ]
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3.3. Algorithmic Solutions

The main difficulty in solving (3.10) is the presence of the nonconvex rank constraint. A
well-known technique for approximating rank-constrained SDPs using convex optimiza-
tion methods is the semidefinite relaxation approach [SDLO06], [KSLO8|, [LMS*10]. This
approach first solves (3.10) without the rank constraint, and then it applies heuristics to
obtain rank-one approximations based on the solution to this relaxed problem. Similarly,

we can obtain a convex relaxation

inimize (J, X 3.11
minimize (J, X)) (3.11)

st. (VkeK) X e Qy
XeP, Xels,

of Problem (3.10) by dropping the nonconvex constraint set R. In principle, we could
solve this relaxed problem using first order techniques for constrained convex minimiza-
tion. For instance, we could apply a projected (sub-)gradient method (see, e.g., [Nesl18,
Section 3.2.3]), which interleaves (sub-)gradient steps for the objective function with pro-
jections onto the feasible set of Problem (3.11). However, computing the projection onto
the intersection of all constraint sets in Problem (3.11) typically requires an inner opti-
mization loop because no simple expression for this projection is known. As it was shown
in [CDH™'14], superiorization can significantly reduce the computation time compared to
the projected gradient method in some applications if the projection onto the feasible set
is difficult to compute.

The superiorization methodology typically relies on an iterative process that solves a
convex feasibility problem (i.e., that produces a sequence of points converging to a point
within the intersection of all constraint sets) by repeatedly applying a computationally
simple mapping. This iterative algorithm is called the basic algorithm. Based on this
basic algorithm, the superiorization methodology automatically produces a superiorized
version of the basic algorithm, by adding bounded perturbations (see Definition 1.3) to
the iterates of the basic algorithm in every iteration. The perturbations are typically
generated based on subgradient steps for a given objective function, in a way that ensures
the sequence of perturbations to be bounded. By showing that the basic algorithm is
bounded perturbation resilient (i.e., that the resulting sequence is guaranteed to converge
to a feasible point, even when bounded perturbations are added in each iteration), one can
ensure that the sequence produced by the superiorized version of the basic algorithm also
converges to a feasible point. In contrast to constrained minimization, superiorization does

not guarantee that the objective value of the resulting approximation is minimal. However,
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3. Multicast Beamforming

the limit point of the superiorized algorithm typically has a lower objective value than the

limit point of the unperturbed basic algorithm [Cenl5].

To apply the superiorization methodology to Problem (3.10), we proceed as follows. In
Section 3.3.1, we propose a bounded perturbation resilient basic algorithm by defining a
mapping Ty : HM — HM . Given any point X(©) € HM | this mapping generates a sequence
of points converging to a feasible point of Problem (3.11) by

(vn € N) XD =17, (XM).

In Section 3.3.2, we define a sequence (ﬁ(”)Y(”)>n€N of bounded perturbations, with the
intent to reduce slightly (i) the objective value of Problem (3.10) and (ii) the distance
to the nonconvex rank constraint R in every iteration. As we show in Proposition 3.2
below, the proposed perturbations can achieve both goals simultaneously. The sequence

of perturbations yields a superiorized version of the basic algorithm in (3.3) given by
(Yn € N) XD =7, (X0 4 gy ™) - XO ¢ 5, (3.12)

In Section 3.3.3, we prove that the algorithm in (3.12) converges to a feasible point of Prob-

lem (3.11) by showing that (B(")Y(")) o is a sequence of bounded perturbations. The
n

relation between the proposed method and the superiorization methodology is discussed

in detail in Section 3.3.4. Finally, the proposed algorithm is summarized in Section 3.3.5.

3.3.1. Feasibility-Seeking Basic Algorithm

A feasible point for the relaxed SDP in (3.11) can be found by solving the convex feasibility

problem
K

find X e HM st. X eCo:=()QNPNCs. (3.13)
k=1

A well-known technique for solving problems of this kind is the POCS algorithm (see

Section 2.1), which generates a sequence of estimates by xg € HM
(VneN) xp41 = Th(xp).
Here, the mapping T, : HM — HM is given by

MK MK K H1
T, = TEE P T TEe LT,

0, (3.14)
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where for a nonempty closed convex set C € HM

T(‘ff:[—l-,u(Pc—I)

denotes the relaxed projector onto C with relaxation parameter p € (0,2). The formal

expressions for the projections of X € HM onto each of the sets in (3.13) are given below.

)

The SINR constraint sets Q € HM are half-spaces, the projections onto which are
given by [BC11, Example 29.20] (Vk € K)(VX € HM)

X, if X € 9y
- o —(X,Z%)
X + kW 7
llz* "

Py, (X
2.(X) ZF.  otherwise.

The per-antenna power constraint set P is an intersection of the N half-spaces defined
by the normal vectors D? in (3.7) for i € . Since these vectors are mutually orthog-
onal, i.e., (Vi € N)(Vj € N'\ {i}) (D, D)) = 0, the projection onto P can be written

in closed form as ‘
pi— (X, D),

PE=X+ ) Tpp

1:p; <X, D7)

9

according to Proposition 1.1. Alternatively, we could prove this result by applying
[SY98, Thm 4.3-1] and Halperin’s Theorem (see [Hal62], [Ginl8, Theorem 4.2]).

The set C, is the intersection of PSD cones in orthogonal subspaces of H*. The

projection of X € HM onto C, is therefore given component-wise by

P (X) = (Py, (X1), .., Pu, (Xar))

where, Hy = {X € H | X = 0} is the cone of PSD matrices in H. We use the

eigendecomposition X,,, = V,, A, VI with (real) eigenvalues
A, = diag (M (X)) -5 AN (X)) (3.15)
to define the projection of X,, € H onto H as*
Py, (Xpm) = VA VE (3.16)

m m?

where Af, = diag (M(Xon))y ;- v (Xim)) ).

“For the case of real symmetric matrices, see, e.g., [GNR20, Lemma 2.1]. The result in [GNR20] is

based on [HJ13, Corollary 7.4.9.3], which assumes complex Hermitian matrices. The generalization
of [GNR20, Lemma 2.1] to complex Hermitian matrices is straightforward.
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3. Multicast Beamforming

According to Theorem 2.1, the sequence (X(”))neN of vectors X(™ ¢ HM produced by
the update rule in (3.14) is guaranteed to converge to a solution of the feasibility problem
in (3.13) for any X ¢ HM  if a solution exists (i.e., if C, # 0)). Note that this is the
case if the relaxed SDP in (3.11) is feasible. Moreover, Theorem 2.1 also guarantees the

convergence of perturbed variants of POCS.

3.3.2. Proposed Perturbations

In the following, we devise perturbations that steer the iterates of the fixed point algorithm
in (3.12) towards a solution to the nonconvex problem in (3.2) and (3.10). To do so, we
introduce a mapping that reduces the objective value and a mapping that reduces the
distance to rank constraint sets. Then we define the proposed perturbations based on
the composition of these two mappings As proven in Proposition 3.2 below, the resulting

perturbations can achieve both goals simultaneously.

Power Reduction by Bounded Perturbations

In the literature on superiorization, the perturbations are typically defined based on sub-
gradient steps of the objective function (see, e.g., [Cenl5]). For the linear objective function
in (3.11), this would result in perturbations of the form —a (In,...,Ixy) for some o > 0.
These perturbations are problematic for the problem considered here because we are inter-
ested in solutions comprised of positive semidefinite rank-one matrices, and adding these
perturbations to an iterate X = (Xjy,...,X}s) may result in indefinite full-rank compo-
nent matrices X,, —aly. To avoid this problem, we introduce the function f; : HM — R,

given by

M
fi(X) =D 1Kl (3.17)
m=1

where || - ||« is the nuclear norm. Since C, C Cy4 by (3.13), we have (VX € C,)(Vm €
M)(Vi e N) 0i(Xin) = Xi(Xin), where \;(X,;,) and 0;(X,,,) denote the ith eigenvalue and

singular value of the mth component matrix of X, respectively. Hence we can write

M N
AX) =3 > oi(Xm) (3.18)

m=1i=1
M N M

=D D AiXp) =D tr(Xpn).
m=11i=1 m=1

Therefore, by (3.5), minimizing f; over C, is equivalent to minimizing the linear objective

function in (3.10) (or (3.11)) over Cy, in the sense that the solution sets to both formulations
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are the same. As we will show below, this surrogate objective function gives rise to power-
reducing perturbations, which are guaranteed not to increase the rank of their arguments’
component matrices (see Remark 3.4).

The power-reducing perturbations are designed according to two criteria. Firstly, they
should decrease the value of the surrogate function f;. Secondly, they should not be too
large in order to avoid slowing down convergence of the basic algorithm. For a given point

X € HM we derive a perturbation Y satisfying these two criteria by solving the problem

. 1

Y: =Y (X) € arg min <Tf1(X +Y)+ ]HYH|2> . (3.19)
YeHM 2

Here, ||Y||* acts as a regularization on the perturbations’ magnitude, and the parameter

7 > 0 balances the two design criteria. The next proposition shows that Y* can be easily

computed.

Proposition 3.1. The unique solution to (3.19) is given by
(Yme M) Yilm=xrXn)—Xn, (3.20)
where xr : H — H is the singular value shrinkage operator [CCS10]
Xr(Xim) = Upnxr (Zm) Vi, (3.21)
() = ding ({(03Xn) = 71, ] )

and (Ym € M) X, = U, 2., Vo, @s the singular value decomposition of X, such that

X, = diag ({0i(Xon) bicpr) -
Proof: See Appendiz A.2.

By defining

(VX € HY)  opax(X) == max 7;(Xpm)
ieEN

we can express the power-reducing perturbation for a point X € HM as Y = T} P(X) - X,

where the mapping 7% 1= prox,,, . (x)s 18 given component-wise by (Vm € M)
T8 (X)|m = x+ (X))  with 7 = aopax(X). (3.22)

Note that T3(X) = X, and (Va > 1) T§(X) = 0. Therefore, the magnitude of the

power-reducing perturbations can be controlled by choosing the parameter a € [0,1].
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Moreover, in contrast to performing subgradient steps for the original cost function in

(3.10), applying the perturbations in (3.22) cannot increase the rank:

Remark 3.4. For all @ > 0, T maps any point X = (X;,)mem € C4 to a point
Z = (Zm)mem = TH(X) € Cy satisfying (Ym € M) rank(Z,,) < rank(X,,). This
follows immediately from (3.21).

Incorporating the Rank Constraints by Bounded Perturbations

Next, we define perturbations that steer the iterate towards the rank constraint set R in
(3.9). While objective functions used for superiorization are usually convex, the function
fo i HM - Ry

fo(X) =d(X,R), (3.23)

i.e., the distance to the set R, constitutes a nonconvex superiorization objective, so our
approach does not follow exactly the superiorization methodology in [Cenl5] (but we can
still prove convergence).

As the perturbations may steer the iterates away from the feasible set, their magnitude
should not be unnecessarily large. Therefore, we choose the rank-reducing perturbations
as Pr(X) — X, where Pr(X) € IIz(X) denotes a (generalized) projection of a given
point X € HM onto the closed nonconvex set R. Since R is a closed set, the set-valued
projection Il (X) is nonempty for all X € HM. A projection onto R can be computed
by truncating all but the largest singular value of each component matrix to zero. We

formally state this fact below.

Fact 3.1. Let X,, = U,,2,,VZ ¢ H be the SVD of the mth component matriz of
X with £, = diag(c1(Xm),...,on(Xm)). Then, (VX € HM) the mth component
matriz of a point Pr(X) € lIgr(X) is given by [Luk13, Lemma 3.2/

Pr(X)|m = Updiag (51(Xm),0,...,0) V], (3.24)

Combining Power- and Rank Perturbations

Since both T in (3.22) and Pgr in (3.24) operate on the singular values of the component

matrices, their composition is given by (Vm € M)

PRTS(X)|m = (01(Xim) — a0max(X)) 4 wm Vi, € H,
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where, (Ym € M) U,, = [Wn1,...,uny] and V,, = [Viui, ..., Viun]. Moreover, it is
easy to verify that (VX € HM)(Va > 0), TS Pr(X) = PrTS(X). We will now use the
composition of T and Pg to define a mapping Yo : HM — HM by T, := PrTS — 1, i.e.,
(VX = (X)) mem € HM)(Ym € M)

Yo (X)|m = (01(Xm) — @0max (X)) 4 W1 Vi — Xop,. (3.25)
Finally, we define the sequence (ﬁ (")Y(”)) . of perturbations in (3.12) by
(v eN) Y =T, (X)), (3.26)

where (a(”))neN

following proposition shows that the perturbations in (3.26) can simultaneously reduce the

is a sequence in [0, 1] and (ﬁ(")> N is a summable sequence in [0, 1]. The
n

objective value and the distance to the rank constraint set.

Proposition 3.2. Let o« € Ry and A € [0,1]. Then each of the following holds for
Yo : HM — HM in (3.25).

(a) The perturbations cannot increase the distance to the set Ci, i.e., (VX € HM)
d(X + AT (X),Cy) < d(X,Cy). In particular, (VX € HM) X € ¢4 = X +
AT, (X) € Cs.

(b) If a > 0, the perturbations decrease the value of the function fi in (3.18): (VX e HM
fi X+ AT (X)) < fi(X) whenever fi(X) > 0.

(c) If &« > 0 and X € C4, then the perturbations decrease the objective value of
Problem (3.10), i.e., (J,X + AT (X))) < (J, X)) whenever ((J, X)) > 0.

(d) If X > 0, the perturbations decrease the distance to the rank constraint set R.
More precisely, (VX € ’HM) fo (X 4+ ATo(X)) < f2(X) whenever fo(X) > 0.

Proof.

(a) Denote by (Ym € M) X, = U, X, VE the SVD with singular values X, =
diag(o1(Xm), - .., on (X)), which is used to define (3.25). As we show in Lem-
ma A.2 in the Appendiz, there exists an eigendecomposition X, = V,, V,, VI
were Ay, = diag(A1 (Xon), ..., AN (X)), Now, define Z = (Z1, ..., Zy) € HM as

(Yme M) Zy = (01(Xm) — aomax(X)) ;. uvi
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(b)

(¢)

(d)

Again, by Lemma A.2, there exists an eigendecomposition L, = Al(Zm)vmlvgl.

Moreover, by Lemma A.3, we can write
M(Zn) = Vi Wm101(Zim) = Vi (01(Xm) — aomax(X)) . -

As Xy, and Z,, have the same first left and right singular vectors (W, and
Vim1), it holds that \1(Xy,) > 0 = A (Zy,) > 0. Furthermore, |A\i(Zp,)| =
01(Zp) < 01(Xpm) = [M(Xi)|, so it is immediate from the definition of d(-,C4)
in Lemma A.1 that d(Z,C+) < d(X,C4). Finally, because the distance to a con-
vex set is convex, we have that d(X + ATy (X),C4+) = d((1 — N)X + \Z,C;) <
(1=Nd(X,Cq) + Nd(Z,C4) < d(X,Cq).

It follows from (3.21) and (3.22) that (¥X € HM)(Va > 0) i(X) > 0 =
f[(T8(X)) < fi(X). Moreover, by (3.24) we have that (VA € [0,1]) f1((1—=X)X+
APR(X)) < fi(X). This implies f1(X+ATo(X)) = f1 (1 = )X + APRTE (X)) <
i (TH (X)) < fi(X) whenever fi(X) > 0.

This result follows from (a) and (b), since (VX € C1) (J,X)) = f1(X) according
o (3.18).

Since R is closed, we can write

f2(X) =d(X,R) = [|X - Pr(X)|| = \l > ZU
meM 1=2
Therefore, it follows from (3.21) that (VX € HM)(Va € Ry) fo(TH(X)) < foX).
Moreover, by (3.24), (VA € (0,1]) fo(X) > 0 implies that fo((1—N\)X+APr(X))
fo(X). This in turn implies fo(X + AT (X)) = fo (1 = )X + APRTH (X))

<
<
f2 (T§ (X)) < fo(X) whenever f2(X) > 0. O

With the perturbations defined in (3.26), the iteration in (3.12) yields the update rule

(vneN) X0t =T, (X(”) + BT (X<">)) (3.27)

of the proposed algorithm, where X(©) ¢ HM ig arbitrary, (a(")> N is a sequence in [0, 1],
n

and (,6’(”))n€N is a summable sequence in [0, 1].
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3.3.3. Convergence of the Proposed Algorithm

We will now examine the convergence of the proposed algorithm in (3.27). For this purpose,
(n) 1 (n) ; (n)
let (5 >nEN € 11 (N), let (a ) N be a sequence in Ry, and denote by (Y ) the

ne neN
sequence of perturbations according to (3.26). Then the sequence (X(”)) o produced by
n

the algorithm in (3.27) converges to a feasible point of Problem (3.11) for all X0 e yM,

Theorem 2.1 proves the weak convergence of the sequence (X(”)) - produced by
n

the superiorized POCS algorithm in (3.27), given that the set C, is nonempty and that

(ﬁ(”)Y(”)> N is a sequence of bounded perturbations. Moreover, since HM is finite di-

ne

mensional, the convergence of (X(")> N to a point in Cy is strong. Therefore, it remains
ne

to show that the sequence (Y(”)) is bounded for all sequences (a(")) in Ry and

neN neN

Q) e (1 (N), regardless of the choice of X(© ¢ HM. To this end, we note that
+

(Vn € N) H‘Y(”)W < H‘X(”)m for any sequence (a(")) N of nonnegative numbers:

ne

Lemma 3.1. The mapping T in (3.25) satisfies
(vX € %) (va e Ry)  [ITa(X)II? < X1

Proof. Let (Vvm € M) X,, = U, diag({o;(Xm) Yien) VE denote the singular value
decomposition of the mth component matriz of X. According to (3.25), the mth com-
ponent matriz of To(X) is given by Yo(X)|m = —UnSmVE | where (Ym € M)

S, = diag (min(o1(X), 7), 02(Xm), -« -, on (X))

with T = QO max(X). Since (YW € HM) |W |2 = ;e 02(W), we can write

M M
a1 = 18wl < D 11Kl = 11X,
m=1 m=1

which concludes the proof. ]

Using Lemma 3.1, we can show that the sequence of perturbations in (3.26) is bounded:

Lemma 3.2. Let (5(”)> e € 2} (N) and suppose that (¥n € N) o™ > 0. Then the
sequence of perturbations (ﬁ(”)Y(”)) with Y™ defined by (3.26) is bounded.
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3. Multicast Beamforming

Proof. We need to show that (3R € R)(Vn € N) H‘Y(”)m < R. To this end, observe
that (¥X() € HM ) (VZ € Fix(T})) it holds that

[+~ 2] =

T, (X(n) + 5(n)Y(n)) _ Zm

e
(g)

)

[ - 2] + 5[y

where (i) follows from the nonexpansivity of Ty, and (ii) is a consequence of the
triangle inequality. By Lemma 3.1, the perturbations defined in (3.26) satisfy (Vn € N)
‘HY(")‘H < H’X(”)‘H Consequently, applying the triangle inequality again yields

P = <+ 5 ]+ )

By defining (¥n € N) a(") = HX(") - Z‘H and v = BM)||Z||, we can deduce from

Fact 1.14 that the sequence (a(”)> . converges. This implies that there exists r € R
n

such that (Vn € N) H’X(”) — ZH < r. Consequently, we have (Vn € N)

e £ ) 2

x|

|x — |+ iz <+ + iz = &

where (i) follows from Lemma 3.1, (ii) follows from the triangle inequality, and (iii)
follows from Fact 1.14. O

By combining Fact 1.14 and Lemma 3.2 we can show that the proposed algorithm

converges to a feasible point of the relaxed SDP in (3.11). This is summarized in the
following proposition.

Proposition 3.3. Assume that Problem 3.10 is feasible. Then the sequence produced
by the algorithm in (3.12) with perturbations given by (3.26) is guaranteed to converge
to a feasible point of Problem (3.11) for all XO) e HM gf (a(”)) - 1S a sequence in
n
(n) L
Ry and (ﬁ )nEN e (1 (N).

Proof. Since HM is finite dimensional, this follows directly from Theorem 2.1 and
Lemma 3.2.

3.3.4. Relation to the Superiorization Methodology

The author of [Cenl5] defines superiorization as follows:
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"The superiorization methodology works by taking an iterative algorithm, inves-
tigating its perturbation resilience, and then, using proactively such permitted
perturbations, forcing the perturbed algorithm to do something useful in addi-

tion to what it is originally designed to do.’

Although our proposed algorithm matches this informal definition, there are some slight
differences to the formal definition in [Cenl5], where the perturbations Y are required

to be nonascending vectors for a convex superiorization objective function.

Definition 3.1 (Nonascending Vectors [Cenl15]). Given a function ¢ : R/ — R and
a point y € R’ a vector d € R is said to be nonascending for ¢ at y iff [|d|| < 1 and
there is a § > 0 such that for all A € [0,0] we have ¢(y + Ad) < ¢(y).

In our case, the goal of superiorization is two-fold, in the sense that it is expressed by
two separate functions f; : HM — R and fo : HM — R. While the function f; in (3.17)
is convex, the function fs in (3.23) (i.e., the distance to nonconvex rank constraint set R
in (3.9)) is a nonconvex function. Moreover, we use perturbations that are not restricted
to a unit ball, and therefore they are not necessarily nonascending vectors. However,
since the sequence (Y(™),cy is bounded, (3r > 0)(Vn € N) H‘Y(")H’ < r, so we can
define (Vn € N) B(n) = rB3™ and ¥ = %Y("). Now Y™ is nonascending for both
superiorization objectives f1 and fo for all n € N, and (B(n))neN € EL(N). Keeping these
slight distinctions in mind, we will refer to the proposed algorithm in (3.12) as Superiorized

Projections onto Convex Sets.

3.3.5. Summary of the Proposed Algorithm

The proposed multi-group multicast beamforming algorithm is summarized in Algorithm 1.
It is defined by the relaxation parameters 1, . .., g +2 of the mapping T} in (3.14), a scalar
a € (0,1) controlling the decay of the power-reducing perturbations, a scalar b € (0, 1) con-
trolling the decay of the sequence of perturbation scaling factors, i.e., (Vn € N) a® =g
and S = b™. The stopping criterion is based on a tolerance value € > 0, and a maximum
number nmax of iterations.

The arguments of the algorithm are the indices g1, . . ., gk assigning a multicast group to
each user, the channel vectors hy, ..., hx € CV, SINR requirements 71, ..., vk, and noise
powers o1,...,0x of all users as well as the per-antenna power constraints pi,...,pn.
At each step, the algorithm computes a perturbation according to (3.25) and applies the
feasibility seeking operator T, in (3.14). It terminates when the relative variation of the

estimate falls within the tolerance ¢, or when the maximum number ny.y of iterations is
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3. Multicast Beamforming

reached. Finally, the beamforming vectors w = {w,, }meam are computed by extracting

the strongest principal component
(Vm e M) wp =9(Xy) = /o1 (Xm)umi, (3.28)

where (Ym € M) X,,, = U, 2, VH % = diag(c1(X,),...,on(Xm)), and U, =

[um1>' o 7umN]~

Algorithm 1 Superiorized Projections onto Convex Sets

Parameters: {uk}kK;lQ, a,be (0,1), € >0, nypax € N

Input: {gx}rex, {hitrex, {trex, {oktrex, {pitien
Output: {w,, € CV},enm
Initialization: Choose arbitrary X(© e #M
for n =0,...,nmax — 1 do
Y™  Tyn (X(”)> > Bq. (3.25)

T X0 7 (X0 4 gy () > Eq. (3.14)
o ] < ] e

: break
10: end if
11: end for
12: return w = {w (Xq(ffﬂ)) }mGM > Eq. (3.28)

3.4. Numerical Results

In this section, we compare Algorithm 1 (S-POCS) to several other methods from the
literature. We choose identical noise levels and target SINRs for all users, i.e., (Vk € K)
o = o and 73 = 7. For each problem instance, we generate K independent and identically
distributed (i.i.d.) Gaussian channel vectors (Vk € K) hy, ~ CN(0,0%Iy). In the first
simulation, we drop the per-antenna power constraints, i.e., we set (Vi € N') p; = 0o, and

we consider the following algorithms:

e The proposed method summarized in Algorithm 1 (S-POCS)
o Semidefinite relaxation with Gaussian randomization [KSLO8| (SDR-GauRan)
o The successive convex approximation algorithm from [MHG 14, CCO15] (FPP-SCA)

o The ADMM-based convex-concave procedure from [CT17] (CCP-ADMM)

The S-P0OCS algorithm is as described in Algorithm 1, with parameters a = 0.95, b = 0.999,

€ = 107 nyax = 10°. For the QoS-constraint sets, we use relaxation parameters (Vk € K)
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uir = 1.9, and for the per-antenna power constraint set P and the PSD constraint C,., we
use unrelaxed projections, i.e., pux12 = pr+1 = 1. We initialize the S-POCS algorithm with
X () = 0. The convex optimization problems in the SDR-GauRan and FPP-SCA algorithms
are solved with the interior point solver SDPT3 [TTT99]. Calling this solver from MATLAB
results in a small computational overhead. While SDPT3 is written partly in MATLAB and
partly in C, the remaining methods are implemented in pure MATLAB. The parameters of
the CCP-ADMM algorithm are as specified in [CT17]. FPP-SCA and CCP-ADMM are initialized
with coefficients drawn i.i.d. from CA(0,1). If [hy,...hg] € CV*K has full column rank,
we initialize CCP-ADMM with the closed-form starting point proposed in [CT17].

The SDR-GauRan algorithm begins by solving the relaxed problem in (3.11), and, sub-
sequently, generates random candidate beamforming vectors using the RandA method
[SDL06], [KSLO8]. In the multi-group setting, where M > 1, an additional convex op-
timization problem (multigroup multicast power control (MMPC), [KSLO08]) needs to be
solved for each candidate vector. If no feasible MMPC problem is found during the RandA
procedure, we define the output of the SDR-GauRan algorithm to be {¢(X},) }mem, where
X* € HM is a solution to the relaxed SDP in (3.11).

The FPP-SCA algorithm from [MHG™14] works by solving a sequence of convex subprob-
lems. By introducing slack variables, the feasibility of each subproblem is ensured. This
obviates the need for a feasible initialization point, which is typically required to ensure
convergence of CCP/SCA algorithms. The CCP-ADMM algorithm uses an ADMM algorithm
to find a feasible starting point for the CCP. Subsequently, a similar ADMM algorithm
is used to approximate each subproblem of the CCP. Because the ADMM is a first order
method, the performance of CCP-ADMM is heavily dependent on the stopping criteria of
the inner ADMM algorithm. Unlike CCP-ADMM, the S-POCS algorithm does not require an
initialization phase, and it works by iteratively applying a sequence of mappings, which
can be computed in a fixed number of steps.

Owing to the considerable differences in the functioning of these methods, achieving
a fair comparison of their complexity is difficult. In the worst case, obtaining a solu-
tion with accuracy € > 0 for a convex SDP with k constraints over the n-dimensional
(real-valued) PSD cone can take O (max{n,k‘}‘ln% log(1 /e)) operations asymptotically
[LMS*10]. CCP/SCA algorithms approximate nonconvex problems, so convergence to an
optimal point can not be guaranteed in general. As a result, their total complexity cannot
be expressed as a function of the accuracy e. The complexity of each FPP-SCA iteration is
O([MN + K]3%) [MHG"14]. However, general purpose solvers often apply heuristics that
achieve considerable complexity reduction. Therefore, the aforementioned asymptotic re-
sults can be rather pessimistic in practice. The CCP-ADMM involves inverting a matrix, the

cost of which is O(N3) [CT17]. However, this matrix inverse needs to be computed only
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3. Multicast Beamforming

once for each problem, and the complexity of the subsequent iterative steps is significantly
lower. By contrast, the proposed S-POCS algorithm requires M eigen-decompositions in
every iteration, resulting in a per-iteration complexity of O(M N3). Unfortunately, with-
out theoretical guarantees on the convergence rate, the use of per-iteration complexities

is limited to assess the overall computational cost of an algorithm.

Therefore, as in [CT17], [CCCT12], we use the computation time of a specific imple-
mentation to assess the computational cost of each method. Although we exclude the time
required for evaluating the performance, we note that the computation time required by
each of the methods severely depends on the particular implementation. All algorithms
are run on identical nodes of a high-performance computing central processing unit (CPU)
cluster. This implementation does not exploit the potential of parallel computation using
graphics processing units (GPUs), from which we expect significant acceleration espe-
cially for CCP-ADMM. Nevertheless, we emphasize that the proposed algorithm also achieves

a smaller approximation gap in many scenarios.

The authors of [CT17] assess the performance of the considered algorithms by comparing
the transmit power achieved by the resulting beamformers. However, none of the methods
considered here can guarantee feasibility of the beamforming vectors, when the algorithms
are terminated after a finite number of iterations. Furthermore, in the multi-group case,
it may not be possible to scale an arbitrary candidate beamformer w = {w,, € CV},,c
such that it satisfies all constraints in Problem (3.1). In principle, we could evaluate
the performance by observing both the objective value (i.e., the transmit power of the
beamformers) and a measure of constraints violation such as the normalized proximity
function used in [CCCT12]. However, defining this measure of constraints violation is
not straightforward, as the considered methods approach the problem in different spaces.
Moreover, we are interested in expressing the quality of a beamforming vector by a single
value to simplify the presentation. Therefore, we will compare the performance based on

the minimal SINR achieved by the beamformer /p(w) - w with

p(W) = min <P§DR min <pl>>
Yoy Whw, €N \ SN w2
The scaled vector /p(w)-w satisfies all power constraints, and its total power is bounded

by the optimal objective value Pipp of the relaxed SDP in (3.11). More compactly, given a

candidate beamformer w = {w,,, € CV},,cr for Problem (3.1), we assess its performance
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based on the function®

. Hh 2
SINRZ'™ (w) = min [Win i

—.
KN W[

(3.29)

Since Pipg is a lower bound on the objective value of the original problem in (3.1), it
holds (V{w,, € CN},,en) that SIN Rgﬁn(w) < ~, where equality can only be achieved, if

the relaxed problem in (3.11) has a solution composed of rank-one matrices.

3.4.1. Performance vs. Computation Time

We will now examine how the figure of merit in (3.29) evolves over time for beamforming
vectors produced by the respective algorithms. Figure 3.1 shows the performance com-
parison for an exemplary scenario with N = 20 antennas, and K = 20 users split evenly

into M = 2 groups, where 0 = 1, v = 1, and (Vi € N) p; = co. It can be seen that the

o
S,
£
€ «
x
P
w
————— Target SINR
8% —@— SDR-GauRan | |
—V¥— FPP-SCA
9 CCP-ADMM
—%— S-POCS
-10 I L L I I
0 1 2 3 4 5 6

computation time [s]

Figure 3.1.: SINR;}ﬁn(w(t)) over time in a system with NV = 20 antennas and K = 20 users
users split evenly into M = 2 multicast groups.

S-POCS algorithm quickly converges to a point achieving an SINR close to the specified
target value . The discontinuities in the SINR curve for the CCP-ADMM algorithm are
due to the inner- and outer optimization loops. For the SDR-GauRan algorithm, the SINR

5For the sake of simplicity, we will refer to the figure of merit SINR;,““‘ in (3.29), as SINR in the following.
Note that SINR;rlin < 7y does not imply that w is infeasible, because SINR;" is the minimal SINR

achieved by the scaled beamformer 4/p(w) - w.
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3. Multicast Beamforming

increases whenever the randomization produces a beamformer with better performance
than the previous one. The SINR of the FPP-SCA algorithm improves continuously, albeit
more slowly than the S-POCS and CCP-ADMM algorithms.

o
R=A
£
€ o
x
Zz
2]
-7
—@— SDR-GauRan
8 —¥— FPP-SCA ,
CCP-ADMM
9 —k— S-POCS
————— Target SINR
-10 | I 1 1 1
0 1 2 3 4 5 6

computation time [s]

Figure 3.2.: SINRgﬁn(w(t)) over time in a system with N = 20 antennas and K = 20
users split evenly into M = 2 multicast groups. The shaded regions include
the outcomes for 100%, 75%, 50%, and 25% out of 100 problem instances,
respectively, and the bold line represents the median.

Next, we evaluate the performance over 100 randomly generated problems. Since the
SINR does not increase monotonically for all of the methods considered, we assume that
each algorithm can keep track of the best beamformer produced so far. In this way,
the oscillations in the SINR metric for the CCP-ADMM algorithm do not have a negative
impact on its average performance. Figure 3.2 shows the performance of the beamforming
vectors computed with the respective algorithms over time for a system with N = 20
transmit antennas, and K = 20 users split evenly into M = 2 multicast groups. The
shaded regions correspond to the 100%, 75%, 50%, and 25% quantiles over all randomly
generated problems. More precisely, the margins of the shaded regions correspond to
the 1st, 13th, 26th, 38th, 63rd, 75th, 88th, and 100th out of 100 sorted y-axis values.
For each algorithm, the median is represented by a bold line. The S-POCS algorithm
achieves the highest median SINR, while requiring the lowest computation time among all
methods considered. Moreover, it can be seen that the variation around this median value
is less severe compared to the remaining approaches. Put differently, the time required

for reaching a certain SINR varies much less severely for the S-POCS algorithm than for
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the remaining methods. This can be of particular interest in delay sensitive applications,
where a beamforming vector for a given channel realization must be computed within a

fixed time period.

3.4.2. Varying number of antennas

In this subsection, we investigate the impact of the transmit antenna array size NN on
the performance of the respective beamforming algorithms. To do so, we generate 100
random problem instances for each array size N with K = 20 users split evenly in to
M = 2 multicast groups. We choose unit target SINR and unit noise power for all users,

and unit per-antenna power constraints, i.e., vy =1, 0 = 1 and (Vi € N) p; = 1. For the
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Figure 3.3.: (a) SINRglin(w) and (b) computation time for K = 20 users split evenly into
M = 2 groups for varying antenna array sizes N.

SDR-GauRan algorithm, we generate 200 candidate beamforming vectors for each problem
instance. We use the CCP-ADMM algorithm with parameters as specified in [CT17]. Since the
inner ADMM iteration converges slowly for some problem instances, we set the maximal
number of steps of the ADMM to jax = 300. For the outer CCP loop, we use the stopping
criteria specified in [CT17], i.e., we stop the algorithm once the relative decrease of the
objective value is below 1073 or tmax = 30 outer iterations are exceeded. For the FPP-SCA
algorithm, we use a fixed number of 30 successive convex approximation steps.

Figure 3.3(a) shows the figure of merit in (3.29) for different numbers N of transmit
antennas, averaged over 100 random problem instances each. For all N, S-POCS achieves
highest value for SINREﬁn(-), followed by the FPP-SCA, CCP-ADMM, and SDR-GauRan algo-
rithms. For N > 80, the S-POCS algorithm achieves an SINR of SINRZmn(wS_pDCS) >

—0.05dB. By contrast, the remaining methods do not exceed SINR,rpnin(WFpp—SCA) =
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—0.12dB, SINR™(weep-apm) > —0.15dB, SINRI™(Wspr-gauran) > —1.18dB, respec-
tively. The corresponding average computation times are shown in Figure 3.3(b). The
S-POCS algorithm requires 0.26 %-2.38 % of the computation time required by SDR-GauRan,
0.95 %—11.64 % of the computation time required by FPP-SCA, and 6.49 %—233.6 % of the
computation time required by CCP-ADMM. For N > 80, the computation time of S-POCS
exceeds that of CCP-ADMM.

3.4.3. Varying number of users

In the following simulation, we fix an array size of N = 50 antenna elements, and we
evaluate the performance of each method for varying numbers K of users split evenly
into M = 4 multicast groups. Figure 3.4(a) shows the figure of merit in (3.29) averaged
over 100 random problem instances for each K. As before, we choose vy =1, 0 = 1, and
(Vi € N) p; = 1. The second y-axis shows the average rank® of the M component matrices
of the solution X* to the relaxed SDP in (3.11) computed by SDR-GauRan. For K < 8, the
components of X* are rank-one in all cases. With increasing K, the average rank grows
monotonically, reaching 2.88 for K = 128.

As expected, the optimality gap (represented by the difference between the target SINR
the scaled SINR figure of merit SINRE1in in (3.29)) increases with the average rank of
solutions to the relaxed SDP. While all algorithms achieve close to optimal performance
for small numbers of users, the SINR in (3.29) decreases considerably faster for SDR-GauRan
than for the remaining methods. For all values of K, S-POCS achieves the highest value
for SINRgﬁn(~) among all methods.

The corresponding average computation times are shown in Figure 3.4(b). S-POCS
requires 3.23 %—19.59 % of the computation time required by SDR-GauRan, 4.07 %-11.72 %
of the computation time required by FPP-SCA, and 19.78 %1858 % of the computation
time required by CCP-ADMM. While the CCP-ADMM takes only a fraction of the time required
by S-POCS for small K, it slows down considerably as K increases. For moderate and
large numbers of users, S-POCS outperforms the remaining methods in terms of both

approximation gap and computation time.

3.4.4. Varying Target SINR

In the following simulation, we evaluate the impact of the target SINR on the respective
algorithms in a system with N = 30 antenna elements, K = 20 users split evenly into

M = 2 multicast groups, and unit noise power ¢ = 1. Since the target SINR has a strong

5More precisely, we determine the rank of a matrix by counting the number of singular values with
magnitude greater than 107°.
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Figure 3.4.: (a) SINRglin(W) for a system with IV = 50 transmit antennas and a varying
number of users split evenly into M = 4 multicast groups. The right y-axis
shows the average rank of solutions to the relaxed SDP in (3.11). (b) The
corresponding computation times.

impact on the transmit power, we set (Vi € N) p; = 00, to avoid generating infeasible
instances of Problem (3.1). Figure 3.5(a) shows the figure of merit in (3.29) achieved by
each method for the respective target SINR. Except for the SDR-GauRan algorithm, which
exhibits a gap of about 2dB to the target SINR, all methods achieve close to optimal
performance for each target SINR. Figure 3.5(b) shows the computation time required by
each algorithm for varying target SINR ~. The average computation time of SDR-GauRan
and FPP-SCA is almost constant. For CCP-ADMM, the computation decreases slightly with
an increasing target SINR. While the proposed S-POCS algorithm converges quickly for low
target SINR levels, its computation time exceeds that of the CCP-ADMM for target SINRs
above 8dB. This indicates that the best choice of first order algorithms for multicast

beamforming depends on the regime in which the system is operated.

3.5. Conclusion and Final Remarks

In this chapter, we presented an algorithm for multi-group multicast beamforming with
per-antenna power constraints. We showed that the sequence produced by this algorithm
is guaranteed to converge to a feasible point of the relaxed SDP, while the perturbations
added in each iteration reduce the objective value and the distance to the nonconvex
rank constraints. Numerical comparisons show that the proposed method outperforms
state-of-the-art algorithms in terms of both approximation gap and computation time in

many cases. While for very small problem dimensions, existing algorithms are similarly
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Figure 3.5.: (a) SINRgﬂ“(w) for a system with /N = 30 transmit antennas and K = 20 users
split evenly into M = 2 multicast groups. (b) The corresponding computation
times.

or even more efficient in terms of performance versus complexity, the advantage of the
proposed method is particularly pronounced in the low target SINR regime as well as for
large numbers of receivers. This makes the proposed method particularly relevant for low-
energy or massive access applications. In comparison to other techniques, the computation
time of the proposed method varies less severely across different problem instances of the
same dimension. In communication systems, which are typically subject to strict latency
constraints, the iteration can be terminated after a fixed number of steps without suffering
severe performance loss. The applicability of the proposed algorithm is not restricted to
the multicast beamforming problem considered here. A slight modification of the rank
constraint naturally leads to algorithms for rank-two Alamouti multicast beamforming
(see [WSM12], [WMS13]) or general rank multicast beamforming (see [LWP13], [TP20]).

Several advantages of the proposed method are summarized below:

e The proposed method is guaranteed to converge to a feasible point of the relaxed
SDP.

e The perturbations added in each iteration provably reduce both the objective value

and the distance to the rank constraint.

e The proposed method is free from nested optimization loops, so its implementation

does not require trading off inner against outer optimization steps.

e The bounded perturbation resilience of POCS guarantees the convergence of the

proposed algorithm under mild conditions, even if projections onto the PSD-cone
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are only computed approximately.

The simple structure of the proposed method allows for a straightforward implemen-

tation in real-world systems.

The proposed algorithm typically achieves most progress towards a solution dur-
ing the initial iterations. This allows a simple trade-off between performance and

complexity by choosing the maximal number of iterations.

Unlike CCP/SCA algorithms, the proposed method can be extended straightfor-

wardly to higher-rank multicast beamforming settings.

69






4. MIMOQO Detection

In this chapter, we use Theorem 2.3 to devise a superiorized APSM with provable con-
vergence properties to tackle the nonconvex MIMO detection problem. Although various
low-complexity MIMO detection algorithms achieve excellent performance on i.i.d. Gaus-
sian channels, they typically incur high performance losses when more realistic channel
models are considered. In this chapter, we propose a set-theoretic framework for MIMO
detection. Compared to existing low-complexity iterative detectors such as AMP, the
proposed algorithms can achieve considerably lower symbol error ratios over correlated
channels. At the same time, the proposed methods do not require matrix inverses, such
that their complexity is similar to AMP. This chapter is an extended version of [10]. Most
results in this chapter, together with the results in Section 2.2, are included in the journal
paper [11], which has been submitted for publication. A major part of the formulations

are identical to the version in [11].

4.1. Introduction

Throughout the past decades, data rates in mobile networks have been growing ex-
ponentially [FZ08]. On a global scale, mobile data consumption is increasing rapidly
[Cisl4, Cis19]. In the near future, the growing number of mobile subscriptions, improve-
ments in the performance of mobile devices, and new service types such as Internet of
Things (IoT) communication are expected to continue driving the growth of global mo-
bile data consumption [Eri21]. This continuing trend calls for an increasingly efficient use
of spectral resources in order to meet the growing demand for mobile data. It is well-
known that multi-antenna systems can increase the achievable rate without broadening
the bandwidth [Tel99]. Therefore, such MIMO communication systems have gained much
attention during the past two decades. While commercial fourth generation (4G) base
stations typically only use two or four antennas for transmission and reception [KCKP16],
future communication systems are envisioned to rely on base stations with large antenna
arrays, which simultaneously serve many users [LVAP17].

Signals transmitted over MIMO channels typically suffer from co-channel interference,

which complicates signal detection. In fact, the problem of optimal detection in MIMO
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systems is known to be NP-hard [vEBS81, Ver89, Mic01]. The MIMO detection problem has
been studied for decades. Yet the growing interest in large-scale multi-antenna systems still
drives the need for low-complexity approximation techniques. A comprehensive overview
of MIMO detection algorithms can be found in [YH15] and [AJS19]. The authors of
[JGMS15] propose a low-complextity MIMO detector based on AMP. They show that
this individually-optimal large-MIMO AMP (I0-LAMA) algorithm is optimal for MIMO
detection over i.i.d. Gaussian channels in the large-system limit under some additional
conditions. In [MP17], the authors relax the assumption of i.i.d. Gaussian channels
by proposing an orthogonal approximate message passing (OAMP) algorithm for MIMO
detection over the more general class of unitarily invariant channel matrices. In contrast
to the AMP detector proposed in [JGMS15], each iteration of OAMP involves a matrix
inversion in order to compute the linear minimum mean square error (LMMSE) estimate,
making OAMP more computationally complex than IO-LAMA. Many recent publications
on MIMO detection [SDW17, SDW19, GDN18, USMC19, NL20, KAHF20, HWJL18b]
propose deep-unfolded versions of iterative detectors. Despite their celebrated success,
some of these techniques have been found to suffer considerable performance losses on
realistic channels. The authors of [KAHF20] mitigate this problem by proposing an online
training scheme, which in turn increases the computational cost compared to deep-unfolded

algorithms that are trained offline.

In this chapter, we approach MIMO detection from a set-theoretic perspective. By
posing the problem in a real Hilbert space, we can apply Theorem 2.3 to devise iterative
MIMO detectors with provable convergence properties based on a superiorized APSM.
The proposed detectors have a per-iteration complexity similar to IO-LAMA. At the same
time, unlike IO-LAMA, the proposed methods are guaranteed to converge for arbitrary
channel matrices. Owing to their iterative structure, the proposed algorithms can be
readily used as a basis for deep-unfolded detection algorithms. Simulations show that,
despite their low complexity, the proposed methods can outperform the more complex
OAMP detector on realistic channels. Moreover, deep-unfolded versions of the proposed

methods can achieve competitive performance within considerably fewer iterations.

4.2. Problem Statement

We consider a MIMO system with N7 transmit- and Ng receive antennas. For square
constellations such as quadrature phase shift keying (QPSK) and quadrature amplitude

modulation (QAM), which are commonly used in practice, we can describe the system
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using the real-valued signal model [Tel99]
y = Hs + w,

where y € R2VR is the received signal, H € R?Vr*2NT) ig the channel matrix, s € R2NT
is the transmit signal with coefficients (Vi € Zp := {1,...,2N1}) s; € A C R drawn
independently from a uniform distribution over the set A of real-valued constellation

. 2 . .. : .
points, and w ~ N (0, &-Iony ) is a vector of i.i.d. Gaussian noise samples.

The goal of MIMO detection is to estimate the transmit signal vector x based on knowl-
edge of the channel H and the received signal vector y. Since the entries of s are distributed
uniformly over the constellation alphabet and w is a vector of Gaussian noise, the optimal

detector uses the maximum likelihood (ML) criterion given by

s* € arg max p (y|x) = arg min ||[Hx — y/|3, (4.1)
xeS XES
where S 1= A2NT < R2MNT ig the discrete set of feasible transmit signal vectors. The

ML problem is known to be NP-hard [Mic01] (and in fact, NP-complete [DPDM17]).

Therefore, various suboptimal approximations have been proposed.

4.3. Algorithmic Solutions

In this chapter, we approach the problem in (4.1) from a set-theoretic perspective, which
allows us to devise low-complexity approximation techniques with provable convergence
properties without imposing any additional assumptions. To apply the results from Chap-
ter 2, we formulate Problem (4.1) in a real Hilbert space (H = R2NT (. )) equipped with

standard Euclidean inner product
(Vx,y €H) (x,y):=y'x

inducing the Euclidean norm ||x|| = /(x,x). In this Hilbert space, we can express the
ML problem in (4.1) as
minimize |[Hx — y||> + 1s(x), (4.2)
XEH

where and s : H — R4 N {400} is the indicator function of S given by

0 ifxesS

+o0o otherwise.

(VxeH) s(x)= {
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In this work, we propose a low-complexity approximation technique for the problem in
(4.2) by following similar steps as in Section 3.3. In Section 4.3.1, we replace the finite
set S in Problem (4.2) with its convex hull and we propose an APSM to approximate a
solution to the relaxed problem. Subsequently, in Section 4.3.2, we propose superiorized
version of this algorithm by adding bounded perturbations in each iteration with the intent
to steer the iterate towards a solution to the nonconvex ML problem. Similarly to AMP,
which alternates between gradient steps and (Gaussian) denoising steps, the proposed
algorithm interleaves subgradient projections onto sublevel sets of increasing cost with
denoising steps defined by hard slicing or soft thresholding. A convergence proof for the
proposed method is provided in Section 4.3.3.

4.3.1. An Adaptive Projected Subgradient Method for MIMO Detection

In principle, a solution to the ML problem can be approximated by iterative techniques
that interleave gradient steps for the cost function with projections onto the nonconvex
constraint set in (4.1). Such algorithms, based on projected gradient methods or the
ADMM, have been discussed in [LYSM17, SDW19, USMC19]. However, owing to the
projection onto the nonconvex constellation alphabet, convergence of these algorithms
can usually not be guaranteed, or the convergence proof imposes stringent assumptions on
the channel matrix [LYSM17]. Instead of directly approaching the nonconvex ML problem
in (4.1), some authors [TRLO1, TAXH16, WDCS16] have applied iterative algorithms to
a relaxed version of Problem (4.1), in which the discrete set S is replaced with its convex
hull

B:= {X eEH | ||X||oo < amax}a

where apax = rc{leaj( la|. In the following, we devise basic algorithm based on an APSM
that aims at minimizing the objective of (4.1) over the closed convex set B. According to
Theorem 2.3 and 2.2, convergence of the APSM can only be guaranteed if all but finitely
many of its cost functions attain the value zero. Hence we cannot directly use the objective
function in (4.1) as a cost function for all iterations of the APSM. If the optimal objective
value p* = |Hs* — y||3 of Problem (4.1) were known, we could use the APSM to solve the
problem

mininize (HHX - yl” - /)*>+ .

This convex minimization problem is equivalent to the convex feasibility problem

find x € Cp» N B,
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where (Vp > 0) C,:= {x € H | |[Hx — y||* < p} is a sublevel set of the objective function
n (4.1), also known as stochastic property set [YSY02]. In the following, we build upon
a technique shown in [CSSK18], where the objective is to solve the problem

n>ng

find x € ( N c,,n> NnB,

for some ng € N, given a sequence (C,,), oy Of stochastic property sets. As in [CSSK18],

we define a sequence of continuous convex functions 0, : H — Ry by
(Fn € N)(vx € ) On(x) = (Hx —y[*  pu) |

and we use the APSM to minimize asymptotically this sequence of functions over the set

B by iteratively applying the recursion
(Vn eN) xp41:=Th(xpn), x0€H (4.3)

where

Pi (x — ln Hg:((xx))HQ @%(x)) if ©,(x) >0

T (x) := (4.4)

Pg(x) otherwise.

Here, (Vn € N) O/, : H — H defines a subgradient

T < i <
(Vx € H) aen(x)gg;L(X):{?H Hx —y) if O,(x) >0

0 otherwise

of ©, at x, and u, € [e1,2—¢€9] C (0,2) is a relaxation parameter. If we choose the elements
of (pn)nen to increase monotonically in such a way that (Ing € N) p,, > p*, the recursion
in (4.3) is guaranteed to converge (see Section 4.3.3). Moreover, if pg is sufficiently small
and (pp)nen increases sufficiently slowly, the final objective value lim,, o ||Hx, —y||? will

be close to optimal.

4.3.2. Superiorization

Replacing the discrete constellation alphabet S with its convex hull B D § can potentially
limit the performance of the algorithm in (4.3), as it ignores available information on the
prior distribution of x. Therefore, we use the APSM in (4.3) as a basic algorithm, and we
devise a superiorized version by adding small perturbations to its iterates with the intent

to reduce slightly the value of some superiorization objective. According to Theorem 2.3,
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convergence of the sequence generated by the recursion
(Vn € N) X441 := Ty (X + BnVn), X0 €H (4.5)

can still be guaranteed if (53, vy )nen are bounded perturbations according to Definition 1.3.

Objective functions for superiorization are typically convex. Nevertheless, as in Chap-
ter 3, we will consider nonconvex objective functions in the following. Moreover, in slight
deviation from [CDH10] and [Cenl5], we use proximal mappings instead of subgradients
of the superiorization objective to define the perturbations. This allows for a simple
trade-off between the perturbations’ magnitude and their contribution to reducing the
objective value. In order to incorporate our prior information about the transmit signal,
we are interested in superiorization objective functions f : H — Ry U {400} that satisfy
f(x) =0 < x € S. One example of such a function is the indicator function fi, = ts.
The proximal mapping associated with fy, is given by proxy, (x) = Ps(x). Here, Ps de-
notes a projection onto the set S. Since S is not convex, this point is not unique for all
x € H. However, a projection onto S always exists because the set is closed. Therefore,
we can devise perturbations of the form

(Vn e N) v .= Ps(x,) — x,. (4.6)

n

As the primary objective of MIMO detection is to reduce the symbol error ratio (SER),
one could instead use a superiorization objective that penalizes the number of coefficients

of the estimate X which lie outside the the set of valid constellation points, i.e.,

> 1=[%—Ps)l, (4.7)

where || - ||o denotes the ¢y pseudo-norm. Borrowing a well-known result from compressed
sensing [Don06], we replace the ¢y pseudo-norm in (4.7) with the ¢;-norm to define an
alternative superiorization objective (Vx € H) fy, (x) := |[x — Ps(x)[]1. Note that fp, is
still nonconvex due to the projection onto the nonconvex set §. Nevertheless, we can

derive a proximal mapping associated with 7 f,, as follows:

Proposition 4.1. Let A C R be a discrete set of equidistant real-valued constellation
points and let S = ANt C H. Then a proximal mapping associated with T fy, is given
by

prox, , (x) = 6, (x — Ps(x)) + Ps(x),
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where (V7 > 0) ¢, : H — H is the soft-thresholding operator

(Vxe H)(Vi € Zr)  ¢-(x)|; :=sgn(x;)(|zi| — 7).

Proof: See Appendiz B.

Using Proposition 4.1, we can define perturbations of the form

n

(\V/TL € N) V(Zl) = pI‘OXTnfg1 (Xn) — Xp. (48)

4.3.3. Convergence of the Proposed Algorithms

In the following, we investigate the convergence of the proposed algorithms. According
to Theorem 2.3 and Remark 2.2, the sequence produced by superiorized APSM in (4.5)

converges (strongly) to a point x* € B, given that the perturbations are bounded and that

(C1) (3ng € N)(Yn > ng) ©F =0, ie., Q, :={x € B| O,(x) =05} = BNC,,, and
Q = ngno Qn # @

(C2) (FzeN)(EFn>0){xeH||x—1z| <n}CQ,ie., the set Q has an interior point.

Moreover, the point x* minimizes all but finitely many functions of the sequence (0,,),en
if

(03) (@;L(xn + Bnyn))neN is bounded
(C4) there exists a bounded sequence (©;,(x*)),,cn, Where (Vn € N) O], (x*) € 00,(x*).

The objective of the remainder of this subsection is to show that these conditions are

satisfied. We begin by showing that the proposed perturbations are bounded.

Proposition 4.2. The proposed perturbations in (4.6) and (4.8) are bounded.
Proof. Since B is compact, we can define ¢ := maxxep ||x||. By (4.4) and the defi-
nition of a projection, (Vn € N) x,, € B and (Vx € H)Ps(x) € S C B. Consequently,
we have
V2 = 1Ps (%) = xull < [IPs()] + Ixall < 2

and
IV = |67 (x = Ps(x)) + Ps(x) — x|

< o7 (x = Ps(x)) | + [| Ps(x) — x|
< 2|[Ps(x) — xal| < 4e,
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which concludes the proof. O

Finally, we apply Theorem 2.3 and Proposition 4.2 to prove the convergence of the

proposed method.

Proposition 4.3. Let (pn),cy be a sequence in Ry satisfying (Ing € N) (In > 0)
(Yn > ng) pn > p* +n. Then the proposed algorithm in (4.5) with perturbations
according to (4.6) or (4.8) and (Bn)nen € € (N) is guaranteed to converge to a point
x* € B minimizing all but finitely many functions of the sequence (O )nen.

Proof. In light of Theorem 2.3, it remains to show that the conditions (C1)-(C4)

above are satisfied. Let s* denote a solution to Problem (4.1).

(C1) By assumption, (¥Yn > ng) p, > = |[Hs* — y|?, whereby 0 < O <

p*
(IHs* —y||* - pn), < 0. Moreover, (Vn > ng) s* € Cp, N B = Qp, i.e., QF# (.
(C2) Define £ == {x € H | ||s* — x|| < e} with some positive ¢ < 7%/’?. All
u € H with ||u|| <1 satisfy
[H(s* +eu) +y|* = p* + 2¢(Hs* —y, Hu) + &°||Hu]|?

< p" +2e\/p|[H| 2 + €*[HII3
<p"+n.

0,
i.e., £ C Cp,. Now, we define a set with nonempty interior by Q = {x €
H| (Vi € Ir) s; < w; < sy}, where (Vi € Ir)

Therefore, by the premise of this proposition, (Vn > ng) (Vx € &) O,(x)

~ 9
sii=sen(st) - (1571 = —ax= ).

s; = min(53;,s;), and s, = max(3;,s;). Note that (Vn > ng) Q C € C C,,.
Moreover, Q@ C B for sufficiently small € > 0, so it holds that Q C €.

(C3) Let (Vn € N) z,, := X, + BnyYn- Since (Vn € N) ©,(x) =0 = ©/,(x) =0,
it is sufficient to consider the case O,(x) > 0. In this case, we have that
O (x) = 2HT (Hx — y), so (Vx, € B)
/ @) T T
105, (z0) || < 2[|H Haz,[| + 2[H  y||

(i2)
< 2[H H|2 - [z, + 2|Hy]|
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(i41)
< 2(|H"H|2 - (|[%all + Ballynl) + 2|H |

(iv)
< 2 (c—i— ngifﬁn) HHTHHQ + 2HHTyH.

Here, (i) and (iii) follow from the triangle inequality, (ii) follows from the defi-
nition of an operator norm, and (iv) follows from the definition of the constant ¢
in Proposition 4.2 and the fact that (3r € R) (Vn € N) ||lyn| < r. Consequently,
the sequence of subgradients (0, (Xn + Bnyn))pen 5 bounded.

C4) Since (Xn)nen 18 a convergent sequence in the compact set B, its limit X* also
(C4) € g q P ;

belongs to B. Therefore, we can apply the same argument as above. O

4.3.4. Summary of the Proposed Algorithms

The proposed iterative MIMO dectector based on superiorized APSM is summarized in
Algorithm 2 below.

Algorithm 2 Superiorized APSM for MIMO Detection

Parameters: (p, > 0)nen, (tn € (0,2))nen, (Bn = 0)nen, (Tn = 0)nen
Input: H € R?NrX2N1 v ¢ R2VR

Output: % € RNt

Initialization: Choose arbitrary xg € ‘H

for n =0,...,nmax — 1 do
Vp = DProx, s (Xn) — Xn, j € {1,2} > perturbation according to (4.6) or (4.8)
J
Zp = Xp + ann
On(2zn) = ([Hzp — y[* — pn)+
6%(Zn) = 2HT(HZn - y)
@n n .
N _ {PB (zn - unm@’n(zn)) if ©,(z,) >0
n+1

Py(zy,) otherwise

10:

11: end for

12: return X = X, 41

4.3.5. Deep-Unfolded APSM for MIMO Detection

The superiorized APSM summarized in Algorithm 2 comprises four sequences of design
parameters, which have a considerable impact on its performance. Since no theoretical
criteria on the optimal choice of these parameters are available, we apply deep unfolding
to learn suitable parameters based on simulated data. To do so, we create independent

training and test datasets using the same system parameters but different random user
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equipment (UE) placements. As the weights are trained in an offline manner, they need
to generalize across arbitrary channel realizations. In order to achieve this, we create
batches of size b of (single-subcarrier) detection problem tuples (H;, x;,y;) corresponding
to different random UE locations, where ¢ = 1,...,b. Once the model has been trained,
inference is carried out using the dataset from [KAHF20], where one problem realization
corresponds to a unique UE arrangement with an arbitrary number of subcarriers.
Owing to the vanishing gradient problem, training the unfolded algorithm in a single
shot is difficult. Many existing works (e.g., [KAHF20]) mitigate the vanishing gradient

problem by averaging the loss (e.g., the mean squared error) over all layers

where L denotes the number of layers in the network. However, this approach can result in
suboptimal choices of the weights, as the performance of the trained network only depends
on the loss in the output layer. Therefore, instead of averaging the loss over all layers,
we adopt the incremental training technique proposed in [I[TW19]. This training method
consists of multiple generations. In the Ith generation, an unfolded model with [ layers is

trained based on the loss function

1

v =

O({x},x) =

At the beginning of the subsequent generation [ + 1, the next layer is added to the model
and training is performed based on the loss in the (I + 1)th layer. To ensure that the
learned parameters are nonnegative, we learn the quantities log(p;), log(u;), log(5;), and
log(m;), instead of the actual parameters p;, p;, 5;, and 7 for [ € {1,...,L}. The actual
parameters are computed by applying the exponential function to the learned weights
in the forward pass. Moreover, to reduce the number of iterations required by APSM
(and hence the number of layers required for its deep-unfolded version), we initialize the
algorithm with the LMMSE estimate %o = (H'H + o2I)'HTy.

4.4. Numerical Results

In this section, we compare the performance of the following algorithms:
o The APSM basic algorithm in (4.3) (APSM)
o The superiorized APSM in (4.5) with perturbations according to (4.6) (APSM-L2)

o The superiorized APSM in (4.5) with perturbations according to (4.8) (APSM-L1)
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o The AMP-based MIMO detector (IO-LAMA) proposed in [JGMS15] (AMP)
o The detector based on OAMP [MP17] (0AMP)
o The LMMSE estimate given by xpmysg = (H'H + 1) 'H”y (LMMSE).

We consider a system with Nt = 16 single antenna transmitters and Ny = 64 receive
antennas and 16-QAM constellation. As in [KAHF20], we assume perfect power allocation,
i.e., we normalize the columns of the channel matrix H to unit Euclidean norm. For the
APSM algorithms, we set (Vn € N) p, = 5-107° - 1.06™ and p,, = 0.7. The perturbations
of APSM-L2 are scaled using the sequence (3, = b"),en with b = 0.9. For APSM-L1, we set
(Vn € N) 7, = 0.005 and 3,, = 0.9999.

4.4.1. Performance of the Untrained Detectors

0 ] 0 |
10 ﬁ . LMMSE 10 — LMMSE
—A— AMP —&— AMP
OAMP OAMP
—— APSM —— APSM
—e— APSM-L2 . —e— APSM-L2
—4— APSM-L1 1077+ —4— APSM-L1
o -—— ML o
w w
wn 10_1_ 2 "SRR !, N A
10—2.
0 50 100 150 200 0 50 100 150 200
iterations iterations

(a) (b)

Figure 4.1.: SER as a function of the number of iterations averaged over (a) 10000 realiza-
tions of i.i.d. Gaussian channels with 9dB SNR and (b) 10000 3GPP channels
with 18dB SNR.

Figure 4.1(a) shows the SER throughout the iterations, averaged over 10000 i.i.d. Gaus-
sian channel matrices with 9 dB SNR. It can be seen that both AMP and OAMP achieve max-
imum likelihood performance within about 10 iterations. The proposed methods do not
achieve ML performance. However, they still outperform LMMSE. Figure 4.1(b) shows the
he SER as a function of the number of iterations averaged over 10000 single-subcarrier 3rd
Generation Partnership Project (3GPP) MIMO channels with 18 dB SNR. The channels
are generated with the Quasi Deterministic Radio Channel Generator (QuaDRiGa) [Fral9]

81



4. MIMO Detection

using the code provided with [KAHF20]. The simulation adopts the 3GPP_3D_UMa_NLOS
scenario for a base station (BS) equipped with a 4 x 8 dual polarized antenna array
(Ng = 64) according to [3GP17] and Nt = 16 UEs equipped with omnidirectional anten-
nas.

While all APSM-type algorithms achieve a SER below LMMSE, AMP fails to reduce the
SER throughout the iterations. Superiorization based on the indicator function f,, = ts
(APSM-L2) does not improve the performance compared to the unperturbed basic algorithm
(APSM). By contrast, the SER achieved by APSM-L1 is about an order of magnitude below
SER. achieved by the unperturbed basic algorithm APSM, even outperforming the more
complex 0AMP detector.

4.4.2. Performance of a Deep-Unfolded APSM Detector

[P N 2 Ty A it 101_ —o— O
1072 Hi
—— B
—A— A
100.
10—3.
) ¥
10—1.
— loss
4 SER
107" _.— Ser (LMMSE)
0 2 4 6 0 5 10
training iterations le5 layer index /

(a) (b)

Figure 4.2.: (a) Loss and SER of the APSMNet model trained at 18 dB SNR as a function
of the training iterations. (b) Weights of the resulting trained APSM-L1 model
with L = 15 layers.

In the following, we train a deep-unfolded instance of APSM-L1 with L = 15 layers using
a batch size of 50 and incremental training with 50000 training iterations per generation.
As described in Subsection 4.3.5, we use the LMMSE estimate as the input to the first
layer. In the style of the unfolded MIMO detectors DetNet [SDW17, SDW19], ADMM-
Net [USMC19], MMNet [KAHF20], or FS-Net [NL20], we refer to this method as APSMNet
in the following. Training is performed using Adam optimizer [KB14] with a learning rate

of 0.0005. Figure 4.2(a) shows the loss value and SER during training as a function of the
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training iterations for an exemplary training run (the respective values are averaged over
periods of 1000 successive training iterations to smooth the curve). It can be seen that
the loss increases whenever a new layer is added to the model. This is due to the fact that
the weights in the newly added layer have not been optimized yet. During the course of a
generation of incremental training, the loss decreases and typically settles at a lower level
than in the previous generation. For some generations, the the loss is still decreasing when
the next layer is added. This indicates that the weights have not yet converged to their
final values. Consequently, we expect that the performance of the trained model could be
further improved by increasing the number of training iterations.

Figure 4.2(b) shows the weights learned by the same exemplary incremental training
procedure. Interestingly, the learned parameters exhibit an oscillating behavior through-
out the layers of the network. This effect has also been observed in [ITW19]. A theoretical
explanation for this oscillating behavior, which relates the learned step size parameters to
Chebyshev steps, was recently provided in [TW20a], [TW20b].

~— —-- LMMSE

10-1 A T~ —o— OAMP
. APSM-L1

. —¥— APSMNet

SER

1072 4

1073 4

13 14 15 16 17 18 19 20
SNR (dB)

Figure 4.3.: SER for different methods averaged over 10000 3GPP channels as a function
of the SNR.

Figure 4.3 shows a performance comparison between untrained APSM with L = 200
iterations (APSM-L1), trained APSM with L = 15 layers (APSMNet), OAMP [MP17] with
L = 30 iterations (0AMP), and LMMSE. The APSMNet instances have been trained using
an independent training dataset. For low SNRs, APSM-L1 and APSMNet achieve the same
SER as 0AMP. In the high SNR regime, both APSM-L1 and APSMNet outperform 0AMP. This
is remarkable, as APSMNet uses only one matrix inverse to initialize Xg, whereas OAMP

needs to compute matrix inverses in each iteration, resulting in a considerably higher
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computational cost.

4.5. Conclusion

In this chapter, we proposed iterative MIMO detectors with convergence guarantees based
on a superiorized adaptive projected subgradient method. Unlike IO-LAMA, the proposed
methods are not restricted to i.i.d. Gaussian channels. Simulations show that the proposed
methods can outperform OAMP on realistic channels. Furthermore, we showed that even
lower symbol error ratios can be achieved with deep-unfolded variants of the proposed
algorithms. In contrast to OAMP, the APSM-based detectors do not require matrix
inverses, so they have a per-iteration complexity similar to IO-LAMA. The proposed
deep-unfolded detectors require only one matrix inverse, and they achieve a lower SER
than OAMP within only 15 iterations.
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Beamforming Architectures

In this chapter, we propose online channel estimation algorithms based on the APSM in
Theorem 2.3. The results are based on our initial work in [6], where we proposed algorithms
for online channel estimation and tracking for hybrid beamforming architectures in a
narrowband setting. In the following, we extend the approach in [6] to a wideband setting,
and we additionally take into account random variations in the delay and phase shift of

subsequent channel realizations. Some passages in this chapter are borrowed from [6].

5.1. Introduction

Massive MIMO systems are envisioned to increase greatly the rates experienced by users in
future mobile networks. By exploiting channel state information, multi-antenna transceivers
can precode and combine the transmit and receive signals, in order to improve the per-
formance of communication systems. In fully digital beamforming architectures, every
antenna is connected to a dedicated radio frequency (RF) chain. Consequently, both
power consumption and hardware costs of these fully digital architectures grow rapidly
as the number of antenna elements increases, potentially prohibiting their deployment es-
pecially in systems with large-scale antenna arrays. Hybrid analog-/digital beamforming
architectures use an analog network of digitally controlled phase shifters or switches to
map the transmit and receive signals for all antenna elements to a lower number of RF
chains. These architectures are a promising means of reducing power consumption and
hardware costs in large multi-antenna transceivers. However, compared to fully digital
beamforming architectures, hybrid architectures render channel estimation more difficult,
because only a subspace of the channel can be observed at any time instant. For this rea-
son, multiple measurements (pilot signals in subsequent time slots) are required to obtain
an accurate estimate of the channel. Wireless channels can vary quickly in high mobility
scenarios, so the time required to collect sufficiently many samples can exceed the coher-
ence time of the channel even if compressive sensing techniques are applied. This calls for

channel estimation schemes that exploit temporal correlations between channel samples.
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A major part of the literature on channel estimation for hybrid beamforming consid-
ers the estimation of static channels. The schemes proposed in [AEALH14, BLW15,
MRRA*15, LGL16, VAHP17] estimate the channel based on multiple training symbols
that are transmitted sequentially. In these papers, the authors (implicitly or explicitly)
impose the block fading model, which assumes the channel to remain constant for a certain
number of observations [MH99]. The authors of [YWJG18, HWJL18a, CYX " 19] propose
channel estimation schemes for hybrid architectures with electromagnetic (EM) lens an-
tenna arrays. The methods proposed in these works yield high quality channel estimates
based on a single training symbol. However, their complexity may be prohibitive in mobile
scenarios with short channel coherence time. To the best of our knowledge, computation-
ally simple online methods for estimating and tracking fast time-varying channels with
hybrid architectures have not been proposed so far.

In [6], we proposed online channel estimation algorithms for hybrid analog-digital beam-
forming architechtures that estimate and track the channel by exploiting side-information
such as sparsity in the angular domain. In contrast to previous works, the proposed
methods do not rely on the conventional block fading assumption, but rather they allow
for small variations in subsequent channel realizations. Moreover, we proposed an adap-
tive data-driven analog beamforming scheme that reduces the channel estimation error
compared to a random analog beamforming policy.

This chapter extends the results in [6], which are restricted to narrowband channels
having only a single subcarrier, to wideband channels with multiple subcarriers. In ad-
dition to that, we augment the system model by introducing random delay and phase
variations to subsequent channel observations, which model the effects of hardware in-
accuracies and switching processes at the UE. To compensate for these variations, we
propose a mechanism in Subsection 5.3.5, which estimates the delay and phase differences
between subsequent channel realizations. We derive theoretical lower bounds on the phase
and delay estimation error, and we assess the the performance of the proposed phase and
delay estimation scheme using an idealized signal model. The proposed phase and delay
compensation scheme is integrated with two online channel estimation algorithms. The
first algorithm, described in Subsection 5.3.2, uses a variant of the APSM in (2.18) without
adding perturbations. The second algorithm, which is introduced in Subsection 5.3.3, is a
heuristic that is motivated by a superiorized variant of the APSM in (2.18), in which we
heuristically set (Vn € N) 3, = 1.

Simulations with a spatially consistent quasi-deterministic channel model are provided
for a single moving UE. We show that proposed online channel estimation scheme can
outperform batch optimization techniques in terms of both accuracy and computational

cost, while permitting an adaptation of the analog combiners at runtime. Moreover, in
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contrast to the baseline, the proposed method can be used to estimate wideband channels
with random delay and phase variations. The simulations reveal that a significant perfor-
mance improvement can be achieved by jointly estimating the channels on all subcarriers,

compared to a parallel implementation of narrowband channel estimators.

5.2. Problem Statement

In this chapter, we consider the uplink in a single-cell wireless system OFDM with Np
subcarriers indexed by k € Zy. := {1,...,Np}. The network comprises a BS equippend
with N antenna elements, which are connected to Lg < Ng RF chains, and a single UE
equipped with N1 antenna elements, each of them having a separate RF chain. Trans-
mission takes place in regular time intervals of duration 7, which are indexed by n € N.
The signal transmitted on the kth subcarrier during the nth time interval is denoted by

Xpk € CNT 50 that the received signal after analog-to-digital conversion is given by
(VTL S N)(V/{? S Isc) Ynk = Ban,an,k +n, L= (XZJ€ &® Bn)hn,k + Ny, k- (5.1)

Here, B,, € CLR*NR represents the analog combiner, h,, ;. := vec(H, ) is the vectorized
channel matrix, and n,; ~ CN(0,0%I1,) is a vector of i.i.d. complex Gaussian noise
samples. The entire wideband channel at time interval n can be represented by the matrix
H, = [hy1,...,h, n,] € CNRNTXNe To simplify the notation, we define (Vn € N)
Xy = [Xn1,--, XnNg| € CNtxNF and Y, = [Vn1,-- - YnNgl € CNexNF - The objective
of the methods proposed in this chapter is to estimate and track the sequence (Hy,)nen
as the UE moves along a specified trajectory. The channel is assumed to be spatially
(and hence temporally) consistent, i.e., the variations |H,,+1 — H, ||z between subsequent
channel realizations are assumed to be small if the time interval duration 7 is sufficiently
short. Therefore we do not use the conventional block fading assumption.

In practical systems, hardware imperfections can introduce varying phase shifts to sig-
nals transmitted in subsequent time intervals. Moreover, technical processes such as tem-
porarily switching off the transceiver of the UE can add random offsets to the signal
delay. As the digital baseband signal is restricted to a subspace of the channel by the
analog combining hardware, multiple subsequent channel observations are required to
reconstruct the channel coefficients. Therefore, phase shifts and delays between two sub-
sequent channel observations can cause severe reconstruction errors. These effects can be
taken into account by introducing a channel model in which delay and phase of the receive
signal vary randomly between subsequent channel observations. To this end, consider

the (spatially /temporally consistent) sequence (H,,),en of wideband channels introduced
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above. Given random delay!' 7, ~ #(0,1) and phase shift ¢, ~ U(0,27), the channel

H, = [hy,1,...,hy, n] at time interval n € N, including switching processes and hardware

imperfections at the UE, can be modeled as
(Vk € Toe) Ty = el¥ne 2=y, o (5.2)
which results in the receive signal

(Vk € Tue)  Fpp = 2Pre 2D B H, 1x, 1 + D (5.3)

5.3. Algorithmic Solutions

The goal of the methods presented in the following is to estimate and track the se-
quence (H,),, oy of channel matrices based on the known pilots (Xj,),,cy, analog combiners

(Bn),eny, and received signals (Yy,), o

5.3.1. Channel Estimation using Existing Batch Methods

In this subsection, we restrict our attention to the narrowband setting, in which the system
model is described by (5.1) with Ng = 1. Dropping the subcarrier index k for notational

convenience, we obtain
(VneN) y,=(xL ®B,)h, +n,, (5.4)

where y,, € C"& n,, € CMr, x,, € CV7, and h,, € CN2NT_ Many techniques in the litera-
ture (e.g., [AEALH14, BLW15, MRRA"15, LGL16, VAHP17]) work by collecting batches
of the signals (B, Xy, yn) and by xploiting sparsity of the angular domain representation
of the channel. For example, suppose that the vectorized channel h, has a sparse repre-
sentation 6,, such that h, = ¥0,,, where ¥ € CNtVNexNoNr jg nonsingular. Under the
block fading model, a good estimate of h,, can be obtained by solving the least absolute
shrinkage and selection operator (LASSO) [Tib96] problem

(Np+1) | 3| -1
. 1 {Nb

ey 3| eB)hoy

2
LN H\Il‘lh‘ (5.5)

b
1
=Ny | =

'"Without loss of generality, we set the OFDM symbol duration (without cyclic prefix) to 1 for notational
convenience. Note that this does not limit the choice of 7 in our simulations.
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where )y, is a nonnegative regularization parameter, and Ny, is the batch size. The resulting
channel estimate is used to perform detection for the entire duration N,At of a batch.
Aside from the computational complexity of solving Problem (5.5), which can be avoided
by matching pursuit algorithms (see, e.g., [MRRAT15]), this formulation has the additional
drawback that the channel estimate is not available before the last time interval in the
respective batch. As a result, the analog combiner cannot be adapted immediately after
a new channel realization is observed. Furthermore, if the channel estimate is used for
precoding in the downlink, it might be outdated as soon as it becomes available.

In principle, this method can be extended to the wideband setting in (5.1) by estimat-
ing each of the Ng subchannels independently. However, this approach does not exploit
correlations in the frequency domain (or more precisely, sparsity of the channel impulse
response). Although formulating Problem (5.5) jointly over all subcarriers is straight-
forward, the resulting number of Ng N7 Np complex variables likely prohibits the use of
general purpose solvers, even for offline simulations [KKL*07]. Moreover, batch methods
are not suited for the generalized system model in (5.3), as the randomly varying delay

and phase shift violate the underlying block fading assumption.

5.3.2. Online Algorithm for Channel Estimation and Tracking

To overcome the limitations of batch methods, we propose an online channel estimation
and tracking technique with low complexity in the following. Generalizing the narrowband
formulation in [6] to the wideband setting in (5.1), we pose the channel estimation problem
in a real Hilbert space (’H = CNrNtNr (. >) with inner product

(Vx,y e H) (x,y):= Re{ny}, (5.6)

inducing the Euclidean norm (Vx € H) ||x|| = /(x,x) = ||x||2. The following proposition
shows that (H, (-,-)) is in fact a real Hilbert space.

Proposition 5.1. The Hilbert space H = (CN,{-,-)) equipped with the inner product
(vx,y € H) (x,y) := Re{xy} is isometrically isomorphic to a real Hilbert space
with standard Euclidean inner product.

Proof. Consider the bijective linear mapping € : CN — R2N defined by (vx € CV)

T
£(x) = [Re{x}”, Im{x}7] . (5.7)
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Then (vx € CN)

(x,y) = Re{x"Ty} = Re{x}"Re{y} + Im{x} Im{y} = £(x)"¢(y),

which completes the proof. O

For the remainder of this Chapter we define N := NrN1TNp. Moreover, we use the
shorthand (Vk € Zs.) h[k] = h,_ )Ny 1:68e € CNeNT to denote the kth component vector
of a vector h = [h[1]7,... ,h[NF]T}T €H.

In order to devise an APSM channel estimation algorithm we define 1) a sequence
of closed convex sets (S, C H),cy comprising all points that are consistent with the
respective channel observation according to (5.1), 2) (¥n € N) a convex cost function
O, : H — R that takes the value zero for arguments x € (}_; Sy, and 3) a closed convex
set K representing prior knowledge on the true channel. Then the update rule follows
from (2.18). We detail these three steps below.

1) Denote by P,, C Zs the set of subcarrier indices, on which pilot signals are transmitted
at time interval n. In the absence of measurement noise, the set of vectorized channels
that satisfy (5.1) is the affine subspace

Sp={nen \ (Vk € Po) (xt @ Bu)hk] =y } (5.8)

Extending the set S, by a tolerance margin that allows for a positive noise power is
straightforward. However, we restrict our attention to the formulation in (5.8) for the

simplicity of presentation.

2) We consider the sequence of cost functions given by

1 n) oo
(VneN) O,:H =Ry, O,(h):=— 3 w"d(h,S)dh,S), (5.9

Cp .
n leﬂz

where ¢, = > ;7 wgn)d (xn,S;) is a positive scaling factor, h,, is the channel estimate
in the nth iteration, and 7, = {n — L,...,n} is a discrete set indexing the L + 1 most
recent time intervals at time n. A convenient choice for the weights is

n—i

VneN)(ieT,) w=—"

= 5.10
! Zle% nn! ( )

where 7 € (0, 1]. In this way, for n < 1, the weight given to past measurements decays

exponentially, whereas 7 = 1 results in a uniform weighting. Nonsmooth cost functions
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of the type in (5.9) have been widely used in the literature (see, e.g., [YO05, YCYO05,
CY08, TSY10]).

Given a nonempty closed convex set K C H, we can substitute the cost functions in
(5.9) in the definition of the APSM in (2.18) to obtain a sequence (TX),en of mappings
(Vn € N) TX : H — H given by

7K (h) := P (h + pn My, (Z w™ Ps. (h) — h)) : (5.11)
i€Tn
where (Vn € N) u, € [e1,2 — €3] C (0,2), and
e [P, () B
[Sier, vl Ps, (Be) =B

(5.12)

n

If the channel has a sparse representation of the form h,, = ¥8,,, this side-information
can be encoded in the constraint set K of the APSM in (5.11). A common choice for

encouraging sparsity in a given domain W is the /;-norm constraint
A={hen| @ h|; <z}, (5.13)

for some z > 0. If ¥ is a unitary matrix, the projection onto A can be computed in a
fixed number of steps, as stated in Proposition 5.3 below. Using the ¢;-norm constraint

in (5.13), we can now define a sequence of channel estimates by

(Vn e N) hy =T3(h,), hyeH. (5.14)

Although the convergence of the APSM can only be guaranteed if the intersection of all sets

in

(5.8) contains the true time-invariant channel vector, many studies have successfully

applied it to solve online learning and adaptive filtering problems (see, e.g., [TSY10,

YSY02, CYMO09]). To implement the mapping T;‘, we need to compute the projections

onto the sets S, and A. The projection onto the set S,, is given in Proposition 5.2

below.

Proposition 5.2. For all n € N the projection p, = Ps, (h) of a point h € H onto
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S, is given component-wise by

(VEk € Zg)

o] {h[k] — AL (Aushlk] = yar) ihePy -

h[k] otherwise,

where (Vn € N)(Vk € Pp) Ap g = x,:f’k ® B,.
Proof. By defining (Vk € Tsc \ Pn) Ay :=0 € CIRXNtNR A = EBff:Fl Ak, and

_ T T T
b, = [by 1,..., b, N, )", where

n if k€ Py
(VE € Toe) by = {y k i

0 € CIr  otherwise,

we can rewrite (5.8) as
S,={heH|Ah=D>b,}.

In the real Euclidean Hilbert space space R*N | which is isometrically isomorphic to H
(see Proposition 5.1), the complex vector-matriz multiplication Apyh can be expressed
by Anén(h) = &, ne (by), where

A _ |Re{An} —Im{An}]
" Im{A,} Re{A,} |

Consequently, Sy, is an affine subspace, the projection onto which is given by [SY98,
Section 4.5]
Ps,(h)=h— Al (A,h—b,).

T
The Moore-Penrose inverse of the direct sum satisfies (@%:1 Am) = PM_ AT .
Hence the projection can be computed for each subcarrier independently, which yields
the result in (5.15). O

Lemma 5.1. Let (H = CV,(-,-)) be a real Hilbert space with inner product defined
in (5.6) and let f : H — RU{+o00} be a proper closed function and let U € CVN*N pe
a unitary matriz. Then the prozimal mapping associated with f(U-) can be expressed

in terms of the proximal mapping associated with f(-), where
(Vx € H) proxpu.(x) = UHproxf(_)(Ux).

Proof. According to Proposition 5.1, we can represent x € H in terms of the
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real Buclidean vector X = £(x) € R?N, by applying the bijective linear mapping &.
Moreover, by [Tel99, Eq. (4a)], the matriz
U= Re{U} -Im{U} € R2Nx2N
Im{U} Re{U}

is orthogonal whenever U is unitary. Hence by defining j” : RV — RU {400} such

A

that (Vx € H) f(&(x)) = f(x) and applying Fact 1.2 we obtain

—1 (T PN
Prox s(y.y(x) = ¢ ! (U prOX}(.)(UX)) = UHproxf(.)(Ux),

which s the desired result. ]

The projection onto the set .4 in (5.13) is given in Proposition 5.3, which requires
Algorithm 3.

Algorithm 3 Algorithm for projection onto the simplex [DSSSCO8]
Input: v € RV and a simplex D = {v e RY| SN, v; <z}
Sort vintou: uy > ug > -+ > upy _

Findp:max{i € {1,...,]\7}‘ u,—%( ::1%«—2) >O}
Define 6 = % (XFui — 2)

Output: Pp(v) = w, where w; = max {v; — 0,0}

Proposition 5.3. Let A be the closed convex set in (5.13) defined by some unitary ma-
triz W and z > 0. The projection of x € CN onto A is given by Pa(x) = ¥ Pg(¥x)
where B = {X e CV |Ix| < z}. The projection onto B is given by (Vx € H)
Ps(x) = QxPp(Qlx) where Qy := diag(exp(jZx1),...,exp(jZxn)) and Pp is de-
fined in Algorithm 3.

Proof. Note that (vx € H) QIx ¢ RN and Qllx ¢ D <= x € B. Thus (¥x € H)
15(x) = 1p(Qfx). Hence by Lemma 5.1 it holds that (¥x € H)

Pp(x) = prox, ,y(x) = prox,, (qu ) (x) = Qxprox,,y(Qx x) = QxPp(Q¥x).

Applying Lemma 5.1 again yields Py(x) = W Pg(¥x), which concludes the proof. [

A drawback of the algorithm in (5.11) is that it requires knowledge of a suitable upper-
bound z on the ¢;-norm to define the set A, and the optimal choice of Z is highly dependent
on the problem dimensions. To mitigate this problem, we proposed a heuristic in [6],

in which the projection onto A is replaced by the proximal mapping associated with a
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weighted ¢1-norm. In Subsection 5.3.3, we provide some theoretical justification for this

heuristic by applying Theorem 2.3.

5.3.3. Weighted /;-Norm Regularization via Superiorization

According to Theorem 2.3, perturbed versions of the APSM exhibit the same desirable
properties as their unperturbed counterparts, except for monotone approximation. There-
fore, we devise a superiorized variant of the algorithm in (5.11) by dropping the ¢;-norm
constraint A (i.e., by defining K = #), by introducing a sparsity encouraging superioriza-
tion objective, and by devising bounded perturbations (5, v, )nen that aim at reducing the

value of this objective function. The superiorized version of (5.14) generates a sequence
by
(v €N) Bpyr =T3¢ (B + Buva), o € H.
It has been observed in [CWBO08] that the performance of sparse reconstruction algo-
rithms can be improved, compared to plain ¢; minimization, by solving a sequence of

reweighted ¢; minimization problems. Hence we devise a sequence (fy,)nen of superioriza-

tion objective functions, where (¥n € N) f,, : H — R is given by
w(™
(Vx € H) fu(x):= A|Ex]} . (5.16)

Here, ¥ € CV is a unitary matrix, A € R is a regularization constant, and (Vw € RJX 4)
|- I¥ : H — Ry is a weighted ¢;-norm given by

N N
(vxeH) [x|¢ =3 wilwi| =Y wiv/Refw:})? + (Imfa:})’. (5.17)
=1 =1

To define the sequence of weight vectors (w(”)> o Ve use the iterative reweighting
n
scheme proposed in [CWBO08], where (Vn € N) (Vi € {1,...,N})

w® =1 (Vn > 0) w™ = o 6" = wlh, (5.18)

‘ ' 91(")’+1/;

Similarly to Chapters 3 and 4 (where the same superiorization objective was used
throughout all iterations), we use the proximal mapping associated with f, to define
perturbation v,,. A formal definition of this proximal mapping is provided in the following

propositions.
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Proposition 5.4. The prozimal mapping associated with the weighted £1-norm in

(5.17) is given by® proxyj e : H — H

Aw
pI‘OX)\” ”w Zl‘z ( |J,’ T) €;.
7

Proof: See Appendiz C.1.

“Note that the weighted ¢;-norm is defined for complex vectors x € H = C whereas the proximal
mapping is derived with respect to their real representation &(x) € R?V.

Proposition 5.5. For all n € N the proximal mapping associated with the function

fn in (5.16) is given by

proxy, (x) = Wprox e (wx),

All-[I

where Prox |||« is defined in Proposition 5.4.
Proof. Since W is a unitary matriz and (VYn € N) f, = A|| - ||‘f(") is a proper closed

function, this proposition follows immediately from Lemma 5.1. ]

Applying the proximal mapping in Proposition 5.5 to the channel estimate h,, reduces
the weighted ¢;-norm of its sparse representation W h,,. Therefore, we define perturba-
tions by

(Vn € N) v, := prox;, (fln) —h,.

We note that, for (8,)nen € EL(N), boundedness of this type of perturbation can be
guaranteed using arguments analogous to those in Lemmas 3.1 and 3.2. However, we
omit the formal proof, and we heuristically choose (Vn € N) 3, = 1, which results in
(Bn)nen # £1 (N). This choice of the sequence (8, )nen yields (Vn € N)

¥

h,, = prox;, (fln> , hy € H

fln+1 = proxy, ., (T;" (fln)) .

As the choice of the initial point is arbitrary, this algorithm is equivalent to the heuristic

proposed in [6], which is given by

(Vn€N) hyy =Th(h,), hoeH.
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Here, (Vn € N) the mapping T, : H — H is defined by (Vh € H)

Tp(h) = proxy, ., (h + pn M, (Z wy, ng h)) , (5.19)

keTn

where w,gn) and M, are as defined in (5.10) and (5.12), respectively, and p,, € [e1,2—¢2] C
(0,2). To accelerate the convergence of the proposed algorithms, the update rules in
(5.11) and (5.19) can be applied t times in each iteration n, resulting in the recursions
hos1 = (TN (hy) and hyyy = T, (hy,), respectively.

5.3.4. A Sparse Representation of the Channel

The algorithms presented above exploit sparsity of the channel in a certain domain. When
both transmitter and receiver are equipped with a uniform linear array (ULA), a sparse
representation of the channel H, ; € CNrXNT can be obtained by a two-dimensional
discrete Fourier transform (DFT) FﬁRHn,kFNT (see, e.g., [HGPR'16]), where Fy,, €
CNeXNR and F . € CVNTXNT are unitary DFT matrices. Applying the identity vec(ABC) =
(CT ® A) vec(B), we can express this sparse representation by O_R’k = gl h,, ;;, where
gh .— (FTJ\}T ® F%R) and h,, , = vec(H,, ;). Note that the Kronecker product of two uni-
tary matrices is unitary [RS89, Property 2.5, so ¥ is a unitary matrix. For uniform planar
arrays (UPAs), the matrix ¥ can be constructed in a similar way from lower-dimensional
DFT matrices, which implement DFTs on fibers of a tensor that is obtained by reshaping
the channel matrix H,, ; into vertical and horizontal antenna elements at the transmitter

and the receiver.

In addition to sparsity in the angular domain, we can exploit sparsity of the channel
impulse response, which is commonly assumed for wideband channels [Mol05]. To do so,
we define ©,, = [0_,171, - éNF] and ©,, = C:)nF%F, where Fy, € CNeXNF ig a unitary DFT
matrix. Applying once more the identity vec(ABC) = (CT ® A) vec(B), we can express

the vectorized channel in the time- and angular domain by
0, = vec(©®,,) = ¥'h,,

where ¥H = Fi. ® i = Fy,. ® F . ® FHR is unitary. Note that multiplication by
W or ¥ can be implemented very efﬁc1ently via low-dimensional fast Fourier transforms

(FF'Ts) on fibers of a tensor that is obtained by reshaping the channel vector hy,.
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5.3.5. Delay and Phase Compensation

The proposed online algorithms in Sections 5.3.2 and 5.3.3 do not assume that the channel
remains constant. However, large variations of the channel coefficients in subsequent time
intervals can render tracking the channel impossible. One reason for this is that the
cost function in (5.9) depends on measurements obtained in multiple time intervals, so
the true current channel might be far outside the set of minimizers of this cost function
if the difference between subsequent channel realizations is large. Note that this is the
case for the generalized channel model in (5.3), in which the absolute phase shift and
delay vary randomly between subsequent channel observations. Therefore, applying the
proposed online algorithms to the generalized channel model in (5.2) calls for a mechanism
that compensates for the random delay and phase variations. To simplify the following
presentation, we assume that known pilot signals are transmitted on all subcarriers in each
time interval n, i.e., (Vn € N) P,, = Z.. The application of the proposed delay and phase

estimation scheme in the general case P,, C Z. is described in Remark 5.1.

According to (5.2), the sequence of channels (H,, ),¢cn is composed of a sequence (Hy,),en
of spatially consistent (and hence slowly varying) channels, where each channel realization
experiences a random absolute delay and phase shift. More formally, by introducing the
shorthand (V¢ € [0, 27]) (VT € [0, 1])

Q(p,7) := e/?diag <1, e 27T ,efj?ﬂ(NF*l)T) ; (5.20)

we can express (5.2) as (Vn € N) H, = H,Q(¢n, 7). Although the decomposition of
H,, into 7,, ¢,, and H, is ambiguous, it is always possible to decompose (I:In)neN into a

sequence (H,,),en of slowly varying channels (i.e., (Vn € N) HPVInH — ﬁ”HF is small) and
the corresponding delays (7,,)nen and phase shifts (¢,,)nen such that

~

(VvneN) H, =H,Q(,,n).

Therefore, we can use the proposed algorithms to track the sequence (ﬁn)neN of slowly
varying channels. Given an estimate ﬂn = [flnjl, e flm Npl & ﬁn, a prediction X?n =
(Y15 Ynng) Of the (noiseless) receive signal at time interval n € N can be computed

based on the known pilot signals and analog combining matrix as

(Vh € L) Fuge = (X ® Bn) B (5.21)

Upon reception of the true receive signal Y, = [yml, ... Yn,Np], We can estimate the
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delay and phase offset as

(p,,7Tn) € arg min HY" - ?nQ(gp, 7‘)H2
©,T

. (5.22)

Then we can construct the constraint set S, in (5.8) using the delay- and phase compen-

)

sated versions of the receive signal Y(t given by

Y, = Yn (Q(@na 7A-n))H )

and compute the next estimate fln+1 = Vec(fln+1) = Tﬁ(fln) of the delay- and phase
compensated channel by t-fold application of either of the mappings T}, = T:A in (5.11)
or T, = T, in (5.19). Finally, the sequence (H,,)nen of channels including random delay
and phase variations can be approximated by H,, ~ I:In+1Q(<f0n, Tn).

Proposed Phase and Delay Estimators

In the following, we propose an algorithm for the delay and phase estimation problem
in (5.22). To illustrate this approach, we consider an idealized noiseless setting in which
Y, = ?nQ(gon, Tn). Then in Proposition 5.6, we show that the proposed estimators in
fact approximate a solution to Problem 5.22. A very common technique for estimating
delay and phase shift is based on the cross-correlation. To illustrate this idea, consider two
continuous (complex valued) time-domain signals s1(t) and sa(t), where sg is a delayed

and phase-shifted version of s; given by
so(t) = /%51 (t — 10).
Under this model, the cross-correlation

R, s,(T) = /OO s7(t)sa(t + 7)dr

—00

= [ siwersi(t -+ rydr

= ej‘PRslsl (1 —710)

is a translated and phase-shifted version of the auto-correlation of s;(t). It follows from
the Cauchy-Schwartz inequality, that the auto-correlation achieves its maximum at zero.
Thus the cross-correlation function Rg,s,(7) has a maximum at 7 = 79. Moreover, the

auto-correlation is real-valued at the origin in general, i.e., Im{R;, 5,(0)} = 0. Therefore,
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the phase shift ¢ can be obtained from the cross-correlation function, since
ZRs,5,(10) = AejSOR8181 (0) = ¢.

Consequently, under mild assumptions on the wave-form of s;(¢), both delay and phase
shift can in principle be recovered with arbitrary precision in the absence of noise. For
discrete signals, however, the resolution is restricted by the sampling rate. To alleviate
this problem, we can compute the discrete cross-correlation of an upsampled time-domain
version of the discrete frequency-domain signals considered in this work. To this end, we
note that the delay is assumed to be restricted to one OFDM symbol duration, which

allows us to estimate delay and phase shift based on the cyclic cross-correlation.

As the delay and phase estimation problem in (5.22) is solved independently for each
time interval n, we drop the index n in the following derivation for notational convenience.
Denoting by (VI € {1,...,Lr}) ¥, = (§11,- - - 7@17Nf)T € CNv and 3, = (714, - -- ,@lny)T €
CMF the predicted and received signals according to (5.28), we obtain one upsampled
cross-correlation for each RF chain, which we denote by r;. To combine the observations
from all RF chains, we sum over all cyclic cross-correlation vectors r;, as we expect all Ly
vectors r; to be in phase at the position of their largest peak. The resulting sum of all

cross-correlations is given by

Ly Lp
r=Y n=F"Y yioy. (5.23)
=1 =1

Here F € CNFXMNF j5 o DFT matrix with upsampling factor M, which is given by

1 —jomk-i=L
e J

keT.)(Vic{l,...,MNp}) Fp= —— M 24
(Vk € Zo)(vi € { W) Fik = e g (5.24)

In practice, the cross-correlation in (5.23) can be computed very efficiently using the FFT-
algorithm. Now we compute

i* € arg max |rql,
i€{17...,MNF}

and estimate the delay and phase shift according to

i —1
M Ng

and ® = ZLeg, . (5.25)

7=

The following proposition shows that the estimators in (5.25) are in fact suited to

approximate solutions to Problem (5.22).
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Proposition 5.6. The estimates » and 7 in (5.25) approzimate a solution to Prob-
lem (5.22) as M — oo.

Proof. Dropping the time index n, we can write the objective function in (5.22) as
A 2 IS N H - N 9
[¥ - YQ@ [, =113 - 2re {ur ((Yae.m) " ) } + Va0l
- ~ H ~ ~
= [¥I} = 2Re {tr (QUp, 7)) YY)} + Y,

where the second equality follows from the fact that Q(p,T) is a unitary matriz and
the that Frobenius norm is invariant under uniform transformation. Since both Y and

Y are independent from the optimization variables ¢ and T, we have that

arg min
o7

~ N 2
Y - ¥Q(p,7)|

o= argsaglax Re {tr ((Q(% T))H YH?>} '

By definition in (5.20), Q(p,7) is a diagonal matriz. Moreover, for complex matrices
A and B of identical size, tr(ATB) = vec(A)Hvec(B), so it holds that

Re {tr ((QUe, 7)) YY)} = Re {(diag (Q(p,)))" diag (YY)}

Nr L
e —jo j2mwkT
= Re ZZYMYUQ@ e .

k=11=1

Hence by defining a vector ¢ € CNF entry-wise as

Lgr
(Vn S ISC) Cp = Zyl,kyhk (5.26)
=1

we obtain a reformulation of Problem (5.22) given by

Ng
(p*,77) € arg@max Re {e‘” > ckeﬂ”]”} . (5.27)
T k=1

A solution to this problem can be approzimated by discretizing the continuous variable

7. This can be done by via the DF'T matriz F defined in (5.24), resulting in 7 = 11\2&11:’

where

(p,1*) € arg max Re {e_j*"n-} ,
@5

and v = FHc € CMNv . Clearly, the real part of e 79r; is mazimized when |r;| is
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mazimal and @ = Zr;, which corresponds to the estimators proposed in (5.25). As the
upsampling factor M increases, the grid points 7; approximate arbitrarily closely the
continuous value T in (5.27). Moreover, the objective function in (5.27) is infinitely

differentialble w.r.t. T, so it is smooth. Therefore, |rix| approaches the optimal value

of (5.27), as M increases, which proves the proposition. ]

Remark 5.1. We note that estimates of ¢ and 7 can also be obtained for P,, # Zg, i.e.,
if not all subcarriers carry pilot signals. Because receive signal can only be predicted
for pilot subcarries, we simply set (Vk € Zs. \ Pr) ¢ = 0 in (5.26).

Lower Bounds on the Delay and Phase Estimation Errors

In order to assess the performance of the proposed delay and phase estimators, we now
derive bounds on the achievable error variance for the phase and delay estimation problem.
To this end, note that the error variance of any unbiased estimator is lower-bounded by
the Cramér-Rao lower bound (CRLB). In the following, we consider the ideal setting in
which the channel is static and known perfectly (except for the random delay and phase

A

shift), i.e., (Vk € Zs), H,, , = H,, . In this case, (Vn € N) (Vk € Z)
Yok =BuHuiXny and §,, = eIPne =D B, H 1x,, g + N,

where n,,; ~ CN (0,0’21NR). Consequently, the measured receive signal Y, is a noisy,
delayed, and phase-shifted version of the predicted receive signal Y.,. To simplify the
proof, we suppose that B,H,, ;x, 1 ~ CN (0, %INR)7 where v denotes the SNR. Then the
CRLBs for delay and phase estimation are given by Proposition 5.7.

Proposition 5.7. Let P C Z, let (Vk € P) 9, ~ CN (0, %INR), and define
(Vk e P) §, =ePe 27—y, 4 ny, (5.28)

where T ~U(0,1), ¢ ~U(0,2r), and (Vk € P) ng ~ CN(0,02In).
Then the CRLBs for unbiased estimators of phase ¢ and delay T are given by

1
var{p} > and  var{r} >

29Lr (1P| - &) 8n2yLe (Co— 1)

where Cy := 3 ep(k—1) and Cy := 31 cp(k—1)%. For the special case P = Ty these
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expressions are simplify to

2Ng — 1 and ar{T} > 5
Ve T .
vLr Np(Nr +1) = 2m2yLg Np(NE — 1)

var{p} >

Proof: See Appendix C.2

For P = Z4., Proposition 5.7 shows the following important facts about minimum vari-
ance unbiased delay and phase estimators. The minimal variance of an unbiased delay
estimator is heavily dependent on the number of subcarriers. Asymptotically, the CRLB
for delay estimation scales with the third power of the reciprocal of Ng, and linearly
with the reciprocal of Lg. Consequently, increasing the number of subcarriers improves
the precision of a minimum variance unbiased delay estimator more drastically than in-
creasing the number of RF chains. In case of the phase estimator, the minimal variance

asymptotically decreases proportional to the reciprocals of both Ng and Lg.

5.3.6. Data-driven Analog Combining Scheme

The algorithms proposed in Subsections 5.3.2 and 5.3.3 can be applied independently
of the analog combining policy (Bj,)nen. A common approach in the literature (see,
e.g., [ALH15]) is to draw the phases of the constant magnitude entries of B,, in each
time interval i.i.d. from a discrete set of quantized angles. In the following, we propose a
data-driven combining scheme that exploits channel estimates from previous time intervals
to increase the signal power at the RF chains. For a fully connected analog combining
network consisting of digitally controlled phase shifters with ¢ bits, the set of potential

analog combining matrices is given by
£y = {B e Clrxn ’ (V(i, k) € Zu, X Iny) |Bix| = 1, ZBygmod 2'~9x =0},

where Zn,, = {1,...,Ng} and Zr, = {1,...,Lg}. In this architecture, the analog com-

biner that maximizes the SNR at the RF chains in time interval n € N is given by

N
B* € S, BH 20, 5.29
" ar%elg?x 02NR N k; | n,kxn,ng] 529

IfE [xmkxﬁ{k] = PT for transmit power P > 0, we can rewrite (5.29) as

Np
B} cargmax tr (E | ) HnﬁanH’k
BEEQ k=1

B! B) , (5.30)
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where the covariance matrix can be approximated by R,, ~ E [ZkN:Fl anHf k}, based on

the channel estimates in the previous time steps

Np
(W eN) Rop=Rota|S HoHy, —R.|, Ro=In.  (531)
k=1

Here, the constant a € (0, 1] determines how fast R, adapts to new estimates of the
channel. Solving Problem (5.30) is difficult because of its combinatorial nature. Therefore,

we devise a low-complexity heuristic by replacing the constraint set £, in (5.30) with
¢ :={B e V| |BYB||p <7},

for some r > 0.2 Approximating the covariance matrix according to (5.31) and replacing

the nonconvex set £, by by the convex set C yields the relaxed problem

W* € arg max tr (BH BRn) . (5.32)
BeC

Now, we solve this relaxed problem and we project the result onto the nonconvex set L.
Using the Eckart-Young-Mirsky theorem [EY36], [Mir60, Theorem 2], we can deduce as a
solution to (5.32) the matrix W} = a(S&%R 15LR)%(U§TZLJ)VR 1:LR)H for @ > 0 such that the
constraint is satisfied with equality. Here, R,, = U®S®(UM)H . 0, in which S is
a diagonal matrix of singular values of R,, arranged in nonascending order. Because the
(generalized) projection
O g , |

cal—
Pr, (W) =exp <]2 I \‘27(261 + 3

) c el = Wy (5.33)
of W € CErR*Mr onto L, is independent of |[W;|, a projection of W% onto £, is given by

n H
B, = P, <(U§:}VR71:LR) ) : (5.34)

By setting the phase shifters according to (5.34), we can expect to improve the SNR at
the RF chains given that a good estimate of the channel covariance matrix is available;
i.e., given that HR” —E [Z,]::Fl anHgk} HF is sufficiently small. To achieve this, we
implement a simple trade-off between exploration and exploitation. At each time instant

n, we either draw a random analog combiner from a uniform distribution over £, (with

2Since the projection onto the nonconvex set Lq in (5.33) only depends on the phase of its argument,
the final result in (5.34) is independent of the scaling factor r. Thus we can set » = 1 without loss of
generality.
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probability pexplore € [0,1])), or we use the analog combiner in (5.34) (with probability
1- pexplore)-
5.3.7. Summary of the Proposed Channel Estimation Scheme

The propopsed online channel estimation and tracking scheme with data-driven analog

combining and phase and delay compensation is summarized in Algorithm 4 below. Here,

Algorithm 4 Online Channel Estimation and Tracking for Hybrid Beamforming Archi-
tectures

1: Parametersi Pexplore; &, (Nn)nEN; (%)nENa n e (07 1]7 {(Tn)neN = (Tﬁf‘)nENv'Z} or
{(Tn)nen = (Tn)nen, A v}, t
2: Initialization: R = Iy, hy € CVrNTNr
3: for n € N do
4: Draw b, ~ U(0,1)
if b, < Pexplore then
Draw B,, from a uniform distribution over £, > exploration
else
Compute B,, according to (5.34) > exploitation
end if
10: Predict Y, according to (5.21)
11: Measure Yn
12: Estimate ($,,, 7n) according to (5.25)
13: Define S, using Y, = Y, (Q(&,,, 7n))"
14:  Compute h, 1 = Tt (h,) with T}, = T2 (5.11) or T,, = T}, (5.19)
15: Compute R, 41 according to (5.31)
16: Output channel estimate I:In+1Q(g0n, Tn) & H,
17: end for

Pexplore € [0,1] is the exploration probability, o € [0,1] is the learning rate in (5.31),
(ttn)nen C [e1,2 —e39] C (0,2) is the sequence of relaxation parameters in (5.11) or (5.19),
the sequence (7, )nen in N indicates the sets time intervals used in the cost function at time
interval n, and 7 € (0, 1] determines the weighting in (5.10). For the original APSM T2 in
(5.11), z > 0 denotes the size of the ¢1-norm constraint in (5.13). For the heuristic T, in
(5.19), A > 0 and v > 0 denote the scaling factor of the superiorization objective in (5.16)
and the stabilization constant in (5.18), respectively. The positive integer ¢ determines

the number of algorithmic updates computed in each time interval.

5.4. Numerical Results

In this section, we evaluate the performance of the proposed methods using simulated chan-

nel matrices obtained with the Quasi Deterministic Radio Channel Generator (QuaDRiGa)
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[Fral9]. This MATLAB-based simulator generates spatially consistent channels that reflect
the spatio-temporal correlations typical of wireless channels. The simulation results are
averaged over 200 scenarios according to Table 5.4, divided evenly into line-of-sight and
non-line-of-sight scenarios. In each scenario, the UE orientation and the direction of the
track are drawn uniformly at random. The starting positions of the track are chosen such
that the angles of arrival are uniformly distributed over the interval [—60°,60°], and the
distances to the BS are uniformly distributed over the interval [50m,500m]. For each
scenario, a tensor of 100 channel matrices is generated and scaled such that the average

power of all elements is equal to one.

Table 5.1.: Simulation Parameters

BS antenna height 25m

UE antenna height 1.5m

UE speed 30km/h

Scenario BERLIN UMa_LOS; BERLIN UMa_NLOS
Carrier frequency  2.53 GHz

Interval duration 250 pus

BS antenna Ng = 64, 4 x 8 dual polarized [3GP17]
UE antenna Nt =4, ULA

Analog combiner q = 3 bit phase shifters, fully-connected
RF chains Ly =16

In Subsection 5.4.1, we compare the performance of the proposed algorithms with the
baseline in (5.5). To achieve a fair comparison, we consider the narrowband signal model in
(5.4) which is free from random delay and phase variations. Subsection 5.4.2 compares the
variance of the phase and delay estimators proposed in Subsection 5.3.5 to the lower bounds
in 5.7. In Subsection 5.4.3 we investigate the performance of the proposed algorithms when

applied to the wideband signal model in (5.3) with randomly varying delay and phase shift.

For the simulations in Subsections 5.4.1 and 5.4.3 we define

E [HHn,an,kH%]>

SNRdB = 1010g10 ( NRO'Q

where the expectation is with respect to transmit signals and subcarriers. This definition
of the SNR ensures that the noise power is independent of the analog combiner B,,. The

performance of algorithms is assessed via the normalized mean squared error (NMSE)

N ||ﬁn_hnH2
NMSE (h, ) = ——%—
SE (B,) = =

105



5. Online Channel Estimation for Hybrid Beamforming Architectures

In each time interval, the UE transmits pilot signals (Vk € Zy) X1 € CNT with unit
magnitude entries, the phase of which is drawn i.i.d. from U(0,27). The receive signal

Yn,k is determined by the respective signal model.

5.4.1. Narrowband Channels

Although the signal model in (5.1) does not satisfy the block fading assumption, it is
free from random delay and phase variations, i.e., the sequence of channels is temporally
consistent. In the following simulation, we use this signal model to compare the batch
method in (5.5) with the proposed online channel estimation algorithms. As the baseline
in (5.5) assumes narrowband channels, we set Ngp = 1, resulting in the signal model in
(5.4). Figure 5.1 shows the NMSE for SNR4p = 20 dB averaged over all 200 scenarios.

0.9 batch i

0.8 ¢ —a—propl (random)

0.7E —w— propl (data-driven) | ]

0.6 1 prop2 (random)
—k— prop2 (data-driven)

NMSE

0 10 20 30 40 50 60 70 80 90
time interval

Figure 5.1.: NMSE for different methods averaged over 200 scenarios

The curve labeled batch refers to the solution to (5.5) obtained with a standard interior
point solver. We use a batch size of Ny, = 11 and a regularization parameter A\, = 1.5.
These parameters have been found to achieve the lowest average NMSE using grid search.
The update rules defined by the mappings (T:4)* and Tfl in (5.11) and (5.19) are denoted
by propl and prop2, respectively. For these methods, the relaxation parameter is chosen
as (Vn € N) p, := 1 and the buffer size in (5.9) is |7,| = min(n, 5), i.e., the cost function in
(5.9) takes into account the 5 most recent measurements. The weighting in (5.10) is defined
by n = 0.8 and for each time int ¢t = 5, i.e., each of the respective mappings are applied

t = 5 times in each time interval n. For prop1, the size of the ¢;-norm ball in (5.13) is set to
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z = 30, which was found to achieve the best average NMSE. For prop2, the regularization
parameter of the weighted ¢;1-norm is set to A = 0.003, and the stabilization constant in
(5.18) is v = 0.05. For the proposed online methods, two analog combining schemes are
considered. Curves labeled random correspond to the case in which the entries of B,, are
drawn ii.d. from a uniform distribution over £,, whereas curves labeled data-driven
correspond to the combining scheme proposed in Subsection 5.3.6, where pexplore = 0.15
and a = 0.9. In both cases, the resolution of the digitally controlled phase shifters is set
to g = 3 bit.

Because the batch method produces a single channel estimate for the entire batch,
the NMSE increases towards beginning and end of each batch as the true channel varies
continuously. For the random analog combining policy, propl and prop2 incur a slightly
higher NMSE than the batch method. The proposed data-driven analog combining policy
considerably reduces the NMSE to the random policy for both prop1 and prop2. Moreover,
independently of the analog combining policy, the heuristic prop2 using the weighted ¢;-
norm achieves a lower NMSE than the original APSM propl. The proposed methods with
data-driven analog combining outperform the baseline. However, none of the algorithms
achieves an NMSE below 0.16. On average, proposed online algorithms required less than
4% of the computation time required by the batch method in our simulations. This is
despite the fact that the batch method needs to solve only one optimization problem
every IV}, time intervals, and that the proposed online algorithms were not implemented
on GPUs. We note that the estimation error of all methods can be reduced by decreasing
the speed of the UE or by reducing the time interval duration 7. As will be shown in
Subsection 5.4.3, the performance of the proposed algorithms can also be improved by

jointly processing multiple subcarriers.

5.4.2. Performance of the Proposed Delay and Phase Estimators

In the following, we compare the variance of the estimators proposed in Section 5.3.5 to
the respective CRLBs. The simulations are performed in the simplified system model in
Proposition 5.6, where the actual receive signal Y, is a noisy, delayed, and phase-shifted
version of the predicted receive signal Y., and the entries of Y,, are drawn i.i.d. from
a complex Gaussian distribution. Since the phase is periodic with period 2m, we define
phase error as
ep(, @) = min | — ¢ — 2mif*.

This definition avoids the dependency of the estimation error on the absolute value of ¢,
as for ¢ close to —m, small deviations can result in an extremely large the absolute error

| — @|. Moreover, we note that the proposed method cannot resolve delays above one
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symbol duration (i.e. 7 > 1). Since we assume that the random delays are restricted to
the interval [0, 1), we can define the delay estimation error in the same way.
AN . A2
er(7,7) = min |7 — 7 —i|°.
Note that the restriction of ¢ and 7 to the intervals [0,27) and [0, 1), respectively, do
not limit the applicability of the proposed method for channel tracking, as adding integer
multiples of the respective period does not change the reconstructed channel coefficients.

Figure 5.2 shows the unbiased sample variance

—M =32

100t — M =32 |]
M =128 10-5 | — M =128 |
M =512 M =512
S ---CRLB ---CRLB
~ S ~
S% ~ = S
= oy
\‘~~ 10-10 | S
1070 ¢ RS R
-10 0 10 20 30 40 -10 0 10 20 30 40
SNR v (dB) SNR v (dB)

Figure 5.2.: Performance of the proposed (a) phase and (b) delay estimators in a system
with Np = 256 subcarriers, |P| = 32 pilot subcarriers, Lg = 16 RF chains,

and upsampling factors M € {32,128,512}.

K K
var{p} = ﬁ nz:l e (on, &) and var{r} = ﬁ nz::l er(Tn, Tn)

of the phase and delay estimators for K = 10000 random realizations according to the
signal model in (5.6) for a system with Ny = 256 subcarriers, |P| = 32 pilot subcarriers
and Ly = 16 RF chains as a function of the SNR. The set of pilot subcarriers used in
the simulation comprises eight equidistant blocks of four adjacent subcarrier indices each,
ie., P ={15,16,17,18,47,48,...,210,239, 240,241,242} C Ty.. In the high SNR regime,
both estimators achieve a variance close to the CRLB for sufficiently large upsampling
factors. With an upsampling factor of M = 512 both estimators nearly achieve the CRLB

for SNRs below 20dB. Clearly, precision can be traded for computational complexity in

both cases.
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Although the proposed scheme can be used with any set P C Zy of pilot subcarrier
indices, we note that the choice of P has a significant impact on the performance of the
proposed estimators. In particular, an equidistant pilot subcarrier spacing results in a pe-

riodically repeating cross-correlation vector r, which renders delay estimation ambiguous.

5.4.3. Wideband Channels

The goal of this subsection is to evaluate the performance of the proposed scheme for the
wideband signal model in (5.3), in which the delay and phase shift vary randomly between
subsequent time intervals. Owing to this random variation, the batch method in (5.5) can
not be applied in this case so it is excluded from the comparison.

We compare the NMSE of the proposed methods in the same simulation setting con-
sidered in Subsection 5.4.1, with the only differences being that we increase the number
of subcarriers to Ng = 256, and that we introduce random phase and delay variations to
the channel in subsequent time intervals. The proposed algorithms can be readily applied
to this setting, using the phase and delay compensation scheme in Subsection 5.3.5. Here,
we use an upsampling factor of M = 512, which achieved close to optimal performance
in the simulation in Subsection 5.4.2. As the increased number of subcarriers results in
an increased ¢1-norm of the true channel, we change the ¢;-norm constraint of propl to
z = 2000, which again was found to achieve good average performance for Ny = 256 via

grid search. For prop2, we use the exact same parameters as in Subsection 5.4.1.

100 T T T T T T T T T
—#—propl (random)
—w— propl (data-driven)
prop2 (random)
—k— prop2 (data-driven)
=
N
=
Z
1071 1

0 10 20 30 40 50 60 70 80 90
time interval

Figure 5.3.: NMSE for different methods averaged over 200 scenarios
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As can be seen in Figure 5.3, all methods achieve a considerably lower NMSE than in
the narrowband setting. As before, the heuristic in (5.19) performs slightly better than the
original APSM in (5.11), and for both methods, the data-driven analog combining policy
outperforms the random policy. It is interesting to note that no parameter changes were
necessary for the heuristic in (5.19) even though the number of subcarriers was increased
by a factor of 256. Whereas none of the methods reached an NMSE below 0.16 in the
narrowband setting, all online algorithms settle at an NMSE below 0.04 within only 10
time intervals for Nrp = 256. This shows that the estimation error can be reduced by
jointly performing channel estimation over all subcarriers, which allows to exploit sparsity
of the channel in both angular domain and delay domain. We note that this performance
improvement is despite the fact that random delays and phase shifts are introduced in the
simulation in Figure 5.3, rendering the problem more challenging, or even infeasible for
batch methods. Moreover, joint estimation over all subcarriers using batch methods based
on general-purpose solvers is likely to be prohibitive even for constant channels, due to

the problem dimension of N = Ny NtNr = 65536 complex variables.

5.5. Conclusion

In this chapter, we used the APSM in Theorem 2.3 to devise online algorithms for estimat-
ing and tracking time-varying wideband channels with hybrid-beamforming architectures.
We introduced a phase and delay estimation scheme to compensate for random delay and
phase variations, and we compared its performance to the theoretical lower bound. Fur-
thermore, we proposed a data-driven analog combining policy that leverages the online
nature of the proposed channel estimation technique to improve its performance. Simula-
tions in a narrowband setting show that the proposed algorithms can outperform existing
batch methods. Moreover, the proposed algorithms can exploit channel sparsity in the
time domain by jointly processing multiple subcarriers. The numerical results show that
jointly estimating the entire wideband channel reduces considerably the estimation error
compared to the narrowband setting. While the parameters of the unperturbed APSM
algorithm with /;-norm constraint need to be adapted depending on the number of sub-
carriers, the proposed heuristic, which is inspired by superiorization, can be applied to a

wide range of subcarriers without changing its parameters.
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In this chapter, we consider the PAPR problem in OFDM systems. We present algorithmic
solutions that were originally proposed in [1]. The content of this chapter is an extended
version of [1] that regards heuristics proposed in [1] in light of the theoretical results derived
in Chapter 2. In particular, we propose PAPR reduction techniques based on the POCS
algorithm in Theorem 2.1, the GPR algorithm in 2.4, and the EAPM in Theorem 2.5.

Some passages of the following text are borrowed from [1] without changes.

6.1. Introduction

In OFDM systems with a large number of subcarriers, the time domain transmit signals
are known to exhibit a high PAPR [WFB*13, KJ03]. Because the constellation points
in the frequency domain constitute random variables, their weighted sum (represented by
the Fourier transform) causes the time-domain samples to approach a Gaussian distri-
bution as the number of subcarriers increases [KJ03]. Amplifying an OFDM signal with
N subcarriers without introducing nonlinear distortions requires a power amplifier with
a linear region N times as large as the average power [WFB'13]. Since power ampli-
fiers with a high dynamic range are inefficient in terms of both energy consumption and
manufacturing costs, operating the power amplifier purely in the linear region typically
results in a low SNR at the receiver. By contrast, operating the amplifier in the nonlinear
region introduces undesired nonlinear signal distortions, which equally reduce the channel
capacity [SA09].

To mitigate the PAPR problem, an enormous research effort has been directed towards
the development of practical PAPR reduction techniques, including basic approaches such
as coding, interleaving, or selective mapping [RM13]. In this work, we focus on set-
theoretic approaches to the PAPR reduction problem because they open up the door to
the development of flexible, low-complexity PAPR reduction techniques that can be easily
implemented in state-of-the-art OFDM systems with large numbers of subcarriers and
very strict latency requirements. The basic idea behind many approaches to the PAPR
reduction problem is to modify the waveform of the transmission signal while satisfying

certain constraints such as spectral mask and error vector magnitude (EVM) constraints.
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In general, these constraints depend on parameters that can change from symbol to symbol
(e.g., allocation of pilot and data subcarriers or the constellation size might change between
subsequent OFDM symbols), so there is a strong need for PAPR reduction techniques that
have enough flexibility to systematically incorporate fast-changing constraints. Against
this background, set-theoretic approaches provide a natural framework for dealing with
the PAPR reduction problem in modern OFDM systems.

The contribution of the work in this chapter can be summarized as follows. First, we
develop a set-theoretic framework for implementing PAPR reduction algorithms that can
flexibly combine different frequency-domain constraints and adapt constraints on a time
scale of two consecutive OFDM symbols. In particular, we propose a PAPR reduction
algorithm for tone reservation (TR) [TC98, CY09] and iterative clipping and filtering
(ICF) [Arm02] (affine/linear frequency constraints) based on the EAPM in Theorem 2.5.
In addition, we propose a generalization of this algorithm to non-affine frequency-domain
constraints based on the GPR approach in Theorem 2.4. The proposed generalization can
deal with arbitrary combinations of constraints related to EVM, spectral masks, active
constellation extension (ACE) [KJ03], and compensation carriers. Moreover, we present
a heuristic extension, which is motivated by superiorization, to incorporate a nonconvex
equality constraint on the magnitude of compensation subcarriers. In this way, these
subcarriers can be used simultaneously for peak compensation and for channel estimation
with phaseless pilots [WBJ15a, WBJ15b].

6.2. System Model and Basic Definitions

Let ¢ € CY be an OFDM symbol with N subcarriers in the frequency domain, each of
them containing a complex valued constellation point. Since peaks in the time-domain
signal, which is obtained by applying the inverse discrete Fourier transform to ¢, can in-
crease owing to digital-to-analog conversion, we typically approximate the analog signal
by digitally upsampling with a factor of L > 4 [SGAKO03|. By doing so, we gain infor-
mation about the magnitude of peaks in the analog time-domain signal. More precisely,

upsampling can be captured by defining a zero-padded vector
T
e[0T e
and a DFT matrix F € CNEXNL with entries

Vit
NL

1 _—jon

Fy, = VNI
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where (Vk,l € {1,...,NL}) vy =k — N/2 —1, and ¢; = [ — 1. The digital approximation
of the continuous time-domain signal is thus given by F”¢. Note that F is normalized
such that FF? = FIF = 1.

A measure commonly used to express the distortion on the data subcarriers of a modified
version x of a given OFDM symbol ¢ is the EVM, defined by

e(x) = ZkeId |25, — ¢ |2
P NdPO )

where Zg = {i1,...,in,} is the set of data subcarrier indices. In real transceivers,
distortions potentially increasing the EVM or bit error ratio (BER) are mainly intro-
duced by peaks exceeding the linear regions of the amplifiers. Therefore, another im-
portant signal property of a frequency-domain OFDM symbol x is the PAPR, defined
as [KJ04, Erd06, CY09]

FH 2
PAPR(x) = 1”*—&“02 (6.1)
N [[[Sacll3]
where Sq = [e;,, ... ,eiNd]T € RYaXN g a row selection matrix for the rows indexed by

Z4q. In the following, we assume that expected power of all data subcarriers i € Zg is
normalized to E (|¢;|?) = Py, so that (6.1) simplifies to

PAPR(x) = & | E7x]12. (6.2)

Amplifier non-linearities affect signals with high PAPR more severely, so PAPR reduction
methods allow for the deployment of less costly amplifiers. These methods are the topic

of the next sections.

6.3. PAPR Reduction by Set Theoretic Estimation

To apply theoretical results for real Hilbert spaces presented in Chapter 2, we pose the
PAPR problem in a real Hilbert space (H = R?NL (. .)) equipped with the standard
Euclidean inner product

(Vx,y €H) (x,y):=y'x

inducing the Euclidean norm (¥x € H) ||x| = /(x,x) = ||x[|2. To represent complex
signal vectors x € CN% using elements x € H of this real Hilbert space, we introduce a

mapping ¢ : CV — H given by

(vx € C5) €(x) = [Re(x"} Im{x")] .
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and a matrix

9

F— [RQ{F} —Im{F}l c R2NL*2NL
Im{F} Re{F}

such that FTF = FFT = T and (Vx € CM') F¢(x) = ¢(Fx). Moreover, we define

(CNL

¢ :=¢(¢). The maximum norm of a complex vector v € is given by

Ivlloo = _max  /(Re{ue))? + (Imfu )2

Therefore we define a function® || - [|#.00 : H — Ry by (Vv € H)

Vlioo =, max \Jof 1R (63)

so that (Vv € CNL) 1E@)][7,00 = [|¥]|o0-

6.3.1. Problem Statement

The idea of set theoretic PAPR reduction is to minimize time-domain peaks subject to
constraints specifying certain desirable signal properties in the frequency-domain, such
as the maximal EVM or spectral masks. If these constraint sets can be expressed by a
closed convex set F C H, PAPR reduction can be posed in terms of a constrained convex
minimization problem the objective of which is given by (6.2). Since scaling the objective
function does not change the solution set, the feasible vector with lowest PAPR can be

found by solving the problem

minimize ||F7 x||24,00
xeH (64)
st. xeF

A solution x* to the Problem (6.4) can be obtained with interior point methods or pro-
jected subgradient methods, but the complexity of this approach may be prohibitive in
real-time applications. Therefore, several simple suboptimal techniques have been pro-
posed. Examples include ICF [Arm02], TR [TC98, CY09], or ACE methods [KJ03]. The
idea of these techniques is to reduce the objective value in (6.4) to a pre-defined thresh-
old value 0 > ||FTx*||3 0. Formally, these methods replace the problem in (6.4) by the
feasibility problem

findxe FNT (6.5)

x€EH

Tt is straightforward to verify that the function in (6.3) satisfies all axioms of a norm on .
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where T = {X €H | |[FTx[3,00 < 9} is the set of signals bounded by magnitude 6 in
the time domain. All of the aforementioned techniques can be related to this problem by
choosing the constraint set F accordingly. If the projection onto F is simple to compute,
Problem (6.5) can be solved with projection methods [SY98], which only involve operations
with low computational complexity, while typically achieving much of the progress towards
the solution during the initial iterations [CCCT12].

6.3.2. Some Relevant Constraint Sets

This section shows how the set F C H can be constructed as the intersection of multiple
constraint sets, the projections onto which are simple to compute. To this end, we define
exemplary realizations of constraint sets that are commonly used in the literature. To
streamline the notation, we will use the following convention for finite sets indexing certain
frequency bins. If Z C {1,...,NL} is a set of frequency bin indices of a vector v € CN’,
we use the superscript H to denote a finite set indexing the corresponding entries of a

vector v = £(v) € ‘H by defining

T =7TuU{keN|k—-NLcI}.

Subspace of in-band signals

As the modified OFDM signal is downsampled to the original rate (with subcarriers in-
dexed by the set Z, = {1,...,N}) before transmission, the out-of-band radiation (i.e
nonzero values in frequency bins exceeding the original bandwidth) caused by clipping

needs to be removed. Therefore, the transmit signal should be restricted to the subspace
Cii={xeH ] (Vk ¢ TH), ox =0}
of in-band signals. The projection of a point x € H onto C; can be written entry-wise as

Tk ikaI?I;l

(Vk € {1,...,2NL}) Pe,(x)lx =
0  otherwise.

Affine subspace of compensation signals

In the TR method, a subset Z. C Z;, of the subcarriers is not used for data transmission.
These subcarriers transmit dummy symbols that have the sole purpose of decreasing peaks

in the time domain [TC98]. Formally, the corresponding frequency-domain constraint set
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restricts all but the compensation subcarriers Z. to their original values, by defining
= {xen ‘ (Vh € THNTH), wp = o ).
The projection of a point x € H onto Co can be expressed entry-wise as

& ifkeZH\IH

(Vke{l,...,2NL}) Pe,(x)|x =
xp otherwise.

EVM constraint set

Besides exclusively reserving bandwidth, a degree of freedom for peak cancellation can
also be obtained by distorting the data subcarriers. For simplicity, we define Zq = Zj,\Z.
The set of signals with distortion on the data subcarriers bounded by the maximal EVM
e is given by [AMO3]

C3:=<{x€eH Z (z — &) < NgqPye?
keTlt

The projection of a point x ¢ H onto Cs is given entry-wise by [SY98, Theorem 3.4-1]
(Vk e {1,...,2NL})

e + eV/Nuly ~(zp — ) if k€ I and x ¢ C3,
Pey (%) |k = \/Zker (zr—eg)

Tk otherwise.

More compactly, we can express the projection of a point x € H onto C3 as

Por ) = {ck +p(x)(xy — &) if ke TH, 6.6

T otherwise,

where the function p : H — [0, 1] is given by

-1
ZkEIg‘[ (zp—tx)? .
p(x) = max INE 1 ife>0

0 otherwise.
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ACE constraint set

The idea of active constellation extension is to compensate peaks by allowing boundary
points of a square QAM constellation to be moved further outside, thereby increasing the
margin to any other constellation point. While this increases the EVM, the BER can be
reduced by this technique [KJO03]. The set of allowable modifications is denoted by

Cii= [ CF,
keIl
where
{xeH |(er,x) =01}, if |ex| # v,

(Vk e T} Ch =
{x € H | (sgn(cr)ek,x) > [¢x|}, otherwise.

Here, e, € ‘H denotes the kth unit vector, and + is a constant equal to the largest positive

real part of all points of the respective QAM constellation. Consequently, for all k& € Izii

the set Cff is either a hyperplane or a half space,

Proposition 6.1. For all k € I;'[, the projection of a point x € H onto C¥ is given
by

(6.7)

() X+ (e —wp)er fx ¢ CY
Ck X) =
4 X otherwise.

Proof. For inner constellation points, i.e., if |ex] # v, C§ is a hyperplane, the
projection onto which is given by [SY98, Eq. (3.2-6)] (Vx € H)

ék — <ek, X>

Por(x) =x+
¢ lex|?

4

€

=X+ (ék - xk)ek.

For outer constellation points, i.e., if |¢x| # 7, C§ is a half space, the projection onto
which is given by [SY98, Eq. (3.3-17)] (Vx € H)

|| —(sen(er)er,x) . . .
x 4 B etk Inh R o (¢ )er if x ¢ C
ch;(x) = [sen(ér)er]? 9 (Crer ifx ¢ Cj
X otherwise.

_ {X+ (ék — a?k)ek ifX Qé C!f

X otherwise,

which completes the proof. ]
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In light of Proposition 6.1, it is easy to see that (Vx € H) (PC‘;lc (x) — x, Fet (x) —x) =
0, whenever k # [. Consequently, according to Proposition 1.1, we can compute the

projection of a point x € H onto C4 as

Pe,(x) =x+ Z (Pc;; (x) — x) . (6.8)

H
keT?

Closed form expressions for the projections onto 7 and 7

As mentioned in Section 6.3.1, the solution to (6.5) can be found with projection methods
if simple expressions for the projections onto F and 7T exist. Some potential definitions of
the frequency domain constraint set F in (6.5), which have been used in previous studies,

include the following:
o F = (; (iterative clipping and filtering) [Arm02]
o F =C; NCy (tone reservation) [TCI8|
e F =(1NCy (active constellation extension) [KJ03], (if Z. # ) ACE + TR) [PWKO09]

Further examples of constraint sets are given in [CY09]. For all combinations mentioned
above, a closed form expression for the projection onto F exists. In Proposition 6.2,
we derive a closed form expression for the projection onto the set F = C; N C3 N Cy,
which simultaneously enforces in-band-, EVM-, and ACE-constraints while allowing for
compensation signals on subcarriers reserved for TR. To characterize the projection onto
the intersection of EVM- and ACE constraints, which affect the same frequency bins, we
will make use of the following lemma. Note that, in contrast to Proposition 1.1, the order

in which the projections are performed is important.

Lemma 6.1. Let A C H and B C H be two closed convexr subsets of a real Hilbert
space (H,(-,-)) such that ANB # 0. If (Vx € H) PaPg(x) € ANB and (P4Pg(x) —
Pg(x), Pg(x) — x) = 0, then Pang = PaPg.

Proof. Fix x € H and define

Mp:={yeH | (y— Pg(x),x— Pg(x)) <0}
M :={y eH | (y— PaPs(x), Ps(x) — P4Pp(x)) < 0}.

The projection theorem in Fact 1.1 implies that A C M4 and B C Mg, so ANB C
My N Mp. By the premise of this lemma, the normal vectors of M4 and Mg are
orthogonal, so (Vy € H) (Pm,(y) — ¥, Pvmg(y) —y)) = 0. Thus by Proposition 1.1,
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Prvignms = PrmygPamg. Moreover, it holds by construction that Pag P, (x) =
PPg(x). Consequently, given that (Vx € H) P4aPg(x) € AN B, we have that

d(x, P4Pg(x)) > d(x, ANB) > d(x, M4 N Mp) = d(x, PAP3(x)),

which shows that PoPg(x) is the point in AN B with minimal distance to x, i.e.,
Pans(x) = PaPg(x). O

Proposition 6.2. The projection onto F = C1 N C3 N Cyq is given by the composition
Pr = Pe, Pe, Pe,.

Proof. Let p := Pe,(x) and let y := p —x. According to (6.7) and (6.8), p andy are
given entry-wise by (Vk € {1,...,2NL})

ey ifx¢Ck ey —x ifx¢Cl
Dk = and Yk =

rp  otherwise 0 otherwise.

Now, let z :== FPe,(p) — p. From (6.6) we obtain

B ek +p(P)(pk — &) —pe if k€ T},
k —
0 otherwise.

- {ék +p(x)(xp — &) —xp ifk € IZI{ and x € C},

0 otherwise.

Further, we have that

A

e+ p(x) (v — &) ifk € I} and x € C},
2k + Pk =
Cr, otherwise,

so the convexity of C4 and (Vx € H) p(x) € [0,1] imply that z + p = Pe,Pe,(x) €
C3NCy. As the entries of y and z are nonzero on disjoint subsets of frequency bins,
it is clear that (z,y) = 0. Hence Lemma 6.1 implies that Pesnc,(X) = x+y +2 =
Pe,Pe,(x). Note that the order of the projections onto C3 and C4 cannot be changed.

Since the constraint sets C1 and C3 N Cy affect disjoint subsets of frequency bins, it
holds that (Vx € H) (Pe, (x)—x, Peync, (x)—x) = 0. Thus according to Proposition 1.1,
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Pr = Peyne, Pe, = Pey,Peyne, s which concludes the proof. O

The projection of a frequency-domain vector x € H onto the set of signals bounded by

magnitude 6 in the time domain is given by
Pr(x) =FPp (FTX> ,

where D := lev<g|| - ||7,00 is the set of (complex) time domain signals with magnitude
bounded by #. This is an immediate consequence of Fact 1.2, because F is an orthogonal
matrix and the projection onto a closed convex set is the proximal mapping associated
with its indicator function. According to (6.3), we can express the set D as the intersection
D = N4 Dy, where

(Vhe{l,...,NL}) Dy={xeH|a}+a},n, <0},

the projection onto which is given entry-wise by [SY98, Theorem 3.4—1] (Vk € {1,...,NL})
(VvxeH) (Vie{l,...,2NL})

0 e . 2 2 2
——1,; ifie{k,k+ NL} and x; + = >0
Pp, (x)|i =4 V o tad N { ; F HNL
T; otherwise.

Again, it is clear that (Pp, (x) — x, Pp,(x) — x) = whenever k # [, so by Proposition 1.1

we can write
NL

Pp(x) =x+ Y (Pp,(x) —x).
k=1

In the following section, we use closed form expressions for the projections onto 7 and F,

which were derived above, to devise fixed point algorithms for the feasibility Problem (6.5).

6.4. Algorithmic Solutions

In this section, we propose PAPR techniques based on algorithms investigated in Chap-
ter 2. In Subsection 6.4.1, we show that existing PAPR reduction techniques can be derived
as special cases of the POCS algorithm in (2.3) for certain choices frequency constraint
sets. In Subsection 6.4.2, we propose a PAPR reduction algorithm for affine frequency do-
main constraints based on the EAPM in (2.29). Subsection 6.4.3 generalizes this method
to arbitrary closed convex frequency constraint sets based on the extrapolated projection
method in (2.27). In Subsection 6.4.4 we introduce an additional nonconvex constraint set

that allows us to reuse phaseless pilot subcarriers for PAPR reduction. This additional
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constraint set is incorporated into the algorithm by exploiting its bounded perturbation re-
silience, which was established in Chapter 2. Practical aspects of the proposed algorithms

are discussed in Subsection 6.4.5.

6.4.1. Previous Methods

Many existing PAPR reduction techniques approximate a solution to the feasibility prob-

lem in (6.5) by applying the recursion
(VTL S N) Xntl = P]:PT(Xn), Xg € H, (6.9)

where typically xg = €. This algorithm iteratively clips the time-domain representation
of x, and enforces the frequency-domain constraints specified by F. Depending on the
choice of F (see 6.3.2), (6.9) yields the ICF algorithm [Arm02], the Fourier projection
algorithm (FPA) [GP97], or the ACE-POCS algorithm [KJ03]. It is easy to see that the
algorithm in (6.9) is a particular case of the POCS algorithm in (2.3) with unit relaxation
factors A\{ = Ay = 1.

In the simplified clipping and filtering (SCF) method [WTO05], the clipping noise Pr(x)—
x is multiplied by a constant A in order to achieve strong PAPR reduction within one iter-
ation. For A € (0,2), SCF corresponds to the first iteration of a relaxed POCS algorithm

(Vn € N) xp+1 = Pr(xn+ A(Pr(xs) —xp)), Xo€H, (6.10)

with F = C;. Clearly, this is also a particular case of the POCS algorithm in (2.3), where
A1 = A and Ay = 1. For the remainder of this chapter, we refer to the algorithm in (6.10)
(with arbitrary F) as rPOCS. Theorem 2.1 guarantees that the sequences defined by the
recursions in (6.9) and (6.10) converge to a point x* € F N T given that F NT # (.
However, the convergence of POCS can be slow in practice [CCC*12]. Therefore, we
investigate the applicability of extrapolated projection methods for PAPR reduction in

the following subsections.

6.4.2. Extrapolated Projection Method for Tone Reservation

In the TR setting, the constraint set F is an affine subspace. Therefore, we can apply
the EAPM in (2.29) to solve (6.5). It has been shown in [CCCT12], that the EAPM
converges considerably faster than the POCS algorithms in (6.9) and (6.10) for affine-
convex feasibility problems. Given a point xg € F in an affine subspace F C H of a real

Hilbert space, and a closed convex set 7 C H, the EAPM generates a sequence (X, )neN
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by
(Vn € N)  xp41 = xp + MKy (PrPr(xp) — Xp) , (6.11)

with A\, € (0,2) and an extrapolation factor

1P7(%n) — Xnl|?
|1 PFPr(xn) — %n?

(VneN) K, =

Since H is finite dimensional, convergence to a point x* € F N 7T is guaranteed by Theo-
rem 2.5 (a), given that F N7T # 0.

6.4.3. PAPR Reduction with Arbitrary Constraints

Imposing EVM or ACE constraints results in a non-affine set F. In this case, the EAPM
cannot be used because extrapolation might cause the iterate x,, to violate the frequency-
domain constraints. To avoid this issue, we propose a PAPR reduction technique for non-
affine frequency-domain constraints based on the GPR approach in Theorem 2.4. Given

two arbitrary closed convex sets F,7 C H, the GPR algorithm produces a sequence
(Xn)neN by

(Vn e N) xp41 = Pr (Xn + Mo PR (PrPr(x,) — xn)) , Xp € F, (6.12)

e GPR | Pr(xn) — ||2
Pr(x X
vn e N) oSPR = = Z .

According to Theorem 2.4(b), the sequence (x;,)nen produced by this algorithm is guaran-

teed to converge to a point x* € FNT given hat FNT # ), because H is finite dimensional.
As shown in Theorem 2.5, the EAPM in (2.29) is a particular case of the GPR algorithm
in (2.26). Therefore, the algorithm in (6.12) can be seen as a generalization of the the
algorithm in (6.11) for arbitrary closed convex sets F. This allows us to use the algorithm
in 6.12 for PAPR reduction with arbitrary combinations of the constraint sets defined in
Section 6.3.2. The constraints can be altered without the necessity to change the struc-
ture of the algorithm. If the set F is affine, the performance is equivalent to that of the
EAPM, whereas for non-affine constraints, the method is still applicable and yields rapid
PAPR reduction. A further property of this approach is that the iterate x, satisfies the
frequency-domain constraints at each iteration, owing to the final unrelaxed projection
onto F. Note also that the computational complexity of one iteration is roughly equal for
all algorithms considered in Section 6.4, since each iteration involves one projection onto
T, and consequently one IDFT/DFT-pair.

122



6.4. Algorithmic Solutions

6.4.4. Phaseless Pilot Reuse by Superiorization

A recent branch of research in channel estimation for OFDM systems is directed towards
the deployment of phaseless pilots [WBJ15a, WBJ15b], which allow the receiver to recon-
struct the phase shift introduced by the wireless channel without requiring knowledge of
the pilot phases. This channel estimation scheme enables the transmitter to use the phase
of the pilot subcarriers for peak compensation. In this scheme, the set of pilot subcarriers
is identical with the set Z. of compensation subcarriers. While in the various definitions
of F in Section 6.3.2 there was no constraint on the compensation subcarriers, simultane-
ously using them as phaseless pilots imposes an equality constraint on their magnitude.

This is taken into account by defining the nonconvex set
P = {XGRQNL’ (Vk € To), o} +2fine = pr | (6.13)

where py denotes the power of the kth subcarrier. The problem in (6.5) is then extended

to the nonconvex feasibility problem
findxe FNTNP.
x€H

Note that, although P is a nonconvex set, a projection of x € H onto P always exists, and
it is unique if (Vk € Zc) @ + 27,y # 0. In [1], we proposed heuristics that terminate
each iteration of the algorithms in (6.10) and (6.12) by a projection onto the nonconvex
set P. However, as P is nonconvex, we cannot guarantee the convergence of these meth-
ods. Therefore, we follow a different approach below, which encorporates the nonconvex
constraint set P by defining superiorized versions of the algorithms in (6.10) and (6.12).
To simplify a comparison with the heuristics in [1], we begin by reformulating the algo-
rithms in (6.10) and (6.12). By defining T'= I + A\(Py — I), we can equivalently write the

sequence (Xp)nen in (6.10) as

(VneN) yur1 =TPr(yn), Yo€EH
xn = Pr(yn).

Since T is a relaxed projection onto a closed convex set, the convergence of the superiorized

version

(Vn €N) yniy1 =TPr(yn+ Bnvn), Yo€EH (6.14)
Xn = P]—'(Yn)
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of this algorithm is guaranteed by Theorem 2.1, given that (5,vy)nen are bounded per-
turbations. Similarly, we can define a superiorized version of the GPR algorithm in (6.12).
Using the mapping T/\CiPR : F — H in (2.26), we can write (6.12) as xg € F

(VneN) xp41 = P]:TCiPR(xn).
Note that this algorithm is equivalent to

(Vn € N) Yn+1 = TG:LPRP]:(YTL)a Yo € H

Xn = P]—'(Yn)y

so we can use Theorem 2.4 to define a superiorized version by

(VneN) yup41 = TSZPRP;(yn + Bnvn), YoEH (6.15)
xn = Pr(yn).

In slight deviation from the superiorization methodology in [Cenl5], we choose a non-
convex superiorization objective f : H — R4 given by f(x) = d(x,P). To reduce the value
of this objective function, we use perturbations of the form (Vn € N) v,, := Pp(yn) — ¥n.
We omit the proof that the perturbations are bounded. However, we note that bound-
edness can always be ensured by projecting the perturbations onto a ball B,(0) = {x €
H | ||x]] < r} for some r > 0.

Remark 6.1. If we choose fyp = 0 and (Vn € N\ {0}) 8, = 1, the algorithms in (6.14)
and (6.15) yield the heuristics® proposed in [1], which terminate each iteration in
(6.10) and (6.12), respectively, with a projection onto P.

To see this fix x € H, let Pp(x) € IIp(x) be a projection of x onto the nonconvex
set P, and define a hyperplane V := {y € H | (y — Pp(x),x — Pp(x)) = 0}, the
projection onto which satisfies Py(x) = Pp(x) and

(y — Pp(x),x — Pp(x))

(VyeH) P(y)-y= Ix— Pr(x)?

(x — Pp(x)). (6.16)

Note that the constraints F and P affect disjoint subsets of subcarriers, so (Pp(x) —
x, Pr(x) —x) = 0, whereby according to (6.16) (Vy € H) (Py(y) —y, Pr(y) —y) =0.
Thus by Proposition 1.1, PpPr(x) = PyPr(x) = Pynr(x) = PrPy(x) = PrPp(x).
Consequently, substituting v,, = Pp(y,) — y» in (6.14) and (6.15) yields the desired
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result.
“Note that in this case (Bn)nen ¢ £1(N).

Remark 6.1 shows the relation between the superiorized algorithms in (6.14) and (6.15)
and the heuristic proposed in [1]. For rPOCS, this heuristic is very similar to the algorithm
proposed in [MH09] for PAPR reduction in pulse amplitude modulated transform domain

communication systems.

6.4.5. Practical Aspects: Feasibility, Computational Efficiency

As mentioned above, convergence of the extrapolated methods in (6.11) and (6.12) is only
guaranteed if # is chosen such that N7 # (). One way of achieving this is to use bisection
search as proposed in [CCCT12]. However, the resulting increase in computation time
required to find an appropriate value for # can be prohibitive in practice, where typically
only a small number of iterations can be computed before transmitting the symbol. It
is therefore desirable to have a good choice for 6 from the first iteration. This can be
achieved by running several instances of the algorithm with different clipping thresholds
f in parallel, and returning the result with lowest PAPR after the last iteration. If the
available computational resources do not permit such a parallel approach, it is also possible
to use only one instance of the algorithm in (6.12) with a clipping threshold chosen such
that the probability of the problem in (6.5) being infeasible is sufficiently small.

While the projection methods mentioned above produce sequences (Xp)nen that con-
verge to a feasible point x* € F N 7T, as n — oo, the computational resources of the
transmitter often only allow for computing a single iteration. This fact is taken into
account by the SCF algorithm [WTO05], which computes a single overrelaxed POCS it-
eration instead of multiple unrelaxed POCS iterations (as in the ICF algorithm). The
SCF approach relies on a fixed overrelaxation/extrapolation parameter A that may be
larger than two, in which case the POCS algorithm would no longer be guaranteed to
converge. A disadvantage of SCF is that it lacks a means of controlling the in-band distor-
tion introduced by the peak compensation. The BER of the system will therefore greatly
depend on the choice of clipping threshold € and relaxation/extrapolation parameter .
In contrast, the algorithm in (6.12) produces a sequence of symbols each of them satis-
fying all constraints in the frequency domain. For example, individual EVM constraints
can be specified for subcarriers conveying constellations of different size. In this way, the

distortion is restricted independently of the choice of clipping threshold and relaxation
GPR

- is chosen adaptively, so comput-

parameter. Furthermore, the extrapolation factor o
ing one iteration according to (6.12) can reduce the PAPR by an amount similar to that

achieved by the SCF method, while guaranteeing convergence if multiple iterations can be
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Figure 6.1.: CCDF of the PAPR for the first four iterations of rPOCS (Apocs = 2) and
GPR (Agpr = 1.4) with ACE constaints, N = 2048, L = 4, CR = 7dB, 5%
compensation subcarriers, data subcarriers modulated with QPSK and 16-

QAM, respectively, where EVM{ES

computed to refine the estimate.

6.5. Numerical Results

In this section, we compare the performance of the algorithms in (6.10) and (6.12), in
the following denoted as rPOCS and GPR, respectively. The simulation is performed for
randomly generated OFDM symbols with N = 2048 subcarriers. Negative frequency sub-
carriers convey QPSK constellation points, whereas positive frequency subcarriers convey
16-QAM constellation points. For each symbol, 5% of the subcarriers are randomly se-
lected as compensation subcarriers. Data subcarriers are required to satisfy both EVM
and ACE constraints, where EVM{ESk = 15% and EVMRY = 5%, respectively. Peaks
in the analog signal were approximated by upsampling with a factor L = 4, and clipped

at a clipping ratio (target PAPR) of CR = 7dB. The relaxation parameter for GPR was

set to (Vn € N) A\, = Agpr = 1.4, although rapid decrease in PAPR was observed for any

AGpPr € [1,2]. As large overrelaxation yielded the fastest PAPR decrease for rPOCS, the

relaxation parameter was set to (Vn € N) A\, = Apocs = 2. Note that, by definition, all
of the frequency-domain constraints are satisfied in every iteration.

Fig. 6.1 shows the CCDF of the PAPR throughout the first four iterations of both
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Figure 6.2.: CCDF for the same simulation setup as in Fig. 6.1, where each iteration of

rPOCS and GPR is terminated by an additional projection onto the nonconvex
set P in (6.13).

algorithms. It can be seen that, for rPOCS, the rate of convergence decreases at every
iteration. The GPR algorithm achieves almost 2dB lower PAPR than rP0OCS in the first
iteration, while almost reaching the target PAPR after four iterations. Next, we add the
nonconvex constraint in (6.13), where (Vk € Z..) pr = 1. Fig. 6.2 shows the CCDF for the
same scenario for the superiorized algorithms in (6.14) and (6.15), where we heuristically
chose By = 0 and (Vn € N\ {0}) 8, = 1 such that (8,)nen ¢ ¢4 (N). In this way, we ensure
that the nonconvex magnitude constraint on pilot/compensation subcarriers introduced in
Section 6.4.4 is satisfied in each iteration. It can be seen that both algorithms still reduce
the PAPR by a similar amount when this additional nonconvex constraint is added. The

performance of rPOCS even improves slightly, which may result from the fact that the

projection onto P scales up the compensation signal in the compensation subcarriers,

acting similarly to an overrelaxation in the initial iteration. Nevertheless, the extrapolated
GPR algorithm outperforms rPOCS for n > 1.

6.6. Conclusion
In this chapter, we proposed a PAPR reduction algorithm for tone reservation based on the

EAPM in (2.29), as well as its generalization for non-affine frequency-domain constraints,

which is based on the GPR approach in (2.27). In addition, we proposed a heuristic
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6. PAPR Reduction

extension for nonconvex constraints motivated by superiorization, which allows reusing the
phase of pilot subcarriers for phaseless channel estimation to reduce the PAPR. Simulations
showed that the proposed methods were able to decrease considerably the PAPR within

very few iterations.
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7. Discussion and Qutlook

In this thesis, we applied fixed point algorithms to tackle optimization tasks in several
parts of modern wireless communication systems. Owing to their simple structure, the
proposed algorithms can be implemented with low effort in practical systems. Fixed point
methods give rise to online algorithms that can easily be integrated with algorithmic sub-
routines, as shown in Chapter 5, where combined online channel estimation algorithms
with a phase and delay compensation mechanism and a heuristic receive beamforming
policy. In a similar way, future research could integrate more of the building blocks de-
scribed in this thesis into a universal signal processing framework that jointly performs
channel estimation, transmit beamforming, PAPR reduction, receive beamforming and
signal detection, while potentially taking into account the interplay between the individ-
ual building blocks. As we showed in Chapter 4, deep unfolding of iterative algorithms
naturally leads to neural network architectures that can achieve similar performance with
much fewer iterations. Applying deep unfolding to signal processing chains comprising
multiple algorithmic building blocks could guide the design process of deep neural net-
works that jointly perform several tasks in future wireless systems.

In the superiorization methodology, perturbations are typically computed based on sub-
gradient steps for a convex superiorization objective. By contrast, we considered both con-
vex and nonconvex superiorization objectives, and we defined the perturbations in closed
form (e.g., using proximal mappings). From a theoretical point of view, superiorization
cannot be used in online settings, as the bounded perturbations decay to zero by defini-
tion, whereas the algorithm runs indefinitely. The heuristic proposed in Chapter 5 avoids
this problem by using a nondecaying sequence of perturbations, whereby its convergence
can no longer be guaranteed, even if the solution set remains constant over time. Alter-
natively, one could use a summable sequence to scale the perturbations, and restart this
sequence occasionally. In this way, quasi-Fejér monotonicity would be guaranteed until
the sequence is restarted.

Yet another use of perturbation resilience was presented in [2]. In that publication,
which was not presented in this thesis, we used perturbation resilience to interleave the
iterations of different localization algorithms in order to combine their advantages. A more

numerically stable algorithm based on a direct convex relaxation of the localization prob-
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7. Discussion and Outlook

lem was used as a basic algorithm, and a more error prone algorithm based on a tighter
semidefinite relaxation was used to produce perturbations. Similarly, future research could
use heuristics or neural networks to accelerate the convergence and to enhance the perfor-
mance of perturbation resilient basic algorithms, without losing convergence guarantees.
Most of the results on perturbation resilience and superiorization in the literature are
restricted to finite dimensional Hilbert spaces. Although all problems considered in this
theses are posed in finite dimensional spaces, the results in Chapter 2 remain valid in
infinite dimensional spaces. Therefore, these results open up new possibilities for develop-
ing superiorized versions of the algorithmic frameworks covered in Chapter 2, which are

applicable even in infinite dimensional spaces.
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A. Multicast Beamforming

A.1. Proof of Remark 3.1

Given a real vector space V, a real inner product is a function (-,-) : V x V — R satisfying
[JAAO4]

(a) (¥x € V) (x,x) >0 and (x,x) =0 <= x=0
(b) (vx,y €V) (x,¥) = (y,%)

(©) (vx,y € V)(Va € R) (ax,y) = a(x,y)

(d) (vx,y,2€V) (x+y,2) = (x,¥) +(y,2).

Note that (VX € V) Re{tr(X#X)} = tr(X”X) = ||X]||%. Consequently, (a) follows
from the nonnegativity and positive-definiteness of a norm. The symmetry in (b) follows
from the fact that tr(AB) = tr(BA) for matrices A, B with compatible dimensions, and
Re{tr(X)} = Re{tr(X#)} for X € V. Moreover, (c) and (d) follow from the linearity of
Re{-} and tr(-). O

A.2. Proof of Proposition 3.1

Denote the perturbed point for a given choice of 7 by Z%* := X + Y. By substituting
Y =Z — X in (3.19), we can identify this point as Z7 = prox, s, (X), where the proximal

mapping is given by
1
(VX € HM) prox,;, (X) € arg min (Tfl(Z) +olIX - Z|||2> . (A1)
ZG'HIM

Note that the function

1 M 1Y
2
Th(Z)+SIX - Z|" =7 > N Zmll« + 3 > X = Zml?
m=1 m=1
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is separable over m. Consequently, we can compute the proximal mapping in (A.1) by
solving )
(Ym € M) ZX|,, € arg min 7||Z||s + = | X, — Z||°. (A.2)
ZeHM 2

According to [CCS10, Theorem 2.1], the unique solution to (A.2) is given by ZZ%|,, =
X+ (X)L Substituting YX = Z* — X yields (3.20), which is the desired result. O

A.3. Technical Lemmas Required to Prove Proposition 3.2(a)

The proof of Proposition 3.2(a) relies on the following lemmas:

Lemma A.l. Let C; C HM be the set defined in (3.8) and let TS Then (VX =

(Xm)meM € /HM)
(X0 Y Y (M)
meM ieN

where (Ym € M) M (Xp), ..., An(Xo) are the (real) eigenvalues of Xy,
Proof. Denote by (Ym € M) X,, = V,,A,, VE the eigendecomposition of X,
Using the definition of Pe, in (3) and (3.16), we obtain

(X, Cq) = [|X = Pe, X)[|* = 3 [Vau(Am — ALV,
meM

where (Ym € M) A}, = ((Al(Xm))+ ey ()\N(Xm))+). Moreover, because the Frobe-

nius norm is invariant under unitary transformation, we can write

A(X,C)= D Am—AGIP= D0 > (A (Ai(Xm))+)?

meM meM ieN
=2 > (= :
meM ieN
which s the desired result. OJ

Lemma A.2. Let A € H ={A € CV*N | AH = A} with SVD A = USVH. Then
an eigendecomposition is given by A = VAVH,

Proof. Let A = QAQY be an eigendecomposition of A. Then we have AHFA =
VXUHUSVH = VE2VH gnd AFA = QAQYQAQY = QA2QY. Moreover, since

!The proof in [CCS10] is for real matrices. However, the generalization to complex matrices is straight-
forward.
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A.3. Technical Lemmas Required to Prove Proposition 3.2(a)

A is Hermitian, the eigenvalues can be ordered such that 2 = A2, so there exists an
eigendecomposition A = QAQH with Q = V. ]

Lemma A.3. Let A € H = {A € CV*N | AH = A} be a Hermitian matriz with
rank(A) = 1 and SVD A = o1(A)wyvy. Then an eigendecomposition is given by
A = X\ (A)vv | where \(A) = viiujo1(A).

Proof. According to Lemma A.2, an eigendecomposition is given by A = A\ (A)vivil.

Moreover, since A is Hermitian, it holds that o1(A) = |A1(A)|, so we can write

)\1 (A)Vlv{{ =01 (A)ulv{{
o1 (A)sgn()\l(A))vlv{{ = O'1(A)U1V{I.

Since rank(A) = 1 implies that o1(A) > 0, we can divide both sides by o1(A) to

obtain

sgn(A(A))vivi = uvl
sgn( A (A))vEvivEv, = viuviiv,

sgn(A(A)) = viluy,

where we used the fact that vivy = 1. Thus we have that A1 (A) = sgn(A1(A))[M\1(A)]| =
viluio1(A), which concludes the proof. ]
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B. MIMO Detection

To prove Proposition 4.1, we exploit the fact that the objective function is separable, and

we make use of the following lemma:

Lemma B.1. Let A := {ap+kA | ke {l,...,K}}, where K € N, a9 € R and
A > 0. Then (Vx € R)

. 1 . 1
arg i, (ly = Pa@)]+ 5@~ 9)?) = ang minyep (rly — Pata)| + 5 (@~ 1))

Proof. Fiz x € R and define
N . 1 2
y" € arg mingeg ( f(y) +5(z—y)7 ), (B.1)

where the function f: R — R is given by (Vy € R) f(y) = 7|y — Pa(y)|. Now, suppose
that for some y € R, it holds that Pa(y) # Pa(x). Then by definition of the function
f, which is illustrated in Figure B.1, there exists k € Z such that:

(a) Pa(y+kA) = Py(x)
(b) ly+ kA = Pa(y +kA)| < |y — Pa(y)|
(¢) (x—(y+kA))? < (xz—y)?

Note that Pa(y) # Pa(x) and (a) imply that k # 0. Thus there exists y' = y+kA #y
such that f(y') + 5(x — y')* < f(y) + 3(z — y)?, which shows that y is not optimal
for (B.1). Therefore, any solution y* to (B.1) must satisfy Pa(y*) = Pa(x), which
concludes the proof. ]

Proof of Proposition 4.1

According to Definition 1.1, the proximal mapping associated with 7 fy, satisfies

. 1
(v €M) prox,y, (x) € arg minyer, (7 () + 5lx-¥IF).  (B2)
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=P4(x)
>
=
=

}PA(Y)

i a, €A
] | >
A Y

Figure B.1.: Tllustration of the function f in Lemma B.1 for a set A with cardinality K = 4.

Note that
1 2 1 2
Tfeo (¥) + 5llx =yl = 7lly = Ps(¥)lli + 5 lx — ¥l

2Nt

1
=> <T\yz‘ = Palyi)l + 5 (@i - y¢)2) :
i=1
so the objective in (B.2) is separable over i, and we can write

. . 1
(¥ € H)(¥i € {L...,2V0})  proxp, ()l € arg min,eq (rly = Pa@)]+ 5@ =) )

According to Lemma B.1, we can write (B.2) as
. . 1
(vx € H)(Vi € {1,...,2N1}) prox,;, (x)|; € arg min,cg <7’|y — Py(z)| + i(acl - y)2> .

Note that the objective function is now convex in y. Thus, according to [Becl7, Exam-
ple 6.8] and the translation property of the proximal mapping [Becl7, Theorem 6.11],
[CP11, Table 10.1.i], a proximal mapping associated with 7 f;, is given by

proX,s, (x) = ér (x = Ps(x)) + Ps(x),
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where (V7 > 0) ¢ : H — H is the soft-thresholding operator

(Vx € H)(Vi € Ir)  dr(¥)]i := sgn(wi) (|| — 7).
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C. Online Channel Estimation

C.1. Proof of Proposition 5.4

Let ¢ be the bijection between H = CV and R?" defined in in (5.7), and define a function

RN SR, by
FR) =) wiy /7] + 37

=1

Note that this function satisfies (Vx € H) f(£(x)) = ||x||¥. Thus we can write

: Lo 2
& (proxay e () € g minf () + 5% = 51

N
. E 1 ,_  _ _ _
=arg min Y (wm/y? + N+ 5y (@i =52 + @irw — yi+N)2)) ,

yeER2N i=1

where X := £(x). This problem can be decomposed into N independent problems (Vi €
{1,...,N}) 1
pi € arg min O;(y);  Oiy) :=willyll2 + 5y lly — %ll3,
y€eR2

where X; := [Z;, Z;1n]7. In case y # 0, the gradient of ©; is given by

Wy 1 _
y+ 1y —%)
ERARCAR

AO,(y) =

Consequently, if p # 0, we have

Y bt (b — %) L0
o2 T AP X

_ < wi n 1> 1_
p4 — —_ = —X;
Alpallz A/ AT

4 —1
B, = < Awi +1> %) (1)
IP;l2
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C. Online Channel Estimation

where

AW; -1
il = | (55 +1) =
S (VPR

Substituting into (C.1) yields

_ )\wi -1 _ )\wi _
p; = _+1> X':<1—_>X‘a
' (HXiIIQ — Aw; ' %ill2/ ™

where the condition y # 0 is equivalent to ||p;||2 > 0, which gives ||p;||2 + Aw;i = ||Xi|]2 >
)\wi.

For p, = 0, the gradient of f;(y) := w||y||2 does not exist. However, we can consider a

Aw; -t _
— (1) IRl = il —
,~ il

subgradient g; € df;(0), where

0fivo) = {z € R?| (vy € R?) 2" (y = y0) + filyo) < fi(¥)}

is the subdifferential of f; at yo € R2. Consequently, we have

g € 0£i(0) = {z € R?| (vy € B?) 2"y < fily) - £:(0)}
= {z2eR? (vy e R?) 2"y <willyl },

which implies ||g;|| < w;. Setting the subdgradient of ©; to zero yields

1 1
8@1(0) > g — Xf(i ; = gi = Xiia

whereby ||X;||2 = A||gill2 < Aw;. Putting both cases together, we have

Aw; — . _
- {(1 -2 ) R i > Awy
pz_

0, otherwise,

or equivalently,’

_ _ )\wi
P,=%X[1——— .
1%ill2/

Now we can define a vector p € R?Y by (Vn € N) p; = p;/1 and py; = P;|2, and apply
the inverse mapping p = £~ 1(p) = P1.y + PN 1:2n resulting in (Vi € {1,...,N})

< )\wz)
pi=xi|1— -
il / 4

!For notational convenience, we use the convention that % = oo and % =1.
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C.2. Proof of Proposition 5.7

Finally, we obtain the proximal mapping PIOX .|« H — H : x — p by rearranging N

complex coeflicients p; into a vector

Aw;
pzle< |Z‘z|> ei7

=1

which completes the proof. ]

C.2. Proof of Proposition 5.7

In the following, we derive the CRLBs in Proposition 5.7. A very similar derivation can
be found in [RB74], where the goal is to estimate the frequency, phase, and magnitude of
a single tone based on discrete time observations. The derivation below follows along the
lines of [RB74].

We consider the general case in which pilot signals are transmitted on a subset P C Zg.
of subcarriers. To simplify the subsequent analysis, we write the entries of §; in polar
form as (Vk € P)(Vl € {1,...,Lg}) ;) = riee’¥* and perform a change of variables by
a unitary transform Uy := diag (e‘jwlvk, ce e_ijRvk)7 whereby

(Vk € P) 2z, =ay + jby, = Upy, = e 727¢E-D7UL 9, + Upny
= /e 2k DTe 4 fy

Here, (Vk € P) rp € RER is the vector comprised of the magnitudes of y,, and @, ~

CN(0,0%1), since Uy, is a unitary matrix, i.e., UZ Uy = I. Denoting the entries of ag, by, ry,

and ny by ayk, by, 71 and 7 i, respectively, we can express the joint probability density

function (pdf) of all entries of Z := [z, ..., 2k, ] € CLrxIP| for the unknown parameter

vector a = (¢, 0)7

H H ( ) ((al,k - ,U/l,k<907 T))20—_; (bl,k — Vl,k((P; T>)2> (CQ)

I=1keP

_ ( 1 )LRIP' exp (ZZLRI Skep ((ark = (e, 7))* + (bik — VlJc(%T))Q))

o2

- ’

o2

where (VI € {1,...,Lg})(Vk € P)

(e, 7) = ik cos(p — 2m(k — 1)7),
v (@, 7) =g sin(e — 2m(k — 1)7).
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C. Online Channel Estimation

The Cramér-Rao bounds for the estimation of ¢ and 7 correspond to the diagonal entries
of the inverse of the Fisher information matrix J € R?*2. For the parameter vector
= (,0)7, the entries of J can be written as (see also [RB74])

(Vi,j € {1,2}) Jij = Ez[Ha, Hayl,

where the expectation is w.r.t. the sample matrix Z and

0

H, =
i 80&1'

In f(Z, )

is the derivative of the log-likelihood function w.r.t. «;. According to (C.2) we can write
Ok (cx) vk (cx)
Hoi = — z > < k() — apg) ——2———= + (vr(e) — bl,k)’,) '
I=1keP Oai Oai
Applying the law of total expectation, i.e., Ez = Er[Eg[Z|R]], where R = [ry,, ... ’rk\PI]

and N = gy, flk|'P|], we can write the the entries of the Fisher information matrix as

O (cx) Opu () v () Ovy ()
2 Ol ; _ 20V, ,
(ko) — ag ) B, D, + (v k() — b ) Do D,

O k() Ovy () 4 O k() Ovy () )]

Jij = 4ZZEZ

=1 keP

+ (p() —agp) (v p(a) — big) (

80@ 804]' 804]' aai

4ZZER[ [R&{n D) | 1oz, el D)

g Oa; Oaj Oa; Oaj
B} _ Opuk(a) Ovpp(e) | Owp () Ovp k()
+ Re{nl’k}lm{nlvk} ( 6041' 8OLJ' + aaj aai R
Op k() Opy () | Ovp(a) Qv g ()
o2 lz; %E Oa; % + Oa; Doy, ' (C3)

The derivatives of 145 and vy with respect to the parameters ¢ and 7 are given by
(VkE e P)(Vie{l,...,Lr}

O ()  Oup(c)

=1 psin(e — 2n(k —1)7)

day Oy
8Vl7k(a) . 81/”6(04) .
dor 09 71,5 cos(p — 2m(k — 1)7)
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C.2. Proof of Proposition 5.7

and

O r(a) _ Opp(c)

= —2m(k — 1)r i sin(p — 2w (k — 1)7)

8042 or
v p(a)  Ovp(a) B _ _
b~ or = 27(k — 1)ry j cos(p — 2m(k — 1)71).

Substituting into (C.3) and assuming i.i.d. Gaussian distributed entries §j, , with variance

v/c? yields

2 n
Ji1 = ) YD E {T%k} = 2vLg|P|
I=1 keP

2 n
J12 = J21 = _ﬁ Z Z 27‘(‘(/{7 — 1)E [Tl%k:} = —4’)/7TLR01
=1 keP

Ly
Jog = % Z Z 4m*(k —1)°E [Tl%k} = 87°yLRrCs,
=1 keP

where Cy == Y jep(k — 1) and Cy := Y cp(k — 1)?. By inverting the Fisher information
matrix J, we obtain the CRLBs

JQQ 1
var > = C4
{SO} - J11J22 —_ J]_QJQ]_ 2’7LR <|P’ o %12) ( )
2
and ; .
var{r} > = (C.5)

— - 02 ‘
Juda —Jizdn gr2apn (02 _ ﬁ)

For the special case P = Zg., C is a triangular number and (s is a square pyramidial
number, i.e., we have Cq = %NF(NF —1) and Cy = %NF(NF — 1)(2Ng — 1). Substituting
Cy and Cs in (C.4) and (C.5) yields

o}z 4 varfr} > g

var an var{r ,

= LaNe(Np + 1) = 2r2yLpNp(NE — 1)

which is the desired result. O
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