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Abstract

Advanced mobile communication systems are characterized by an increasingly
dense deployment of different types of wireless access points. Since these systems
are primarily limited by interference, multiple-input multiple-output (MIMO)
techniques as well as coordinated transmission and detection schemes are nec-
essary to mitigate this limitation. As a consequence, mobile communication
systems become more complex which requires that also the mathematical tools
for their theoretical analysis must evolve. In particular, these must be able
to take the most important system characteristics into account, such as fad-
ing, path loss, interference, and imperfect channel state information. The aim
of this thesis is to develop such tools based on large random matrix theory
and to demonstrate their usefulness with the help of several practical applica-
tions. These include the performance analysis of network MIMO and large-scale
MIMO systems, the design of low-complexity polynomial expansion detectors,
and the study of random beamforming techniques as well as multi-hop relay and
double-scattering channels. In summary, the methods developed in this work
provide deterministic approximations of the system performance (e.g., in terms
of mutual information, achievable rates, or signal-to-interference-plus-noise ra-
tio (SINR)) which become arbitrarily tight in the large system regime with an
unlimited number of transmitting and receiving devices. This leads in many
cases to surprisingly simple and close approximations of the finite-size system
performance and allows one to draw relevant conclusions about the most sig-
nificant parameters. One can think of these methods as a way to provide a
deterministic abstraction of the physical layer which substantially reduces the
system complexity. Due to this complexity reduction, it is possible to carry out
a system optimization which would otherwise be intractable.
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Abstract (frangais)

Les futurs systémes de communication mobile sont caractérisés par un déploie-
ment de plus en plus dense de différents types de points d’acces sans fil. Etant
donné que ces systemes sont principalement limitée par les interférences, les
techniques aux entrées multiples, sorties multiples, dit “multiple-input multiple-
output (MIMO)” ainsi que la cooperation entre les émetteurs et/ou les récepteurs
sont nécessaires pour atténuer cette limitation. En conséquence, les systemes
de communication mobiles deviennent plus complexes, qui exige que aussi les
outils mathématiques pour leur analyse théorique doit évoluer. En particulier,
ces outils doivent étre en mesure de prendre en compte les caractéristiques du
systeme les plus importants, tels que l’affaiblissement de propagation, les in-
terférences, et 'information imparfaite d’état du canal. Le but de cette thése est
de développer de tels outils basés sur la théorie des grandes matrices aléatoires
et de démontrer leur utilité a ’aide de plusieurs applications pratiques. Il s’agit
notamment de ’analyse des performances des systemes “network MIMO” et
des systemes MIMO a grande échelle, dit “massive MIMO”, la conception de
détecteurs de faible complexité a expansion polynomiale, I’étude des techniques
de precodage unitaire aléatoire ainsi que ’analyse de canaux a relais multiples
et de canaux a double diffusion. En résumé, les méthodes développées dans
ce travail fournissent des approximations déterministes de la performance du
systéme (par exemple, en termes d’information mutuelle, des taux réalisables,
ou du rapport signal sur bruit plus interférence) qui deviennent arbitrairement
serrés dans une régime asymptotique avec un nombre illimité d’émetteurs et de
récepteurs. Cette approche conduit souvent a des approximations de la per-
formance du systéme étonnamment simples et précises et permet de tirer des
conclusions importantes sur les parametres les plus pertinents. On peut penser
a cette méthode comme un moyen pour fournir une abstraction déterministe
de la couche physique qui réduit significativement la complexité du systeme.
Grace a cette réduction de la complexité, il est par exemple possible d’optimiser
certains parametres du systeme, ce qui aurait été impossible autrement.
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Résumé

Introduction

La demande croissante en applications multimédia mobiles a engendré une tres
forte augmentation du flux de données échangées entre les systémes de commu-
nication sans fil [1]. L’'usage des “smartphones” a notamment contribué au pas-
sage des communications traditionnelles vers des communications multimédia a
haute vitesse, partout et a tout moment. Par conséquent, les attentes des utilisa-
teurs évoluent également dans le sens d’une interconnexion continue, aussi bien
a domicile qu’en déplacement. Cependant, du fait de cette pénétration crois-
sante des “smartphones”, les réseaux atteignent déja leurs limites de capacité
lorsque la demande est forte. En effet, des problemes de congestion apparaissent
a la fois au niveau du lien sans fil et du réseau physique filaire.

L’intérét porté aux technologies écologiques a récemment été suscité par
létude “SMART 2020” [2], décrivant les effets potentiels des technologies de
I'information et des communications (TIC) sur les émissions mondiales de dioxy-
de de carbone. Bien que les TIC ne semblent que modérément contribuer aux
émissions mondiales, avec 1,25% en 2002 et une prévision d’environ 2,5% en
2020, cela représente tout de méme une augmentation de 10% par an. Ceci
signifie qu’en dépit de progres significatifs dans le domaine des technologies
économes en énergie, notre capacité a réduire (ou du moins & maintenir) la
consommation énergétique et les émissions associées, sera tres vite contrariée
par augmentation des flux de données. Ainsi 'augmentation de la capacité des
réseaux d’une part et la réduction de la consommation en énergie d’autre part
sont deux besoins futurs, a priori contradictoires. D’ou la question : comment
les opérateurs mobiles peuvent-ils satisfaire les futures demandes de transport
de données d’un point de vue aussi bien économique qu’écologique ? Dans
un premier temps, regardons les différentes options afin d’augmenter ’efficacité
spectrale des réseaux mobiles.

Plus de spectre

Presque tous les systemes de communication mobile actuels utilisent des fréquen-
ces entre 300 MHz—3 GHz. Ceci est di aux caractéristiques de propagation des
ondes électromagnétiques qui sont favorables dans cette bande. Par conséquent,
cette partie du spectre est quasiment completement allouée et les ressources
spectrales libres se trouvent uniquement dans des fréquences plus élevées. Pour
cette raison, les systémes de communication dits “millimeter-wave (mmWave)”
exploitant le spectre entre 3-300GHz attirent de plus en plus l'attention [3]. Au-
jourd’hui, seuls les systemes de communication non-mobile ou a courte distance
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Résumé

utilisent ces bandes. En raison d’un trés grand affaiblissement de propagation,
la communication avec des signaux de tres courte longueur d’onde est essen-
tiellement limitée aux liens & visibilité directe, dits “line-of-sight (LOS)”. Ainsi,
assurer une couverture du réseau a l'intérieur a partir de stations de bases
(SBs) déployées a l'extérieur semble impossible. Néanmoins, plusieurs projets
de recherches actuels étudient la possibilité d’utilisation de mmWaves pour des
réseaux mobiles [4]. Cependant, cette recherche en est encore & ses premiers
balbutiements.

Meilleurs codages et techniques de modulation

Gréce aux “low-density parity check” (LDPC) [5] et turbo codes [6], I’ “orthogo-
nal frequency-division multiplexing” (OFDM), ’adaptation de lien et I’ “hybrid
automatic request” (HARQ), les systémes modernes de communication mobile
tels que LTE [7] ou WiMAX [8] atteignent déja des efficacités spectrales proches
des limites théoriques. Ainsi, aucune percée scientifique dans les domaines du
codage et de la modulation n’est attendue dans les années a venir. Parmi les
objectifs de recherche en cours on trouve des techniques de modulation non-
orthogonales comme 1’“Isotropic Orthogonal Transform Algorithm” (IOTA)-
OFDM [9], ou des techniques comme le “Vandermonde frequency-division mul-
tiplexing” (VFDM) [10] qui exploitent le préfixe cyclique de POFDM pour per-
mettre des émissions & un réseau secondaire sans interférence. En outre, les
“Fountain codes” ou les “rateless codes” [11] qui généralisent dans un certain
sens la notion de HARQ), ainsi que les codes polaires [12] promettent une aug-
mentation supplémentaire de l'efficacité spectrale. Toutefois, en dépit de ces
efforts, il est peu probable que les progres en matiere de codage ou de modu-
lation soient le principal moteur d’une augmentation de la capacité des futurs
systemes de communication mobile.

Plus d’antennes

Depuis les articles fondateurs [13, 14] dans les années 1990, les systémes &
“entrées multiples, sorties multiples” des communications sans fil, dits MIMO
(“multiple-input multiple-output”), ont suscité un grand intérét de la part des
chercheurs et de lindustrie. A I'heure actuelle, les bénéfices générés par des
émetteurs et/ou récepteurs & plusieurs antennes sont bien compris [15]. Les
techniques MIMO peuvent apporter des gains de puissance, améliorer la fia-
bilité des liaisons et augmenter le débit par un multiplexage spatial de plusieurs
flux de données sur la méme ressource temps-fréquence. Pour cette raison, les
techniques MIMO font déja partie intégrante des normes modernes de communi-
cation sans fil [7, 8], permettant aux SBs et aux terminaux d’utilisateurs (TUs)
de supporter jusqu’a huit antennes. Une autre option intéressante, qui fait
lobjet de nombreux projets de recherche [16, 17, 18], réside dans les systémes
MIMO de grande échelle, dits “large-scale MIMO” ou “massive MIMO”, ou
les SBs sont équipées de centaines d’antennes. En théorie, ceci peut permettre
une réduction significative de la puissance d’émission, tout en réalisant une tres
grande efficacité spectrale. Bien que ne ressortissant pas directement des tech-
niques MIMO, la sectorisation de cellule d’ordre supérieur [19] et I'utilisation
d’antennes directives et intelligentes, dits “3D beamforming”, [20, 21], appa-
raissent comme des moyens efficaces pour augmenter 'efficacité spectrale. Ces
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Résumé

techniques visent a accroitre la répartition spatiale tout en concentrant I’énergie
transmise vers les TUs destinataires et en réduisant l'interférence vers les autres
TUs.

Plus de cellules

Il est bien connu que la réduction de la taille des cellules est le moyen le
plus simple et le plus efficace pour augmenter le débit sans fil [22, 23]. La
physique nous apprend que rapprocher un émetteur et un récepteur réduit la
puissance d’émission nécessaire pour surmonter I’affaiblissement de propagation
et d’autres phénomenes, tels que le “fading” (des évanouissements rapides de
la puissance regue) et le bruit thermique. En outre, le débit par unité de sur-
face augmente en théorie linéairement avec la densité cellulaire. Cependant,
le déploiement de SBs traditionnelles, telles que les macro- ou microcellules,
nécessite des dépenses d’investissement de capital (CAPEX) et d’exploitation
(OPEX) colossales pour 'acquisition de sites, la planification du réseau, la four-
niture d’un réseau de transport, dit “backhaul”, ’exploitation et la maintenance
de ce réseau. Ainsi, on constate une popularité croissante des femto-cellules [24],
i.e., des SBs de petite taille installées par I'utilisateur lui-méme a son domicile
ou sur son lieu de travail, en utilisant la connexion internet existante comme
“backhaul”. Celles-ci permettent de décharger les réseaux de données mobiles
et d’assurer une bonne couverture a l'intérieur a cotit minimal pour 'opérateur.

Actuellement, les milieux universitaires et industriels portent un intérét con-
sidérable aux réseaux a petites cellules, dits “small-cell networks” (SCNs). Pour
simplifier, les SCNs reposent sur un déploiement extrémement dense de SBs a
faible cout et faible puissance d’émission, qui sont bien plus petites que les
équipements des macro-cellules traditionnelles. L’action des SCNs est rendue
possible grace au partage du lien filaire avec les réseaux sans fil et les points
d’acces filaires existants (FTTx (“fiber to the x”) ou les points d’acces filaires
VDSL (“very-high-bitrate digital subscriber line”) par exemple), mais aussi
grace a l'installation des SBs sur les équipements urbains (lampadaires et abris
bus par exemple). Par ailleurs, le fonctionnement des SCNs repose sur les fonc-
tionnalités d’auto-organisation des petites cellules. Ainsi, les SCNs permettent
d’éviter I'acquisition de sites d’installation, la planification détaillée du réseau
et la maintenance continue. Les SCNs permettent par conséquent de réduire
le CAPEX et 'OPEX tout en assurant de hauts débits délivrés de maniere
uniforme dans la zone de couverture du réseau [25, 26].

Coopération et coordination

Les réseaux cellulaires sont avant tout limités par les interférences intercellu-
laires. Dans le cas ol les SBs seraient autorisées a coopérer ou a coordonner,
ces interférences pourraient étre exploitées ou réduites [27]. En général, on fait la
distinction entre la coopération (également “network MIMO” ou “multi-cell pro-
cessing”), i.e. plusieurs SBs sont reliées entre elles par un réseau de transport et
traitent conjointement leurs données, et la coordination, i.e. des groupes de SBs,
dits “clusters”, décident conjointement des stratégies de précodage/décodage
mais ne partagent pas les données des utilisateurs. Les deux techniques, com-
munément désignées sous le terme “coordinated multi-point (CoMP)”, peuvent
améliorer la couverture et le débit, en particulier pour les TUs au bord de la
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cellule, et ce sans la nécessité de déployer de nouveaux sites ou des antennes
supplémentaires. Cependant, de nombreux défis techniques doivent étre résolus
avant que les techniques CoMP puissent voir le jour [28]. En outre, les gains
effectifs générés par ces techniques sont moins prometteurs a partir du moment
ou les frais généraux relatifs a obtention d’information d’état du canal (CSI)
sont pris en compte [29]. La recherche actuelle fait également état d’autres
techniques intéressantes telles que les schémas d’alignement d’interférences [30],
les concepts de relais [31], et les réseaux “cloud” sans fil, dits “wireless network
clouds” [32]. Ce dernier concept differe radicalement de P’architecture classique
des réseaux les SBs sont désormais remplacées par des tétes de radio a distance
connectées par des fibres optiques, le traitement du signal étant effectué sur des
serveurs centralisés.

Radio cognitive

“La plupart des bandes de fréquences est sous-utilisée dans la plupart des en-
droits, la plupart du temps” [33, 34]. L’idée de radios cognitives [35] émane
de cette observation, celles-ci sont autorisées a se servir de certaines parties du
spectre sous licence, étant donné qu’elles peuvent détecter de maniere fiable
si une bande est utilisée ou non. Dans ce contexte, on fait souvent référence
aux trous du spectre (“spectrum holes”) dans le temps, dans la fréquence, ou
dans l'espace, que les radios cognitives cherchent a exploiter. Malgré I'intensité
de la recherche sur ce sujet au cours de la derniere décennie, les radios cog-
nitives n’ont en pratique pas encore connu de succes. Ceci est di a plusieurs
raisons, a savoir un manque d’algorithmes de détection fiables, de protocoles,
d’équipements, et de contraintes réglementaires. Il semble ainsi peu probable
que les radios cognitives joueront un role majeur dans la prochaine génération
de systemes de communication mobile. Cependant, le concept de radios intel-
ligentes ou flexibles, capables d’interagir avec I'environnent et de prendre des
décisions intelligentes, est une idée prometteuse [36].

D’autres techniques

Il y a bien sur beaucoup d’autres techniques qui offrent des possibilités intéressan-
tes pour 'amélioration de l'efficacité spectrale. Parmi elles, on trouve les émet-
teurs-récepteurs full-duplex, qui pourraient théoriquement doubler la capacité
des réseaux actuels [37], la polarisation électromagnétique [38, 39], qui pourrait
conduire a une triplement de la capacité, et les approches croix-couche, dites
“cross-layer”, tel que le décodage conjoint de la source et du canal [40], dit “joint
source-channel decoding”, qui exploite la redondance aux différentes couches de
protocole.

Comme mentionné ci-dessus, il devient clair que les futurs systemes de com-
munication mobile sont susceptibles d’étre constitués d’un déploiement dense de
différents types de points d’acces sans fil (macro-, micro-, femto-cellules) avec
des caractéristiques différentes (puissance d’émission, nombre d’antennes, in-
stallé par 'operateur/l’utilisateur, acces fermé/ouvert). De plus, les techniques
CoMP ont le bénéfice d’atténuer les interférences croissantes dans ces réseaux
denses. Afin d’évaluer lesquelles des techniques présentées ci-dessus sont les plus
adaptées pour atteindre un objectif fixé (augmentation de la capacité, réduction
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de la consommation d’énergie ou réduction des cofits), une analyse théorique de
la performance est indispensable. Toutefois, les modeles de canaux et les outils
qui ont été développés pour l'analyse de liens point & point ne parviennent que
rarement a fournir des indications pertinentes dans le cas de grands réseaux
hétérogenes de plus en plus denses. Il est donc nécessaire de développer de nou-
veaux outils théoriques pour leur analyse, ceci étant 1’'objectif principal de cette
these. Dans ce qui suit, nous allons nous concentrer presque exclusivement sur
la caractérisation des limites de performance théorique. L’efficacité énergétique,
malgré son importance, ne sera pas prise en compte dans ce travail.

Pourqoui aller a P’infini ?

La principale difficulté d’une analyse de la performance théorique significative
réside a la fois (i) dans le choix du modele le plus simple qui reflete suffisamment
les caractéristiques principales du systéme étudié et (ii) dans le choix de 1’outil
mathématique qui permet de tirer des conclusions générales et, éventuellement,
de fournir des lignes techniques directrices. Par exemple, il est difficile de justi-
fier pourquoi les conclusions établies par un modele de canal sans affaiblissement
de propagation et sans interférence devraient étre valables pour des scénarios
plus complexes combinant ces deux aspects. Les caractéristiques les plus im-
portantes des systemes de communication sans fil considérées dans cette these
sont résumées ci-dessous :

e Fading : L’évanouissement ou “fading”, décrivant les fluctuations aléatoi-
res de la force du signal regu dans le temps et en fréquence, constitue
I'une des caractéristiques principales des canaux sans fil. On distingue
généralement ’évanouissement a petite échelle, dit “fast fading”, de celui
a grande échelle, dit “shadowing”. Le premier est causé par des petits
mouvements du récepteur, de I’émetteur ou des diffuseurs, tandis que le
second est du au “shadowing” par des obstacles importants, tels que des
batiments ou des murs.

e Affaiblissement de propagation : L’intensité moyenne du signal regu
est principalement déterminée par l'affaiblissement de propagation, dit
“path loss”, dépendant de la distance entre I’émetteur et le récepteur. La
fagon dont I'affaiblissement de propagation est calculé dépend de I’environ-
nement (urbain ou rural par exemple) et des conditions de propagation
radio (conditions météorologiques par exemple). Les effets du “path loss”
sont, particulierement importants lorsque les techniques coopératives sont
considérées, car leur avantage dépend de la position des TUs dans une
cellule.

e Interférences : Les réseaux mobiles sont limités par les interférences
créées par les transmissions d’autres stations de base et des TUs. Par
conséquent, cet aspect ne peut étre ignoré et doit étre explicitement pris
en compte.

¢ Information imparfaite d’état du canal : L’hypothese d’une connais-
sance parfaite de 1’état du canal, dit “channel state information (CSI)”,
est pratique pour ’analyse théorique, mais conduit souvent a des résultats
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Figure 1: Illustration de modele de systeme: Deux stations de base reliées par
un réseau de transport de capacité infinie décodent conjointement les messages
des deux TUs.

trop optimistes. Ainsi, I'acquisition de CSI doit étre modélisée en prenant
en compte les ressources nécessaires. En particulier, dans les systemes mul-
ticellulaires, la réutilisation des séquences d’apprentissage ou de symboles
pilotes dans les cellules adjacentes peut conduire a une source supplémen-
taire d’interférence, souvent désignée comme “ pilot contamination” [41].

¢ Réseau de transport (“backhaul”) d’une capacité finie : Si les tech-
niques COMP sont analysées, il est nécessaire d’étre précis sur la quantité
de données qui doivent étre échangées entre les SBs coopérantes. Dans
certains cas, la capacité du réseau de transport, dite “backhaul capacity”,
peut étre un facteur limitant et donc non négligeable.

e Liens a visibilité directe et corrélation d’antennes : Plus un réseau
est dense, plus il est probable que le lien entre un émetteur et un récepteur
soit & visibilité directe, dite “line-of-sight (LOS)”. Ainsi, le canal sans
fil qui les sépare est constitué d’une composante déterministe LOS et
d’une composante aléatoire liée aux évanouissements rapides. En outre,
I’hypothese d’'un environnement de diffusion riche et d’antennes non corré-
lées peut s’avérer fausse pour des systemes MIMO de grande échelle. 11 est
donc nécessaire de modéliser les liens a visibilité directe et la corrélation
d’antennes qui peuvent avoir un impact significatif sur les performances
du systeme.

Afin de se faire une idée de la difficulté liée a l'analyse théorique lorsque
seulement 'un de ces aspects est pris en compte, nous considérons ’exemple
simple suivant, qui se concentre exclusivement sur les effets d’affaiblissement de
propagation. Comme le montre la figure 1, deux stations de base reliées par
un réseau de transport de capacité infinie décodent conjointement les messages
des deux TUs. Les SBs et les TUs sont tous équipés d’une antenne unique. Le
vecteur y = [y1,92]" € C? des signaux recus par les deux stations de base & un
instant donné est

y=+pHx+n
91,1 Vagie T n1
= ’ ’ 1
P (\/592,1 92,2 ) (962) * <n2> )
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olt g;,j ~ CN(0,1) est le coefficient du canal entre TU j et SB i, z; ~ CN(0,1)
est le signal transmis de TU j, n; ~ CN(0,1) est un bruit thermique, p est la
puissance d’émission et « € [0, 1] est un facteur d’affaiblissement de propagation.
Ce modele de canal représente le fait qu'un TU est généralement relié par un
canal fort a sa plus proche SB, tandis que le canal qui le relie a 'autre SB
est faible. Par simplicité, nous considérons un scénario symétrique par rapport
aux deux TUs. Nous supposons, en outre, que la matrice H est inconnue aux
TUs, mais parfaitement connue aux SBs. Sous ces hypotheses, le meilleur taux
possible est I'information mutuelle ergodique E[I(p)] entre x et y, qui s’écrit
comme [42]

E[I(p)] = E [log det (I, + pHH")] (2)

ou l'espérance est calculée par rapport a la matrice H. Méme sur ce simple ex-
emple, une expression exacte de I'information mutuelle E [I(p)] n’est connue que
dans le cas dégénéré ot o = 1 (cf. [43]). De toute évidence, o a un effet signifi-
catif sur la performance du systéme et on pourrait s’attendre a ce que E[I(p)]
soit une fonction croissante de ce parametre. Comme aucune expression analy-
tique de I'information mutuelle ergodique n’est disponible, cette affirmation est
difficile a vérifier. Pour contourner ce probléme, on peut soit s’appuyer sur des
simulations, soit considérer des régimes asymptotiques p — 0 ou p — oo, pour
lesquels E [I(p)] devient facilement calculable. Toutefois, les régimes asympto-
tiques de puissance d’émission infiniment faible ou infiniment grande n’ont pas
d’application pratique pour les systemes de communication, les simulations ne
permettant pas non plus une analyse plus approfondie. Sans aucun autre outil
d’évaluation de E[I(p)] disponible, 'histoire s’arréterait a ce stade.

L’approche adoptée dans cette these est de considérer une autre limite asymp-
totique, a savoir la limite lorsque les dimensions de la matrice H tendent vers
Iinfini & la méme vitesse. Sous cette hypotheése, quelque peu artificielle, on peut
montrer que pour plusieurs modeles de canal, des fonctionnelles de la matrice
H peuvent étre approximées par des quantités déterministes qui ne dépendent
que des propriétés statistiques de H. Ces quantités sont souvent données sous
formes concises, qui permettent alors de comprendre les principaux parametres
du systeme. Par ailleurs, pour des petites dimensions de H, ces approxima-
tions asymptotiques sont souvent tres bonnes, ce qui les rend intéressantes d’'un
point de vue pratique. Le principal outil mathématique conduisant a ce type
de résultats est la théorie des grandes matrices aléatoires, qui sera largement
discuté dans les sections 2.2, 2.3 et 2.4. Pour en revenir au modele de canal
(1), on peut obtenir une approximation asymptotique de E [I(p)] en utilisant le
théoreme 14 (iv) de la section 2.3, qui s’exprime comme

E[I(p)] ~ 2log (1 +21+a)p+ /1441 + a)p) — 2log(2e)

4
+1+\/1+4(1+a)p' )

Il est naturel de se demander si une telle approximation est justifiée dans le
cas de systemes de petites dimensions comportant seulement deux émetteurs et
deux récepteurs, chacun d’eux étant équipé d’une antenne. Etonnamment, la
réponse est “oui”, comme le montre la figure 2, qui représente E [I(p)] et son ap-
proximation asymptotique (3) en fonction de p pour @ = 0.5. Les deux courbes
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Figure 2: L’information mutuelle ergodique E[I(p)] et son approximation
asymptotique (3) en fonction de p pour o = 0.5.

sont quasiment superposées, méme si le rapprochement devient moins précis
pour les grandes valeurs de p. On peut aussi montrer que (3) est effectivement
une fonction croissante de a.

Ceci constitue bien sir un exemple extréme et, en fonction de p et de «, le
rapprochement peut étre moins précis. Toutefois, cet exemple suggere qu’une
analyse asymptotique peut s’avérer utile pour I’étude de systémes complexes,
dont l'analyse exacte est impossible. En outre, ce type de résultats asymp-
totiques offre un intérét pratique car il permet une approximation proche de
la performance des systémes de petite taille & des points de fonctionnement
réalistes. Dans cette these, nous développons et appliquons ces approximations
asymptotiques & I'étude de modeles de systémes complexes qui intégrent (en
partie) les caractéristiques décrites précédemment.

Résumé des contributions

Cette these est divisée en trois parties distinctes mais interdépendantes: la
théorie (chapitre 2), les applications (chapitre 3) et les conclusions et perspec-
tives (chapitre 4). La structure de la theése et des relations entre les différentes
sections est illustré par un schéma en figure 3.
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Le chapitre 2 donne un apercu de plusieurs outils et techniques mathémati-
ques qui seront fréquemment utilisés dans la suite. Parmi eux, nous trouvons
quelques notions de base de la théorie des probabilités, de la théorie des ma-
trices aléatoires (RMT) et des outils d’analyse réelle et complexe. Nous allons
également rappeler quelques résultats importants asymptotiques de RMT qui
seront nécessaires ou approfondis dans les sections suivantes. Ensuite, nous
allons introduire la notion d’équivalents déterministes en présentant certains
des résultats existants, mais aussi en en établissant de nouveaux. Ces résultats
seront appliqués a des problemes pratiques dans les sections 3.1, 3.2 et 3.3. Nous
allons également élaborer une nouvelle approche pour le calcul des équivalents
déterministes pour certaines fonctionnelles de matrices unitaires aléatoires. Les
applications pratiques de ces résultats sont présentées dans la section 3.6. En-
fin, nous allons expliquer le concept d’équivalents déterministes itératifs qui a
été développé dans cette these, avant de présenter plusieurs résultats basés sur
cette notion. Plusieurs applications pratiques seront discutées dans les sections
3.4, 3.5 et 3.6.

Dans le chapitre 3, nous appliquons les résultats théoriques du chapitre 2
aux problemes des communications sans fil. Tous ces probléemes adressent de
maniere différente certaines des principales caractéristiques des futurs systemes
de communication avancés, comme décrits ci-dessus.

L’apprentissage optimal de I’état du canal dans les systémes “network
MIMO”

Comme la coopération des SBs est 'une des techniques les plus prometteuses
pour accroitre 'efficacité spectrale des réseaux cellulaires, nous commengons
dans la section 3.1 avec une étude des systemes “network MIMO”, ou les SBs
sont connectées par un réseau de transport. Plusieurs contraintes pratiques
sont considérées, & savoir une connaissance imparfaite de ’état du canal, un
“backhaul” de capacité finie et les affaiblissements de propagation arbitraires
entre les SBs coopératives et les TUs. Le but de cette section est de calculer
la fraction optimale du temps de cohérence du canal qui doit étre utilisée pour
P’apprentissage du canal afin de maximiser une borne inférieure de I'information
mutuelle. Nous utilisons la RMT (Théoréme 12) pour fournir une approxima-
tion de cette borne, qui est ensuite optimisée par rapport a la longueur des
séquences pilotes. Notre principale contribution est la prise en compte simul-
tanée de plusieurs contraintes pratiques des systémes “network MIMO” tout
en considérant un modele de canal réaliste. L’utilisation de la RMT dans le
contexte de ce probléeme d’optimisation est également une idée originale qui
pourrait étre appliquée a d’autres scénarios. Par exemple, la longueur optimale
des séquences pilotes pour les systemes MIMO de grande échelle (voir section
3.3) qui souffrent de “pilot contamination” pourrait étre obtenue de maniére
similaire.
Les résultats de cette section ont été publiés dans les articles suivants :

e J. Hoydis, M. Kobayashi, M. Debbah, “Optimal channel training in uplink
network MIMO systems,” IEEE Trans. Signal Process., vol. 59, no. 6, pp.
28242833, Juin 2011.

e J. Hoydis, M. Kobayashi, M. Debbah, “On optimal channel training for
uplink network MIMO systems,” Proc. IEEFE International Conference on
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Acoustics, Speech and Signal Processing (ICASSP), Prague, République
Tcheque, Mai 2011, pp. 3056-3059.

Détecteurs a expansion polynomiale

Comme le nombre d’observations conjointement traitées augmente (par ex-
emple, dans le systeme “network MIMO” ou les systemes MIMO de grande
échelle), la mise en ceuvre de récepteurs optimaux devient un défi. Ceci fait
donc apparaitre un besoin de structures de récepteurs moins complexes qui est
adressée dans la section 3.2. Ici, nous considérons la conception et ’analyse des
récepteurs a expansion polynomiale de faible complexité, adaptés a des canaux
sans fil caractérisés par un profil de variance généralisé. Dans ce modele de
canal, le vecteur de canal entre chaque émetteur et le récepteur considéré peut
avoir une matrice de covariance différente. Ce type de détecteur est pertinent
pour des systemes MIMO de grande échelle ou des réseaux MIMO distribués,
ou le récepteur MMSE nécessiterait 'inversion d’une grande matrice, méthode
couteuse en temps de calcul. La principale difficulté de cette section réside dans
le calcul des moments asymptotiques d’un type particulier de matrices aléatoires
(voir les théoremes 19 et 20). Les simulations montrent qu’un tel détecteur peut
fournir une bonne performance tout en réduisant la complexité numérique.
Les résultats de cette section ont été publiés dans I'article suivant :

e J. Hoydis, M. Debbah, M. Kobayashi, “Asymptotic moments for interfer-
ence mitigation in correlated fading channels,” Proc. IEEE International
Symposium on Information Theory (ISIT), Saint Petersbourg, Russie,
Aott 2011, pp. 2796-2800.

Les systémes “massive MIMO”

Dans la section 3.3, nous faisons 'analyse de la performance des systemes MIMO
de grande échelle ou “massive MIMO” qui sont caractérisés par un plus grand
nombre d’antennes par SB que de TUs par cellule. Bien que “massive MIMO”
soit une technique non-coopérative, elle peut théoriquement atteindre de tres
hautes efficacités spectrales avec un traitement du signal linéaire et simple.
Pour un modele de canal tres général qui représente la connaissance impar-
faite de I’état du canal, la “pilot contamination”, la corrélation d’antennes
et affaiblissement de propagation, nous dérivons des approximations asymp-
totiques des taux atteignables en liaisons montante et descendante avec des
détecteurs et précodeurs linéaires. Notre analyse, basée sur les théoremes 14 et
21, fournit des approximations de la performance qui sont faciles & calculer et
précises pour les systemes de dimensions finies, comme le montre les simulations
effectuées. En outre, nous démontrons que, dans certains scénarios, I'utilisation
du récepteur MMSE ou du précodeur RZF (dit “regularized zero-forcing”) peut
réduire le nombre d’antennes d’un ordre de grandeur tout en atteignant les
mémes performances qu'un filtre adapté (dit “matched filter”) dans la liaison
montante ou descendante.
Les résultats de cette section ont été publiés dans les articles suivants :

e J. Hoydis, S. ten Brink, M. Debbah, “Massive MIMO in the UL/DL of
cellular networks: How many antennas do we need?” IEEFE J. Sel. Areas
Commun., Jan. 2012, soumis.
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e J. Hoydis, S. ten Brink, M. Debbah, “Comparison of linear precoding
schemes for the massive MIMO downlink,” Proc. IEEFE International
Conference on Communications (ICC), Ottawa, Canada, Juin 2012.

e J. Hoydis, S. ten Brink, M. Debbah, “Massive MIMO: How many antennas
do we need?” Proc. IEEE Allerton Conference on Communication, Con-
trol, and Computing (ALLERTON), Urbana-Champaign, IL, Etas-Unis,
Septembre 2011.

Dans les trois dernieres sections, nous présentons des applications pratiques
des équivalents déterministes itératifs (cf. section 2.4), & savoir l'analyse de
la performance asymptotique (cf. 3.4) de canaux a double diffusion (“double-
scattering”) a acces multiples (“multiple access channel (MAC)”), le calcul d'un
équivalent déterministe de l'information mutuelle d’'un canal MIMO a relais
multiples “amplify-and-forward” (cf. section 3.5) et ’analyse de la performance
du précodage unitaire aléatoire pour des canaux quasi-statiques et pour des
canaux avec évanouissement et & antennes corrélées (cf. section 3.6).

Canaux & double diffusion

Le modele de canal a double diffusion, dit “double-scattering”, peut expli-
quer lexistence de canaux de rang bas, sans corrélation entre les antennes de
I’émetteur ou du récepteur. C’est par exemple le cas si ’émetteur et le récepteur
sont entourés par des anneaux de diffuseurs locaux, dont les diametres sont de
petite taille par rapport a leur distance. Cet effet peut devenir visible dans les
systemes MIMO de grande échelle, ou un grand réseau d’antennes est monté
sur un batiment haut ou une tour, et ou la plupart des TUs est entourée par
des obstacles. Notre analyse asymptotique (en termes d’information mutuelle
et de taux réalisables avec détection MMSE), reposant principalement sur le
théoreme 22, montre que 'approche par les équivalents déterministes itératifs
peut faciliter I’étude de ce modele de canal plutét complexe. En outre, ces
résultats pourraient étre utilisés pour étendre l'analyse des systemes “massive
MIMO” présentés dans la section 3.3 a des modeles de canaux encore plus
réalistes.
Les résultats de cette section ont été publiés dans les articles suivants :

e J. Hoydis, R. Couillet, M. Debbah, “Iterative deterministic equivalents
for the capacity analysis of communication systems,” IEEE Trans. Inf.
Theory, Décembre 2011, soumis.

e J. Hoydis, R. Couillet, M. Debbah, “Asymptotic analysis of double-scatter-
ing channels,” Proc. IEEE Asilomar Conference on Signals, Systems, and
Computers (ASILOMAR), Pacific Grove, CA, Etas-Unis, Novembre 2011.
Finaliste du concours du meilleur article étudiant.

Canaux a relais multiples “amplify-and-forward”

Comme mentionné précédemment, les techniques de relais pourraient jouer un
role important dans les futures architectures de réseau et sont déja utilisées
dans les normes actuelles des systémes de communication mobile [31]. Ainsi,
leur compréhension théorique est aussi pertinente en pratique. La performance
asymptotique du canal & relais multiples ”amplify-and-forward” a été étudiée
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dans de nombreux ouvrages (cf. [44, 45]), qui soit ignorent les effets d’amplifica-
tion du bruit & chaque relais, soit ne conduisent pas a des expressions faciles
a manipuler. FEn s’appuyant sur les équivalents déterministes itératifs, nous
sommes en mesure de trouver une expression simple et récursive de 'information
mutuelle asymptotique de ce modele de canal (théoreme 24). Des simulations
démontrent que les approximations asymptotiques sont valables pour un nombre
d’antennes raisonnable a chaque nceud.
Les résultats de cette section ont été publiés dans I'article suivant :

e J. Hoydis, R. Couillet, M. Debbah, “Iterative deterministic equivalents
for the capacity analysis of communication systems,” IEEE Trans. Inf.
Theory, Décembre 2011, soumis.

Précodage unitaire aléatoire

Les précodeurs unitaires ont suscité un intérét majeur grace a leur capacité
a réduire la quantité de données échangées sur le chemin retour, nécessaires
a la formation de faisceaux, dite “beamforming”. Pour cette raison, ils sont
déja considérés dans des futures normes de réseaux mobiles [46, 47, 48]. Ainsi,
I’évaluation de la performance des systeémes qui utilisent les précodeurs uni-
taires est obligatoire et constitue un domaine de recherche trés actif [49]. Une
nouvelle approche pour les modeles de matrices aléatoires impliquant des matri-
ces unitaires via les équivalents déterministes (itératifs) nous permet de traiter
des canaux quasi-statiques et des canaux corrélés avec évanouissement et d’en
déduire ainsi des approximations précises de l'information mutuelle et de la
somme des taux avec un détecteur MMSE. Les résultats théoriques apparentés
sont résumés dans les théoremes 15, 18 et 23.
Les résultats de cette section ont été publiés dans les articles suivants :

e R. Couillet, J. Hoydis, M. Debbah, “Random beamforming over quasi-
static and fading channels: A deterministic equivalent approach,” IEEFE
Trans. Inf. Theory, Novembre 2011, accepté.

e J. Hoydis, R. Couillet, M. Debbah, “Deterministic equivalents for the
performance analysis of isometric random precoded systems,” Proc. IEEE

International Conference on Communications (ICC), Kyoto, Japan, Juin
2011, pp. 1-5.

D’autres contributions

Par ailleurs, les publications suivantes ont résulté de cette these :

e J. Hoydis, M. Debbah, “Random Matrix Methods for Cooperation in Small-
cell Networks” dans Femtocell Networks: Deployment, PHY Techniques,
and Resource Management. Cambridge University Press, 2012, édité par
: T. Q. S. Quek, G. de la Roche, I. Guvenc, M. Kountouris.

e J. Hoydis, M. Debbah, “Green small-cell networks,” IEEE Veh. Technol.
Mayg., vol. 6, no. 1, pp. 37-43, Mars 2011.

e J. Hoydis, R. Couillet, M. Debbah, “Les réseaux a petites cellules économes
en energie,” Techniques de l’Ingénieur, no. Reference IN 141, Aout 2011.
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operation with random user locations via deterministic equivalents,” Proc.
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soumis.
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Proc. IEEE International Symposium on Information Theory (ISIT),
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J. Hoydis, M. Kobayashi, M. Debbah, “Asymptotic performance of linear
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J. Hoydis, J. Najim, R. Couillet, M. Debbah, “Fluctuations of the mutual
information in large distributed antenna systems with colored noise,” Proc.
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(ALLERTON), Urbana-Champaign, IL, Etats-Unis, Septembre 2010, pp.
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ysis of distributed multi-cell beamforming,” Proc. IEEE International
Symposium on Personal, Indoor and Mobile Radio Communications (PIM
RC), Istanbul, Turquie, Septembre 2010, pp. 2105-2110.

Conclusions et perspectives

Afin de faire face & une demande croissante de services mobiles, les systemes
avancés de communication mobile seront caractérisés par un déploiement dense
des différents types de points d’acces sans fil. Celui-ci sera probablement un
mélange de petites cellules a faible puissance, de femto cellules et de macro SBs
équipées de centaines d’antennes intelligentes. L’atténuation des interférences
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et la réduction de la consommation d’énergie dans de tels réseaux sont d’une
importance primordiale. Pour cette raison, les techniques COMP ainsi que
les fonctionnalités de I’auto-optimisation sont non seulement souhaitables, mais
aussi nécessaires. Comme les réseaux mobiles deviennent plus complexes, les
méthodes requises pour 'analyse de leur performance théorique doivent évoluer.
Cela implique qu’elles doivent tenir compte des caractéristiques les plus impor-
tantes de ces réseaux, a savoir le “fading”, ’affaiblissement de propagation, les
interférences, 'information imparfaite de I’état du canal, le “pilot contamina-
tion”, la corrélation d’antennes, les liens & visibilité directe et la coopération avec
échange de données limité. Dans cette these, nous avons développé de nouvelles
méthodes basées sur la théorie des grandes matrices aléatoires qui sont capables
de prendre ces caractéristiques en considération. En particulier, le concept des
équivalents déterministes basé sur un systeme de grande taille conduit souvent
a des approximations de la performance du systéeme étonnamment simples et
précises et permet de tirer des conclusions importantes sur les parametres les
plus pertinents. On peut penser a cette méthode comme un moyen pour fournir
une abstraction déterministe de la couche physique qui réduit significativement
la complexité du systéme. Grace a cette réduction de la complexité, il est par
exemple possible d’optimiser certains parametres du systéme (la longueur des
pilotes, les matrices de précodage, etc.), ce qui aurait été impossible autrement.
Cette approche pourrait aussi s’avérer bénéfique pour 'optimisation conjointe
de plusieurs couches de la pile des protocoles.

Nous avons démontré 1'utilité des équivalents déterministes dans le contexte
de plusieurs scénarios d’intérét pratique, tels que 'analyse de la performance et
l'optimisation des systemes CoMP et “massive MIMO”, et I’étude de canal a
plusieurs relais. En outre, plusieurs nouvelles contributions au domaine de la
théorie des matrices aléatoires proviennent de cette these. Les plus importants
sont le concept des équivalents déterministes itératifs et le calcul des équivalents
déterministes pour une certaine classe de fonctionnelles de matrices unitaires
aléatoires.

Quelques mots de prudence sont nécessaires en ce qui concerne la nature
asymptotique de nos résultats. Nous avons mis 'accent sur le fait que la plu-
part des équivalents déterministes fournissent des approximations tres précises
pour des systémes de dimensions finies. Il est parfois impossible de faire la dis-
tinction entre des résultats asymptotiques et exacts dans le cas d’un systéme ou
I'émetteur et le récepteur sont équipés avec seulement deux antennes chacun.
Toutefois, rien ne garantit que ce soit le cas pour tous les choix de parametres
possibles. En général, les approximations deviennent moins précises pour les
grandes valeurs de SNR (cf. [50] qui explique cet effet pour l'information
mutuelle d’'un canal point & point MIMO). Parmi les indicateurs importants
de la précision des approximations asymptotiques, nous trouvons les taux de
convergence de certaines quantités vers leurs limites asymptotiques. Par ex-
emple, tandis que la variance de 'information mutuelle normalisée de certains
canaux MIMO N x N diminue & la vitesse de 1/N? [51], la variance du SINR
avec un détecteur MMSE diminue & la vitesse de 1/N [52]. Ainsi, la précision
des équivalents déterministes ne dépend pas uniquement de la taille du systeme,
mais davantage de la fonctionelle de la variable aléatoire en considération.

Dans ce qui suit, nous allons exposer quelques sujets intéressants pour des
travaux futurs :
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Topologies aléatoires du réseau

Tout au long du document, nous avons implicitement supposé que les émetteurs
et les récepteurs sont situés a des positions fixes et connues. Cependant, cette
hypothese est rarement rencontrée dans la pratique. Les TUs se déplacent na-
turellement et les positions des points d’acces déployés par l'utilisateur, tels
que les femto-cellules, ne sont ni connues, ni vouée a rester statiques. Ainsi, la
topologie du réseau est un parametre aléatoire supplémentaire des systemes de
communication mobile qui doit aussi étre pris en considération. Une approche
récente pour s’attaquer & ce probleme est la géométrie stochastique [53]. Dans
ce cadre, les TUs et les points d’acces sont considérés comme des processus
ponctuels aléatoires dans I’espace. Ces processus ponctuels sont généralement
caractérisés par leur densité et leur tendance a former des “clusters”, c’est a
dire, des points d’attraction a densité plus élevée. Bien que cette technique
ait conduit a de nombreux résultats intéressants sur la performance moyenne
de réseaux a plusieurs couches [54, 55|, dits “multi-tier networks”, ce n’est que
trées récemment que la coopération entre les points d’acces a été considérée
[56, 57]. Cependant, ’examen de la coopération entre les noeuds introduit des
interdépendances complexes entre les points du processus de point sous-jacent
qui sont difficilement résolubles par les techniques existantes. Une combinaison
de la RMT et de la géométrie stochastique pourrait surmonter ce probleme. La
RMT pourrait supprimer le caractere aléatoire causé par le “fading” dans de tels
réseaux, tandis que la géométrie stochastique pourrait moyenner toutes les po-
sitions possibles prises par les utilisateurs. Ceci est particulierement important
si 'on veut maximiser le rendement moyen du systéme par rapport a certains
parametres, tels que les positions optimales des SBs. Les premiers résultats
utilisant ces concepts sont établis dans les publications suivantes :

e J. Hoydis, A. Miiller, R. Couillet, M. Debbah, “Analysis of multicell co-
operation with random user locations via deterministic equivalents,” Proc.
Workshop on Spatial Stochastic Models for Wireless Networks (SPASWIN),
Paderborn, Germany, Mai 2012.

e A. Miiller, J. Hoydis, R. Couillet, M. Debbah, “Optimal 3D cell planning:
A random matrix theory approach,” Proc. IEEE Global Communications
Conference (GLOBECOM), Anaheim, CA, Etats-Unis, Décembre 2012,
soumis.

Codes de longueur finie

L’information mutuelle et les taux réalisables considérés dans cette these sont
tous basés sur I’hypothese cruciale de mots de code de longueur infinie. Ainsi,
bien que le temps de cohérence du canal soit limité, les messages sont supposés
étre codés et transmis sur un nombre infini de blocs de cohérence. Dans la pra-
tique, cette hypothese impliquerait un délai infini. Récemment, les publications
[58, 59] ont suscité un grand intérét pour les limites ultimes de la performance
de codes de longueur finie. Toutefois, les limites précises et explicites de la
probabilité d’erreur pour une longueur de bloc donnée sont en général difficiles
a établir pour des canaux MIMO. L’application de la RMT & ce domaine de
la théorie de I'information pourrait conduire a de significatives simplifications.
Nous avons fourni quelques premiers résultats sur ce sujet dans :
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e J. Hoydis, R. Couillet, P. Piantanida, M. Debbah, “A random matrix
approach to the finite blocklength regime of MIMO fading channels,”
Proc. IEEE International Symposium on Information Theory (ISIT),
Cambridge, MA, Etats-Unis, Juillet 2012, soumis.

Utilisation intelligente des antennes “excédentaires”

Dans la section 3.3, nous avons analysé la performance des systéemes MIMO
de grande échelle (“massive MIMO”) ot le SBs sont équipées d’un nombre
d’antennes beaucoup plus important que le nombre de TUs par cellule. Toute-
fois, ce type de réseaux d’antennes de grande taille est plus ou moins une ap-
proche de type force brute pour contrer I'interférence intercellulaire et réduire les
puissances d’émission. Cependant, il serait intéressant d’étudier d’autres facons
d’utiliser plus intelligemment les antennes supplémentaires ou “excédentaires”
dans un réseau. Par exemple, une macro SB pourrait sacrifier certaines de ses
antennes pour "'annulation d’interférence vers des couches inférieures du réseau,
comme les femto-cellules. En supposant un protocole duplex par séparation
temporelle inversée, dit “time-division duplex (TDD)”, entre des macro- et
femto-cellules [60], la connaissance de ’état du canal & la macro-SB pourrait
étre obtenue “gratuitement”. Dans ce contexte, il serait intéressant d’étudier si
la perte de performance dans la macro-cellule est suffisamment compensée par
les améliorations des taux résultants dans le réseau femto. Il serait également
intéressant de se pencher sur la question du placement optimal des antennes:
pour une région donnée, avec une distribution des TUs donnée, quelle est la
meilleure fagon de déployer N antennes pour couvrir cette région ?

Les canaux variant dans le temps

Les modeles de canaux que nous avons utilisés dans cette these ne présentent
pas de corrélation dans le temps. Autrement dit, les réalisations de canaux
a deux instants différents sont des variables aléatoires indépendantes. En ex-
ploitant les résultats récents sur les matrices aléatoires variant dans le temps
[61, 62], il serait intéressant d’étudier comment la performance du réseau varie
au fil du temps pour un processus stochastique donné. Toutefois, la recherche a
ce sujet en est encore a ses balbutiements et il faudra encore un certain temps
et un certain effort jusqu’a ce que ces méthodes soient suffisamment bien com-
prises pour envisager des modeles de matrices pertinents pour les systemes de
communication.
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Chapter 1

Introduction

1.1 Mobile communications: Future challenges

During the last years, mobile data traffic has skyrocketed, paralleling the devel-
opment of the wired Internet traffic at the beginning of this millennium. Since
2008, the total global mobile data volume has more than doubled every year
and is expected to grow at a similar rate in the future [1]. The main drivers
of this massive growth are smartphones, tablet PCs, and laptops, whose promi-
nent usage is about data rather than voice. Soon, there will be as many wireless
devices as humans on earth. As a result of this development, current networks
reach their capacity limits, especially in highly populated metropolitan areas.
Congestion problems arise in the wireless and the backhaul networks alike.

At the same time, there is a growing concern about the possible effects of
information and communication technology (ICT) on global carbon emissions
[2, 18]. Although ICT’s contribution to the global emissions is and will remain
a rather small percentage of the global figures (with 1.25 % in 2002 and around
2.5 % in 2020), the general trend of a 10 % yearly increase in ICT-related carbon
emissions is alarming. This means that, despite significant progresses in energy-
efficient technologies, the growth in data traffic will outpace our ability to reduce
or even maintain the overall energy consumption and related emissions. Thus,
more network capacity on the one hand and less energy consumption on the
other are two seemingly contradictory future requirements on ICT. This begs
the question how mobile operators can satisfy the future traffic demands, both
economically and ecologically.

Let us now have a look at several different ways how the capacity of wireless
networks could be generally increased:

More spectrum

Essentially all commercial mobile communication systems are operated on fre-
quency bands in the range from 300 MHz—3 GHz. This is due to the favorable
radio propagation conditions at these frequencies. As a consequence, this part
of the spectrum is almost entirely allocated and new spectral resources can
only be found at higher frequencies. For this reason, there is a growing inter-
est in millimeter-wave (mmWave) communication systems [3] which exploit the
spectrum from 3-300 GHz. Today, mainly short-range indoor and fixed-wireless
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communication systems are operated in these bands. Owing to high reflection
and penetration losses, the communication at very short wavelength is more or
less limited to line-of-sight (LOS) conditions. Providing indoor coverage from
outdoor base stations (BSs) seems impossible. Nevertheless, there are current
research activities which assess the feasibility of mmWaves for mobile commu-
nications [4]. However, this research is still in its infancy.

Better coding and modulation schemes

With low density parity-check (LDPC) [5] and Turbo [6] codes, orthogonal
frequency-division multiplexing (OFDM), link adaptation, and hybrid auto-
matic repeat request (HARQ), modern mobile communication systems like LTE
[7] or WIMAX [8] operate at spectral efficiencies close to the theoretical limits.
Thus, revolutionary breakthroughs in coding or modulation are not to be ex-
pected in the near future. Current research targets, for example, non-orthogonal
modulation schemes which do not require a cyclic prefix, such as Isotropic Or-
thogonal Transform Algorithm (IOTA)-OFDM [9], or techniques like Vander-
monde frequency-division multiplexing (VFDM) [10] which exploit the cyclic
prefix of OFDM to allow for interference-free underlay networks. Also rate-less
or Fountain codes [11], which generalize in some sense the concept of HARQ,
as well as Polar codes [12] promise further improvements in spectral efficiency.
However, despite these efforts, advances in coding or modulation are unlikely to
be the main capacity driver of future mobile communication systems.

More antennas

Since the seminal papers [13, 14] in the mid-1990s, multiple-input multiple-
output (MIMO) wireless communications have attracted enormous interest from
researchers and industry alike. By now, the benefits of multiple antennas at the
transmitters and/or receivers are well understood [15]. MIMO techniques can
provide power gains, improve the link reliability, and increase the throughput
by multiplexing several independent data stream on the same time-frequency
resource. Simple MIMO schemes are already an integral part of modern mobile
communication standards [7, 8] which support today up to eight antennas at
the BSs and the user terminals (UTs). Large-scale MIMO systems where BSs
are equipped with hundreds of antennas are the subject of numerous ongoing
research projects [16, 17, 18]. In theory, large-scale or “massive” MIMO can
significantly reduce transmit powers while achieving high spectral efficiencies.
Although not directly MIMO techniques, one needs to consider also higher-
order cell-sectorization [19] and 3D-beamforming [20, 21] as effective means to
increase the spectral efficiency. These techniques aim at increasing the spatial
reuse by focusing the transmitted energy towards the intended UTs and by
reducing interference to other UTs at the same time.

More cells

It is well known that cell-size shrinking is the simplest and most effective way
to increase wireless throughput [22, 23]. Physics tells us that bringing a radio
transmitter and receiver closer together reduces the necessary transmit power
to overcome path loss and other phenomena, such as fading and noise. More-
over, the area throughput increases theoretically linearly with the cell density.
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However, the deployment of traditional BSs, such as macro and micro cells,
requires huge capital and operational expenditures for cell-site acquisition, net-
work planning, backhaul provisioning, operation, and maintenance. Hence there
is a growing popularity of femto cells [24], i.e., user-deployed home-BSs utilizing
the existing Internet connection as backhaul. Femto cells allow to offload traffic
from the macro cells and to provide high-capacity indoor coverage at minimal
cost for the network operator. Currently, also “small cells”, i.e., self-organizing
operator-deployed outdoor/indoor femto cells, receive considerable interest from
academia and industry as a promising means to provide localized high-capacity
coverage at low energy-consumption and cost [25, 26].

Cooperation and coordination

Cellular networks are first and foremost limited by intercell interference. If the
BSs were allowed to cooperate or to coordinate, this interference could be ei-
ther exploited or reduced [27]. One distinguishes generally between cooperation
(also network MIMO or multi-cell processing), i.e., multiple BSs are connected
together via backhaul links and jointly process their data, and coordination, i.e.,
clusters of BSs jointly decide on precoding/decoding strategies but generally do
not share user data. Both techniques, commonly referred to as coordinated
multi-point (CoMP), can improve the coverage and throughput, especially for
cell-edge UTs, without the need to deploy new cell sites or additional anten-
nas. However, many technical challenges need to be overcome before CoMP
can be successfully introduced in practice [28]. Moreover, the effective gains of
CoMP are less promising once the overhead for the acquisition of channel state
information (CSI) is taken into account [29]. Other interesting techniques un-
der current research are interference alignment schemes [30], relaying concepts
[31], and wireless network clouds [32] where BSs are replaced by fiber-connected
remote radio heads and the processing is carried out on centralized server-farms.

Cognitive radio

“Most bands in most places are underused most of the time” [33, 34]. This
observation stimulated the idea of cognitive radios [35] which are allowed to
use parts of the licensed spectrum, given that they can reliably sense if it is
currently used or not. In this context, one often speaks about “spectrum holes”
in either time, frequency, or space which cognitive radios try to exploit. Despite
the heavy research on this topic during the last decade, cognitive radios have
not yet been successful in practice. This is mainly due to a lack of reliable
sensing algorithms, protocols, hardware, and regulatory constraints. Thus, it is
unlikely that cognitive radio will play a major role in next generation mobile
communication systems. However, the concept of more “intelligent” or “flexible”
radios, which moves away from the classical centralized network architecture
to self-organizing networks with intelligent decision making at the nodes, is a
promising idea [36].

Other techniques

There are of course many other techniques which provide interesting oppor-
tunities for spectral-efficiency improvements. Among them are for example
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full-duplex transceivers [37] which could theoretically double the capacity of cur-
rent networks, a consequent exploitation of electromagnetic polarization [38, 39]
which could lead in principle to a threefold capacity increase, and cross-layer
approaches like joint source-channel decoding [40] which exploits redundancy
and side information at different protocol layers.

From the discussion above, it becomes clear that advanced mobile communi-
cations systems are likely to consist of a dense deployment of different types of
wireless access points (macro/micro/femto/small cells) with different character-
istics (transmit powers, number of antennas, open/closed access, user/operator
deployed). Additionally, CoMP techniques will be a desirable feature to miti-
gate the increasing interference in such networks. In order to assess which of
the possible techniques presented above is the most appropriate with respect to
a given goal, it is necessary to provide a fundamental theoretical performance
analysis. However, channel models and tools which were developed for the anal-
ysis of simple point-to-point links often fail to provide meaningful insights for
large, increasingly dense, heterogeneous networks. New theoretical tools for
their analysis are needed and the development of these tools is the main goal
of this thesis. In what follows, we will focus almost exclusively on the char-
acterization of theoretical performance limits. Energy efficiency, although an
important parameter, will not be considered in this work.

1.2 Why go to large dimensions?

The main difficulty of a meaningful theoretical performance analysis is (i) to
find the simplest model which sufficiently reflects the main characteristics of
the system under study and (ii) to choose the right mathematical tool which
allows one to draw general conclusions and, possibly, to provide engineering
guidelines. For example, it is hard to justify why conclusions which are drawn
for a channel model without path loss and interference should hold for more
complex scenarios where both aspects are taken into account. Some of the most
important characteristics of the wireless communication systems considered in
this thesis are:

e Fading: Fading describes the random fluctuations of the received signal
strength over time and frequency and is a main characteristic of all wireless
channels. One generally distinguishes between small-scale and large-scale
fading. The former is caused by small movements of the receiver, the
transmitter, or the scatterers while the latter is due to shadowing by large
obstacles, such as buildings or walls.

e Path loss: The average received signal strength is mainly determined by
the distance-dependent path loss between a transmitter and a receiver.
How this path loss is calculated depends on the environment (e.g., urban
or rural) and the radio propagation conditions (e.g., precipitation). The
effects of path loss are especially important once CoMP techniques are
considered. This is because the benefit of these techniques depends on the
positions of the UTs within a cell.

e Interference: Mobile networks are limited by interfering transmissions
from other BSs and UTs. Consequently, this aspect cannot be ignored
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Figure 1.1: Schematic illustration of the uplink system model: Both BSs jointly
decode the messages from both UTs.

and must be explicitly taken into account.

e Imperfect CSI : The assumption of perfect CSI is convenient for the
theoretical analysis but often leads to overoptimistic results. Thus, the
acquisition of CSI must be modeled and the necessary resources must
be accounted for. In particular, in multi-cell systems, the reuse of pilot
sequences in adjacent cells can lead to an additional source of interference,
often referred to as pilot contamination [41].

e Backhaul capacity: If CoMP techniques are analyzed, it is necessary
to be specific about the amount of data which needs to be exchanged
between the cooperating BSs. In some cases, the backhaul capacity might
be a limiting factor which cannot be overlooked.

e Line-of-sight channels and antenna correlation: The denser a net-
work, the more likely it is that a transmitter and a receiver are under
LOS conditions. Hence, the wireless channel between them is composed
of a deterministic LOS component superimposed with random channel
fluctuations due to fading. Moreover, the assumption of a rich scattering
environment and uncorrelated antennas might fail to hold once large-scale
MIMO systems are considered. Both LOS channels and antenna correla-
tion can have a significant impact on the system performance.

In order to provide an idea why already some of these aspects taken alone are
difficult problems for a theoretical analysis, let us consider the following simple
example which focuses exclusively on the effects of path loss. A schematic system
model is sketched in Fig. 1.1. Two BSs, connected via backhaul links of infinite
capacity, cooperate to jointly decode the messages from two UTs. Both the BSs
and the UTs are equipped with a single antenna. The vector y = [y;,y2]" € C?
of the received base-band signals at the two BSs at a given time reads

y = pHx +n
91,1 \/agl 2 il ny
= ’ ’ 1.1
P (\692,1 92,2 ) (302> * (nz) (L.1)

where g; ; ~ CN(0,1) is the fast-fading channel coefficient between UT j and
BS i, ; ~ CN(0,1) is the transmitted signal of UT j, n; ~ CN(0,1) is thermal
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noise at BS i, p is the transmit power per UT, and « € [0,1] is a path loss
factor. This channel model accounts for the fact that a UT has generally a
strong channel to its closest BS while it has a weaker channel to the other BS.
For simplicity, we consider a scenario which is symmetric with respect to both
UTs. We further suppose that H is unknown to the UTs but perfectly known
to the BSs. Under these assumptions, the best possible achievable rate is the
ergodic mutual information E [I(p)] between x and y, given as [42]

E[I(p)] = E [log det (I, + pHH")] (1.2)

where the expectation is with respect to the matrix H. Even in this simple set-
ting, an exact expression of E [I(p)] is only known in the degenerate case o =1
(see e.g., [43]). Obviously, « has a significant effect on the system performance
and one would expect that E[I(p)] is an increasing function of a. Since no
analytic expression of the ergodic mutual information is available, this claim is
difficult to verify. To circumvent this problem, one could either rely on simula-
tions or consider the asymptotic regimes p — oo, p — 0, where E [I(p)] has a
tractable expression. However, the asymptotic regimes of infinitely low or high
transmit powers are generally not the relevant operating points of communica-
tion systems and simulations do not allow for further analysis. The story would
normally end here if no other tools to evaluate E [I(p)] were available.

The approach taken in this thesis is to consider another asymptotic limit,
namely the limit when the dimensions of H grow infinitely large at the same
speed. Under this somewhat artificial assumption, one can show for many chan-
nel models of interest—much more complicated than the one considered in this
example—that functionals of the random matrix H can be well approximated
by deterministic quantities which only depend on the statistical properties of
H. These quantities are often given in concise form and allow one to draw in-
sight about the most important system parameters. Moreover, the asymptotic
approximations are often very tight for small dimensions of H and, therefore,
of practical value. The main mathematical tool to derive these kinds of results
is the theory of large random matrices which will be discussed in detail in Sec-
tions 2.2, 2.3, and 2.4. Coming back to the channel model (1.1), one can derive
from Theorem 14 (iv) in Section 2.3 a large-system approximation of E [I(p)]
which is given as

E[I(p)] ~ 2log (1 +201+a)p+ /1441 + a)p) — 2log(2e)

(1.3)

4
+ .
1+ /14+4(1+a)p

It is natural to ask whether such an approximation is justified for small sys-
tems with only two single-antenna transmitters and receivers. Surprisingly, the
answer is yes! This can be seen from Fig 1.2 which shows E[I(p)] and its
large-system approximation by (1.3) as a function of p for a = 0.5. The match
between both curves is almost perfect, although the approximation becomes
less accurate for large p. One can also show that (1.3) is indeed an increasing
function of a.

This is of course a very extreme example and, depending on p and «, the
approximation can be less accurate. However, this example suggests that a
large-system analysis is useful for the study of complex systems which could not
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Figure 1.2: Ergodic mutual information E[I(p)] and its large system approxi-
mation by (1.3) versus transmit SNR p for a = 0.5.

have been treated by exact analysis. Moreover, these types of asymptotic results
are of practical interest as they provide tight performance approximations for
small system dimensions at realistic operating points. This thesis develops and
applies these asymptotic approximations to the study of involved system models
which integrate (some of) the characteristic features detailed above.

1.3 Outline and contributions

This thesis is divided into three separate but interdependent parts: Theory
(Chapter 2), Applications (Chapter 3), and Conclusions & Outlook (Chapter 4).
A schematic diagram of the thesis’ structure and the relations between different
sections is shown in Figure 1.3 (see p. 10).

In Chapter 2, we will first provide an overview of several mathematical tools
and techniques which will be of repeated use. These are in particular some basic
notions of probability theory, random matrix theory (RMT), and the Stieltjes
transform. We will also recall some important asymptotic results of RMT which
will be either needed or extended in the following sections. Then, we will in-
troduce so called “deterministic equivalents” and present some existing as well
as novel results. These will be applied to practical problems in Sections 3.1,
3.2, and 3.3. We will also elaborate on a novel approach to the derivation of
deterministic equivalents for certain functionals of random unitary matrices.
Practical applications of these results are presented in Section 3.6. Finally, we
will explain the concept of “iterative deterministic equivalents” which has been
developed in this thesis and present several related results. Applications will we
discussed in Sections 3.4, 3.5, and 3.6.
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Chapter 3, is dedicated to applications of the theoretical results of Chap-
ter 2 to problems in wireless communications. All of these problems address
in different ways some of the main characteristics of advanced communication
systems outlined in Section 1.2:

As BS-cooperation is one of the most promising techniques to increase the
spectral efficiency of cellular networks, we begin in Section 3.1 with a study
of uplink network MIMO systems under several practical constraints. These
are imperfect CSI, limited backhaul capacity, and arbitrary path losses between
the cooperative BSs and the UTs. The aim of this section is to derive the
optimal fraction of the channel coherence time which should be used for channel
training in order to maximize a lower bound on the mutual information. We
use RMT (Theorem 12) to provide an approximation of this bound which is
then optimized with respect to the length of the pilot sequences. Our main
contribution is the simultaneous consideration of several practical constraints
of network MIMO systems together with a realistic channel model. The use
of RMT in the context of this optimization problem is also an original idea
which could be applied to other scenarios. For example, the optimal amount of
channel training for large-scale MIMO systems (Section 3.3) which suffer from
pilot contamination could be obtained in a similar manner.

As the number of jointly processed observations grows (e.g., in network
MIMO or large-scale MIMO systems), the implementation of optimal receivers
becomes a challenge. Thus, there is a need for less complex receiver structures
which is addressed in Section 3.2. Here, we consider the design and analysis
of low-complexity polynomial expansion receivers, suitable for wireless channels
with a generalized variance profile structure, i.e., the channel vector between
each transmitter and the receiver is allowed to have a different covariance ma-
trix. This type of detector is relevant to large-scale MIMO or distributed an-
tenna systems where the minimum-mean-square-error (MMSE) detector would
require the computationally expensive inversion of a large matrix. At the heart
of this section is the derivation of the asymptotic moments of a particular type
of random matrices (see Theorem 19, 20). Simulations show that such a detector
can provide a good performance with reduced implementation complexity.

Section 3.3 is about the performance analysis of large-scale MIMO or “mas-
sive MIMO” systems which are characterized by a much larger number of BS-
antennas than UTs per cell. Although massive MIMO is a non-cooperative
technique, it can theoretically provide very high spectral efficiencies with sim-
ple linear signal processing. For a very general channel model which accounts
for imperfect CSI, pilot contamination, antenna correlation, and path loss, we
derive asymptotic approximations of achievable up- and downlink rates with
linear detectors and precoders. Our analysis is fundamentally based on The-
orems 14 and 21 and provides easy computable performance approximations
which are shown to be accurate for finite system dimensions. Moreover, we
demonstrate that, in certain scenarios, the use of MMSE detection or regular-
ized zero-forcing (RZF) can reduce the number of antennas by one order of
magnitude to achieve the same performance as a matched filter (MF) in the
uplink or eigen beamforming (BF) in the downlink.

In the last three sections, we present practical applications of iterative de-
terministic equivalents as detailed in Section 2.4. These are the asymptotic
performance analysis of double-scattering multiple access channels (MACs) in
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Section 3.4, the derivation of a deterministic equivalent of the mutual informa-
tion of the K-hop amplify-and-forward (AF) MIMO relay channel in Section 3.5,
and the performance analysis of random unitary beamforming over correlated
fading channels in Section 3.6:

The double-scattering channel model can explain the existence of low-rank
channels without receive and transmit antenna correlation. This is for example
the case if the transmitter and the receiver are surrounded by rings of local
scatterers whose diameters are small compared to their distance. This effect
might become visible in large-scale MIMO systems where a large antenna array
is mounted on a high building or tower while most of the UTs are located in
an irregular clutter environment. Our asymptotic analysis (in terms of mutual
information and achievable rates with MMSE detection) is mainly based on
Theorem 22 and shows that the iterative deterministic equivalent approach can
facilitate the study of this rather involved channel model. These results could
be further used to extend the analysis of massive MIMO systems in Section 3.3
to even more realistic channel models.

As mentioned earlier, relaying techniques might play an important role in
future network architectures and are already considered in current cellular stan-
dards [31]. Thus, their theoretical understanding is also of practical relevance.
The asymptotic performance of the AF multi-hop relay channel has been in-
vestigated in numerous works (see e.g., [44, 45]). However, these ignore either
the effects of noise amplification at each relay stage or do not lead to tractable
expressions. Based on the iterative deterministic equivalent approach, we are
able to find a simple, recursive expression of the asymptotic mutual information
of this channel model (Theorem 24). Simulations demonstrate that the asymp-
totic results provide valid approximations for reasonable numbers of antennas
at each node.

The last practical application we consider are unitary precoders which have
gained significant interest in wireless communications as limited feedback beam-
forming solutions for future wireless standards [46, 47, 48]). Thus, the perfor-
mance evaluation of unitary precoded systems is compulsory and a field of active
research [49]. A novel approach to random matrix models involving unitary ma-
trices via (iterative) deterministic equivalents allows us to treat both quasi-static
and correlated fading channels and to derive tight approximations of the mu-
tual information and the MMSE sum rate. The related theoretical results are
summarized in Theorems 15, 18, and 23.

The thesis is concluded in Chapter 4 which summarizes some of the main
results and provides an outlook to future work. This comprises in particular the
application of RMT to the error analysis of MIMO block-fading channels in the
finite blocklength regime and the combination of RMT and stochastic geometry
for the study of cooperative multicell systems with random user locations.
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Chapter 2

Theory

In this chapter, we will first provide some necessary background on probability
and random matrix theory. This includes several standard inequalities, conver-
gence types, the continuous mapping, Fubini, Vitali, and dominated convergence
theorems. We will also discuss some trace lemmas, results on unitary matrices,
the Stieltjes transform and its properties. Then, we will introduce and mo-
tivate the concept of deterministic equivalents and present some known and
novel results. The chapter is concluded with a section on iterative deterministic
equivalents which extend deterministic equivalents to a broader class of random
matrix models. The theoretical results presented in this chapter find several
practical applications which are detailed in Chapter 3.

2.1 Some notions of probability theory

Consider a probability space (2, F, P) with sample space 2, a o-field F on Q
and probability measure P on F. Denote w € ) a sample point of €. Let
(R,G) be a measurable space. A random variable X = X(w) is a map X :
Q — R. As we will deal with random matrices and associated functionals in
this thesis, the observation space R is typically either the set of real RV*X
or complex numbers CN*X and G are the Borel sets of R. If X € R is an F-
measurable random variable, i.e., X “1(A) € F VA € G, we define the probability
distribution function F(z) of X as

F(z)=P(X <z)=P{w: X(w) <z}). (2.1)

The expected value E [X] of X is the integral of X with respect to P, i.e.,

E[X] = /Q X (w)P(dw) = /Q X (w)dP(w). (2.2)

Several standard inequalities related to the expected value will be needed:

Lemma 1 (Markov’s inequality [63, (5.31)]). Let X be a nonnegative random
variable and € > 0. Then,
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In particular, for an arbitrary random variable X and some integer k,

P(X| > < TE[X]].

Lemma 2 (Hoelder’s inequality [63, 5.35]). For X,Y two arbitrary random
variables and p,q > 1, satisfying % + % =1,
E[XY] < E[XP)Y" @Y.

In particular, for two sets {z1,...2,} and {y1,...yn} of complex numbers,

s (00 (5

i

We will often deal with infinite sequences X;(w), Xa(w), ... of random vari-
ables defined on a probability space (€, F, P). Here, each w generates the entire
sequence (X, (w)),>1 and not only a single random variable X,,(w). Similarly,
we consider sequences of distribution functions (F),)n>1, €.g., when X, has dis-
tribution F),. One can define several types of convergence behavior related to
both types of sequences.

Definition 1 (Weak convergence). The sequence of distribution functions (Fp,)n>1
converges weakly to the function F, if

lim F,(z) = F(x)

n—oo

for each x € R at which F is continuous. This is denoted by F,, = F. If X,
and X have distributions F,, and F', respectively, we also write X,, = X or
X, = F.

Definition 2 (Convergence in probability). The sequence of random variables
(Xn)n>1 converges in probability to X, if for all € >0

lim P(|X, — X|>¢) =0.
n—oo

This is denoted by X, X,
The notion of convergence in probability does not play a role in this thesis.
Definition 3 (Almost sure convergence). The sequence of random variables

(Xn)n>1 converges almost surely to X, if

P <limsuan - X| —O> =1.

n—oo

This is denoted by X, — X.

Definition 4 (Convergence in the rth mean). The sequence of random variables
(Xn)n>1 converges in the rth mean to X, if forr >1

limsupE [| X, — X|"] = 0.

n— oo
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Remark 1. It will be of particular interest in this thesis to prove the almost
sure weak convergence of sequences of “random” distribution functions (Fp,)n>1
generated by some probability space (Q, F, P). That is, we will show that for all
weA ACQ with P(A) =1, lim, o F,(z,w) = F(x), for some distribution
function F'.

Remark 2. Note that the almost sure convergence of some sequence of random
variables implies their convergence in probability, while convergence in probabil-
ity implies weak convergence. Convergence in the rth mean implies convergence
in the (r — 1)th mean and convergence in probability.

In order to prove the almost sure convergence of (X,,),>1 to some constant
X, one often relies on the combination of Markov’s inequality (Lemma 1) and
the first Borel-Cantelli lemma:

Lemma 3 (First Borel-Cantelli lemma [63, Theorem 4.3]). Let (A, )n.1 be a

sequence of sets, A, € F for some probability space (Q, F,P). If 3~ P(A,) <
oo, then P(limsup,, A,) = 0.

One first defines A5, = {w : | X,,(w) — X| > €}, for some ¢ > 0, and shows
by Markov’s inequality that P(A5) < E [|X, — X|*] = fn, where 3 fn <
oo. In many cases, we have k = 4 and f, = O(n=?). This implies by the
Borel-Cantelli lemma that P(limsup,, A5) = 0. In particular, let ¢, , = % for
p,q € N*. Thus, P(Up 4en+ limsup,, AiP?) = 0 since the countable union of sets
of probability zero has also zero measure [63]. For each p,q € N* and w in the
complement of this set (a set of probability one), there exists ng(w), such that,
for all n > no(w), [Xn(w) — X[ < £. Thus, X, 2%, X. Note that all proofs
relying on this technique automatically establish the convergence of (X,,)n>1 to
X in the kth mean.

We are often interested in the behavior of functions f of random variables
X,,. The portmanteau lemma provides an important equivalent description if
(Xn)n>1 converges weakly to X:

Lemma 4 (A Portmanteau lemma [64, Lemma 2.2 (i) and (ii)]). Let (Xp)n>1
be a sequence of random variables, where X,, has distribution F,,, and let X be
a random variable with distribution F'. The following statements are equivalent:

(i) lim, oo Fy(z) = F(x) for all continuity points x € R of F;
(ii) lim, o E[f(X,)] = E[f(X)] for all bounded continuous functions f.
The continuous mapping theorem is a very useful result if f is continuous:

Theorem 1 (Continuous mapping theorem [64, Theorem 2.3]). Let (X,)n>1
be a sequence of real random variables and let f : R — R be continuous at every
point of a set A such that P(X € A) =1, for some random variable X .

(i) If X,, = X, then f(X,) = f(X);
(ii) If X0 2 X, then f(X,) D> £(X);

(ii) If Xn == X, then f(X,) == f(X).
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2.2. Background on random matrix theory

In several cases, one is able to prove that X,, ==+ X, but one would like to
show that (X,,),>1 converges also in the mean to X, i.e., lim, E[|X,, — X|] = 0.
This can often be done by the dominated convergence theorem:

Theorem 2 (Dominated convergence theorem [63, Theorem 16.4]). Let (fp)n>1
be a sequence of real measurable functions on some measure space (Q, F, P).
Assume that for all w € A C Q with P(A) = 1, limy,_ 00 fn(w) — f(w) for
some measurable function f and |f,| < g for some integrable function g, i.e.,
Jolg(w)|dP(w) < co. Then,

lim [ fo(w)dPw) = /Q F@)dP(w).

Define the functions f,(w) = |X,(w) — X| for all n. Since X, =% X, it
follows that f,, =% f = 0. If one can show that f,, < g and E[|g|] < oo, it follows
from the dominated convergence theorem that lim, ., E [| X, (w) — X|] = 0.

Sometimes we will deal with functions of two (or more) random variables X
and Y, defined on the probability spaces (Q, F, P) and (€', F', P’), respectively.
Denote by (2xQ', Fx F', Q) their product space (see [63, Sec. 18]). The Fubini
theorem (also referred to as Tonelli’s theorem for nonnegative functions) allows
us to evaluate expectations with respect to the product measure Q by two
iterated integrals with respect to the measures P and P’. The most important
application of the Fubini theorem in this thesis will be described in detail in
Section 2.4 where we deal with functional of products of random matrices.

Theorem 3 (Fubini theorem [63, Theorem 18.3]). Let (2, F, P) and (', F', P’)
be two probability spaces. Denote (2 x ', F x F',Q) their product space. Let
[ QxQ = R be (Fx F')-integrable, i.e., [, o |f(w,w)]dQ(w,w") < oo.
Then,

/QXQI flw,w)dQ(w,w') :/Q [ o f(w,w’)dP’(w’)} dP(w)

= [ ] fwrari)| are),

2.2 Background on random matrix theory

Before we present concepts and results related to random matrices, we first recall
some standard lemmas and identities which will be of repeated use throughout
the thesis.

Lemma 5 (Resolvent identity). For invertible matrices A and B, we have the
following identity:

A'-B'=A"'B-AB .
Lemma 6 (Matrix inversion lemma 1 [65, Eq. (2.2)]). Let A € CN*V pe

invertible. Then, for any vectorx € CN and any scalar ¢ € C such that A+cxx"
is invertible,

xHA-1

H Hy=! _
X (A+cxx ) = T oxFA Ix’
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2.2. Background on random matrix theory

Lemma 7 (Matrix inversion lemma 2). Under the assumptions of Lemma 6,

A lexxHA-L
1+ exHA-Ix’

(A + CXXH) =A"!

Proof. By Lemmas 5 and 6, we have

(A + cxxH)71 —A = (A + cxxH)i1 exxHA—!
B 7A*10xxHA*1
14+ exHA-Ix"

Adding A~! to both sides of the last equation concludes the proof. O

Lemma 8 (Rank-1 perturbation lemma [66, Lemma 2.1]). Let z € C\R™, A €
CNXN and B € CV*N with B Hermitian nonnegative definite, and x € CV.
Then,

L A Al
o (B = 21n) ™! = (B4 xx — 21y) )A‘gdist(z’w)

where dist is the Fuclidean distance.
Lemma 9 (A trace inequality). For any A € CV*N and B € CN*V,
ltr AB| < Vir AAH tr BBH < N||A||||B]|.
Lemma 10 (A matrix norm inequality). For any A € CVN*N and B € CV*V,
IAB] < [[A[IIB]].

Lemma 11 ([67, Lemma B.26]). Let A € CN*N be deterministic and x =

[z1...2x5]" € CN be a random vector of independent entries. AssumeE [z;] = 0,
E [|z;]?] =1, and E [|a;]] < ve. Then, for anyp > 1,

E [|xHAx - trA|p} <G, (tr AAH)% (Z/f + V2p>

where C, is a constant which only depends on p.

A sometimes useful result, similar to Lemma 11, can be stated as follows:

Lemma 12 ([68, Lemma 3]). Let A € CN*N be deterministic andx = [z1 ... zy]" €

CY be a random vector of independent entries. Assume E [z;] =0, E [|z;]?] =
+, and E [\\/Nxzﬂ < ;. Then, for any integer p,q > 1,

d

where Cop 1s a constant which only depends on p.

-1

p q
AlPe

] = ||N||£ q" 72| O2p (V] — vap) E Vapk

2 k=0

(x"Ax)? - (Jiqu)q

Proof. The proof is provided in Appendix 2.5.1. O
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2.2. Background on random matrix theory

From now on, we will consider sequences of random matrices (Ax)n>1 and
vectors (Xn)n>1 with growing dimensions, e.g., Ay € CN*N and xy € CV.
Therefore, a sample point w € Q of the underlying probability space (2, F, P)
is assumed to create the entire sequences (Ay(w))n>1 and (xn(w))n>1 rather
than a single realization of Ay and xp. One of the most important results,
which can be easily obtained from Lemma 11 (originally proved in [69]), is given
by the next lemma:

Lemma 13 (A trace lemma [69, Lemma 2.7]). Let (Ay)n>1, Ay € CVXN,
be a sequence of matrices and (XN)N>1, XN = [.Z‘LN....IN,N]T e CV, a se-
quence of random vectors of i.i.d. entries, independent of (An)n>1. Assume
that E [z; ;] = 0, E[|x”|2} =1, E[|xi7j|8} < 00, and limsupy||An] < oco.
Then,

1 1 a.s.
lej_lVANXN — NtI‘AN — 0.

N
Proof. By Lemma 11, we have
4]
Cy (1 2 2
<Nz (NtrANAJHV) ((E [lz1,n[*]) +E[|x17N|8])

1 1
E l NXJI—{;ANXN — NtI‘AN

< A (E e n ) +E [l ) 2.9

where the last inequality follows from Lemma 10. By assumption, for every
e > 0, there exists an Ny, such that for all N > Ny, ||An]| < D + € for some
finite constant D. Thus, for N > Ny, the RHS of (2.3) is a O(N~2) and hence

summable. By Lemma 3, it follows that %XHNANXN — % trAy =5 0. O

Remark 3. Several refinements of Lemma 13 are possible. First, the elements
of x,, do not need to be independent and identically distributed (i.i.d.) but only
independent. Second, in [70, Lemma 4], the condition limsupy||An]|| < oo is
relaxed to hold only almost surely. Third, the lemma also holds if the condition

limsup y||An| < oo is replaced by limsup y E [% tr (ANAJ"\',)Q} < 00 as can be
seen by (2.3), since wz(tr AAM)2 < L tr (AAH)Z.
In a similar spirit, the next lemma shows under which conditions terms of

the form x, A vy for independent sequences of random vectors (xy) ~N>1 and
(yn~)N>1 vanish.

Lemma 14 ([71, Lemma 3.7]). Let (An)n>1, An € CV*N | be a sequence of
matrices and (XN)N>1, X [T1,N - - - xN,N]T € CV, and (yn)n>1 two sequences of
random vectors of independent entries, independent of (An)n>1. Assume that
Elz;;] =0, E [|xi7j|2] =1, E [|xi,j\4] < 00, and limsup y||An|| < co. Then,

1

NX';VANYN 2) 0.

A special class of random matrices which will play an important role in this
thesis are the so-called Haar matrices, isometric matrices or unitarily invariant
unitary matrices:
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2.2. Background on random matrix theory

Definition 5 (Unitary matrix). A matriz U € CN*N s unitary if it satisfies
UU" = U"U =1y. We denote by U(N) the set of N x N unitary matrices.

Definition 6 (Haar matrix). A Haar matriz U € CN*N | is a matriz-valued
random variable which takes its values uniformly from U(N). In particular, the
eigenvalues of U are uniformly distributed on the complex unit circle.

Remark 4. There are several ways to create Haar matrices. Let X € CN*N pe
random of i.i.d. entries X; j ~ CN(0,1). Then, the matrix W € CN*N | defined

1
as W =X (XHX) % is a Haar matriz. Alternatively, let Y € CV*N be random
of i.i.d. entries Y; j ~ CN(0,1). Denote by Y = QR its QR-decomposition such
that R has nonnegative diagonal entries. Then, Q is a Haar matriz.

Definition 7 (Unitarily invariant matrix). Let W € CN*" be a random matriz
and let U € CN*N |V € C™ " be two unitary matrices, independent of W.
The matriz W is said to be left-unitarily invariant (right-unitarily invariant) if
the distribution of UW (W) equals that of W. The matriz W is bi-unitarily
invariant if it is both left- and right-unitarily invariant.

An important trace lemma which can be seen as the counterpart to Lemma 13
for i.i.d. matrices, is given as follows:

Lemma 15 (Trace lemma for Haar matrices [72, 73] (see also [71])). Let
(Wnx)n>1, Wy € CN*" be a sequence of random matrices, where Wy con-
sists of n < N columns of an N x N Haar matriz, and suppose that wy € CV
is a column of Wy. Let (By)n>1, By € CV*N | be a sequence of random
matrices, where Bx depends on all columns of W except wy. Let (An)n>1,
Ay € CV*N | be a sequence of random matrices independent of (Wn)n>1-
Assume that N and n grow infinitely large, such that ¢ = limsupyn/N < 1,
limsupy ||Bn| < o0, and limsupy||An|| < co. Then,
1
-0 ()

tr (Iy — WyW§)By 250

(i) E

tI‘HNBN

‘le-\ifBNWN — "

(ZZ) W?'VBNWN — tI'HNBN 2) 0

—n

(ZZZ) W%BNWN — —n

1 a.s.
(iv) whAywy — NtrAN —0
where Iy = Iy — VVNW;I + WNW']"V.

2.2.1 The Stieltjes transform

Definition 8 (Stieltjes transform). Let u be a finite nonnegative measure with
support supp(u) C R, i.e., u(R) < oco. The Stieltjes transform m(z) of p is
defined for z € C\ supp(u) as

m(z)z/ﬂ{AiZdu(A).

We denote by S(RT) the class of Stieltjes transforms of probability measures
carried by RY, i.e., p(R*) = 1.
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2.2. Background on random matrix theory

We will now summarize several important properties of the Stieltjes trans-
form. These results can be found for example in [74] or [75].

Property 1. Let m(z) be the Stieltjes transform of a finite nonnegative measure
won R. Then,

(i) m(z) is analytic over C\ supp(p),

(ii) z € CT implies m(z) € CT,
<

(iii) if z € CT, |m(z)] s{lz} and g{miz)} < =3{z},

(iv) if p((—00,0)) = 0, then m(z) is analytic over C\R™. In addition, z € CT
implies zm(z) € C* and the following inequalities hold:

%{1 , z€ C\R
| , 2<0
m , 2 € C \ R-’r
where dist is the Fuclidean distance.

There is another set of properties which allow one to recover p when only
its Stieltjes transform m(z) is known.

Property 2. Let m(z) be the Stieltjes transform of a finite measure p on R.
Then,

(1) w(R) = lim,_, o —iym(iy),
(ii) p(la,b]) =lim, o+ fab S{m(z + iy) }dx, if a,b are continuity points of .

The following property is useful if one wants to prove that a given function
is the Stieltjes transform of a finite measure.

Property 3. Let m(z) be an analytic function over C* such that m(z) € C*
if z € CT. If limsup,_, . |iym(iy)| < oo, then m(z) is the Stieltjes transform
of a finite nonnegative measure on R. If additionally, zm(z) € CT for z € CT,
then w(R™) =0 and m(z) has an analytic continuation on C\ RT.

Finally, the Stieltjes transform of a probability measure can be related to
the moments of the underlying distribution.

Theorem 4 ([71, Theorem 3.3]). Let p be a probability measure on R and denote
by m(z) and F its Stieltjes transform and distribution function, respectively.
Assume that supp(p) C [a,b] for 0 < a < b < co. Then, for z € C\R, |z| > b,

1 M,

where My, are the moments of F', defined as

My, = /R Nedp(\) = /R M dF(N).
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2.3. Deterministic equivalents

Remark 5. The function G(z) = 1m(—1/z) = 332 ((=1)*2* M}, can be seen

as a moment generating function of F, since My = (_kll)k G®)(0), where G (z)
is the kth derivative of G(z).

We will now discuss the important relation of the Stieltjes transform and
the eigenvalue distribution or the empirical spectral distribution (e.s.d.) of
Hermitian matrices:

Definition 9 (Empirical spectral distribution). Let A € CV*¥ be a Hermitian
matriz with eigenvalues A1, ..., \y. The e.s.d. FA(x) of the eigenvalues of A
is defined as

FA(z) = 1 i 1{\ <z
N i=1 B

The Stieltjes transform ma (2) of the of the e.s.d. FA of some Hermitian
matrix A can be written in several ways:

mA(z):/R/\izdFA()\)

1 1
:7;)\1‘—2

N
1
N

= —tr(A—zIy)"" (2.4)

since the eigenvalues of A — zIy equal A\; — z,..., Ay — z and the trace equals
the sum of the eigenvalues of a matrix. For the sake of brevity, we will call
ma (2) the Stieltjes transform of A, rather than the Stieltjes transform of F'4.
This is also consistent with our notation as we write ma instead of mpa. Once
ma(z) is known, one can recover the moments My, of A by Theorem 4 since

My, = LAk = / MedFEA(N). (2.5)
N R

2.3 Deterministic equivalents

Let us begin with a rigorous definition of a deterministic equivalent:

Definition 10 (Deterministic equivalent). Let (2, F, P) be a probability space
and (fn)n>1 a series of measurable complez-valued functions, fn, : Q@ x C — C.
Let (gn)n>1 be a series of complez-valued functions, g, : C — C. Then, (gn)n>1
is said to be a deterministic equivalent of (fn)n>1 on D C C, if there exists a
set A C Q with P(A) =1, such that

fn(w,2) — gn(z) —— 0

n—oo
for allw € A and for all z € D. This will be denoted by fn < gn-

Otherwise stated, a deterministic equivalent for (f,)n>1 is a series (gn)n>1
such that g,(z) approximates f,(w,z) arbitrarily closely as n grows, for every
z € D and almost every w. In particular, if (fy),>1 converges almost surely to

22



2.3. Deterministic equivalents

a limiting function f, i.e., for all (w,z) € A x D with A C Q, P(A) = 1 and
D C C, we have

Fuler2) —— 1(2) (26)
then (gn)n>1 defined by g, = f, for all n, is also a deterministic equiva-

lent of (fn)n>1- In many cases of practical interest, one can also show that
Jo fn(w, 2)dP(w) — gn(z) = 0 as n — oo. Thus g, is also an approximation of
the expected value of f,.

In order to further illustrate the difference between deterministic equiva-
lents and asymptotic limits, let us consider the infinite sequence (zy)n,>1 of
random numbers, where x,, ~ CN ((—1)"7 %) Clearly, there is no T such that
xn, — %, almost surely. However, we can define the deterministic series (Z,)n>1,
where Z,, = (—1)", which satisfies z,, — Z,, — 0, almost surely. The last result
follows directly from the Markov inequality and the Borel-Cantelli lemma since
E[|z, —Z,|*] = 2n~2. Thus, a deterministic equivalent of (x,,),>1 can be defined
although the sequence has no asymptotic limit (in the almost sure sense). Note
that in this example, (£,),>1 is also a deterministic equivalent of (E[z,])n>1,
since Z,, = E[z,]).

We have already seen several deterministic equivalents for functionals of ran-
dom vectors and matrices in Section 2.2. For example, in Lemma 13, % tr Ay
is a deterministic equivalent of the quadratic form xHNA NXn. In wireless com-
munications, one is often interested in the behavior of functionals f,(Hy, z),
where H,, € CV*" is a matrix describing the input-output relation of a wire-
less channel. In particular, f,(H,,z) = %logdet(lz\/ +zH,HM), 2 € RT, is
the (normalized) mutual information of the MIMO channel H,, between an n-
antenna transmitter and an N-antenna receiver at signal-to-noise ratio (SNR) z.
Other quantities of interest are the signal-to-interference-plus-noise ratio (SINR)
with linear detectors or precoders and the associated rates. The goal of a large
system analysis based on RMT is to provide deterministic approximations of
these random quantities, which become arbitrarily tight as the system dimen-
sions grow. Thus, deterministic equivalents provide a deterministic abstraction
of the physical layer. This is particularly interesting for involved channel models
which are intractable by exact analysis.

The next lemma is important when one deals with products or ratios of
deterministic equivalents.

Lemma 16. [76, Lemma 1] Let (an)n>1, (@n)n>1, (bn)n>1, and (by)n>1 four
infinite sequences of complex random wvariables. Assume that a, =< a, and
b, =< b,,.

(i) If |anl, |bn| and/or |@y|,|bn| are almost surely bounded, then

by X Apby,.
(ii) If |an|, |bn|~t and/or |@y|,|bn| =t are almost surely bounded, then
/by X Ty, /.
Another important result shows that the weak convergence of two distribu-

tions implies the convergence of their respective Stieltjes transforms, and vice
versa.
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2.3. Deterministic equivalents

Theorem 5 ([67, Theorem B.9]). Let (F,)n>1 be a sequence of bounded real

functions, satisfymg_limwﬁ,oo F,(z)=0. T@en, there exists a sequence (F,)n>1
such that lim,_, o F,(x) =0 and |F,,(z) — Fj,(x)] —— 0 for all x € R, if and
n—roo

only if

mp, (2) —mp, (2) —— 0Vz € CT
n—roo
where mp, (z) and mp (z) are the Stieltjes transforms of F,, and F,, respec-
tively.

Often, one is only able to show the almost sure point-wise convergence
mp, (z) —mg (2) — 0 for a given z € A C CT, e.g., |z] > e. Since |mp, (2)| <
|z| =1 for all z € C \ supp(F,), the next theorem can be used to prove that this
convergence holds on a larger region, e.g., all regions excluding supp(F;,).

Theorem 6 (Vitali’s convergence theorem [77, Theorem 5.21]). Let (f,)n>1 be
a sequence of functions, analytic on D C C, such that | f,(2)] < M Vn,Vz € D.
Assume that f,(z;) converges for a countable set z1,22,... € D, having a limit
point in D. Then f,(z) converges uniformly in any region bounded by a contour
interior to D. Moreover, this limit is an analytic function.

From now on, all matrices and vectors should be understood as sequences of
matrices and vectors with growing dimensions. For notational convenience, we
drop the index n, e.g., we write X instead of (X, )n>1-

2.3.1 Existing results

One of the most famous examples is the Marcenko-Pastur law which provides
a deterministic equivalent of the e.s.d. of the random matrix XXM where
X € CV*" has ii.d. entries with zero mean and variance 1/n. It was first
proven in [78], but then generalized to the following theorem:

Theorem 7 (Marcenko-Pastur law [67, Theorem 3.10]). Let X € CN*" pe q
random matriz of independent entries, satisfying E[X; ;] =0, E[|X; ;|| = £,
and B [|v/nX; ;|*"¢] < oo, for € > 0. Denote by Fy the e.s.d. of XX" and let
c = % Assume that N,n — oo such that 0 < liminfy ¢ < limsupy ¢ < oco.
Then, almost surely,

Fy—F.=0

where F, has density

dFe(z) = (1 - c_l)+ I{x =0} + ﬁ\/(x —a)t(b—=x)*

where a = (1—+/¢)? and b = (1++/c)?>. Moreover, the Stieltjes transform m.(z)
of F, is given by

()_1—0 1 V(I —c—2)2—4dez
MelZ) = 2cz 2c 2cz

where the branch of 7”(1_02_;)2_4CZ is chosen such that m.(z) € CT for z € C*
and me(z) > 0 for z < 0.
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2.3. Deterministic equivalents

By Lemma 4, Fy — F, = 0, almost surely, implies that
FOVFN ) = [ FOVAR(O) 250 (2.7)
R+ R+

for any bounded continuous function f(z). However, even in some cases where
f(z) is not bounded, e.g., f(z) = log(1 + z), the convergence can be shown to
hold since the support of Fi lies almost surely within a compact interval [a, b].

Theorem 8 (No eigenvalues outside the support [69, Theorem 1.1] (see also [79,
Theorem 3])). Let X be defined as in Theorem 7 and assume that E [|\/nX; ;|*] <
00. Denote by Apmaz and A the largest and smallest eigenvalue of XXH, re-
spectively. Then,

(1) Amaz — (1 4+ /)2 230,
(5) Amin — (1 — /©)?1{c < 1} 22 0.

By Theorem 8, f(z) can then be replaced by the function f(z)1{x < M},
for some M > Apax, for which (2.7) holds. This leads to the following result:

Theorem 9 (see e.g. [80]). Let X be defined as in Theorem 7 and assume that
E [|vnX;;|*] < oo. Forx >0, define In(z) = & logdet (Iy + 2XX"). Then,

IN(,%) — IN(.T) —0

where

_ 1 !
Iy(x) = ~log(1 + cme(~a)) + log (1 T emu(—a)
(&

1 )  me(-a)

14+ ceme(—2)

Remark 6. One can also show that the convergence holds in the first mean,
i.e., E[In(z)]— In(x) — O (see for example [7, Theorem 4.1]. Moreover, if the
entries of X are complex Gaussian random variables, one can prove the stronger
result [81, Theorem 1]: E[In(z)] = In(x) + O(N~2).

Once a deterministic equivalent of a random quantity is established, it is of
interest to study its fluctuations around its deterministic approximation. This
is often done in the form of a central limit theorem (CLT) as exemplarily shown
in the next theorem:

Theorem 10 ([71, Theorem 3.18]). Let In(z) be defined as in Theorem 9.
Then,

@ﬁc (In(2) — E [Iy(@)]) = N(0,1)

where

62 = _log (1 - eme(—x)?) )2) rr eme(—x))

1 _|-cmc(—gj) 1 —|—cmc(—x))2

k=E [|\/ﬁX1’1\4] — 2 and m.(z) is the Stieltjes transform of the Marcenko-

Pastur law as given by Theorem 7.

Based on Theorem 4, it is also possible to establish deterministic equivalents
for the moments of certain random matrix models:

25



2.3. Deterministic equivalents

Theorem 11 (Moments of the Maré¢enko-Pastur law [82]). Let X be defined as
in Theorem 9 and denote by My, = % tr (XXH)k its kth moment. Then,

My — M, =30

M’“:Ig(f)(zfl);

=0

where

The following theorem provides a deterministic equivalent of the ergodic mu-
tual information for channel matrices with a variance profile and non-centered
entries. This model is also referred to as the Rician model and can be used
to account for LOS components in a channel. The fluctuations of the mutual
information for this channel model are described by Claim 1.

Theorem 12. [7, Theorems 2.4, 2.5, 4.1] Let X € CN*" be random, A €
CNXn deterministic, and define By = (X + A) (X + A)H. Assume that X has
i.i.d. entries satisfying E[X; ;] =0, E[|X;;|] = 222, and E [|[v/nX;;|**] < oo
for some € > 0. Assume that supy max; ;o;; < oo and and that the Fu-
clidean norms of the rows and columns of A are bounded. Denote D; =

diag (U%J, . ,U?V’j) and f)i = diag (012,1, e aﬁn) Vi, J.

(i) The following set of N + n deterministic equations,

Yi(z) = _1~~ ., 1<i<N
z (1—|— %trDiT(z))
b;(2) ! 1<j<n

where
¥(z) = diag (¥1(2), ..., ¥n(2))
¥ (2) = diag ({/?1(2), . ,{/;n(z))

T(z) = (lIl(z)_l - zA\il(z)AH)

-1

T(z) = (\’Ivl(z)_1 - ;zA"'\I’(z)A)i1

admits a unique solution (Y1 (2), ..., n(2), Y1(2), ..., n(2)) € S(RT)N+n
for z€ C\RT.

(it) For x>0, let In(z) = + logdet (I + 1By) and consider the quantity:
_ 1 N EE ~ H 1 U(—z)!
Iy(z) = N log det (1’ + AP (—2)A" ) + N log det —

Then, for N,n — oo, such that 0 < liminfy % < limsupy % < 00,
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2.3. Deterministic equivalents

Deterministic equivalents for another random matrix model with numer-
ous applications to wireless communications are provided by the next theorem.
This model is the so-called Kronecker model where random matrices with in-
dependent entries are multiplied from the left and right side by deterministic
correlation matrices. This result is fundamental for the analysis of the double-
scattering channel model in Section 3.4 and the proof of Theorem 22.

Theorem 13 ([83, Corollary 1 and Theorem 2]). Fork € {1,...,K}, let Ry, €
CNXN T € Cw*™ and Dy € CV*N be Hermitian nonnegative definite,
satisfying limsup v [|Rg|| < oo, imsupy ||Tx|| < oo, and limsup y||Dy|| < co.
Let X, € CN*™ have i.i.d. elements satisfying E[X; ;] =0, E [|X; ;]?] = rle’
and E U\/erXi)j\E;] < 0. Denote By =", R,lc/QXkaXl,';'Rllc/2 and, for x > 0,
define In(z) = %logdet (IN + %BN). Let ¢, = ¢ and assume that ng, N —
00, such that that 0 < liminfy ¢, < limsupy ¢ < oo VEk.

(i) The following set of K equations (1 < k < K),

1 _
e, = —tr'Ty (eka + Ink) !
N
1 K B
e, = — trRy, ZéiRH—xIN
K i=1
has a unique solution such that ey, ex > 0 for all k.

-1
(it) % trDy (By + 9611\/)_1 - % trDy (Zfil eR; v+ ;pIN> %% 0

N—oc0

(iii) In(z) — In (x) —2— 0, where
N—o0

K
_ 1 1
In (;E) = N log det (IN + " Zék,NRk,N>
h—1
K s
+ kz_l N logdet (I, + ex, nTrn) — ~ ;; Ngek, NEk, N -

The next theorem extends Theorem 13 to a more general class of random ma-
trices where each column of X can have a different covariance matrix. Moreover,
a deterministic matrix S is added. This matrix model will be used extensively
in Sections 3.2, 3.3 and 3.6. Additionally, we derive deterministic equivalents of
the matrix moments in Theorem 20.

Theorem 14 ([70, Theorem 1],[84, Theorem 2.3]). Let By = XXH+Sy, where
X € CN*" s random and Sy € (CNfN is Hermitian nonnegative df%ﬁm'te. The
jth column x; of X is given as x; = R;z;, where z; = [zj1,...,2in] € CY has
i.1.d. elements and R; € CNXN s deterministic. Denote R; = RjR;i and as-
sume that B [z;;] = 0, E [|z;:]*] = %, E {|\/ﬁz”|8} < 00, and limsup v ||R;|| <
oo. Let Dy € CN*N be a deterministic Hermitian which satisfies limsup v | Dy || <
oo. Then, as n, N — oo such that 0 < liminf N/n < limsup N/n < oo, the fol-
lowing holds for any 2 € C\ RT:
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2.3. Deterministic equivalents

(i) The following set of n equations (1 < j <n),

—1
_lur Ay R g
0;(z) = NtrR] (N]; 1500 (2) + Sy zIN> (2.8)

has a unique solution such that (01(2),...,0,(2)) are Stieltjes transforms
of nonnegative finite measures on RT. For z < 0, 61(2),...,0nn(z) are
the unique nonnegative solutions to (2.8) and can be obtained by a standard

fized-point algorithm with initial values 5§0) (z) >0 forj=1,...,n
(it) % trDy (By — 2Iy) 7t — L trDyTN(2) 22 0, where
-1

n

T(z) = | = Z%;()-FSN—ZIN

(iii) Let Fy be the e.s.d. of By and denote by Fy the distribution function
with Stieltjes transform % tr Tn(z). Then, almost surely,

FprNéO.

(iv) For x>0, let In(z) = & logdet (Iy + 1By). Then,
E[In(z)] — In(x) = 0
where

- 1
Iy(x) = Nlogdet Iy + SN+ ,72

= 1 = §;j(—2)
Ng sL40,(0) = 52 175

i=1 J

—s—Jw

2.3.2 New results

In this section, we present several new deterministic equivalents which were
derived in the context of different application scenarios. Let us begin with the
following theorem which can be seen as an analogous result to Theorem 13 where
the matrices X are replaced by Haar matrices. Applications of this result to
the performance analysis of random beamforming over quasi-static channels can
be found in Section 3.6.

Theorem 15 ([85, Theorem 7]). Fori € {1,...,K}, let P, € C"*" be Her-

mitian nonnegative, satisfying limsup,, ||P;|| < oo, and let W; € CNixmi pe

n; < N; columns of a Haar distributed random matriz. Let H; € CN*Ni pe ¢

random matriz such that R; = H;HY € CV*N satisfies limsup y||R;| < oo,

almost surely. Define ¢; = ]’\L; , G = %,
K

By = Z H,W,P,WHH"

i=1

and denote F the e.s.d. of By.
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2.3. Deterministic equivalents

(i) Forz€ D& {z=a+1iy: 2 <0,y < |z|1=%}, the following system of
2K equations (1 <i< K)

ei(z) = Lup, (ei(2)P; + [c; — e5(2)éi(2)] )

N
-1
1 K
ei(z) =  rRy Eéj(z)Rj —2Iy (2.9)
j=
has a unique solution such that (e1(z)...,ex(2)) are Stieltjes transforms

of finite nonnegative measures over RT which satisfy for = < 0,0 < e;(2) <
¢;Ci/e;i(z) Vi, where they are explicitly given by

where for k > 1,
—1
1 u t—1)
egt)(z) =N trR; Z ég» (2)R; — 21y
1 _
A(z) = P (2P + e — el () D ()L,
with the initial values égt’o)(z) =0 and ego)(z) =0 Vi.
(i) Assume that N — oo, such that 0 < liminf¢; < limsupé; < oo and
0 <liminfe¢; <limsupc; <1 for all i. Then, almost surely,

FN—FN:>O

where Fy is the distribution function whose Stieltjes transform my(z) is

defined for z € D as

1 K o
my(z) = Ntr (Z g(2)R; — zIN> )

i=1
Proof. The proof is given in Appendix 2.5.2. O

Remark 7. An important aspect of Theorem 15 (i) is that we provide an explicit
algorithm to compute the solution of the fundamental equations (2.9) for z < 0.
This is achieved by proving that the implicit equations in e;(z) (2.9) belong to
the class of so-called standard interference functions, defined as follows:

Definition 11 (Standard interference function [86]). A K-variate function
h(x) = [h1(x),. .., hx(x)]T € RE for x € CK is said to be standard if it fulfills
the following conditions:

1. Positivity: if x > 0, then h(x) > 0;
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2.3. Deterministic equivalents

2. Monotonicity: if x > x/, then h(x) > h(x');
3. Scalability: if a« > 1, then ah(x) > hj(ax).

The next theorem then ensures that the solution to (2.9) can be computed by
a standard fixed-point algorithm.

Theorem 16 (Fixed-point theorem [86, Theorem 2]). If a K-variate function
h(x) is standard and there exists x such that x > h(x), then the algorithm that
consists in setting

xD —h (x(t)> , t>1

for any initial value x©) >0, converges to the unique fized point of x = h(x).

This result ensures the uniqueness of solutions to (2.9) for z < 0. However,
since the functions e;(z) have analytic extensions on C\ RY which satisfy the
fundamental equations for z € D and can be shown to be Stieltjes transforms of
finite nonnegative measures on R, it follows by the identity theorem that (2.9)
has also a unique functional solution:

Theorem 17 (Identity theorem [87, Theorem 3.2.6]). Let f(z) and g(z) be
two functions, analytic in a common domain D. If f(z) and g(z) coincide on
D' C D and D’ has a limit point, then f(z) = g(z) everywhere in D.

The approach of proving the point-wise and functional uniqueness of funda-
mental equations via standard interference functions and the identity theorem is
an original contribution of this thesis which has been successfully applied to var-
ious random matriz models (see also Theorems 22, 23, 24). Moreover, having
an explicit algorithm to compute such solutions is of practical importance.

The next result provides a deterministic equivalent of the (ergodic) mutual
information associated with the matrix model of Theorem 15.

Theorem 18 ([85, Theorem 4]). For By as defined in Theorem 15, denote
In(z) = %logdet (IN + %BN) for x > 0. Assume that N — oo, such that
0 < liminf¢; < limsupé; < oo and 0 < liminfe; < limsupe; < 1 for all 4.
Then,

(i) Eln(x)] —In(z) =0
(i3) In(z) — In(z) 230

where

K
_ 1 1
IN(x) = N log det (IN + . Z ek(—x)Rk>

k=1
K
+ Z % log det ([¢x, — ex(—z)er(—x)|In, + ex(—2)Py)
k;l
+ Z(l — ¢ )T log(e, — ex(—x)eg(—x)) — & log(cr)

=
Il
—

with ex(—x), ex(—x) Vk as given by Theorem 15 (7).
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2.3. Deterministic equivalents

Proof. The proof is provided in Appendix 2.5.3. O

Based on the relation of the Stieltjes transform of a distribution function
and its moments (see Theorem 4 and Remark 5), one can derive the following
result from Theorem 14 (4i):

Theorem 19. Let By be defined as in Theorem 14 for Sy = 0 and let Fy
be the distribution function as defined in Theorem 14 (iii). Denote by My, =
IS A¥dFy () the kth moment of Fn. Then,

- (=Dk1
Mk— %l Ntl"']:‘]\]’]€7 TLZO

where Ty i, k > 0 is defined recursively by the following set of equations:

TN ki1 = ZZ( )( )TNk iQi—j+1Tn;

=0 j=0

k41 <
Qi1 = =N z:; fixR;

.
fiks1 = Z < ) < > — i+ 1) fiuf5i-1056—i 1<j<n

6j,k+1 ftI"R TN k1 R 1<5<n

with the initial values Tyo =1In, fj0o =—1 and dj0 = % trR; Vj.
Proof. The proof can be found in Appendix 2.5.4. O

Remark 8. While Theorem 19 allows us to compute the moments My, of Fy,
it does not imply that the difference between the empirical moments M; =
%trB’fV = fooo NedFn()\) and My, converges almost surely to zero. The next
theorem provides some sufficient conditions for which this convergence holds.

Remark 9. Although difficult to show analytically, one can verify numerically
that Theorem 19 coincides with [88, Theorem 1] for R; = diag(rij,...,rn;) Vj.
Moreover, for R; = In our result can be shown to coincide with Theorem 11.
Note that we assume a normalization of the variance of the matriz entries by
1/N while Theorem 11 assumes a normalization of 1/n.

If the matrices R; are drawn from a finite set of matrices, we get the following
stronger result:

Theorem 20. For fized L > 0, let R = {f{l, ... ,f{L} be a set of complex N x N
matrices and let Dy € CV*N be nonnegative definite Hermitian. Consider the
matric By as defined in Theorem 14 and assume that R; € R Vj. Assume that
limsup v |Dy|| < oo, limsupy max;||Ry|| < oo, and that N,n — co, such that
0 <liminf § <limsup § < oco. Then,

! trDyBX (-1 1 trDyT 2550 k>0
—tr — —tr
N NN k! N =Nk ’ -
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I8  Histogram
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Figure 2.1: Histogram of the random variable N (Iy(z) —Ix (x))@l_\,}n versus the
standard normal distribution N'(0,1) for x = —5dB.

where Ty i, is given by Theorem 19. This implies in particular,
1 & - as.
NtrBN—Mk—>O, k>0.

Proof. The proof is provided in Appendix 2.5.5. O

In the next claim, we provide the fluctuations of the mutual information for
the Rician matrix model of Theorem 12 in form of a CLT .

Claim 1 ([89, Theorem 3], [90, Claim 1]). Under the assumptions of Theo-
2
rem 12 (i) and the condition that X; ; ~ CN (a—;f), the following holds:

N
®N,n

(IN(CI}) — I_N(x)) = N(O, 1)
where
O, = —logdet(Iniy — J)

and the matriz J € CINTMIXN+1) s defined as

_(J1 T2
1= (5 3
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2.3. Deterministic equivalents

where J1 € C*7, Jo € C*NV J3 € CVX™ | and J4 € CVXVN have entries

1

_ H

il m = mamT(_x)DkT(_x)am

X
Jaly = _ﬁtrr'LDktm

Ly ~ ~
[‘]3]k,m = _ﬁt:j’LDktm

1 ~ o

Jalpm = ——=—bn T(—2)D,T(—z)b,,

n(l 4+ 0,)2

and a;, b;, t;, and t; denote the columns of A, AN, T(—z), and ’i‘(—x)
Proof. A justification of this claim is provided in Appendix 2.5.6. O

Remark 10. Consider the matriz model Bly = (X + A) (X + A)" +'S where
S € CN*N s a deterministic Hermitian nonnegative matriz. Define X' =
(X Onxn) and A’ = (A SY2). Then By = (X' +A") (X' + A" Since
the matrices X' + A’ and X + A are of the same form, both Theorem 12 and
Claim 1 also hold for this extended matrix model. This is useful for the analysis
of channels with colored noise (see [90]).

In order to give some further validation of Claim 1, let us provide a short
numerical example. Let z = —5dB, N = 8, n = 4, and let A € CV*" be
a random realization of a complex Gaussian matrix where A; ; ~ CN(0,1/n).
Further, let 01-2,- be a random realization of a uniformly distributed random
variable over the interval [0,1]. Fig. 2.1 compares the empirical histogram of
N(Iy(z) — In(2))Oy, as obtained by Monte Carlo simulations against the
standard normal distribution. The overlap between both results is surprisingly
good for the rather small matrix dimensions 8 x 4. Also note that Claim 1
was used in [89] to calculate an approximation of the outage probability in a
cooperative small cell network with Rician fading channels.

The last theorem of this section provides a deterministic equivalent of a
slightly more involved type of functionals of random matrices. This result will
be needed in Section 3.3 for the performance analysis of linear detectors and
precoders in large-scale MIMO systems.

Theorem 21. Let ®y € CNXN be a Hermitian nonnegative definite matriz
satisfying limsup 5 [|@On|| < co. Then, under the same conditions as in Theo-
rem 14, the following holds true for z < 0:

1 — —_ 1 a.s.
~ 1D~ (By + Sy — #1y) 'Oy (By+ Sy —2Iy) ' — & DN Ty (2) =0

where

1 &L Ry5(2)

' (2) = z2)® z Z)>7 1S5 (2
T (2) = Tn(2)ONTN(2) + T( )N;(1+5j(z))2

TN(Z')

with Tn(2), §;(2) Vi as defined in Theorem 14 (i) and &'(z) = [07(2) - -- 5’K(z)]T

33



2.4. Tterative deterministic equivalents

given by

[
<
—~
N
—
Il

(Ix — ()" v(z)
_ ~ tr R T (2)Ri T (2)
N (1 +54(2))?

[V(Z)]k = % tr RkTN(Z)QNTN(Z)

where J(z) € CE*E and v(z) € CK.

Proof. The proof is given in Appendix 2.5.7. O

2.4 Iterative deterministic equivalents

2.4.1 Definition and motivation

Deterministic equivalents are convenient to study the performance of wireless
communication systems when a single system parameter can be modeled by a
random matrix, e.g., the fading channel or a precoding matrix. In order to tackle
the performance analysis of more complex systems which are characterized by
functionals of several random matrices, e.g., products, it is necessary to extend
the notion of deterministic equivalents. In this section, we develop a systematic
approach to generalize deterministic equivalents (see Definition 10) to iterative
deterministic equivalents.

At the heart of the concept of iterated deterministic equivalents is the Fubini
theorem (see Theorem 3 in Section 2.1). Let (2, F, P) and (', 7', P’) be two
probability spaces and denote (2 x Q' F x F', Q) their product space. Let us
consider now a set A € F x F’'. Then, we have from Theorem 3 that

Q) = | Laws)aQu)
_ / | [ /Q nA(w,w')dP(w)} AP (). (2.10)

Equation (2.10) is the core ingredient for the definition of iterative deterministic
equivalents: Let (H,,(w))n>1 and (H,(w'))n>1 be two series of random matrices
generated by the spaces (2, F, P) and (', F', P'), respectively, and denote by
Q@ the product-space measure. Let f,((H,(w),H, (w")),2) be a functional of
the matrices H, (w) and H/, (w’). Assume that there is a function g, (H, (w), 2),
such that, for each w € A C Q with P(A) = 1, there exists a subset B(w) C
with P/(B(w)) = 1, on which

Jo(Hp (w), Hy, ('), 2) = Gn(Hn(w), 2) = 0. (2.11)
Although g, (H,,(w), 2) is a random function (as it depends on w), it is indepen-
dent of H/ (w’). Thus, we can see g,(H,(w), z) as a deterministic equivalent of

fo((H,(w),H] (w")), 2) with respect to (H/,(w'))n>1. Now, let us assume that
there is a second function g, (z), such that for w € C C Q with P(C) =1,

In(Hyp(w), 2) — gn(z) = 0. (2.12)
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2.4. Tterative deterministic equivalents

Call D = {(w,w') :we ANC , v € B(w)} C O x , the space on which
fn((H,,H.), 2) — gn(2) = 0. Then, from (2.10), this space has probability

o) = [ | [ tpewharw)) ar

(@)
2/
ANC

dP(w)

/ 1p(w,w)dP' (W)
B(w)

=5 (2.13)

where (a) is due to ANC C Q and B(w) C &, (b) follows since P'(B(w)) =1
for w € A and (c) holds since P(ANC) = P(A)+ P(C)—P(AUC) =1.

To summarize, if a deterministic equivalent g,, exists for a functional f, of
a random series (HJ),>1 and a deterministic series (H,,),>1 of matrices, and
if additionally it can be proved that this deterministic equivalent holds true for
almost every such (H,),>1 generated by a space €, then the latter is also a
deterministic equivalent for the random series (Hy,,,H/))n>1.

This is the mathematical key idea behind our method to derive iterative
deterministic equivalents of functionals f,,((H, (w), H),(w’)), 2) of two (or more)
random matrices. First, one considers one of the sequences of random matrices,
e.g., (H,(w))n>1, to be deterministic and derives a deterministic equivalent with
respect to (H/,(w’))n>1. In the example above, this was the role of the functional
gn(Hy(w), z) which is independent of H/, (w’). In a second step, one assumes
the matrices (H,,(w))n>1 to be random and derives an iterative deterministic
equivalent gy (z) of g, (H,(w), z). Of course, this procedure can be carried out
for any finite number of random matrices where in each step the “randomness”
related to one of the matrices is removed. From the above construction, we will
call (gn)n>1 an iterative deterministic equivalent.

As application examples, we will provide deterministic equivalents of the
(ergodic) capacity as well as the sum-rate with MMSE detection of double-
scattering MACs (Section 3.4), deterministic equivalents of the mutual informa-
tion of the multi-hop AF MIMO relay channel (Section 3.5), and an asymptotic
performance analysis of random beamforming over correlated fading channels
(Section 3.6). These applications are based on the novel theoretical results, sum-
marized in the next section. We recall that all matrices should be understood
as sequences of matrices with growing dimensions. For notational convenience,
we drop the index n, e.g., we write H instead of (H,,),>1.

2.4.2 Results

Our first result is related to the double-scattering channel model as introduced
in [91]. We provide a set of fundamental equations whose solutions are needed
to compute a deterministic equivalent of the mutual information. The analysis
is based on the crucial observation that this random matrix model can be seen
as the Kronecker model considered in Theorem 13 with random correlation
matrices.
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2.4. Tterative deterministic equivalents

Theorem 22 ([92, Theorems 4 and 5]). For k € {1,..., K}, let H, € CN*x"*

be defined as
1

H; = R Wi, kS W, kT
Nkn
where Ry, € CN*N and Ty € C™*"™ are Hermitian nonnegative definite,
S, = diag(sk,l, .. .,Skak) € (R+)N’“XNk, and Wiy € (CNXN’“, W27k € CNexmx
are independent standard complex Gaussian matrices. Let Qp € C™ *™ pe
Hermitian nonnegative definite, x > 0, and assume that limsupy||Rg| < oo,
lim sup 5 [|Sk|| < oo and limsup i || Tk Q| < co.

(i) The following system of 3K implicit equations (1 <k < K):
B 1 1 1 1 1 -1
g = - TEQUT] (g TE QU] + 1)

Sk’J(Sk
= — E 2.14
Ik i £ <1+ Grsk,j0k (2.14)

1 K i g o
i 9i9i
0, = —trR — R; I
TN (i—l Ni 6 o N)

has a unique solution satisfying gi, g, 0x > 0 Vk.

(i) Let By = Zszl H,QHY and denote In(z) = % logdet (Iy + 2By).
Assume that N, Ny, and ny grow infinitely large, satisfying 0 < lim inf % <
lim sup = Ne < 50 and 0 < lim inf R <limsup F < oo Vk. Then,

(a) Iy(z)—Iy(z) 230
(b) E[Iy (z)] = Iy (z) = 0

where
1 1Kn§g
I = —logdet [Iy+=Y —-EZIkp
N(x) Nog ¢ <N+$kZ_INk 5k k

+ log det (INk + gkéksk)

=2|=

> 10>

1 1
[log det (Ink + gx T} QkT;§> - 2nk9k§k] .

=] =
-
Il
[}

Proof. The proof is given in Appendix 2.5.8. O

Remark 11. The values of gi, g, and 6 can be computed by a standard fixed-
point algorithm which iteratively computes (2.14), starting from some arbitrary
initialization glgo)’g(o) 5(0) > 0. This algorithm s proved to converge, generally
terminates within a few ztemtions (depending on the system size and the desired

accuracy), and does not pose any computational challenge.
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2.4. Tterative deterministic equivalents

Our next result is an extension of Theorem 15 to the case where the matrices
W, and Hj, are random. This is an example which demonstrates that iterative
deterministic equivalents can be also computed for combinations of random
correlated and random unitary matrices. Further practical applications of this
result can be found in Section 3.6.

Theorem 23 ([85, Theorem 2 and 4]). Fork € {1,..., K}, let P}, € C"*™ pe
Hermitian nonnegative, satisfying limsup,, ||Pg|| < co, and let W), € CNexmk
be ni, < Ny, columns of a Haar distributed random matriz. Let Hy € CNXNe be
random matriz whose jth column vector hy; € CN is modeled as hy,; = R,lcfzkj,
where Ry € CNXN are Hermitian nonnegative definite and Zi; € CN have i.i.d.
elements with zero mean, variance 1/N and finite (4 + €)th moment, ¢ > 0.
Assume that limsup y maxy ;|| Re;|| < oo and limsupy max;|HHY|| < oo,
almost surely. Denote By = Zszl H,W.P. W, H,, ¢, = 17\’,—’;, Cr = % and
assume that N, Ng,ni — oo, such that 0 < liminfc, < limsupcry < 1 and
0 < liminfy ¢, < limsupy ¢ < oo Vk.

(i) Let x > 0. Then, the system of equations (1 <k < K, 1 <j < Ny):

_ 1 _ -1
b =~ tr Py (bePy + [ — bibi] L, )

13y ¢
b=y —=
Nj=11+bkaJ
K N = -1
1 biRzl
— trR I
Chj I Ry (N;;1+bz@+x N)

has a unique solution satisfying (p;, b, b >0 and 0 < bpby < cpcx Yk, 5.

(ii) For x>0, denote In(z) = & logdet (Iy + By). Then,

(a) In(z)—In(z) 2250
(b) E[Iy(x)] - Iv(z) =0

where
_ _ 1 & _
IN(Z') = VN(.’E) + N glog det ([Ek — bkbk] Ink + kak)
K
+ Z (1 — cx)cx log(cr, — bebk) — ¢k log(er)
k=1
K N
bRy
Vn(z) = —1 det | I —— 2
(x) = Noge N+ szl+bka
K K Ny
— Zbkbk + — Z Zlog 1 + bk‘(k}j) (2.15)
k=1 k 1j=1
Proof. The proof is given in Appendix 2.5.9. O
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Remark 12. The solution to the fundamental equations is given explicitly by
the following fixed-point algorithm

_ () P A () T (t)
o= il b= =
where
E;Ct) = lim Bgf’l), C(t) hm § (&)

=00
N
bH — 1 & Ck
N D C(t)

_ 1 B (e
bff’l) = NUPk (b](f Up, 4+ [Ek - b;f Ubgct’l 1)} I’I’Lk)

(th) _ 1 t R.. K N 1
Gk k) ZZH()@ 1)C(tl oy toin

i=1 (=1

-1

-1

with initial values g(t 0 =1/z, b(t =0 and b;co) =0Vk,j.

Our last result will be used in Corollary 7 (Section 3.5) to compute a deter-
ministic equivalent of the mutual information of the K-hop AF relay channel.
In contrast to the previous results of this section, the concept of iterative deter-

ministic equivalents is applied here multiple times (one time for each hop) and
leads to a set of recursive fixed-point equations.

Theorem 24 ([92, Theorem 2 and 3]). Fork € {1,...,K}, let Hj, € C"s*"k—1
be a standard complex Gaussian matriz and define

R, (B,_,) =L, + azﬁk 1

HiRy—1 (8y_,) H (2.16)

where Rg = I,,, ax > 0 and B, = [Bo...Bk] > 0. Denote ¢, = ”’;L;l and let
no,..-,ng — 00 such that 0 < liminfc, < limsupe, < oo Vk. Assume that
there is B, = [Bo ... Bk|, satisfying B, — Br = 0 Vk. Consider the quantities:

1
tr (Oék+15k

Nk41 Nk

1 -1
my, (z, By,) = Hy 1R (ﬂk—1) H1|3+1 + mInk+1)

1
jk (.’Ij,ﬁk_l) = niklogdet <In}c +x ’ka 1H Rk . (IBk 2) Hk>

(1)
mi (, By,) — e (2, By) =0

where my, (x,Bk) is recursively defined for k > 1 as

) . TCt1
my, (.%‘,,Bk) - Cht1 + €k (l’yﬁk)

and ey, (:c,,@k) > 0 s the unique solution to the fixed point equation

c (c + € (:c B ))2
e (1,B0) = ks (enra + o (. ) - O Ol B

_ g1 Pk =
X Mg ——— —Br—1 | -
! <Ck+1 + a1 Bk + €k (30’,31@) g 1)
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The initial values mo(x, By) and eg(x, By) are given in closed form:

_ cq
mo(z, Bo) = —d 1T (1-c1)z
C1+éo($7§0) + z

_ > 2 >
=y _raifo(l—c)+a N \/(fﬂalﬁo(l —c1) + 1) + dzon foct
2 2 '
(ii)

Te (#,84_1) — Tk (2, Br_1) =0
where Jj, (m,ﬁk_l) 1s recursively defined for k > 2 as

i (2, B—1) = cx Tk < o1 )’ﬂk—1>

k4 ragBr_1 + er—1 (%qu
TogBr_1
+crplog | 1+ — =
( Ck + €k—1 (Ivﬁk—l)

Er_1 (m,Bk1)> ek (SUaBij

Ck Ck + €x—1 ($75k—1) .

+log <1+

The initial value Jy (a:,Bo) is given in closed form:

i (2, o) = e log (1 ) m) ¢ 1og (1 . <6>>
__@(nbo)
C1 + éO (Z‘,Bo) '

Proof. The proof is provided in Appendix 2.5.10. O

Remark 13. The quantity my (x,3;,) can be seen as the Stieltjes transform
of the e.s.d. of the matriz ak+16kin+1Rk(ﬁk71)H,'j+l evaluated at —%,
One can further show that Theorem 24 (i) implies the weak convergence of the
e.s.d. ax410k nika+1Rk(ﬁk71)H,';'+l to a distribution function, whose Stieltjes
transform is given by my, for almost every Hy,... Hy.

Remark 14. The values of Jj, and my, can be very easily numerically computed.
However, due to the recursive structure, the computational complexity grows
quickly with k. Calculating Jy, and my, with high precision for large values of k
(> 10) seems therefore impractical.

39



2.5. Appendices

2.5 Appendices

2.5.1 Proof of Lemma 12
Let us begin with the following inequality:

(x"Ax)? — (;VtrA)q ,,}

(a) Pl g a-1-k Wl
= E U (XHAX — trA) (N tr A) (XHAx) ]
k=0
(b) 1 2p q—1 1 q—1—k " 2p
< ,|E ’ (XHAX — —tr A) E ( tr A) (xHAX)
N P N
(2.17)

where (a) follows from 2" — y" = (z — y) ZZ;; 2"~ 1=kyF and (b) follows from
Hoelder’s inequality. For the first factor, we have from Lemmas 11 and 9

E U (XHAX — %tr A)

For the second factor, we have again by Hoelder’s inequality and Lemma 9

qz_:l ( 1 a-1=k H k
— trA) (x Ax)
k=0 N

2p
Cs
< AP G ). (219)

2p

E

q—1
< P Y AP RE [|XHAx|2p’“] . (2.19)
k=0

Let us treat the terms E |:|XHAX|2pk:| separately. For every even integer r > 2,

H T * * . . *
E [|X AX‘ } = E E[% Cr &y, Ly "'xJT] Air "'Aimjr
i1y
jlv--~7j7‘

(a) 1
< vo N;Ai’j

s

()
< vo,||A|" (2.20)

where (a) is due to E [z} -2} zj, -+ x;,] < 77E {|\/le|2r} < %% and (b)

follows from ’% > A < ||A]. Using (2.20), (2.19) and (2.18) in (2.17)
concludes the proof.

2.5.2 Proof of Theorem 15

We first provide an outline of the proof for better understanding.
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Sketch of the proof

As a first step, we wish to prove that there exists a matrix F of the form
F = Zfil fiR;, with f; € C, such that, for all nonnegative A with ||A| < oo
uniformly on N and z < 0,

1 - 1 — a.s.
7 trA (By — 2Ly) ' v A (F = 2Iy) b 2%,
Taking A = R; and denoting f; £ & trR; (By — ZIN)_l7 we will have in
particular that

-1

f——trR ij i —zIy 2% 0.

Contrary to classical deterministic equivalent approaches for random ma-
trices with i.i.d. entries, finding the approximation %trA(F — ZIN)_1 for
~irA(By — zIN)_1 is not straightforward The reason is that, during the
derivation, terms such as N - tr (IN - W; WH) HY By — zIN)_1 H, with
the (I N, — W, WH ) prefix will naturally appear and will be required to be con-
trolled. We proceed as follows.

e We first denote, for all i, §; = Nil_ni tr (Iy, — W,;WH) HY (By — 2In) " H;

some auxiliary variable. Then we prove

1 — a.s.
fi— 5 tr R (G = 2Iy) 2%,

with G = Y1, g;R; and

~ 1 1 Dil
gi = E
(1 =)+ 5 2020t N 7 1+ padi’

where p;; denotes the Ith eigenvalue of P;, and d; is linked to f; through

1 o 67, a.s
o 1 — ¢)és: E Sy .
fi <( ci)eidi + N — 1 +pil6i> 0

e This expression of g;, which is not convenient under this form, is then
shown to satisfy

— 1 S Dil _ 1 _ _ —1 a.s,
i —————— =gi— - P (fiP: + [ci — [figi]Ln, — 0,
g Nzci+pilfi_figi SN (f [ figilln,)

which induces the 2K-equation system

-1

a.s

fi— —trR Zgj i —zIy =0

_ 1 _ _ _ —_ a.s.
gi— N P; (9P + [ci — figilL,) "' =% 0.
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e These relations are sufficient to infer the deterministic equivalent, but
will be made more attractive for further considerations by introducing
F= ZZK:1 fiR;, and proving that

-1

f——trR ij Y 250

_ 1 - _ = -1
fi— ﬁter’ (fiPi+[c — fifilln,) =0,

where, for z < 0, f; lies in [0,¢;¢;/f;) and is now uniquely determined
by f;. In order to establish this convergence, it is necessary to define an
analytic extension of f; in a neighborhood of R™. The function f; can
be immediately extended to C \ RT where it verifies the properties of a
Stieltjes transform of a finite measure supported by R¥.

This is the very technical part of the proof. We then prove in a second step
the existence and uniqueness of a solution to the fixed-point equation

-1

K
1 Z_
eifﬁtrRi : 16jRj*ZIN =0
i=

. .
&~ WP (@Pi + [e — eieL,) ' = 0,

for all finite N, z < 0 and for ¢; € [0, ¢;¢;/e;). This unfolds from a property of
so-called standard functions. We will show precisely that the vector application
h = (hy,...,hk) defined for z < 0 by

-1

hi:(x1,...,x )>—>—trR ij — 21N

with Z; the unique solution to
_ 1 _ _ _ -1
T = tr Py (T, P + [6 — 2:%4)1,,)

lying in [0, ¢;¢;/x;), is a standard function. It will unfold, from [86, Theorem
2], that the fixed-point equation in (ej,...,ex) has a unique solution with
positive entries and that this solution can be determined as the limiting iteration
of a classical fixed point algorithm. We will further establish that the eg(z)
are Stieltjes transforms of finite measures supported by R which satisfy the
fundamental equations for z € D.

The last step proves that the unique solution (ey,...,exn) is such that

- fz g 07
which is solved by standard arguments. This will entail immediately by classical

complex analysis arguments that my(2) —my(2) 2% 0 for all z € C\R*, form
which the almost sure convergence Fy — Fy = 0 unfolds.
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Complete proof

We remind that, as N grows, the ratios ¢; = %+ for i = {1,..., K} satisfy
limsupy¢; < 1. We also assume for the time belng that for all i, |Ry] is
uniformly bounded. The case where ||R;|| is uniformly bounded only in the
almost sure sense will be treated subsequently.

Step 1: Convergence

In this section, we take z < 0, until further notice. Let us first intro-
duce the following parameters. We will denote P = max;{limsup ||P;||}, R =
max;{limsup |R;||}, ¢4+ = max;{limsup¢;}, ¢- = min;{liminf¢;} and ¢y =
max;{limsup ¢; }.

Let A € CNV*N be a Hermitian nonnegative definite matrix with spectral
norm uniformly bounded by A. Recall the definition R; = H;H!. Taking
G = Z]K:1 g;iR;, with gi,...,gk scalars left undefined for the moment, we
have

1 1
N trA(By — 2Iy) " — ¥ tr A(G — 2Iy) !

K

a) 1
@ i ABy —2Iy)! ZH (—-W,P,WH 4 g,Iy,) HY (G — 21y) 7!
) e 1
- Zl N trA(By — 2Iy) 'R;(G — 2Iy) !

K n;

N 7ZZP1lW11H —2IN) PABy — 2In) T Hiwy
=1 =1

1 i ﬁ: pawHHI (G — 2Iy)TTA(B(iy) — 2In) THywy

N 1 +pllW5HH(B(“) — ZIN)leiWil

¥ (2.21)

=1 [=1
with w; € CN¢ the Ith column of W, p;1,...,pin, the eigenvalues of P; and
B, = By — puH;wywHHY. The equality (a) follows from Lemma 5, (b)
follows from the decomposition VVZPNVT| = Zfz‘l pilWisz, while the equality
(¢) follows from Lemma 6.

The idea now is to infer the values of the g; such that the differences in (2.21)
go to zero almost surely as N grows large. We will therefore proceed by studying
the quantities w{H! (B(; ;) — 2In) 'H;w; and wHHY(G — 2Iy)'A(B ) —
2Iy)"'H;wy; in the denominator and numerator of the second term in (2.21).
For every i € {1,..., K}, denote

1
& =
N

tr (Iy, — W,WH) HY (By — 2Iy) ' H; . (2.22)

Introducing the additional term (G — 2Iy)~!A in the argument of the trace in
d;, we denote

1 _ _
8 2 A (In, - W;WH H; (G - 2Iy) " A(By —2Iy) 'H; . (2.23)
i T
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With these notations, according to Lemma 15 (iii), the term wHHY (B, —

2Iy)"'H;wy; is asymptotically close to d;, and, if G is independent of w;;, the

term WZH?(G - zIN)_lA(B(i,l) — 2Iy) " 'H;wy; is asymptotically close to ;.
We also define

fi 2 %trRi By — 2Iy) " (2.24)

for z € C\ RT. Note that f;(z) > 0 for 2 < 0. Remark first, from standard
matrix inequalities and the fact that wHAw < ||A|| for any Hermitian matrix
A and any unitary vector w, that we have the following bounds on §;, 8; and

fi,

RA R
Bi < PEk [i < (2.25)

5, <
ER

_ma

From Lemma 6, we have that

1 & B
(1 =)oy = fi — N ZWZ'H:' (By — 2Iy) " Hywy
1=1
Mg —1
1 W:;Hi—' (B(i,l) - ZIN) H,wy

=fi—— - ’
N ; 1 +pilWZH? (B(iJ) — ZIN) ! Hq;W,'l

(2.26)

Since z < 0, §; > 0, so 17— is well defined. By adding the term & Ly 1+p s
on both sides, (2.26) can be re-written as

(1 _Cz)cz [ f’L ! i (Sl

— 1+ pad
1 &
oSS
=1

1

-1
B wiHY (B(z‘,l) - ZIN) H;wy
Lpadi 1+ pilWSHzH (B(i,l) - ZIN)_ H;w;

; -1
i i 0; — WZHL—' (B(“) — ZIN) H,w;
—1

N1+ pady) (1 + puwhHY (B ) — 2Iy) Hz'Wu)

(2.27)

We now apply Lemma 15 and Lemma 8, which together with 6; < R|z|~*
ensures that

4

<8< (2.28)

E N

1—
( cz)cz 4 fz NZleru(s

for some constant C' > 0. This determines the asymptotic behavior of §; and,
thus, the asymptotic behavior of the quantity WZ."I'H?(B@J) — 2In)"'H;wy in
the denominator of (2.21).

We now proceed similarly with 8; as with §;. Assuming first that G is
independent of w;;, we first obtain

1 _ _
Bi= ——trH' (G —21y) ' A (By —21y) T H,

n; _ 1
1 whHN (G —2Iy) ' A By —2In) Hiwy

_Nifniz

—1
1=1 L+ pawiHY (B(iyy — 2In)  Hiwg
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from which we have

Uz

1 _ _ 1 ;
NiinitrH?(G—zIN) 'A By — 21y) 1Hi—N_ nz b B;

i = 1+ pud -
1 Z WHHY (G —2Iy) ' A (B — 2y) 'Hiwa 5,
Ni—ni i 1+ pawiH (B — ZIN)il H;w; 1+ pud;
(2.30)
With the same inequalities as above, and with
_ - RA
wHH (G - 21y) " A (B — 2In) " Howy < e (2.31)
we have that
_ -1 4
E WSH? (G —2In) "A (B(i,l) - ZIN) H;w; _ B
1+ pleSH? (B(U) — Z:[N)i1 H,w 1+ pud;
_ —1
_E whH! (G —2Iy) ' A (B — 2In) Hiwy — f;
= -1
(14 puds) (1L + pawhHI (B — 2In)  Hiwy)
_ -1
Pitd; {WZHE' (G —z2Iy) "A(Byy — 2In) Hywy — 51‘}
(14 padi) (1 + puwhHY (B )y — 211\7)71 H;w;;)
-1
piLBi [5i —whHH! (B — 2In) HiWil]
-1
(1 + pudi)(1 + pawHHE (B, ) — 2Iy)  Hiwy)
o P*R* At
<8—=|(1+—F |1+ — 2.32
<oz (1450 (1)) (2:32)
for some C’ > C. Multiplying (2.30) by Nil\*["i, we obtain

E Hiftr H' (G —2Iy) "A By — 2Iy) ' H;

1 & 1
8. (1 =¢che + — -
Bi (( ci)e; + ~ 1221 1+pi15i>

C/ P4R4 A4
<8— 14+ —11+ — . 2.
‘8N2<+M4<Wﬂ0> (2.33)

This now provides us with the asymptotic behavior of 3; or equivalently of the
quantity wiH! (G —2Iy) "' A(B(;;) — 2In) " 'H;w;; in the numerator of (2.21).

We are now in position to infer the g; such that %tr ABy — 2Iy)"t —
%tr A(G — zIy)~! is asymptotically small. For the previous derivations to
hold, the scalars gi, & € {1,..., K}, were assumed independent of w;;. It is
however easy to see that these derivations still hold true (up to the choice of

larger constants C, C”) if g, = gl(gil) + 52”1)\, with g,iil) independent of w; and

4
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|5,(fl])\,| < C"/N, for C" constant independent of k,4,j. This follows from the
fact that

K
i i KRC”
Zgé”R H SR < T
k=1
We choose
G = ! — Z _ Dhm (2.34)
(1 - ck)ck + % Zm 1 1+pkm6k 1+ PrmOs

and remark that gx — g = O(1/N) with g\ defined similar to gj, (2.34), with
column w;; removed from the expression of By. Indeed, when w;; is removed,
Pim = 0 and d; = 0 are no longer defined, while the term 6,(31), k # i, defined
equivalently as g,(:l), satisfies |5,(€il) — 0l < N%»m from Lemma 8, from
which the result unfolds.

Summing the previous results over i and [, we then have

1
N

i—1 lfcz 7, NZ[ 11+pL15

1
trA(By — 2Iy) ! — v trA(G — 2Iy)7*

—trHY (G — 2Iy) ' A(By — 2Iy) ' H;
Nzlerm;Nf (G —zIy)  A(By —zLy)
—2IN)PA(Biy — 2Iy) T Hiwy

IS 9p B
i=1I=1 1 +pllwzzHH(B(z y — 2In) " tHwy

Z i L trHH (G- ZIN)7 A(BN — ZIN)7 H;
Dil
— (1—c)ei+ %>, 1+p 5 (1 + piadi)

whH! (G — 2IN)TTA By — 2In)THyiwy

2.35
14+ paywtHY (B ) — 2In) " THywy (2:35)
Notice now that 1 + p;;0; > 1 and
(1< (et s < (230
¢ )G ci)ei + & T o, <g i

which ensure that we can divide the term in the expectation of the left-hand
side of (2.33) by 1+ pud; and (1 — ¢;)& + + >y 1+p T7p5; Wwithout taking the
risk of the denominator getting close to 0. This leads to

4
trH" (G — 2Iy) ' A (BN —2Iy) ' H;

(1- Cz G+ % Zl 1 1+p116 ) (1 + pidi)

1
N
P4R4 A4
<8 1 2 ). 2.37
N <+|4 (+z|4)) (2:87)

46

Bi
1+ pzl5




2.5. Appendices

From (2.32) and (2.37), we therefore have that

LorHY (G- 2In) A (BN —2Iy) " 'H;
((1 —¢i)Gi + % Z;Ltl 1+p T5pio; ) (14 puds)
_ 4
whHH (G — 2Iy) 7" A (B(iy) — 2Ly) "Howy
1+ pawHHY (B — 211\1)71 H;wy
o PARA Al

<128 1 1+—1). 2.38
<12 (0 e (4 o) (259

3

E

We finally obtain

1 4
’trA By —zIN)” —NtrA(G—zIN)_1 ]
ol PARA A4
<128K*—— (1 1+ —1). 2.
< 280 e (1 e (04 1)) (2.59)

This provides a first convergence result as a function of the parameters ¢;,
from which a deterministic equivalent can be determined. Nonetheless, the
expression of g; is rather impractical as it stands and we need to go further.

Observe in particular that g; can be written under the form

1 ng
gz:NZ . pl% (1= :
= ((1 Cz)cz N Zz' 1 1+p T4p; 0 )+plz51((1 ) +v Ez' 1 1+p”/§ )
(2.40)
We will study the denominator of the above expression and show that it can be
synthesized into a much more attractive form.
From (2.28), we first have

Lo 1
i—0 | (l—a)ei+ =) ——
! <( C)C +Nl§_;1+pu(5i>

Multiplying (2.34) by —4; ((1 GG+ % >y 1+p —— ) and adding ¢ to
both sides yields

4

<80

(2.41)

T4

1 & 1 1 1
_l-—_idi 1-— i_i -— e a— =(1- i_i -— —— . (242
=y <( C)C—'_N;l—l-piléi) A =ceit 72 75 pus - 9

=1
By definition, g; < (177{?)6, and we therefore also have

_ _ 1
(@ — figi) — ((1_31 i+ Nzl—i-plzé)

4
E
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The equations (2.41) and (2.43) can now be used to approximate the de-
nominator of g; as follows

4

1 il
N &~ ¢ — figi + pufi
. i P [fi —0i((L— )& + 5 vt Trps )}

-1 [ + pudi) (1 — c)e + & iy 1+p“,5 )} (€ — figi + pafi]
Dil {@‘ —figi— (L—c)a+ % >0y 1+p”,5 )} !

{(1 +pudi) (1 — c)e + & iy 1+p”,5 )} (€ — figi + pifi]
(2.44)

E||g:i —

+

Before providing a useful bound, we need to ensure here that the term ¢; —
fiG: + pufi is uniformly away from Zero for all random f; and for all V. For

this, we recall the bounds 0 < f; < £ IEl and 0 < g; < ﬁ

Let us consider 0 < € < 1 and take from now on z < %, S0
that ¢; — fig; > € for all 4. From (2.41), (2.43) and (2.44), we have
1 & ! C P8 1
_ - Pi
E i — — - < 64— 1
g Nl_zlfi*figﬂrpilfi T N2 (1—¢)tetet ( * (101)45§1>
(2.45)
which is of order O(1/N?) since we assumed limsupy ¢; < 1.
We are now ready to introduce the matrix F. Consider
K
=> fiRi, (2.46)
i=1
with f; defined as the unique solution to the equation in
x = 1 i $ (2.47)
N &~ ¢, — fiz + fipu

=1

within the interval 0 < z < ¢;¢;/f;. To prove the uniqueness of the solution
within this interval, note simply that

C;iC; 1 & Dil
> — = -
fi N ; ¢ — fileiei/ fi) + fipar
1 & i
0<—S"___PL (2.48)

N = ¢ — fi- 0+ fipu

and that the function 2 — + >, % is convex for x € [0, ¢;6/ fi).

Hence the uniqueness of the solution in [0,¢;¢;/f;). We also show that this
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solution is an attractor of the fixed-point algorithm, when correctly initialized.
Indeed, let xg, x1, ... be defined by

1 & Dil

AU S o — 2.49
i N;Ci_fimn+fipil (2.49)
with zg € [0,¢;¢;/fi). Then, z,, € [0,c¢;¢;/ fi) implies ¢ — fixn, + fipa > (1 —
¢i)C + fipu > fipa and therefore fiz,11 < ¢;¢;, so zg,x1,... is contained in
[0, ¢;E;/ fi). Now observe that
li pirfi(Tn — Tp-1)

N (¢ +pifi — fizn)(C + pirfi — fizn—1)

=1

(2.50)

Tpn+1l — Tn =

with all terms being nonnegative in the sum, so that the differences z,4+1 — 2y,
and x,, — x,—1 have the same sign (we also have from the above remarks that
Tnt1 —Tn < ¢i(Tp —2n—1)). The sequence xg, x1, ... is therefore monotonic and
bounded: it converges. Calling x, this limit, we have that

1 & Dil
Too = — 2.51
* Ngéi'i‘l?izfi—fixoo (251)

as required.

To be able to finally prove that 4 tr A(By—2Iy) ' =% tr A(F—zIy) "' =5
0, we want now to show that g; — f; tends to zero at a sufficiently fast rate. For
this, we write

_ 4
E (|5 - fil']
1 & !
_ Pil
<8|E||gi—+ —
"N ; ¢ — [iGi + pafi
1 & 1 & !
Pil Pil
+E ||+ 7 —
N ; ¢i— figi+pafi N ; ¢ — fifi +pufi
1 & !
_ Pii
N ; ¢ — [iGi + pafi
1 & f !
P 714 PirJi
+E |9 — fi| |~ = = - - (2.52)
| | N ; (@ — fifi + pafi) (@ — figi + pifi)
where we have simply written g; — fi = (gi — % Y11 o)
1 n‘l g wJr

+ (% 2ieq affgiﬂmf — f;) and used the triangle inequality on the fourth
power of each term.

We only need to ensure now that the coeflicient multiplying | gi — ﬁ| in the
right-hand side term is uniformly smaller than 1. For this, observe that, as
z — —00, |pufil < % — 0 in the numerator. In the denominator, we already

know that & — f; fi + pafi > (1 — ¢;)é and we also have that & — fig; + pufi >

¢; — %, which is greater than some 7 > 0 for |z| taken large.
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Take n > 0 and smaller than 1, and choose z to be such that, for all i,

pvlfz PR 1-— n
< — < 2.53
NZ fzf1 +pafi)(C — figi + pafi) |Z‘(1—C¢)Cﬂ] 8 ( )
That is, from now on, we take z < min (— n(lfnf(lilju)a ,— (1—c+1){ali(1—g))

From the inequality (2.52), gathering the terms in E Ugl — ﬁ»|4} on the left
side, we finally have

La_s12C P 1
E|ls: - '] < N ey <1+ (1_@)44) . (2.54)

¢

We can now proceed to prove the deterministic equivalent relations:

1 _
tr A (G — zIy) 1—NtrA(F—zIN) !

Ko Lt HYA (G — 2Iy) "' (F - 2Iy) ' H;
= Zﬁzpu [((1_02,)02 + LIy 1W)(1 + pudi)
L trHYA (G - 21y) (F—zIN)_lHi]
¢ — fifi +pafi
1 %tngﬂA(G—zIN)*l (F - 2Iy) ' H;

B ZN 1pil [(((1 — )i+ i, m)(l + pirdi)
L HPA (G - 2y)” (F—ZIN)_lHZ)
¢i — figi + pafi

. (}VtrH?A(G—zIN)1(F—zIN)1HZ-

¢i — figi + pufi

_yuH!(G- zI]Q*1 (F — 2Iy) ' H;
¢i — fifi + palfi

K
1 _ _
— ZﬁtrH?A(G—zIN) Y(F - 2Iy) ' H;
=1

szl [ fi(gi — f)

fzfz +pzlfz)( i — figi + pafi)
(@ = fig) = (1= edei+ & Tity m7om)
(M=) + % >0, m)(l + padi) (& — fifi + pafi)

Pil (fi—5'((1— i)Ci NZl’ 1W))
((1—CZ‘)Cz NZ[’ 1 m)(l +pzz(51)( C; _fzfz +pilfi>

+

+

(2.55)
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Therefore, from (2.41), (2.43) and (2.54),

4
1 _ 1 _
’NtrA(G—zIN) - ~ A (F —2Iy) !

64RPYA‘K C 1 1 64R4 P4
(b))

SR M\ e [eTiiet
which is of order O(1/N?). Together with (2.39), applying Markov inequality
and the Borel Cantelli lemma, we finally arrive at

iurA(BN —2Iy) - LN (F—zIy) ' 2350 (2.57)
N N
as N grows large for realizations of {W1,..., Wk} taken from a set 4, C Q
of probability one (we use 2 here to denote the sample space of the probability
space generating the sequences of matrices {Wy,..., Wk} of growing sizes).
This therefore holds true for countably many z (smaller than the established
bound) with a cluster point in R™, on a set A C € of probability one.

Before we can extend the convergence on the entire negative real axis, we
need to define an analytic extension of f; in a neighborhood of R~. Take D =

{z =z+iy:z <0,y < |x|1g—c} For z € D, the following holds

R} >0 and (A} <RI

(2.58)

%

To see this, consider By = UDU" the eigenvalue decomposition of By, where
U = [u;...uy] € CV*¥ is unitary and D = diag(dy,...,dy) contains the
nonnegative eigenvalues of By. Denoting z = x 4 iy, we have

f; = %trRi By — 2Iy) "

1 _ _
= NtrRi (BN — ZIN) ! (BN 72’*11\/) (BN - Z*IN) !

1
sz |2 ]Ruj+1yNZ|d |uvRiuj. (2.59)

From the last equation, it follows that < 0 and |y| < |z 1;61 imply ®{f;} >0
and |3{f}] < R{fH S

Consider now the sequence {g;n}n>0 of complex numbers, recursively de-
fined as

fi
Gin = , n>1 (2.60)
(1 - Ci)cl N Zl 1 1+szQ1 n—1
and ¢; o = 0. We will now show that |g; | < |)cl for all n and z € D. First,
notice that
fi
|gin| < Al (2.61)

- (1 - Ci)éi
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whenever R{q; ,—1} > 0. After some simple algebra, one arrives at

R{fi} [(1 —¢)Ci + vy m}

2

‘(1 = 6)6i + ¥ 20 T
1 2?11 pil(%{fi}é}e{fll,nfl}7‘S{]|c;}\y{qi,n71})
N = 14+pirqi,n—
1 1 5 (2.62)
|- e + % T8 s

S{fi} {(1 — )i+ 3 2ty m}
2
‘(1 —a)ei+ % Dt Tpnes
izni it (S{fi}R{qi.n_1}+R{fi}3{qi.n_1})
N =1

[1+pirqi,n—1]?
Lt — (2.63)
(= )i+ 3 S g

Now, if we assume R{g; ,—1} > 0, we have

R{fi}(A — ) |\’{fz}|N Py 1%

2

§R{qi,n} Z

‘(1 — )G+ § 0 e
R{UfiTAL = ci)e — |S{fit|cici

‘(1 —¢i)Ci + Zl 1 m

(2.64)

The right-hand side of the last equations is nonnegative whenever

S{f < R{ADE

As this condition is always satisfied for z € D and we have defined ¢; o = 0, we
can conclude that (2.61) and R{g;,,} > 0 hold for all n.
Additionally, we have from (2.62) and (2.63) that

R{UfiIR{ @i} + S{fi}SH{@in—1}
_ AU+ SUY) 0 e+ kTl W} >0, (265)
‘(1 )T T N D Tranes

Until here, we have proved that {g;,} is a sequence of bounded analytic
functions on z € D (the analyticity follows from the fact that f; is analytic on
C\ R* and ¢;,, is a rational function with no pole in D). Let us now focus
on the negative real axis, i.e., z < 0, which lies in the interior of D. Here, the
following holds

Qin+1 — Gin
= (Qi,n - Qi,n—l) fi

N Zl 1 (1+p1147 n)(1+pzlq1n 1)

X
R L D 1+p7zq1 n] [(1 —a)e oy ity m]

. (2.66)
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As f; and all terms in the fraction of the right-hand side of the last equation
are nonnegative, the differences ¢; n+1 — ¢;,n and ¢;n — ¢i,n—1 have the same
sign. Thus, {g; } is either monotonically increasing or decreasing. Since {¢; ,}
is also bounded, it must converge. This implies by Vitali’s convergence theorem
that {g; »} converges uniformly on all closed subsets of D and that this limit is
an analytic function. Call this limit ¢; = lim,, g; »,.

We now define ﬂn by the quantities f; and g; r:

s 1 1 Pitqin

i _— 2.67
" RN <1+ pirgin (267)

Clearly, { fHL} is a sequence of analytic bounded functions, converging for z € D
to

;a1 1 Dilqi

= —_ 2.68
fi N <1+ pugi (2.68)
With the above definition, ¢; 1 satisfies
din+1 = f
7 (I —c)ei+ 5 3y 1+plzq1 n
Ci— N l ) 1-1:1;21;”
__ (2.69)
Ci — fi.fi,n
Thus, we can write, from (2.67),
~ 1 n; Dil 1 g Dil
fi,n+1 = A7 Z =
N =1 (51' — flfz,n) (1 -+ %) l:l flfz n +lefz
(2.70)

As a consequence, the restriction of ﬁ to z < 0 is identical to f; and the
fixed-point algorithm defined by (2.70) with fi,O — 0 converges to f; for z € D.
From this point on, we therefore extend the definition of f; to D by fi(z) = fi(z).

From (2.65) and for z € D, we have

Z palg*R{fi} + R{fIR{a} + S{fi}S{ai} >0. (271
\fi 4+ paai fil?

R{fi} =

Since F =3, |« fxRy and the matrices Ry, are Hermitian nonnegative defi-
nite, it follows that ‘ LtrA(F — zIN)fl‘ < % for z € D.

From the Vitali convergence theorem, the identity theorem, the analytic-
ity of the functions under study, and the fact that % tr A (By — 2Iy) " and

+trA(F— ZIN)il are uniformly bounded on all closed subsets of z € D, we
have that the convergence

—1
K
1 1 . as,
& rA By —2Iy) - v A (;_lj fiR; — zIN> 250 (2.72)
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holds true for all z € D.
Applying the result for A = R, this is in particular

-1
fi— trR <Zf1 ; zIN> 250 (2.73)

where we remind that f; is the unique solution to

T=— e — 2.74
N;@'*fﬁ +pafi (2.74)
within the set [0, ¢;&;/f;). For A = Iy, this implies
1 S B
z) — V1 (2_; fiR; — zIN> 250 (2.75)

which proves the convergence.

Step 2: Existence and Uniqueness

We will now prove the existence and the uniqueness of positive solutions
e1(z),...,ex(z) for 2 < 0 and the convergence of the classical fixed point al-
gorithm to these values. In addition, we will show that the e;(z) have analytic
extensions on C\ R* which are Stieltjes transforms of finite measures over R™
and satisfy the fundamental equations for z € D. We first introduce some nota-
tions and useful identities. Until stated otherwise, we assume z < 0. Note that,
similar to the auxiliary variables d; and ¢; in Step 1, we can deﬁne for any pair of
variables x; and Z;, with Z; defined as the solution y to y = % Zl 1 C]_%py%
such that 0 <y < ¢;¢;/z;, the auxiliary variables Aq,..., Ag, with the prop-

erties
R 1
pv,lA
_ _ = 2.76
< Z ].+pzlA ) ( )
and

1
Ei—wia’:i—(l—czcl Nzl+pZA
1

pzlA
2.77
Z 1 +pzlA ( )

Il
o

Indeed, firstly, there exists a unique mapping between z; and A;. This
unfolds from noticing that

dz; d R 1
dA; — dA; A <(1 —aat N Z 1 +pilAi>
1
1— S — .
= (1—¢)& + NZ (ETweE >0 (2.78)
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and therefore x; and A; are one-to-one. Additionally, x; is a strictly growing
function of A; with A; = 0 for x; = 0. This ensures that A; > 0 if and only if
x; > 0.

Secondly, from the definition of Z;, we have
2 Pil
N = (& — 2%;) + pati

_ 1l pad
A e S _Pali
Cj i (Cl N 1+leA )

1 Dil

X — (2.79)
N = = = 1 n; J ZAY;
=1 Ci — T + pali (G — ¥ Doty 1+12“/Ai
. . - n; pil’Ai .
Note in particular that for z;7; = > ;2 1 A the above equation

simplifies to

_ pzlA
“ ( Z T+ pad; )

1 & P
il
Xy ’
N5 (@‘ i ) + il (Ei - N i o )

N I=1" 14p, A; U=1 14p; Ay

! zlA
2.80
Zl 1+ pzlA ( )

and therefore ¢; — N l T _’;}i A is one of the solution of the implicit equation

in u,

_ 1 & Dil
=C; —Ti— _ 2.81
u C; xZN ; u +pllxz ( )

pzl

1+;DLA is one of

Equivalently, writing v = ¢; — x;y, it follows that 1 + Zz 1
the solutions of the equation in y

. 2.82
N Z Ci — XY + PiZ; ( )

Since

11~ pud _
x (%‘NIZ; 1+pizAi> < ¢c (2.83)

this solution lies in [0, ¢;¢;/x;) and is exactly equal to Z;. This proves that the
equations in (x;, ;) can be written under the form of the equations in (A;, Z;),
as presented above.

We take the opportunity of the above definitions to notice that, for z; > z}
and T}, Al defined similarly as Z; and A,

_ RS pa(A; — Al
ili — -~ 2.84
BT = N D T BTt pan]) (2.84)
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whenever P; # 0. Therefore x;Z; is a growing function of z; (or equivalently of
A;). This will turn out to be a useful remark later.

We are now in position to prove the step of uniqueness. Define for i €
{1,..., K}, the functions

-1

K
1
hil(l‘l,n-,xK)’_)NtrRi ;ijj—ZIN (285)

with Z; the unique solution of the equation in y

nj

1 it
Y= T — (2.86)
N ; Cj +xipj1 — Ty

such that 0 < J_Jj < CjEj/SCj.

We will prove in the following that the multivariate function h = (hq,..., hg)
is a standard interference function as introduced in Definition 11. In order to
prove that there exist x1,...,2x such that x; > hj(z1,...,2x) for all j, it is
sufficient to notice that h;(z1,...,2x) < R/|z| for all j. Thus, for z; > R/|z|
for all j, z; > hj(z1,...,2K) holds for all j. Therefore, by showing that
h £ (hy,...,hk) is a standard function, we will prove with the help of Theo-
rem 16 that the classical fixed point algorithm converges to the unique set of

positive solutions ey, ..., ex, when z < 0.
The positivity condition is straightforward as Z; is positive for x; positive and
therefore hj(z1, ..., zk) is always positive whenever z1, ..., £k are nonnegative.

The scalability is also rather direct. Let o > 1, then

ahj(zq,...,0x) — hjlaz,. .., azk)

1 Kz =\ K B
= SR, < E’“Rk - aIN> -5 Ry (E 2Ry — ZIN> (2.87)
k=1 k=1

where we denoted i‘ga)
x; replaced by ax;.

At this point, we will require the following lemma:

the unique solution to (2.86) within [0, ¢;¢;/(ax;)) with

Lemma 17. Let A,B,R € CN*VN where A and B are nonnegative-definite,
satisfying B = A, and R is nonnegative-definite. Then

trR(A™'—=B™") > 0. (2.88)

Proof. Note that B = A implies by [93, Corollary 7.7.4] B=! < A~!. Thus, for
any vector x € CV,

x"(A7'-B ) x>0. (2.89)

Consider now the eigenvalue decomposition of the matrix R = UAU", where
U =[uy,...,uy] and A = diag(A1,...,An). Since A\; > 0 Vi, we have

N

rR(A™ =B ) =) A\ul' (A" =B )u, >0 (2.90)
i=1

O
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From Lemma 17, it suffices to show that
K z z
3 [5:,(3) - —’“} R, + [z - f} Iy (2.91)
@ o
k=1
is positive definite. Since ax; > x;, we have from the property (2.84) that
(@)

QATRT, ~ — TpTk > 0 (2.92)
or equivalently -
7 %’“ > 0. (2.93)

Along with 1 — 1/a > 0 and z < 0, this ensures that ahj(zi,...,2x) >
hj(axy, ..., czk).

The monotonicity requires some more calculus. This unfolds from consider-
ing Z; as a function of A;, by verifying that d%hii is negative.

d _
Z 5
dn;™"
_ PitA;
_ 1 1— - Ci Ci N it (T+pili)?
= AZ ) sl | TA? A )2
7 C; = DPit
- v Xk T+pic i (cl N ity 1+p”A)

= 1 _ — pzlA L leA
- A? (Ei — Lt _puli ) [ ( L+ pul; > ( Z 1+ pad; )

N £1=1 14+pul\;

Ci [ A
N = (14 pud;)?

2
— 1 pzlA
; A2 (51. _ LN _pabi ) < Z 1+ padi >

+

N £-1=1 14+pud;

Z pili Ei S LY
1 -HDuA N = (1+padi)?

n 2 e
_ 1 < 1 pad G~ (puli)?
- 2 AT T LA NG 1 L A2
~ ni _pal N 1+ pud; N 1+ pal;)
A? (Ci - % =1 1iliilAi) =1
(2.94)

From the Cauchy-Schwarz inequality (or Hoelder’s inequality for p = g = 2), we
have

leA ple
(Sre ) s n s e
1 i (punldi)?

= ¢iCi— —_—
N -1 ( +pzlA)
C; - (pilAl)
<G 2.95

57



2.5. Appendices

which is sufficient to conclude that di Z; < 0. Since A; is an increasing function

of x;, we have that z; is a decreasmg function of z;, i.e., d -%; < 0. Therefore,
for two sets x1,...,xx and z,...,2% of p051tive values such that T; > a:
defining 7 eqinvalently as x; for the terms z’;, we have Zj > Ty. Therefore
from Lemma 17, we finally have

VR

hj(acl, . ,LL’K) — hj(l‘/l, . ,.%'/K)
1 K -1 K -1
= Ry (Z 7Ry — zIN> trR (Z TRy — zIN>
k=1 k=1
> 0. (2.96)

This proves the monotonicity condition and, finally, that h = (hy,...,hg) is a
standard function.

It follows from Theorem 16 that (eq, ..., ex) is uniquely defined and that the
classical fixed-point algorithm converges to this solution from any initialization
point (remember that, at each step of the algorithm, the set &y, ..., €x must be
evaluated, possibly thanks to a further fixed-point algorithm).

We will now show that e;(2) has an analytic extension on z € C\ R which
is the Stieltjes transform of a finite measure supported by R™. For this proof,
consider the matrices P, ; € C"? and Hp,; € CNpxNip for all i defined as
the Kronecker products P[p],z =P; ®I,, H[p]ﬂ = H; ® I, such that P, ; and
Ry = H[PiviH[Fz')], ;, have the same spectral distributions as the matrices P; and
R, respectively. It is easy to see that the solutions of the implicit equations (2.9)
for 2 € C\ R* remain unchanged by substituting the Py, and Ry, ; to the P;
and R;, respectively, for any p. Denoting similarly f},;; the f; adapted to Py, ;
and Hy, ;, from the convergence result of Step 1, we can choose fj);, fi21,i5--- @
sequence of the set of probability one where convergence is ensured as p grows
large (IV and the n; are kept fixed). This sequence is uniformly bounded (by
R/|z|) in C\R*, and we can, therefore, extract a converging subsequence fi4(),i
out of it. Call e}(z) this limit.

We wish to prove that e}, seen as a function of z, is the Stieltjes transform
of a distribution function, whose restriction to R~ matches e;. For this, we
prove the defining properties of a Stieltjes transform, provided in Property 3.
By Vitali’s convergence theorem [77], €} is analytic on C* since €} is the limit
of a sequence of analytic functions, bounded on every compact of C \ RT. Tt
is clear that for z € C*, S[fjy.:(2)] > 0, S[zfiy),i(2)] > 0 and |yfy).(iy)| < R
for y > 0. This implies that for z € C*, Slei(z)] > 0, 2Sel(z)] > 0 and
lim,_, —iye}(iy) < R. In addition, note that, for z € C*,

1 r

R > 70 Sz] >0 2.97
and o2
1 4t
R 1> == 0 2.98
‘Sizf[p],li =N (RP+ ‘Z|)2‘Sizi > ( )
with 7 a lower bound on the smallest non-zero eigenvalues of Ry, ..., Ri (we
naturally assume all Ry non-zero) and t a lower bound on the smallest non-zero
eigenvalues of Ty,..., Tk (again, none assumed identically zero). Take z € CT

and € < 1 min(4 m\s[ z], mefﬂﬁﬁ[ z]). There now exists pg such that
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p > po implies |I[fig(p),:] — Slej]| < €/2 and [z fio(py),i] — S[zef]] < €/2, and
therefore Sfef] > /2 and 23[ef(z)] > €/2 so that e}(z) is the Stieltjes transform
of a finite measure on RT. Moreover, since €}(z) = lim fi4(,),:(z) on D, from
(2.73), €}(z) satisfies the equations (2.9) for all z € D.
Consider now two sets of Stieltjes transforms (€ (z),..., e} (2)) and (€] (z),
.,€%(2)), z € C\R™, which are solutions of the fixed-point equation for z < 0.
Since €}(z) = e(z) for all z < 0, and €}(z) — e/ (z) is holomorphic on C\ R™
as the difference of Stieltjes transforms, e/(z) = e/(z) over C \ RT [94] by the
identity theorem. This therefore proves, in addition to point-wise uniqueness
on the negative half-line, the uniqueness of the Stieltjes transform solution of
the functional implicit equation such that, for z < 0, 0 < &; < ¢;¢;/e; for all i.
Moreover, this solution satisfies the fundamental equations for z € D.

Step 3: Convergence of e; — f;
For this step, we follow the same approach as in [74]. Denote

K —1
1 _
eni & fi— v R <Z xRy — zIN> (2.99)
and recall the definitions of f;, e;, f; and &;:
1 _
fi= NU‘R,‘ (BN—ZIN) ! (2_100)
-1

= —trR Zej —2ly (2.101)

Dil = _
fi= fi €10,cici/ fi 2.102
NZCl f’Lfl +pzlfz [ / ) ( )

- 1 Dil _ _
i N P i €10,¢¢Ci/e;) . 2.103
’ N;@*@iéﬂrpuei & € [0, citi/es) ( )

From the definitions above, we have the following set of inequalities

P _ P

R R -
— < = < < 2.104
fl_ | ‘7 ez_ ‘Z|’ fZ_ (1_61)617 61_ (1_01)61 ( )
We will show in the sequel that
N (2.105)
for alli e {1,..., N}. Write the following differences
K -1 K -1
fi—e = Z( f]) trR; (Z erRi — ZIN> (Z Ry — ZIN>
j=1 k=
+ENy (2.106)
pil fz — DPil [fzfz ]
—fi= 2.107
! NZ 6776767 +pzlel)( szzfz‘i’pzlfz) ( )
fifi—eiei = fi(fi —ei) +ei(fi— &) . (2.108)
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For notational convenience, we define the following values
a® supE [1fi — e]’] (2.109)
7

a£swk[|fi—al'] . (2.110)

It is thus sufficient to show that « is summable to prove (2.105). By applying
(2.104) to the absolute of the first difference, we obtain

KR? -
|fi —eil < TE sup | fi — (2.111)
and hence
SK*R? 8C

for some C > 0 such that E[sup, [en ;|*] < 8K sup,; E[len.i[*] < C/N2. Similarly,
we have for the third difference

|fifi — eiesl < |fillfi — es| + lesl| fi — &

P R
S Ao Swelfimel+ |sup|fz — &l . (2.113)

This result can be used to find an upper bound on the second difference term,
which writes

_ B 1 B
|fi— &l < A= 2& <P2 sup |fi — eil + P|fifi — eieil)
< o (Powlsi- o
P R _
+P|:(1 ) Suplfz €Z‘+ | |Sup|fz_ei|:|>
P2(e_ +1) RP —
< ") e _ C—al . (2114
(1 ey Pl o el A1
Hence
8P8(c_ +1)* 8R4p*
it Gt ) a. (2.115)

T (1 —eg)te |24(1 — ey )Be2
For any z satisfying |z| > %, we have % < 1/2 and thus

16P8(c_ + 1)4

Plugging this result into (2.112) yields
128 K*R8P8(2 — ¢)*
8K*R°P®%(2 —¢) 8C (2.117)

(0% (0% — -
SRR TN
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1/8 Ve
Take 0 < & < 1. It is easy to check that for |z| > 128 RPJ,/I;(C*H) ,
(1—cp)?/26 P (1-e)1/5

128 K*R3 P8 (e_+1)*
[2[F(1—cq)t2el

< 1 — ¢ and thus

8C
e 2.11
a < N? (2.118)
Since C does not depend on N, « is clearly summable which, along with the
Markov inequality and the Borel Cantelli lemma, concludes the proof.

Finally, taking the same steps as previously, we also have

_ 4 8C
E |jmy(2) — iy (2)] ] <5 (2.119)
for some |z| large enough. For these z, the same conclusion holds: my(z) —
my(z) 2% 0. From Vitali convergence theorem, since f; and e; are uniformly
bounded on all closed sets of C \ R*, we finally have that the convergence is
true for all z € C\ RT. The almost sure convergence of the Stieltjes transform
implies the almost sure weak convergence of Fiy — Fiy to 0, uniformly over every
compact set of Rt which is our final result.

This concludes the proof of Theorem 15 for the matrices R; with surely
bounded spectral norms.

Almost sure boundedness of ||R;||

To extend Theorem 15 to the case where |R;|| is only almost surely bounded,
we merely apply the Fubini theorem.

Call (Qg, Fr, Pr) the probability space that generates the sequences of
matrices of growing sizes {R;,1 < i < K,N; € N} and (Qw, Fw, Pw) the
probability space that generates the sequences of matrices of growing sizes
{W;,1<i<K,N; €N} and (Qr x Qw, Fr X Fw, Q). Denote A the subspace
of Fr x Fw for which Fy — Fy — 0. Then, from the Fubini theorem,

Q(A) = /Q La(re)QUd(re) = /Q /Q 1a(r, w) Py (duw) P (dr).

(2.120)
Take r such that the ||R;|| are all uniformly bounded with growing N. Then,
from Theorem 15, for this r, fﬂw 1a(r,w)Pw (dw) = 1. But these r € Qi belong

to a space of probability one, as the intersection of K spaces of probability one,
and finally Q(A) = 1.

2.5.3 Proof of Theorem 18

It is easy to see (e.g. [71, Definition 3.2]) that, for F' a probability distribution
function with support in R*

/OOO log (1 + i) dF(t) = /j (—1 + mF(—t)> dF(t) (2.121)

where mp(z) is the Stieltjes transform of F' (this is sometimes called the Shannon-
transform in 1/x). In particular,

Iy(x) = %logdet <IN + ;BN> = /:O (1 +mN(t)) dFn(t) (2.122)
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where mN(z):%tr(BN—zIN)fl. B

We will first show that the expression Iy(z) given in Theorem 18 satisfies
the same property with Fy. For notational simplicity, we will write e; = e;(—x)
and e; = éi(—l“).

First note that the system of equations in Theorem 15 () is unchanged if we
extend the P; matrices into V; x N; diagonal matrices filled with N; — n; zero
eigenvalues. Therefore, we can assume that all P; have size N; x N; although
we restrict the FFi to have a mass 1 — ¢; in zero. Since this does not alter the
equations in Theorem 15 (i), we have in particular e; < ¢;/e; for x > 0.

This being said, Iy (z) is given by

1 1

i=1

+ Z [ log det ([¢; — e;&;]In + e;P;) — ¢;1og(;) | - (2.123)

Calling I the function

I:(z1,...,2K,%1,...,TK,)
1 1 &
K
+ Z [ logdet ([¢; — z;z; Iy + 2;P;) — & log(@-)} , (2.124)
i=1
we have
— N
ol 1 1
e, exrers . ) = — ey —— 2.125
ami (ela , €K, €1, ,EK,.’E) € € Nl_zlcifeiei‘i’eipil ( )
— N
ol 1 1
Clren CRABLy e BRT) =€ — =y — 2.126
8951( ! K= K:7) lezlcifeieiJreipil ( )

In order to proceed, note that we can write ¢; in the following way:

— €i€; + €iPil
“ N Z C; —ei€; + €iDil
N.
_ 1 - 1 €iDil
= (¢, —e;e; _— _—
( ' ’ Z)N lz; C; —ei€; + €iDil N Z C; — €i€; + €iPil
. X
= (e — eif) ; — Lt (2.127)

C; —ei€; + €iDil

from which it follows that
N; 1
¢ —eie)1—— —_—— | =0. 2.128
. ee>< zcz_eleﬁwﬂ) (2125)
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But we also know that 0 < &; < ¢;/e; and therefore ¢; — e;e; > 0. This entails

Ly ! =1 (2.129)
N =1 C; — €;€; + e;pil o ’
From (2.129), we can conclude that
oI
87%(617...,6}(,617...,5}(’13):O (2130)
oI
a—ii(el,...,ex,él,...,éx,m) =0. (2.131)

We therefore have, from the chain rule of differentiation,

K — — —
d - oI de; ~ OI Og; oI
IN(:L')Z|: Gy G]Jr

dx ~ Oe; Ox  0O¢; Ox Oz
_or
- oz
1
1 & 1 K
- _?ZélﬁtrRi Iy + fZéjRj
i=1 =1

1
=——+ —tr xIN+ZéjRj (2.132)

Recognizing the Stieltjes transform of Fy, we therefore have, along with the
fact that In(c0) =0,

b= (1 b (1)) s

In(z) = /Ooo log (1 + ;) dFy(t). (2.134)

and therefore

In order to prove the almost sure convergence Iy (x) — In(z) 25 0, we
simply need to remark that the support of the eigenvalues of By is bounded.
Indeed, the non-zero eigenvalues of W;WH have unit modulus and therefore
IBy|| < KPR. Similarly, the support of Fy is the support of the eigenvalues
of YK | &Ry, which are bounded by KPR as well.

As a consequence, for By, Bo, ... a realization for which Fiy — Fy = 0 (these
lie in a space of probability one), we have, from Lemma 4

/OOO log (1 + i) d[Fy — Fx](t) 230 (2.135)

Hence the almost sure convergence of the instantaneous mutual information.
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Because of sure boundedness of ||B ||, an immediate application of the dom-
inated convergence theorem on the probability space € that engenders the se-
quences of matrices By (w), Ba(w),..., w € £, entails convergence in the first
mean as well.

2.5.4 Proof of Theorem 19

Let z > 0. From Theorem 4, it is easy to see that the moments M, of the
distribution function F can be obtained through successive differentiation of

the function 14Ty (—1) (where Tn(2) is given by Theorem 14 (i7)), i.e.,
o (—DFdF (11
My = L2t T (-1
F K dk \zN " n(=1/2) 0
—1
(-1)F d& 1 1 & 2R,
- S I o M,
Wodr N 1\77‘_211+<5J(—1/z)4r N
o z=0
_ (DR
= T T (0) (2.136)
where
—1
1 < zR;
T £ = — = 471 2.137
mole) N; T+ 0500 Y (2.137)
and (01,0(2),...,0n,0(%)) is the unique positive solution to
1
§j0(2) = ﬁtrR';To(z), j=1,...,n (2.138)
Denote Ty ,(z) = %. In order to find the derivatives Ty (z), we need

the following additional definitions. For j € {1,...,n}, let

9j,0(2) = 265,0(2) (2.139)
fio(z) = —Hglm(z) (2.140)
tjo(z) = zfj0(2) (2.141)

and denote §; 1 (2), 9;,k(2), f.k(2), and t; (z) their kth derivatives, respectively.
Furthermore, let

1 n
Qo(z) = N Z tjo(z)R; (2.142)
j=1
and denote Q(z) = dkg‘)z”,c(z). With theses definitions, we arrive at
Trni(2) = Tno(2) Qi(z)Tro(2) - (2.143)
—_———
£Go(2)
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From the Leibniz-rule for the kth derivative of the product of two functions’

k
k
Typr(z) = (i)TN’ki(z)Gi(z), n>0 (2.144)
i=0
"k
Gi(z) =) (Z) Qi_it1(2)Tni(2), n>0 (2.145)
i=0
where G(z) = d dGZ‘L(Z) Replacing the last equation in the second last yields
E
AN oS ( ) ( )TN e i(2)Qi g () Tay(2). (2.146)
1=0 j=0

Straight-forward differentiation of Qu(z) leads to
1 n
=~ > tik@Ry, k>0 (2.147)
j=1

The last step is to find explicit expressions of ¢; ;(z). From the Leibniz-rule

tin(2) = kfjr-1(2) + 2fjk(2) , k>0, (2.148)

Consider now f; 1(z) the first derivative of f;o(2):

fin(z) = m 20(2) 9j1(2)- (2.149)
) £rj0(2)

The higher order derivatives are calculated as

k
fik1(2) = Z (iﬂ) 75,i(2)95 k—i+1(2) (2.150)
i=0
where
k
rjk(z) = Z (f) fii(2k) fik—i(2). (2.151)
i=0

Combining the last two equations yields

(=33 (5) () 5 t-t@aina (2 (2.152)

=0 (=0

where g; 1(2) can be easily calculated as

gjyk(z) = k5j7k,1(2) + zéj,k(z) (2153)

d (ud(;czlv(x)) _ Z?:o (727.) d" " tu(x) d U(:I)

IFor two functions u(z) and v(z), g
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and §; ,(z) is given by

1
din(z) = NterTN,k(Z)~ (2.154)

Since we are only interested in the case z = 0, we will drop from now on the
dependence on z and write, e.g., Tx 1 instead of Ty ,(0). In this case, the
expressions of g; () and t; 1 (%) simplify to

Gjk = kdjr—1 (2.155)
tix =kfjr-1- (2.156)

Replacing these quantities in (2.147) and (2.152), together with (2.146) and
(2.154) leads to the desired result. Note that Ty o = In, fjo = —1 and d;0 =
%ter. Moreover, Ty 41 depends on Tyny,..., Ty and Qq,..., Qpy1.
Since Q41 depends only on f; 1, Tn k1 can be recursively calculated.

2.5.5 Proof of Theorem 20

Both % trDy (By — zIN)f1 and % tr DyTn(z) as defined in Theorem 14 are
Stieltjes transforms of finite measures which we denote by 7 and 7, respectively.
Thus, Theorem 14 and Theorem 5 imply together that, almost surely,

T—7 = 0.

Similar to the proof of Theorem 19 we can express the moments of 7 and 7 as

: -1
i (=R (11 1

1
= NtrDNB’fV

and

_1\k gk
/)\kﬁ(d)\) | 1:!) % <i;ftrDNTN(1/z)>

-1k 1
= ( k') NtrDNTN,Iv

z=0

The support of 7 is almost surely compact as Dy has bounded spectral norm
and the spectral norm of By is almost surely bounded due to the following
inequalities:

L
~ 1
B < Y- ]| 52z
=1

ny || 1 H
< LR — || —Z,Z
< Lrmp | 22

2

2%, LRmax <1+ 711) < 00
l \/N
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for some R > limsup max;|Ry||, n; £ S HRy = R;}, and Z; € CNxm
being random matrices of i.i.d. elements with zero mean, unit variance and finite
eighth moment. The almost sure convergence of the spectral norm in the last
step follows from Theorem 8. The almost sure weak convergence of 1 — 7 — 0
implies by Lemma 4, that

/ FNm(dN) — / FOOT(dN) 2250 (2.157)

for any bounded, continuous function. Since the support of 7 is almost surely
bounded and the support of T can be shown to be bounded following similar
steps as in [83, Proof of Theorem 2, Part B], the convergence in (2.157) also
holds f(\) = A*. This concludes the proof.

2.5.6 Justification of Claim 1
In the following, z = —z. If we define §; = * tr D;T(—x), 5 = %trf)i’i‘(—x),
and let A = diag(d;,1 <j <n) and A = diag (51, 1<i< N), then, the sys-

tem of N + n equations in Theorem 12 (i) can be written in an equivalent way
as:

5 =T;(AA), 1<j<n (2.158)
i =Ti(AA), 1<i<N (2.159)
where
Xy o L X 1 zH] 7!
I;(A,A) 2 ~ D, [a: (IN + A) FAI, +A)A ] (2.160)
B -1
Ti(A,A) 2 %trﬁi |:a: (I + A) + A" (IN + 3) IA} . (2.161)

It turns out that the functions I'; and fl will help in providing a concise ex-
pression for the asymptotic variance of the random variable N (Iy(z) — In(2)).
Consider the (N + n)-variate function I'(A, 3) = (I‘l, .. .Fn,fl, . ,fN). It
has been shown in several cases, e.g., for a separable variance profile with cen-
tered Gaussian entries [95, 81] and for a general variance profile with centered
entries [51] (see also Theorem 10 for a degenerate case), that the asymptotic
variance @?\,)n can be written in the following way

%, = —logdet (I, — J) (2.162)
where J is the Jacobian matrix of the function T'(A, &) Thus, we claim that
also in our case, the last expressions holds.

2.5.7 Proof of Theorem 21

The proof for ©y invertible is given in [70] (see also [84, Proof of Lemma 3]).
Assume now @y to be a non-invertible Hermitian nonnegative-definite matrix.
Denote by T’ (z, A) the matrix T'(z) as given by Theorem 21 for ® y = A and
denote by m’(z, A) the function

1 _ _
m'(z,A) = & trDy (By +8 — 2Iy) "ABy+S—2Iy)"h. (2.163)
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Then, the following convergence holds
1 a.s.
m’ (Z,@N-i-IN)—NtI‘DNT/ (Z,@N—‘rIN) — 0. (2.164)

It is straight-forward to show that
m' (z2,0n +In) —m' (2,0n) =m/ (2,In) (2.165)
1 1 1
N tI‘DNT/ (Z, Oy + IN) — N tI‘DNT/ (2;7 @N) = N tI‘DNT/ (Z, IN) .
(2.166)

Hence,
’ 1 / ’ 1 /
m (Z,@N)fﬁtrDNT (Z,@N) =m (2'7@N+IN)*NU'DNT (Z,®N+IN)

1
— (m’ (Z,IN) — NtrDNT/ (Z,IN))

a.s.

25 0. (2.167)

2.5.8 Proof of Theorem 22
Part (i)

The proof follows essentially the same steps as the proof of Theorem 23 (i) and
will not be given in full detail here. In order to prove the uniqueness of solutions
(Jk, gk, Ox), it is sufficient to show by Theorem 16 that the K-variate function
h: (z1,...,2x5) = (h1,...,hk) as defined below, is a standard interference
function (see Definition 11). For k = 1,..., K, we define

N

1 Sk '5k
hi(x1,...,25) — — I 2.168
IS nk;Hngk’jék (2.168)
where
B 1 1 1 1 1 -1
g = - T QuT; (ka,’j QLT? + Ink) (2.169)
and 0, k=1,..., K, form the unique jointly positive solution to the following
fixed-point equations
1 5 ok g B
Nk gklk
0 = —trR — R I . 2.170
k Nkr k(;Nk o k+$N> ( )

The only difference to Theorem 23 () is the definition of gg. In our case, gy is
directly defined as a function of z, whereas by, in Theorem 23 (i) is given as
the solution of another fixed point equation. However, the behavior of b, and
gr as seen as functions of xy is identical. In particular, let zj > =z} > 0 and
denote by g and g, the corresponding values of (2.169), respectively. One can
easily verify that the following conditions hold:(?) gr < g;, and (%) xgx > .G,
The remaining steps are identical to the proof of Theorem 23 (i) and will not be
repeated here. By showing h(z1,...,2k) to be a standard interference function,
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we have proved by Theorem 16 that the following fixed-point algorithm, which
iteratively computes

2t =n 2Py, k=1, K (2.171)
for ¢ > 0 and some set of initial values x:(LO), . ,xgg), converges as t — oo to the

unique fixed point (g1, ..., gK)-

Part (ii)

The key idea is that the random matrix model can be considered as the Kro-
necker channel model as considered in Theorem 13 with random correlation
matrices. Assume now a Kronecker model, for which the matrices Hy, are given
as
L 7, W,,T? (2.172)
= ——4pWoy .
Vi

where Z;, € CV*Nk ig a deterministic matrix and W, and T, are defined as
in the statement of the theorem. Further assume that limsupy||Zy|| < oo for
all k. Thus, we can apply Theorem 13 (iii) to obtain the following deterministic
equivalent Vi (z) of In(z):

H,

K K
- 1 1 1 1 1
V() = - log det <IN +-3 ekaZ',;'> +> )+ logdet (Lo, + e T7 QuT)

k=1 k=1
| X
- % anekék (2.173)
k=1
where ép,ex, k = 1,..., K, are given as the unique solutions to the following

equations

1 1 1 1 1 -1
o= - tr T QU] (ekT,g QLT7 + Ink)
1 K o
o tr Z, Z! (Z ez Zh + z1N> (2.174)

i=1

€k

such that €, e > 0 for all k. Note that this matrix model is equivalent to the
~ 1 ~ 1 1
model Hy, = =2y W, T, where Tf = T2Q;.
For our matrix model, the matrices Zj are random and defined as

1 1 1
Z,=—R2W;,S2. 2.175
k \/m EYY1L,EDE ( )

Let (Q, F, P) be the probability space generating the random sequences of ma-
trices (W1 x(w))y>,- There exists A C Q with P(A) = 1, such that for each
w € A, we have limsup y ||Zy,(w)Z(w)H|| < oo (see Theorem 8). Thus, for each
of these w, the matrices Z,Z! satisfy the criteria of the correlation matrices

of Theorem 13. Let (£, F', P') the probability space generating the matrices
W . Thus, for every w € A, there exist a A'(w) C Q' with P/(A’) = 1, such
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that for all w’ € A’(w), Vn(z) is a deterministic equivalent of Iy (z). Denote
by (@ x ¥, F x F', Q) the product space generating the matrices W1 j(w) and
Wi x(w') and denote by B C Q x ' the space of all tuples (w,w’), such that
w € A and w' € A'(w). By the Fubini theorem, we have Q(B) = 1, which
proves that Vi (z) — Iy(z) — 0, almost surely. However, Vy(z) is a random
quantity, which depends on the matrices Zj. Therefore, we will need to obtain
an iterative deterministic equivalent Iy (x) of Vi (x).

The first step is to replace the fixed-point equations (2.174) that depend
on Zj, by deterministic ones. Let us define the quantities ey ; ;, ey, ;, for ¢ €
{1,...,K}, 7 € {1,..., N}, which are given as the unique solutions to the
following set of fixed-point equations:

1 . . —1
€k = — tr Ty (ekyi,ka + Ink)

n
1 K o
Chisi = trZi; 2 i (Z eijZeiiZy,; + xIN) (2.176)
(=1
where

V4 ) £ k
Ziij =4 " IS (2.177)

[Zk71 "'Zk,jflzk,j%»lu'zk,Nk] y 1= k

Obviously, éy;,; and ey ; ; are independent of the vector z; ;. In addition, we
define

- N
Z = maxlimsup||Z;ZY||, 7T = maxlimsup||Tx|, n=minng, c=—
k N k N k n
(2.178)
and
Q= mkax|ek,i7j —ex|, Q; ;= max €hyij — €kl - (2.179)

Thus, we have for N large,

1 - . 1 N . ~1
. tr Ty (6k,i,ka + Ink) ((6k - ek,z’,j)Tk> <€ka + Ink)

<o, ;T2 (2.180)

|€k,ij — k| =

Since the right-hand side (RHS) of the last inequality is independent of &, we
have

@i < a; T (2.181)
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On the other hand, for i # k, we have for IV sufficiently large,

lex,i,; — exl

K —1
1 _
= atrzkzg (Z ef,i,jzf,i,jz?,i,j -‘r-:EIN)
=1

K K -1
X (Z(ey—eglj)Zgzz +e”jz” z]) (Z ZZZZE —|—(EIN>
(=1 (=1

CKZQ_ éi,i,j H K _ H
< —ai > EZZf +aly | ZiZY
(=1

K —1
— H
X E il jly,;; +2In | Zij

=1
cKZ? _ Z°T
S sz Oéi’j + ,13277, (2182)
where the last inequality is due to €;; < T and |z, Az; ;| < [z, 5]?|A[ <

Z||A], for any matrix A.
Similarly, one can show that
cK7? 72T Z

ek kg = erl = —5 =g+ -+ —. (2.183)

It follows from (2.182), (2.183) and (2.181), that

cK7? zZ2T A cK 7272 72T A
aijg aij—i— —&——giam‘—&———i——. (2.184)
’ 2 ’ 2n  an 2 ’ 2n  zn

Now, for any = > ,/CKZ T2 and € > 0, we have

A ZT B ZT? ZT
amg— 1+ — s Oéi’jg 1+7 .

ETN x ETN

Let p = max{Z (1+ £L) z1* (1+ L)}, then we finally have

x ) ex

Qij < % . ag <t (2.185)

3

The last result establishes that for sufficiently large x, the differences between
the solutions (&g, ;,e€x,q,;) to (2.176) and the solutions (ég,ex) to (2.174) are
uniformly bounded by 1+ and vanish as n — co. Moreover, e, and ey ; ; have an
analytic continuation on z = —z € C\ R* and are uniformly bounded on all
closed subsets of z € C\ RT. Thus, in particular for z > 0 and all k,i,j, we
have by the Vitali convergence theorem

ek — €ki; — 0 and hence €y — e, — 0. (2.186)
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As a consequence of (2.186), we can now write

1 M K -1
e = — ZZEJ < éiZiZ,lL-—' +J)IN> Zi,j

n
k54 i=1

@ 1 K -1
= — lej,j Zéi7k,jZiZ? + Iy Z,j

n
ki i=1
-1
Ny zH EK CipiZiZH — & 1 iz 2N+ 2] Zj i
(b 1 k,j i=1 Ci.k,jHib; k.k,j4k,j2k j N k.j
ng

—1
: > H K = H_ > H
i=1 1+ €k 52y ; (Zi:l Cij kil — €k 2k, 2y ; + JCIN) Zk.j

-1
j K _
1 Ny S]!\erk] tr Ry <Zi:1 ei,j,kzizi—' + J;IN)

_ —1
M1 e Ry, (S0 6 aZiZH + aly )

S

—
S
=

—1
% Ry (LI, 6228 + aly )

X

1
- 2.1

_ -1
j=11+ %trRk (Zfil éZZZZi-| +$IN)

where (a) follows from (2.186) since

K -1 K -1
sz (Z éiZiZ? + J,‘IN> ZL,j — Z;j <Z éuk,jziz? + .’I,‘IN> Z, 5

i=1 i=1

KZ
i (2.188)

<
nr? N-ooo

(b) is due to Lemma 6, (c¢) is a consequence of Lemmas 13 and 8 and (d) is

obtained by applying (2.186) a second time. Next, we would like to find deter-
-1

ministic equivalents of the terms Nik tr Ry (Zf; éiZiZZH + xly . We cannot

directly apply Theorem 13 at this point since the é; are defined as functions of

Z;,. However, based on the relations (2.185) and (2.188), Theorem 13 (see [83,

Theorem 1]) can be shown to hold also for the matrix model under study. Thus,

K —1
1 _
m tr Ry <; 67Z7Zi—| + $1N> = fr (2189)

where fy, for k € {1,..., K} are defined as the unique solution to the following
fixed-point equations

1 N Sk i€

3 k,jCk

= Z k _ 2.190

fk Nk = 1+ eksk’jfk ( )
1 K o

fo = A tr Ry, <§1 fiRi + :cIN> (2.191)
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such that fr > 0 for all k. Replacing (2.190) in (2.191) leads to

-1

K N;
1 & L sy
= —1trR E iRig LY I . 2.192
A o N j:11+3i,j7ifi+xN (2.192)
Thus,
Ny,
1 .
= L/ S, (2.193)

ng = 1+ sk ek fr

. . . . a.s. .
where €, is a sequence of random variables, satisfying e, ——— 0. Consider
N—o00

now the following system of equations

1 -1
en = — trTy (eka + Ink) (2.194)
Nk
Ny
1 Skjfk
e = — — +¢ 2.195
k Nk ]2:; 1+ Sk jekfk k ( )
1 K €; N S; -
= —1trR —R; — TS I 2.196
Je = R ;N ;l—ks”elfz—'—x]v (2.196)

and its deterministic counterpart

1 - . -1
g = — (ngk + Ink) (2.197)
k

Ny,
1 skjék
gr = — P — 2.198
F f 1+ sk jGr0k ( )

1 i
0r = —trR R I
k Nkr k Z Zl+81 + xly

i—1 i Gi0i
K B -1
_ Nik tr Ry, (2 ”—969 R, + :z:IN> . (2.199)
Define the quantities:
v = m}ixx\ek —gkl, 2= mkax|ék —Ggkl, 3= Hl]?X|fk — 0|, €= m]ixx|ek\ .

Straight-forward calculations lead to the following bounds:
cS?R? o KSR? KS?R?T?
Y2t+eE Y2 <mT, 3 < 2t
(2.200)

v < cSvs +

Combining these results and using the fact that ¢ = 0 yields for = sufficiently
large,

Y1:72:98 - 0. (2.201)
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Since eg, gk, €k, gk, [k, Ox have analytic extensions in a neighborhood of R™ on
which they are all (almost surely) bounded, we have by the Vitali convergence
theorem that (2.201) holds for any z > 0.

Coming now back to Vi () as given in (2.173), we have from the continuous
mapping theorem that

K
1 .
N {log det (Ink + eka) — nkekék}
k=1
1 & .
-3 [1og det (1 ¥ ngk) - nkgkgk] 25, (2.202)
k=1
Moreover, since ||Zk 1 (@ — gr) ZiZH| =3 0, we have
1 1 & 1 1 &
o log det <IN + - kz_l ekzkz2> — 5 log det (IN + - kz_l gkzkz,'j) 250.

(2.203)

Applying Theorem 13 to the last term yields

K

1 1 _ H Nk Grgk

Nlogdet (IN + p ;ngkzk> — —log det (IN + = Z —WR,C
K

1 — — a.s.
-~ Zlogdet (In, + Gx0kSk) + nkgrgr — 0. (2.204)
k=1

Combining (2.202) and (2.204) finally leads to

Vn(z) — In(z) 230 (2.205)
where
K
_ n
Iy(z) = Nlogdet (IN + - Z b gkgk k) kz_:logdet Iy, + G10kSk)
K
Z [log det (1,,, + ngk) ~ 24010k (2.206)

k:

This concludes the proof of part (ii) (a).
In order to show the convergence in the first mean (part (ii) (b)), we will
pursue the same approach as in [74]. Define the following functions:

—1
mN(z) % (Z HkaHk - ZIN> (2207)
- —1
N % (Z ”’; g’gzk - zIN> . (2.208)
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One can show that

Blin@)] - In(@) = [ (|2 - Elmwt-w)] - [ - mnt-0)) ) v

w w
(2.209)

Since both my(w) and my(w) are uniformly bounded by L, it follows from
dominated convergence arguments, Theorem 13 (i) and (2.201) that, for all
w >0,

1 1
——E — — |— —mn(—w)| = 0. 2.210
2 - Bl - |2 - mx(-w)] (2.210
Moreover,
1 1
!L ﬂ] [
1 1
< |2 ~Elmy(-w))|| +]| = = mn(-w) (2.211)
(1 "k Gk9k p
_a12< tr ZHkaHk +—t (ZNk 5 ))
2KRST
< — (2.212)
where R = maxy, lim sup||Rg||, S = maxy, limsup||Sg||, T = maxy, lim sup|| Tk Qg||-
Since 2K fZST is finite and integrable over [z, 00), it follows from the dominated

convergence theorem that

E[In(x)] — In(z) 25 0. (2.213)

2.5.9 Proof of Theorem 23
Part (i)

It was shown in (2.86) that, for any fixed by > 0, the equation in by:

_ 1 _ 1
b = I tr Py, (kak + [Ek — bkbk] Ink>
has a unique solution, satisfying 0 < by < ¢, /bx. Thus, by, is uniquely de-
termined by by. Consider now the following functions for k € {1,..., K} and
x> 0:

hk(xl,...,x;{)

— — PR —
N;ku@j

where by, € [0, cxér/xx) and Ckj > 0 are the unique solutions to the following
fixed-point equations:

_ 1 _ 1
by, = N tr Py (.’L‘kPk + [Ek — xkbk] Ink) (2.214)
K N, = =1
1 biR;
—trR = I . 2.215
=L kJ(leule%ﬂN) (2.15)
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Similar to the proof of Theorem 15, it is now sufficient to prove that the K-
variate function h : (z1,...,2x) — (h1,..., hx) is a standard interference func-
tion (see Definition 11) and to apply Theorem 16 to conclude on the existence
and uniqueness of a solution to z; = hg(x1,...,2x) for all k. The associated
fixed-point algorithm follows the recursive equations
x,(fﬂ):hk(a:gt),...’x(é)), k=1,....K

for ¢ > 0 and for any set of initial values x§0)7 e 7m(lg) > 0, which then converge,
as t — 00, to the fixed-point.

Showing positivity is straightforward: For x > 0, we have (;; > 0 by
Theorem 14 and by > 0 by its definition. Thus, hy(z1,...,25) > 0 for all
T1,...,xx > 0.

To prove monotonicity of hy(z1,...,2x), we first recall the following result

from (2.84). Let z; > z}, and consider by, and b}, the corresponding solutions
to (2.214). Then,

(i) by < b}, (i) apby > )b} (2.216)
We now prove a further result.

Lemma 18. Let x > 0 and assume by, > b,. Consider (y; and Cr.; as the unique
solutions to (2.215) for by, and b}, respectively. Then,

(i) Crj < Ckj (i) bCrj > byCrs- (2.217)
Proof. The proof is based on the consideration of an extended version of the

random matrix model assumed in Theorem 14. Let us consider the following
€ CLNXLN,

random matrices Hﬁ , given as
L 1 L3 L L \3roL
Hf= [(RE) Zh . (REy,)? 2y, (2.218)
where Rﬁj = diag(Ry;, . .., Ry;j) € CEVXIN are block-diagonal matrices con-

sisting of L copies of the matrix Ry; and Zﬁj € CENXL are random matrices

composed of i.i.d. entries with zero mean, unit variance and finite 8th order
moment. We define the following matrices which will be of repeated use:

K K
B =Y pufmH)", B =pHLEH"+ Y uHf (H)
k=1 1=1,l#k
- — - —1
QZ (BL—FJ?INL) 5 QIZ (B/L+l‘INL) .

One can verify from Theorem 14 that for any fixed N, Ny, ..., Nk, the following
limit holds:

1 ~ -1 as
N tr Rﬁj (BL + .Z‘INK> Li>+oo> Chij- (2.219)

Thus, any properties of the random quantities on the left-hand side of the pre-
vious equation also hold for the deterministic quantities (x;. We will exploit

- ~ L
this fact for the termination of the proof. The matrices B* and B’ differ only
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by bi. This assumption will be sufficient for the proof since the case b; > l_);
for I € {1,...,K} follows by simple iteration of the case b, = b for | # k and
Bk > B;C

To prove (i), it is now sufficient to show that, for any L,

%tngj Q-Q)<o. (2.220)

By Lemma 17, this is equivalent to proving (Q)f1 — (Q’)f1 > 0, which is
straightforward since

Q' —(Q) ' =BL—B" = (b, — b HEF (HE)" = 0. (2.221)
Thus,
1 a.s !
~7 URE (Q-Q) o Gy = Gy <0 (2.222)

since (x; and C,’cj do not depend on L.
For (ii), we need to show that

~1
bk 37 b R;;Q trRy;Q’ > 0. (2.223)

7/
LN
Similarly to the previous part of the proof, it is sufficient to show that (BkQ) g
(l_)gcQ’)fl < 0. Hence,

0Q) " - Q) ' -

since z > 0, by, > B;c and b; > 0 for all [. O

Consider now (z1,...,2x) and (27, ...,2%), such that z; > z} Vk, and de-
note by (by,...,bx) and (b},...,b%) the corresponding solutions to (2.214).
Denote by (; and ¢j; the unique solutions to (2.215) for (by,...,bx) and
(b],...,by), respectively. It follows from (2.216), that by < b, Vk. Equa-
tion (2.217) now implies that (x; > (;; and bl < B;C(,'cj. Combining these
results yields

Ny

1 Chi 1Oy Gy
he(T1, o) = — 3 —F ki = hy(a, ...,
k(21 7K) N;l%—b;&M szll—&-b;ggw e )
(2.225)

which proves monotonicity.
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To prove scalability, let a > 1, and consider the following difference:

ahg(zy,...,2x) — hi(azy, ..., azk)
N «
_ li alkj C,Ej)
N = 1+ bry 1+l_7,(€a)§,£?)

B NZ [aGs = i) + Gt bl — by
N (1 B [1+ B¢

(2.226)

where we have denoted by B,(ga) the solution to (2.214) with xy replaced by axy
and by C,i?) the solution to (2.215) for 5,2“). We have from (2.216)-(i) that
I_cha) < by and from (2.216)-(ii) that

axkgéa) > zpb <= agéa) — by, > 0. (2.227)

It remains now to show that also a(y; — (,g?) > 0. To this end, consider the
following difference:

« 1 «@
oGy — () = + tr Ry (am - 1) (2.228)
where
-1
K Ng
kakj
T = SI | 2.229
N Z Z Tbucy N (2.229)

K Ng B(a)

T izz

kol | (2.230)
N = 14— 11+b )Ck

By Lemma 17, it is now sufficient to show that (T(®)(z)) e (T (2))"". Write
therefore

(1) o) (2.231)
b [ ] + BB g - ]
= 1—=—11I + — )
( ) N N kzugl o [1 + Ekaj] [1 + EIE;Q)C,IE;?)} kj
(2.232)

The first summand is positive definite since z > 0 and « > 1. All other terms
are also positive definite since Oéi)éa) — b > 0 from (2.227) and aBEf)Bkgkj >
brby ¢, since abl™ > by and bl > bV CLY by (2.217)-(ii) and (2.216)-
(i). Since the sum of positive definite matrices is also positive definite, we have

aCrj — (a) > 0. This terminates the proof of scalability.
Thus "we have shown h : (z1,...,2x) — (h1,...,hK) to be an interference

standard function. Moreover, from the series convergence in Theorem 15 and
Theorem 14

T . 7(t . t
b= lim oY, Gy = lim ¢ (2.233)
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where

_ 1 -1
b](:) N tI‘Pk (iL‘kPk + |:Ck; - (Ekb(t 1)} Ink) (2234)
K Ny -1

1 bR,
¢ = + R ( 3Ny ! +mIN> (2.235)

t—1
mio L+b C( )
and 1_7,20) can take any value in [0, cxCr /) and g,g(]’.) = 1/x for all k, j.

Part (ii)
We begin by proving the following result:

max [e, — br| 250 (2.236)
max [ex, — by 250 (2.237)

where é, ey, are defined in Theorem 15 and by, by are defined in Theorem 23.
From standard lemmas of matrix analysis, we have

i=1

L K -1
— NZh,'jj <Z e;H;H —|—a:IN> hy;

j=1 i=1

K —1
1 _
ek = o tr H,H (Z eHHY + xIN>

1

N = = hH K 5 H_ H -t
j=1 1+ekhkj Zi:l eiHiHi — ekhkjhkj + xly hkj

where the last step follows from Lemma 6. If &; were not dependent on hy;, we
could now simply proceed by applying Lemma 13 to the individual quadratic
forms, i.e.:

K —1
h{, <Z &HH! — échy;hl; + xIN> hy;
i=1

K —1
1 _ _
= & 'Ry (;1: & H;H}' — e;hy;hy, + xIN> . (2.238)

However, in order to show that this step is correct, in a similar manner as in
the proof of Theorem 22, we need the following intermediate arguments. Define
€;.k; and e; r; as the unique solutions to the following fixed-point equations:

K —1
1
€ikj = ﬁ tr Hi,ijli—fkj (Z él,ijl,ijEkj + .Z‘IN> (2.239)
=1
1 _
Ciki = 77 tr P (ei 1 Pi + [ — einj@inLn,]) " (2.240)
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fori € {1,..., K}, where

H;, k #£1
Hipj=14 " . (2.241)
(hkl s hkjflhkg#l e hkNi) , k=1

Thus, €;x; and e;x; are independent of hyj;. Following similar steps as in
the proof of Theorem 22 (starting from (2.176)), one can show that for i €
{1,...,K} and all £, j,

ikj —€i — 0, €rj—é —0. (2.242)

Thus, we have

-1
1 N hgj (Zfil élHlHr| — ékhkjhlljj + l‘IN) hkj

N

1
=1 1+ echt, (Zfil eHHY — eihyhl + xIN) hy;

-1
@ 1 hy (Zfil éi,ijiH?*ék,k’jhkjhi'jﬂﬂlzv) hy;

N

-
j=11+ ékh',;'j (Zfil & H;H — ék,kjhkjh,':j + xIN) hy;

-1
m 1Y ytrRy (Zfil €k HIHY — &g i jhy by +$IN)

N B B B -1
j=11+ ek% tr Rk]‘ (Zszl eichHiH? - engjhkthj + Z‘IN)

-1
© 1 & ytrRy (Zszl éiHiH?+xIN>
N

)
j=11+ ék% tr Rkj (Zszl éleHtl + IIN>

Ny, 1 T

a 1 ~trRy; T

R I (2.243)
Nj:l ].-l—ethI‘Rij

where (a) follows from (2.242), (b) follows from Lemma 13 and Lemma 16, (c)
is again due to (2.242) and Lemma 8, and (d) follows from an application of
Theorem 14, where we have defined

-1
K N

— 1 erRy;
T=|— S | . 2.244
N’;;1+ék%trR;ﬂ-T TN (2:244)

Note again that Theorem 14 cannot be directly applied here since the quantities

e; depend on the matrices H;. However, it is immediate to show that the result

extends to this case, by replacing €; by €; r; at each necessary step of the proof.
Hence, we can write

K -1 Nk 1 _
1 1 - < trRg; T
er = — tr HHY eH,HY + 21 - = N it
N o (z—zl ' N N; 1+ép+ tr Ry, T Nk
(2.245)

for some sequences of reals ey j, satisfying ey — 0.
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Recall now the following definitions for k =1,..., K:

Ny, 1 T
1 ~ tr Rij
€r = == — = + €N K (2.246)
N ; 1+ 6]6% tI‘Rij
Ny, 1
1 < trRy; T
b= > N (2.247)
N = 1+ bkﬁ trRij
e = i N - Ijkj , 0<e < ckék/ek (2248)
N = Ck — egek + exPkj
Bk = i S — ljkj , 0 < i)k < Ckék/bk (2249)
N = e — biby, + bips;
where
1 & &R -
- kR
T=|— _ — +aly (2.250)
N ;; 1+ fye tr Ry T
—1
K Ng 7
1 bR
T=|— - . + a1 . 2.251
N’;;1+bk%trRMT N (2.251)

Denote P = maxy,{lim sup||P4||}, R = max,, {limsup||R,,||}, ¢y = max;{limsup ¢z}
and ¢_ = ming{liminf ¢}, ¢, = maxg{limsupc,}. Since we are interested in
the asymptotic limit N — oo, we assume from the beginning that N is suffi-
ciently large, so that the following inequalities hold for all k:

cn<ecy, < <éy, |Pr|<P, |Ryl <R (2.252)
We then have the following properties:

P - P _
e < ( b < ,  brbp < CyCq, epep < CipCq. (2253)

1—C+>677 (1 —C+)67
For notational simplicity, we define the following quantities:

§:m]?x\ek — bgl, f:mgx\ék — byl (2.254)

We will show in the sequel that &€ =2 0 and € &3 0 as N — co.
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Consider first the following difference:

1 _
~ Ry (T—T)‘

sup
k,j
K N, T
1 elRym iR, =
=sup |—trRy,;T — — -~ — | T
k}) N k3 (N ;lel-‘rel*tI‘leT l—i—bl%trleT
K N; — 1 1 T
1 e, — bl + elbl =trR;,, T — +trR;,,,T) 1 -
= sup NZ — (% — — = )NtrRijleT
k,j P (1 + ey tr leT) (1 -+ blﬁ tr leT)
RQ

5 max|ek — by +max|ekbk\sup
x k ko

IN
|
=
=
S
2

1 _
LRy, (T—T)‘

2

R B 2
S xTKC+

E+ (2.255)

1 _
(e e Sy R (T D)

where the first equality follows from Lemma 5. Rearranging the terms yields:

1 - P?Ke -
kg N Py T
P
fOI' €T > W
Consider now the term & = maxy, e — b|:
trR T T) + (b — &)~ tr Ry~ tr Ry, T
£:max ZN kj ) G k)y 1 AN k + enk
1 + ekﬁ trRy; T ) (1 + bkﬁ trRij)
1 R?
< ¢y sup |— tr Ry; (T—T) + €4 — max |é), — by| + max |en x|
= C4 ks N J +$2 i A ,
P?’K¢e _  C R?.
= 2+2 ’£+ + £+max|€N,k|
x2 _ R2P k
(1—cy)2e?
PQKEQ E+R2 _
= e R;}gg = §+m]€ax|6N7k| (2.257)
(I—cy)2e®

where the last inequality follows from (2.256). Similarly, we have for £ =
maxy |ék — bk|

~ 1 & e, — bb (b —
— max 7ij _ ekfk k k+;l_?kg(k_6k)
k| NV (k. — exer + exprj)(Ck — brbi + bip;)
. 1 & p%j maxy, |€k - bk| " maxy [ék|ek — bk] | “+ maxg [bk|ék — Ek”
= _ P
N&& (- cy)2c? / (1—cy)2c%

P2 1 PRC+
(T (” § —c+>é> AT RN

5 (2.258)
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Thus, for £ > max { (12_1236;63 , (1_13557 }, we have
- 2pP? 1
<——5([1+ —7F )¢ 2.259
< e (1 o) ¢ (2:259)
Replacing (2.259) in (2.257) leads to
P2K ¢ ¢ R? 2P? 1
< + + :
= | | e (U e ) € sl

()7
(2.260)

For x sufficiently large, we therefore have
0<E<Cenyi — 0

for some C' > 0. This implies that & 2% 0 and, by (2.259), that £ 2% 0 . Since
b, €k, b, have analytic extensions in a neighborhood of RT on which they are
(almost surely) bounded, we have from the Vitali convergence theorem that the
almost sure convergence holds true for all z > 0.

Convergence of the mutual information

Consider now the first term of Iy(x) in Theorem 18. Due to the convergence
of & — b, =2 0 and the almost sure boundedness of the HkH? matrices,
szKzl(ék — bp)HyHY || 2% 0, and we have immediately that

K K
1 1 _ 1 1 - a.s,
i log det (IN + p E ekaHE> - N log det (IN + p E kakH',;'> = 0.

k=1 k=1
(2.261)
Applying Theorem 14 (iv) to the second term yields
1 1o s
o logdet <1N + - > bk.HkH2> — Vn(z) 25 0. (2.262)

Consider now I_](\?)(m) = Iy(z) as defined in Theorem 18 and Iy(z) as defined
in Theorem 23 (i7). It follows from (2.236), (2.237) and (2.262), that

I () — In(z) 2% 0. (2.263)
This implies also that
In(z) — In(z) 23 0. (2.264)

To prove convergence in the mean, we will use the same arguments as in [74].
Denote

1
mpy(z) = N tr(By — 2In) ! (2.265)
K —2) R -
k,j
— — 21 2.2
() tr NZZIerk (=) N (2.266)
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where my(z) is the Stieltjes transform of By. It is easy to see that

Blin(@)] - Ix@) = [ (|5~ Blm-wl] - |2 - ma(-e)] ) de.

(2.267)
We now apply the argument from [74, pp. 923] which shows that
[ (|5 -] - |2 - ax-w] ) a
: o my w o my w w
o q 00 K Ng Rk
< — | |E / tdFy(t } ‘ —tr S Sl .~ B dw
/ac w? ‘ [o Wit lell-i-bk w)Crj(w)
(2.268)

the right-hand side of which exists for all N and is uniformly bounded by
2(KPR). Since my(—w) — my(—w) == 0 (as a consequence of the conver-
gence é, — by = 0), the boundedness of my(—w) then ensures (by dominated
convergence) that E [my(—w)] — my(—w) — 0. Since the integrand tends to
zero and is summable independently of N, the dominated convergence theorem
now ensures that

E[In(x)] — In(z) — 0. (2.269)

2.5.10 Proof of Theorem 24

We need several auxiliary results in the course of the proof.

Corollary 1 (Special case of Theorem 13, see also [65]). Let Ry € C™*™ be
Hermitian nonnegative definite, satisfying limsupy||Ry|| < oo, and let Xy €
CN*" have i.i.d. complex Gaussian entries with zero mean and variance 1/n.
For x > 0, define the following functions my (z) = % tr (XNRNX]HV + %IN)f1
and Jy (z) = % log det (IN + :EXNRNXJ"\',). Denote ¢ = 3 and assume that
N,n — oo while 0 < liminfy ¢ <limsupy ¢ < 00. Then,

T a.s

(3) mN(x)me(x)g(), (it) JIn(x)—JIn(z) —0

1 R 1.\"
my(r) = —tr (c—i—:N + xln) +(1-o)x

JIn(z) = —logdet ([c + en] I, + zRy) + (1 — ¢)log (c + en) —

en
— 1
N c+en Og(C)

and ey s defined as the unique positive solution to the implicit equation

1 Ry 1.\ !
ey = —trR = 2.270
e = R (A 1) (2270)

Lemma 19. Let the matrices Ry (B,_1), be defined as in (2.16). Then, almost
surely:

limsup||Rx(8,_1 )| < oo, k=0,... K.
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Proof. For k € {1,..., K}, denote by (Q, Fi, Pr) the probability space gener-
ating the sequences of random matrices H;. By Theorem 8, we have on a space
By, C Qp with Pk(Bk) =1,

1

NE—1

1 2
| HHE || - (1 + @> — 0. (2.271)

Obviously, we have ||Rq|| = ||I,,]| = 1. Thus, almost surely,

. . !
limsup ||R1(Bo)|| <1+ limsup 1nﬁo HHlH?H
n n

2

1
=1 li 1+ — ) <oo. 2.272
+ a1 1mnsup( + 711) 00 ( )

Consider now the product space (21 X Qq, F1 X Fa, Q2). By the Fubini theorem,
we have on a subspace Cy C Q1 x Qo with Q2(Cs) =1,

. . 81
i sup R, < 1+ limsup “27% [BR (50) |

1
S 1 —|— limsup 04251||R1 (ﬁo)”* HHQHQH
n ni

2 2
=14 axb limnsup <1 + a1 By (1 + \/1§> > (1 + \/1?2)
< 00. (2.273)

Repeating the last step k — 2 times concludes the proof. O

Lemma 20. Let R € CN*N pe Hermitian with smallest etgenvalue \pin > 1
and a,b,c,d > 0. Then

1 . . 1
—trR(aR + bl R(cR +dI >
N TRER+IN) TR(R A ) 2 Ty

Proof. Let R = UAU", where the matrix U € CV*V is unitary and A =
dlag (517 ey 6N) > 1. Thus,

1 _ _
+ TR (aR + bly) "R(R+dIy)""

1 _ _
= NtrAQ (aA +bIn) "' (cA +dIy)

B 1 1 o~ 62(a+b)(c+d)
- (a+b)(c+d)N;(
1

2 Grd) et d)

(2.274)
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Part (i)

From standard matrix inequalities and (2.296), it follows that

|mk (xvﬁk) — My (xaBkH

2 HkHHEH 3 =
< 2P |/ ||BeRx (Br_1) — BrRi (Br_1) ||
2%00. (2.275)
Thus, we can replace from now on S by By, for almost every (Hy, ..., Hg).

From Corollary 1, Lemma 19 and the Fubini theorem, it follows that

mi (2, By) — 1y (2, By,) == 0 (2.276)
where
_ _ -1
5 -1 ar18:Re (Bro1) | 1 3
mk(xal@ ) - Nkt tr < Chi1 + ek (I‘,Bk) + ZE’In> + (1 Ck+1)$ (2277)

and ey, (a:, ﬂk) is given as the unique positive solution to

er (z,8) = ! tr a1 SR (Br_1) (

_ _ —1
a1 8RRy (kal) N 1I )

Ng+1 ki1 + ek (2, 8y)
(2.278)
In particular, we have 1mg(z, 8;) = mo(x, B ), where
_ c
mo(x, Bo) = ﬁ +(1—c)z (2.279)
Cl+éo($,50) + @
_ za1Bo(1 — 1) + 1 \/(Cﬂalﬁ_o(l —c1)+ 01)2 + 4z Boc?
éo (v, 60) = - + :

2 2
(2.280)

Replacing Ry (8,_;) in (2.278) by its recursive definition Ry (8),_;) = L, +
Py Ry (By_o) HY (2.16) yields after straightforward calculus

ng_1

e (2, 81) = k1 (chsr +ex (2,8y))

— 2 —
Gkl (chy1 + eki(x7ﬂk;)> — xak—i—lﬁk __ 3
Tak+1 Pk T\ kg1 + morga Br + ek (2, 8) et
(2.281)
Similarly, one obtains
_ Gkl (Ck+1 + €k (%Bk)) — xO&kJ_ﬂBk __ 3
ag41Bk T\ Chg1 + w1 B +er (2, 8) A
+ (1= cpp)z. (2.282)
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Combining the last two equations leads to

g (z, By,) = POkt (2.283)

Ck+1 1 €k (a:,Bk) .

Consider now ey, (aj, Bk), k > 1, defined as a positive solution to

€k (owk) = Ck+1 (Ck+1 + éx (Jﬂﬁk))

_ - 12 _
Gkl (ka1 + €k_(l’7ﬁk)) o rag+1Pk 3
Tog 1Pk T\ o1 F oo Bt (2,8,) !
(2.284)
where my (x, Bk) is recursively defined for k£ > 1 as
my, (x, By,) = R (2.285)

Cr+1 + €k (%Bk) '

It remains to show that a unique solution to (2.284) exists and that ey, (m, Bk) —
er (2, B;) == 0. Let us first define the following functions for k > 1:

(o) = un eaga +7) - Sl P, (sl 5 )
= 1 (Crt1 - =M = s B
AT Tg11 Pk Chy1 F By + 2!
(2.286)
5 _
- c & +z) _ T -
Fio(2) = coy1 (Crgr +2) — Mmk_ ( k+1ﬁk_ ; k1> '
T 1Pk Chkt1 + Tapr1 Bk + 2
(2.287)

From (2.278) and with the help of Lemma 20 (note that the smallest eigen-
value of Ry, is greater or equal to 1 for all k), one can easily verify that fi(z)
satisfies the following properties for z > 0:

(i)
Ckyr1 + 2
Chy1 + 2+ TOp41 Pk

fi(2) = eppa(cpn +2) |1 - >0 (2.288)

(i) for z > 2/ >0,

fr(2) = fu(2')
(z = 2)cpy100,1 57
T (ery1 + 2 (k1 + 2)

> -1 = -1
1 « R 1 « R 1

« LR, k415K R +in) Ry k15K b Ly
Nk Ck41t+ 2 T Cp+1t+ 2 T

(2 = 2)err108 441 57
2 Cry1+2’ 2 Crt+1t2
Qp1Bk + — app1Be +

>0 (2.289)

Y

87



2.5. Appendices

(iii) for a > 1,

afi(z) = fr(az)
(o — 1)C%+1O‘%+1B£
T (ept1 + az)(acky1 + az)

= -1 = -1

1 R 1 R 1

x —trRy, (O”“'Hﬂ’“’“+1nk) R, (O”C‘*‘lﬁkk_|_1nk>
ng acpy1 taz ax

(o — 1)Cpy10h41 Bk

+
ax
= -1 P -1
1 « R 1 « R 1
xR, < k+106 R n Ink) ( k+106 R n Ink)
k QaCpy1 + Oz ax Ci41 + 2 x
> (o — 1)Cz+10‘£+15£

o c +az ol acip+1taz
(akﬂﬁk + %) (%Hﬂk + %)

(a = Degpprom415k
am( 1Bk 4 L) (ak+1Bk + l)

acg41taz ar Cky102 T

>0 (2.290)

+

where Ry = Ry (Bk—l)' All properties are independent of Ry and therefore
hold for n — cc.

Assume now k = 1. For any sequence of bounded non-negative real numbers
Zn, we have by (2.276) and the continuous mapping theorem,

f1(zn) = fi(zn) == 0. (2.291)

Thus, properties (i) — (i4i) of fi(z) also hold for fi(z). By Definition 11 and
Theorem 16, these properties imply the uniqueness of positive solutions to the
fixed point equations z = fi(z) and y = fi(y), and hence the uniqueness of
solutions to (2.284) for k = 1. Moreover, note that

@) = b)) < ‘)"“gf’”nm Be)lPlo—bl.  (2202)
Hence,
|__1(55751)*61 (f” 3,)|
~ | (@ (0.81)) ~ £ e (2.5,) *
< |fi (e (z,81)) = fi (er (2, 81)) | + | i (1 (2, 81)) — f1 (ex (2,81))]
éeﬁ%m IRy (B0) |2 |1 (2.3y) — ex (2.3,)] (2.203)

for some sequence of real numbers e,, satisfying e, — 0. By Lemma 19,

IR1 (BO)H < M, almost surely, for some M > 0. Thus, for z < 23%1;]\3)2
2M1
and some ¢ > 0, we have
e 2 € a.s.
1 (2,81) —er (2.81)| < 5 == 0. (2.294)
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Since é; (:r, Bl) and e; (aﬂ7 Bl) are (almost surely) bounded on any closed subset
of RT\ {0} and have analytic continuations for z € C\ R, we have by Vitali’s
convergence theorem that the convergence holds for any z € Rt \ {0}.

The last convergence implies by the continuous mapping theorem that

mi(z, By) —my (z,B8;) == 0. (2.295)

We now assume k = 2. The last convergence implies fa(z) — f2(2), almost
surely. The same steps can therefore be applied to show that mo(z,3,) —
Mo (x,,@l) 2% 0. This terminates the proof as this process can be iterated k
times.

Part (ii)
First, notice that
Nk £ HRk(qu) - Rk(qu)H

O Pr— o i 3
_ ﬂHkRkA(ﬁkfz)Hz — ﬂHkkal(ﬂkfﬂH}:
1 Nk—1
H,H" 5 3
<oy n]; 1k [|Be-1Ri—1(Br—2) = Br-1Ru-1(B) )|
H HH _
= nlzz 1k H [1Br—1 = Bral [[Ri-1(Bi—2)

+Bh-1 || Rie—1(Br_s) — Riec1(Br_n)||] - (2.296)

Since, almost surely, lim sup HR1 (By) — Rl(,@O)H < lim sup a1 |Bo—Bol HHlTH?

0 and lim sup HRk,l(Bkﬁ)H < 0o (see proof of Lemma 19), one can iteratively
show that n, — 0, almost surely. Thus,

T (2, B-1) = T (2,81 % 0. (2.297)

This means that we can from now on replace 3, by 3, and focus on Jj, (x, Bk_l).
As a consequence of Corollary 1, Lemma 19, and the Fubini theorem, we
obtain the following relation

jk(x,,ék_l) - jk(x7Bk—l) % 07 k Z 1 (2298)
where
Tk (:’E»qu) = nik log det ([ck +ek—1 (96751@71)] Ly, +aapfe-1Ri (Bkﬂ))
+ (1 —cx)log (ck +ep—1 (%Bk—l))

_ €k—1(I,Bk—1) .
P (xaBk—l) log (cx) (2.299)

and ep_1 (m, kal) is given as the unique positive solution to

€k—1 (vak—l)

okBr—1Ri—1 (Br_2)
Ck + €ep—1 (-TyBk—l)

—1
1 - - 1
= n7k tr akﬂkflefl (,@k72) ( + JjInk_1> . (2300)
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In particular, for £ = 1, we have

T (,B0) = J1 (x, Bo) (2.301)
where
7 3\ _ zay o éo (2, Bo)
Nl (55750) = ¢ log <1 + 014“90(33»50)> + log <1 + C1>
éo (z, Bo)
- m (2.302)
2 Bo(1 — Bo(1 — 1) + 1)’ + dzas Boc?
€0 (f,ﬂo) _ ,’Ealﬁo(l 5 01) +c1 i \/((EO&l O( 01)2 Cl) Ty Pocy
(2.303)

according to Corollary 1. Note that (2.270) permits a closed-form solution
(2.303) in this case.

Using the recursion Ry—1 (8;,_5) = Ink71+%ﬁi’2Hk_1Rk_g (Br_s) HY_,
(2.16) in (2.299), we obtain

jk(maﬁk;—l> = ijkfl < xakﬁk_l )7ﬂk—2>

cr + Tk Br—1 + ex—1 (JJ,Bk_1

ronBe—1
+cplog | 1+ =
( Ck + €k—1 (33,51@—1)

flog (14 @t @Ben) ) et @Bi) - gy
Ck k4 en—1 (2, B_1)
In the proof of Part (4), it is shown that
er—1(2,8,1) — @1 (2,85_1) = 0. (2.305)

By the continuous mapping theorem, we therefore have

ﬂfOékBk—l 2
Tk— = = y B—
kot (1 + zagfr-1+er—1 (zvﬁk—l) B 2)

xakBk—l = a.s.
- _ * _ B | = 0. 2.306
<1+xozk,3k—1 + ek—1 (%ﬁk—l) h ( )

Applying the last result together with Corollary 1, Lemma 19, the continuous
mapping theorem and the Fubini theorem to (2.304) concludes the proof for
k = 2 since J; (.T,Bo) =7 (J:,Bo) by (2.301). The convergence for k > 2 is
shown by successive iterations of the last steps.
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Chapter 3

Applications

In this chapter, we will present numerous practical applications of the theo-
retical results developed in Chapter 2. In Section 3.1, we study the impact
of channel training on the performance of uplink network MIMO system with
finite capacity backhaul links. Assuming a block-fading channel model with
finite coherence time, there is an interesting trade-off between the time used
for training and data transmissions. We build upon Theorem 12 to determine
the optimal amount of channel training which maximizes a deterministic equiv-
alent of the net ergodic achievable rate. In Section 3.2, we use the asymptotic
moment results of Theorem 19 and 20 for the implementation and analysis of
a polynomial expansion receiver. Simulations suggest that this receiver type
could potentially reduce the computational complexity of the MMSE detector
while achieving a large fraction of its performance. Section 3.3 deals with the
analysis of the up- and downlink performance of large-scale MIMO systems. We
derive tight approximations of achievable rates with different linear precoders
and detectors for a very general channel model which accounts for imperfect
CSI, pilot contamination, path loss, and arbitrary antenna correlation. The
analysis relies to a large extent on Theorems 14 and 21. We further critically
discuss several assumptions in existing works on large-scale MIMO and inves-
tigate if additional antennas can compensate for sub-optimal signal processing.
Sections 3.4, 3.5, and 3.6 are mainly based on the concept of iterative deter-
ministic equivalents. In Section 3.4, we apply Theorem 22 to the analysis of
double-scattering MACs. We also establish a deterministic equivalent of the
sum-rate with MMSE-detection and find the asymptotically optimal precoding
matrices. For the special case of Rayleigh-product channels all results can be
given in closed form. In Section 3.5, we consider the AF multihop relay chan-
nel with noise at each stage. Theorem 24 allows us to provide a deterministic
equivalent of the mutual information after each hop. Although this problem
has been received considerable research interest, it has not been solved in the
literature before. In the last section of this chapter, Section 3.6, we present an
asymptotic analysis of random beamforming over quasi-static and fading chan-
nels. The analysis relies to a large extent on Theorems 15, 18, and 23. For both
scenarios, we derive deterministic equivalents of the mutual information, the
SINR and associated rates with MMSE detection. Especially the derivation of
deterministic equivalents for random matrix models combining random unitary
and i.i.d. matrices is new.
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3.1 Optimal channel training in uplink network
MIMO systems

Abstract: We consider a multi-cell frequency-selective fading uplink channel from K
single-antenna UTs to B cooperative BSs with M antennas each. The BSs, assumed to
be oblivious of the applied codebooks, forward compressed versions of their observations
to a central station (CS) via capacity limited backhaul links. The CS jointly decodes the
messages from all UTs. Since the BSs and the CS are assumed to have no prior CSI,
the channel needs to be estimated during its coherence time. Based on a lower bound
of the ergodic mutual information, we determine the optimal fraction of the coherence
time used for channel training, taking different path losses between the UTs and the
BSs into account. We then study how the optimal training length is impacted by the
backhaul capacity. Although our analytical results based on random matriz theory are
proved to be tight in the large system limit, we show by simulations that they provide
very accurate approrimations for even small system dimensions.

3.1.1 Introduction

Network MIMO has become the synonym for cooperative communications in
the cellular context and is regarded as an important concept to boost the inter-
ference limited performance of today’s cellular networks. It is often also referred
to as multi-cell processing or distributed antenna systems and corresponds to a
communication system where multiple BSs, connected via high speed backhaul
links to a CS, jointly process data either received over the uplink or transmitted
over the downlink. If the BSs could cooperate without any restrictions with
regards to the backhaul capacity, processing delay, computing complexity and
the availability of CSI , the multi-cell interference channel would be transformed
into a MAC (uplink) or broadcast channel (downlink) without multi-cell inter-
ference. This argument motivated the concept of network MIMO and it has
been shown in many works, e.g., [96, 97], that BS-cooperation has the potential
to realize significant gains in throughput and reliability.

So far, the treatment of multi-cell cooperation in the literature has been
either information-theoretic but limited to simple models [98, 99] or based on
simulations to account for more realistic and complex network structures [100,
101, 102]. The most common and analytically tractable network models are the
Wyner model [103, 104] and the soft-hand-off model [105, 106] which consider
cooperation between either two or three adjacent BSs on an infinite linear or
circular cellular array. Variants of both models have been studied under various
assumptions on the transmission schemes and the fading characteristics.

In practical systems, perfect BS-cooperation or global processing is very
difficult, if not impossible, to achieve. The main limitations are threefold: (i)
limited backhaul capacity, (ii) local connectivity and (iii) imperfect CSI at the
CS and the BSs.! Therefore, most of recent research targets the problem of
constrained cooperation. For a detailed overview of this topic we refer to the
surveys [27, 107, 108]. Information-theoretic implications of limited backhaul
capacity have been studied separately for the uplink and downlink in [109] and
[110]. Recently, the optimal amount of user data sharing between the BSs for

L Also the synchronization of the BSs as well as processing complexity and delay are lim-
iting factors from an implementation perspective but are so far more or less neglected in the
literature.
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the downlink with linear beamforming and backhaul constraints was studied in
[111]. The difficulties related to connecting a large number of BSs to a single CS
have motivated the study of systems with only locally connected BSs [110, 112,
113]. Several distributed algorithms for the uplink [114] and downlink [115, 116]
have been proposed and it was shown that even with local BS-connection near-
optimal performance can be achieved with a reasonable amount of message
passing and computational complexity.

One of the most critical limitations of a practical network MIMO system,
somehow overlooked compared to (i) and (ii), arises from the substantial over-
head related to the acquisition of CSI (iii), indispensable to achieve the full
diversity or multiplexing gains. This overhead becomes paramount, in partic-
ular for fast fading channels, when the number of antennas, sub-carriers, UTs
or BSs grows [16, 101, 102, 29]. Usually, CSI for the uplink is acquired through
pilot signals sent by the UTs . This implies that a part of the coherence time of
the channel needs to be sacrificed to obtain CSI with a sufficiently high quality.
The inherent trade-off between the resources dedicated to channel estimation
and data transmission has been studied for the point-to-point MIMO channel
[117, 118] and the multi-user downlink [119, 120]. Recently, this problem was
also addressed in the context of network MIMO systems, although with a differ-
ent focus. In [29, 101, 102], the authors compare several multi-cellular system
architectures and conclude that the downlink performance of network MIMO
systems is mainly limited by the inevitable acquisition of CSI (rather than by
limited backhaul capacity). They also demonstrate that a conventional cellular
system might outperform a network MIMO system under some circumstances
assuming that the number of coordinated antennas and the used training over-
head for both systems are the same. This means in essence that simply installing
more antennas per BS can lead to higher performance improvements than in-
stalling costly backhaul infrastructure.

The imperfections detailed above call for robust strategies adapted to re-
stricted BS-cooperation. Some schemes [121, 122] rely on local CSI at the BSs
and statistical CSI at the CS, whereas others [123, 100] consider to serve only
certain subsets of UTs with multiple BSs. Several BS-cooperation schemes have
been studied in [124, 125] for the combination of limited backhaul capacity and
imperfect CSI .

In this section, we also consider limited BS-cooperation by focusing especially
on the effects of imperfect CSI (iii). More precisely, we study the performance
of the multi-cell uplink with partially restricted cooperation assuming that:

e The BSs act as oblivious relays which forward compressed versions of their
received signals to the CS via orthogonal error- and delay-free backhaul
links, each of fixed capacity C bits/channel use.

e The CS estimates the channel based on pilot tones sent by the UTs .
e The CS jointly processes the received signals from all BSs.

We consider a lower bound of the normalized ergodic mutual information of
the network MIMO uplink channel with imperfect CSI and limited backhaul
capacity, called the net ergodic achievable rate Ryet(7). For a given channel
coherence time 7', we attempt to find the optimal length 7* of the pilot sequences
for channel training which maximizes Ryet (7). As this optimization problem is in
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general intractable, we study a deterministic approximation Rye(7) of Ryet(7),
based on large random matrix theory.

Our main contribution is to show that optimizing Ryt (7) instead of Ryeq(7)
is optimal in the large system limit. To this end, we provide a closed-form
expression of the derivative of Rpet(7) (Theorem 26), prove the concavity of
Ryuet(7) for channel matrices with a doubly regular variance profile (Theo-
rem 27), and show that 7* which maximizes Rpct(7) converges to 7* in the
large system limit (Theorem 28). We further demonstrate by simulations that
our asymptotic results yield tight approximations for systems of small dimen-
sions with as little as three BSs and UTs. In addition, we study the effects
of limited backhaul capacity on the optimal channel training length. Since we
assume that the CS estimates all channels based on the compressed observa-
tions from the BSs, the channel estimates are impaired by thermal noise and
quantization errors. Thus, increasing the backhaul capacity leads to improved
channel estimates and, hence, smaller values of 7*.

The determination of the optimal training length 7" in an uplink network
MIMO setting with arbitrary path loss between the UTs and BSs and limited
backhaul capacity appears to be a novel result, although we limit our investiga-
tion to a simple setting where B cooperative BSs do not suffer from interference
outside the network. The extension of this work to more realistic networks,
such as clustered systems, is left to future investigations. Although the use
of random matrix theory in the context of network MIMO is not new, see e.g.,
[126, 127], we present a novel application to an optimization problem in wireless
communications.

3.1.2 System Model
Channel Model

We consider a multi-cell frequency-selective fading uplink channel from K single-
antenna UTs to B BSs with M antennas each.? A schematic diagram of the
channel model for M = 2 is given in Fig. 3.1. Communication takes place
simultaneously from all UTs to all BSs on L parallel sub-carriers assuming an
OFDMtransmission scheme. The stacked receive vector of all BSs on the ¢th

sub-carrier y(¢) = [y1(€),...,ysn(£)]" € CBM at a given time reads
y(0) = H(¢)x(¢) + n(), =1,...,L (3.1)
where x(£) = [z1(0),...,2x(0)]" € CK is the vector of the transmitted signals

of all UTs on sub-carrier £, n(¢) ~ CN (0,Ip)) is a vector of additive noise and
H(¢) € CBMXE ig the aggregated channel matrix from all UTs to all BSs on
the fth sub-carrier.

We consider a discrete-time block-fading channel model where the channel
remains constant for a coherence block of 7' channel uses and then changes
randomly from one block to the other. We let T' = T.W,, where W, is the
bandwidth per sub-carrier in Hz and T, the channel coherence time in seconds.
Presuming that the bandwidth of each sub-carrier W, is on the order of the
channel coherence bandwidth, that the antenna spacing at the BSs is sufficiently

20ur results can be easily extended to the case where each BS has a different number of
antennas.
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Figure 3.1: Schematic system model for M = 2 antennas per BS. The BSs
compress and forward their received signals to the CS via orthogonal backhaul
links of capacity C bits/channel use. The CS jointly processes the received data
from all BSs.

large and that the channels from the UTs to the BSs are uncorrelated, the
channel matrices Hy(¢), b = 1,..., B, from the UTs to the BSs can be modeled
as

H,(0) = Wy (¢0) diag (v/@r, - ... Varg),  L=1,...,L (3.2)

where Wy (1) € CM*E s a standard complex Gaussian matrix and ap, denotes
the inverse path loss between UT k and BS b.2 For later use, we define the
matrix V € (RT)BM*K in the following way:

V=A®1y (3.3)

where A € (RT)P*X is the inverse path loss matrix with elements {as} and 1/
is a M-dimensional column vector with all entries equal to one, such that the
elements {v;;} of V satisfy v;; = af a1;. Under these assumptions, the elements
{hi;(€)} of the matrix H(¢) are independent circular symmetric complex Gaus-
sian random variables with zero mean and variance v;;, i.e., h;;(€) ~ CN(0,v;;).
We refer to V as the variance profile of the channel matrix H(I) and assume in
the sequel that V is perfectly known at the CS while each BS b only knows the
distribution of its local channels Hy(¢), £ = 1,..., L. In a practical system, the
channel coherence bandwidth might be significantly larger than the bandwidth
of a sub-carrier so that {h;;(¢)} would exhibit some correlation with respect to
£. From a channel estimation perspective, the assumption of i.i.d. channel coef-
ficients represents a worst case since sub-carrier correlation cannot be exploited
in the estimation process.

3Note that the path loss is independent of the sub-carrier index ¢. This might not be
the case for extremely large bandwidth but it is a reasonable assumption for most practical
scenarios.

95



3.1. Optimal channel training in uplink network MIMO systems

For simplicity, we assume Gaussian signaling with uniform power allocation,
ie., zx(¢) ~ CN(0, P/L), i.i.d. over £ and k, which is not necessarily optimal in
the presence of channel estimation errors [128, 117]. Although optimal power
allocation over the sub-carriers would provide significant gains, it would require
perfect channel knowledge at the UTs or some sort of feedback from the BSs/CS.
Since we assume neither feedback nor CSI at the UTs and since the channel
statistics are the same for all sub-carriers, uniform power allocation seems to be
a reasonable choice.

Compression at the BSs

The BSs are assumed to be oblivious to the applied codebooks of the UTs
and forward compressed versions y;(¢) of their received signal sequences y;(¢)
to the CS via orthogonal backhaul links, each of capacity C' bits per channel
use.? We also assume that the BSs and the CS have no prior knowledge of the
instantaneous channel realizations. Under this setting, we consider a simple,
sub-optimal compression scheme which neither exploits correlations between
the received signals at different antennas nor adapts the employed quantization
codebook to the actual channel realization. Thus, a single quantization code-
book for the compression of each sequence y;(¢) is used. This is in contrast to
existing works, e.g., [129], which rely on the assumption of full CSI at the BSs
and the CS to apply optimized and channel dependent compression schemes.
For a more detailed discussion of different (distributed) compression schemes,
we refer to [129, 130, 131, 125] and references therein.

The rate-distortion function for the source y;(¢) with squared error distortion
is given as [42, Theorem 10.2.1]

Rp (07(0)) = min I (yi(0); i (£)) (3.4)
f:r/::(({)\yi(é):E[‘y'li(Z)_y’i(‘é)P]Sa?(Z)

where the minimization is over all conditional probability density functions
Tui(0)ly: ey satistying the expected distortion constraint o?(¢). Similar to the
so-called “elementary compression scheme” in [129], our compression scheme is
based on an underlying complex Gaussian “test channel” defined by

yi(0) = yi(0) + i(€) (3-5)

where ¢;(¢) ~ CN(0,02(¢)). Note that the test channel (3.5) used for the gen-
eration of the quantization codebooks is not optimal since the distribution of
yi(£) = Zszl hij(0)x;(€) + n;(£) is not Gaussian. However, one can argue that
in a large system with many UTs, the random variable y;(¢) is almost Gaussian
distributed and the performance degradation due to the sub-optimal choice of

Jyi(0)ly: ¢y is small. A simple upper bound of the rate distortion function is given

4By orthogonal backhaul links we mean here that there is no inter-backhaul interference.
This is for example the case for a wired backhaul network with a dedicated link between the
CS and each BS.

96



3.1. Optimal channel training in uplink network MIMO systems

by

I(y;(0);yi(0)) = h(y;(£)) — h(y;(O)]yi(£))
< log (7re (E Hyl(ﬁ)\z] + 0?(2))) —log (71'60?(6))

= log (1 + %) (3.6)

where the inequality is obtained by upper-bounding the entropy of y;(¢) by the
entropy of a complex Gaussian random variable with the same variance. We
assume further that each BS uses C'/(M L) bits for the compression of each re-
ceived complex symbol per antenna per sub-carrier. Replacing the left-hand side
(LHS) of (3.6) by C/(ML), we can consequently overestimate the quantization
noise variance oZ(¢) by choosing

K

p LrEXmv (3.7)
2w — 1
Since the statistical distribution of y;(¢) is the same for all sub-carriers, the
quantization noise power o2 is also independent of £. One can easily verify that
the quantization noise vanishes for infinite backhaul capacity, i.e., 07 — 0 for
C — o0, and grows without bounds when the backhaul has zero capacity, i.e.,
0? — oo for C' — 0.

We would like to point out that the field of distributed compression with
imperfect CSI is to the best of our knowledge a largely unexplored area. It is
for example not clear if each BS should estimate its local channels and forward
compressed versions of its estimates to the CS or if the CS should estimate all

channels based on compressed signals from the BSs, as assumed here.

Channel Training

Similar to [117], each channel coherence block of length T is split into a phase for
channel training and a phase for data transmission. During the training phase
of length 7, all K UTs broadcast orthogonal sequences of known pilot symbols of
equal power P/L on all sub-carriers. The orthogonality of the training sequences
imposes 7 > K. We assume that the CS estimates the channels h;;(¢) from all
UTs to all BSs based on the observations

’I“ij(f) = %hij (E) + Sij (E) (38)

where s;;(¢) ~ CN(0,1 + 0?) captures the effects of the thermal noise at the
BS-antennas and the quantization error on the backhaul links. For details on
how the scalar estimation channel (3.8) is obtained, we refer the reader to [117].
It becomes clear from the last equation that the quantization noise degrades
the channel estimate. Thus, the backhaul capacity C' has a significant influ-
ence on the optimal training length 7*. This point will be further discussed in
Section 3.1.4. Computing the MMSE estimate of h;;(¢) given the observation
rij(0), we can decompose hy;(£) into the estimate h;(£) and the independent
estimation error f;;(¢), such that

hi(€) = g (6) + iy (0). (3.9)
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The variance of the estimated channel 9;;(7) and the variance of the estimation
error ¥;;(7) are respectively given as

P2

Ty 3.10
TR +1+ 02 (3.10)
= (14 02)
]E{h%ﬂ:vlj(_l e . 311
o] = e (3.11)

T

(1>

E [1hi; (0]

045(7)

>

(7)

Denote V(7) and V(T) the variance profiles of the estimated channel H(¢) and

the estimation error H(¥), respectively. One can easily verify that the total
energy of the channel is conserved since

V = V() + V(). (3.12)

Data Transmission

In each channel coherence block, the UTs broadcast their data simultaneously
during T — 7 channel uses. The CS jointly decodes the messages from all UTs,
leveraging the previously computed channel estimate H(¢). With the knowledge
of H(f), the CS “sees” in its received signal y'(¢) = [y, (), ... ,ng(f)]T the
useful term H(¢)x(1) and the overall noise term z(¢) = H(¢)x(£) + n(¢) + q(¢),
ie.,

v/ (0) = H(0)x(£) + 2(¢) (3.13)

where the quantization noise vector q = [q1(€), . .., qpan(¢)]" is defined by (3.5).
Since the statistical distributions of all sub-carriers, signals and noise are i.i.d.
with respect to the index ¢, we will hereafter omit the dependence on ¢ and
consider a single isolated sub-carrier.

3.1.3 Net Ergodic Achievable Rate

The capacity of the channel (3.13) is not explicitly known. We consider therefore
a lower bound of the normalized ergodic mutual information ﬁ] (y’ ;X|I:I),
referred to hereafter as the ergodic achievable rate R(7). This lower bound is
in essence obtained by overestimating the detrimental effect of the estimation
error, treating the total noise term z as independent complex Gaussian noise
with covariance matrix K, () € (RT)BM*BM " given as

K
P
KZ(T):E[ZZH} :dlag 1+O'ZQ+ZZ’I_7”(T),Z:1,,BM . (314)
=1

Thus, the ergodic achievable rate can be written as [128, 117]

R(r) g + %ﬁ(f)ﬁ(f)”

_ ) 1
5 MIEH [log } [nats/channel use] (3.15)

where we have defined the effective channel H(7) as

H(r) =K. *(r)H. (3.16)
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Note that the ergodic achievable rate does not account for the fact that
only a fraction (1 — 7/T) of the total coherence block length can be used for
data transmission. Our goal is thus to find the optimal training length 7%,
maximizing the net ergodic achievable rate

Ruet(7) 2 (1 - %) R(r). (3.17)
Here, the difficulty consists in computing the ergodic achievable rate R(7) explic-
itly. Since a closed-form expression of R(7) for finite dimensions of the channel
matrix H seems intractable, we resort to an approximation based on the theory
of large random matrices. We will demonstrate shortly that this approxima-
tion, although only asymptotically tight, yields very close approximations for
even small values of B, M, K and L.

Deterministic Equivalent

In this section, we present a deterministic equivalent approximation R(7) of R(7)
in the large system limit, i.e., for K, BM,L — oo at the same speed. Denote
N = BM the product of the number of BSs and the number of antennas per
BS. The notation K — oo will refer in the sequel to the following two conditions
on K, N and L:

N N L L
0< liminf} <limsup— <oo, 0< liminf? <limsup — < co. (3.18)

K—oo K—00 K—o0 K—oo

Define V() = K;'(7)V(7) the variance profile of the effective channel H(7)
with elements

T (1) = 035 (7)
i5(7) 1+O'7;2+%Z£(:1 Bi0(7) (3.19)

and consider the following N x N matrices
D](T):dlag(ﬂlj(T),,ENJ(T)), ]:1,,K (320)

We are now in position to state the deterministic approximation R(7) of R(7)
based on a direct application of Theorem 12 (i¢) to our channel model (see also
Theorem 14 (4v) and [51, Theorem 2.3]).

Theorem 25 (Deterministic equivalent of the ergodic achievable rate). Let
7> 0. Assume that K, N and L satisfy (3.18) and 0 < 0;;(T) < Umag < 00 Vi, j.
Then:

(i) The following implicit equation:
-1

D; (7) . (3.21)

1 K
T(:) = | = ; [+ LuD, (NI

admits a unique solution T(z) = diag (t1(2),...,tn(2)) such that (t1(2),...,
tn(z)) € S(RTN.
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(ii) Let P> 0. Denote Tp = T(—%5) and consider the quantity:

— 1 & 1 1 L
R(1) = ~ Zlog 1+ Ve trD;(7)Tp | — N log det ﬁTp
J=1

K 1 (T
f1§:1K J()Te (3.22)

Optimization of the training length 7

In this section, we consider the optimization of the training length 7 with the
goal of maximizing the net ergodic achievable rate Rye;(7). In order to find
the optimal training length 7* for a given coherence block length T', we wish to
solve the following optimization problem:

maximize Ruet(1) 2 (1 - %) R(7) (3.23)

subject to K<r<T.

As this optimization problem is intractable for finite dimensions, we pursue the
following approach:

1. We find 7* maximizing Ryet(7) = (1 — %) R(7).

2. We show that Rpet(7*) — Ruet(7*) — 0 and 7 — 7* 0.
K—o0 K—o00

3. We verify by simulations that 7* is very close to 7* for even small values
of K, N and L.

We start by establishing the concavity of Rye(7), our new objective function.
Denote®

B oy;(7) [1 +o2+ L Zfil ﬂij(T)] — 045(1) ¢ Zf:l U35(7)

w,(7) ’ (3.24)
K -~
[1 + O',L-2 -+ % Zj:l 'Uij(’T):|
where
P, 2 2
v (1+o;
i) = —ity(r) = 2B (L) (325)
(1+07 + ;)
and define the matrices
D) () = diag (v};(7),...,Vy;(7)), j=1,...,K. (3.26)

5We use f’(z) to denote the first derivative of the function f(z), i.e., f/(x) = dg(zm).
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A simple composition rule [132, Exercise 3.32 (b)] states that the product of
a positive decreasing linear function and a positive increasing concave function
is also concave. In order to prove the concavity of Rnet(7) = (1 — %)R(7), it
is thus sufficient to show that R(7) is an increasing concave function in 7. A
sufficient condition for concavity is RH(T) < 0. We begin by considering the
first derivative E/(T), which allows for a simple concise closed-from expression
as provided by the next theorem:

Theorem 26 (Derivative). Under the same conditions as for Theorem 25, the
first derivative of R(T) permits the explicil expression

= 1 & £trDi(r)Tp

=¥
N; 14+ %tI‘Dj(T)Tp

where Tp = T(—%5) is given by Theorem 25 (i). Moreover, for any P, > 0,

R(7) is an increasing function, i.e.,
R (1) > 0.
Proof. See Appendix 3.7.1. O

Despite the simplicity of the expression of RI(T) in Theorem 26, it seems
intractable to show that Eﬁet (1) < 0 for channel matrices with a general variance
profile. This is due to the fact that not only D,;(7) depends on 7, but also Tp.
The matrix Tp is in general given as the solution of an implicit equation which
can only be determined numerically, e.g., by a fixed-point algorithm. It is thus
difficult to infer the behavior of T p with respect to 7. However, one can show
for the particular case of a doubly regular variance profile that R(7) is indeed
concave.

Theorem 27 (Concavity). Let P, > 0. Assume that N = K and that V(7)
is a doubly regular matriz which satisfies the following regularity condition:

1 & 1
K(r) = 5 D 0(7) = 5 D_vei(r) kL. (3.27)
i=1 J=1

Then, R(7) is a strictly concave function.

Proof. See Appendix 3.7.2. O

Remark 15. Based on our simulation results, we conjecture that Theorem 27
also holds for non doubly regular variance profiles V(7). Intuitively, R(T) being
a concave function means nothing else than that channel training shows dimin-
ishing returns. That is, the marginal benefit of each training symbol decreases
until the channel estimation becomes nearly perfect. The previous argument can
be made clear considering the two extreme cases T = 0 and 7 — co. One can
easily verify that D;(0) = 0 while D’(0) > 0. This implies R/(O) > 0, i.e.,
channel training increases the ergodic achievable rate. On the other hand, for
T — oo, D(7) = 0, so that also RI(T) — 0, i.e., the marginal benefit of chan-
nel training vanishes. It is thus justified to conjecture that E/(T) is a decreasing
function of T and hence R(T) a concave function.
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As a consequence of Theorem 27 and Remark 15, we assume that Rpeq(7)
takes its global maximum in (0,7] and the optimal training length 7* can be
determined as the solution of

_ _ 1_
Boa(r) = (1= 7 ) R (7) = = R(r) = 0. (3.28)
The value 7° can now be easily found, e.g., via the bisection method. It re-
mains to show that the optimal training length 7* which maximizes Ryet(7) is
asymptotically optimal for the original objective function Rye(7). This is done
in the next Theorem.

Theorem 28. Let 7° = arg max,¢[o, 1] Rnet(T) and 7 = argmax, (o, 7] Rpet(7).
Then, under the same conditions as for Theorem 25, the following holds true:

(1)

Rnet(T*) - Rnet(?*) — 0.
K—o0

(ii) Further assume that V() is a doubly reqular matriz which satisfies the
conditions of Theorem 27. Then,

-7 —0
K—oo

*

where T* is given as the solution to

Bo(r) = (1= Z) B(r) ~ 2R(r) =0

with R(t) and E/<T) given by Theorem 25 (ii) and Theorem 26, respec-
tively.

Proof. See Appendix 3.7.3. O

Theorem 28 (i) merely states that the maximum point of Ry (7) can be ar-
bitrarily closely approximated by the maximum point of Ryt (7). This result is
independent of the structure of the variance profile V(7). Theorem 28 (ii) pro-
vides a simple way to compute 7* and states that this value is also asymptotically
optimal for Ry (7). However, this result requires V(7) to be a doubly regular
matrix. Both results together imply that optimizing Ryt (7) is asymptotically
identical to optimizing Rpet(7). We show in the next section via simulations
that Theorem 27 and Theorem 28 also hold for non doubly regular variance
profiles.

3.1.4 Numerical Results

In order to show the validity of our analysis in the preceding sections, we consider
a simple cellular system consisting of B = 3 BSs with M = 2 antennas and
K = 3 UTs, as shown in Fig. 3.2. The locations of the UTs are randomly
chosen according to a uniform distribution. The inverse path loss factor apy
between UT k and BS b is given as ap, = d;kg'ﬁ, where dp is the distance
between UT k and BS b, normalized to the maximum distance within a cell.
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BSs

BS;

Figure 3.2: Cellular example with B = 3 BSs and K = 3 UTs.

We consider one random snapshot of user distributions, resulting in the inverse
path loss matrix

2.9775 0.0385 1.6055
A=102512 27826 0.1759 | . (3.29)
0.0615 0.0492 1.6376

In the sequel, we assume A fixed while we average over many independent real-
izations of the channel matrix H. The cell edge signal-to-noise-ratio is defined
as SNR = E [|z;(€)|?] /E [|[n;(€)|*] = P/L. Unless otherwise stated, we assume
T =1000 and L = 1.

Fig. 3.3 depicts the net ergodic achievable rate Ryet(7) and its deterministic
equivalent approximation Rye(7) by Theorem 25 (ii) as a function of the SNR
for a fixed training length of 7 = 40 and different values of the backhaul capacity
C = {1,5,10} bits/channel use. Clearly, Ry (7) gives a very tight approxima-
tion of Ryet(7) over the full range of SNR. The effect of limited backhaul is
particularly visible at high SNR where all curves saturate.

For the same set of parameters and SNR = 0dB, we show in Fig. 3.4 Ryet(7)
and Ryet(7) as a function of the training length 7. This plot validates Theo-
rem 27 and the corresponding remark as Enet(T) is obviously a concave function.
Moreover, since the curves of Rye(7) and Rye(7) match very closely, it is rea-
sonable to assume that both take a similar maximum value at a similar value
of 7. The validity of Theorem 28 is demonstrated in Fig. 3.5 which shows the
optimal training length 7*, found by an exhaustive search based on Monte Carlo
simulations, and the training length 7* which maximizes Rye(7) as a function
of the SNR for C' = 1bits/channel use and 7' = 100. The differences between
both values, although very small, are mainly due to the exhaustive search over
a necessarily discrete set of values of 7.

Fig. 3.6 shows the dependence of the optimal training length 7* on the back-
haul capacity C for a fixed SNR = 10dB. One can see that 7* is a decreasing
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Ryet(7) [bits/channel use]

Figure 3.3: Net ergodic achievable rate Ryet(7) vs SNR for 7 = 40 and T =
1000. The markers are obtained by simulations, the solid lines correspond to
the deterministic equivalent Ryt (7).

function of C' which converges quickly to particular value corresponding to in-
finite capacity backhaul links. The reason for this is the following. The CS
estimates the channel coefficients based on the quantized training signals re-
ceived by the BSs. The channel estimate is hence impaired by thermal noise
and quantization errors. Therefore, increasing C' results in better channel esti-
mates and reduces the necessary training length. For infinite backhaul capacity,
the optimal training length is only dependent on the SNR. In a similar flavor,
Fig. 3.7 depicts Ryet(T*) as a function of the backhaul capacity C'. We notice the
inefficient utilization of the backhaul links due to sub-optimal compression since
the net ergodic achievable rate per BS, i.e., M X Ryt (T*), is much lower than the
necessary backhaul capacity. For example, it takes C' = 20 bits/channel use of
backhaul capacity to achieve a rate per BS of 2X Ryt (7*) & 5.2 bits/channel use.

3.1.5 Conclusions

We have considered a frequency-selective fading network MIMO uplink chan-
nel with arbitrary path losses between the UTs and BSs and finite capacity
backhaul links. Using a close approximation of the net ergodic achievable rate
based on random matrix theory, we have studied the optimal trade-off between
the resources used for channel training and data transmission. Although the
asymptotic results are proved to be tight only in the large system limit, our
numerical examples show that they provide close approximations even for small
system dimensions. Our results also show that limited backhaul capacity has
a significant impact on the optimal training length. We wish to conclude this
section by pointing out some shortcomings of our system model which remain
as future investigations:
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Ryet(7) [bits/channel use]

1 1
0 20 40 60 80 100

Training length 7

Figure 3.4: Net ergodic achievable rate Rpet(7) vs training length 7 for SNR =
0dB and T" = 1000. The markers are obtained by simulations, the solid lines
correspond to the deterministic equivalent Ryet (7).

—— 7" deterministic equivalent
-o--7* exhaustive search

Optimal training length

1
5—10 -5 0 bt 10 15 20

Figure 3.5: Optimal training length 7* and 7* vs SNR for C' = 1 bits/channel use
and T = 100. The solid line corresponds to 7* maximizing Ry (7), the dashed
line corresponds to 7* maximizing Rye;(7) and is obtained by an exhaustive
search based on Monte Carlo simulations.
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100 .

Optimal training length 7*

0 ) 10 15 20
Backhaul capacity C'[bits/channel use]

Figure 3.6: Optimal training length 7" vs backhaul capacity C' for SNR = 10dB
and T' = 1000.

Ryt (T*) [bits/channel use]

0 | l |

0 ) 10 15 20
Backhaul capacity C' [bits/channel use]

Figure 3.7: Net ergodic achievable rate Ryue:(7") with optimal channel training
7* vs backhaul capacity C' for SNR = 10dB and 7" = 1000.
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Backhaul links and cooperation

A relevant question is how a BS should decide whether to cooperate by for-
warding its received data to some central processor or to process its received
signals alone. In our model, the net throughput vanishes with a decreasing
backhaul capacity although each BSs could theoretically decode a part of the
received messages alone. Future work, also motivated by the recent results
in [125, 133], comprises the investigation of flexible schemes which adapt the
degree of cooperation according to some statistical side-information about the
channels, backhaul limitations, quality of CSI, etc.

Inter-cluster interference

We have considered a multi-cell network composed of B cooperative cells with-
out inter-cell interference. In a real system, also the effects of non-orthogonal
training sequences leading to “pilot contamination” [41, 16] constitute an im-
portant issue for practical system design. Very recently, both aspects have been
addressed in [134].

3.2 Polynomial expansion detectors

Abstract: We consider a certain class of large random matrices, composed of indepen-
dent column vectors with zero mean and different covariance matrices. This random
matrix model arises in several wireless communication systems of recent interest, such
as distributed antenna or large-scale MIMO systems. Computing the linear MMSE
detector in such systems requires the inversion of a large covariance matriz which be-
comes prohibitively complex as the number of antennas and users grows. We apply the
asymptotic moment result of Theorems 19 and 20 to the design of a low-complexity
polynomial expansion detector which approximates the matrix inverse by a matriz poly-
nomial and study its asymptotic performance. Simulation results corroborate the anal-
ysis and evaluate the performance for finite system dimensions.

3.2.1 Introduction

Distributed antenna systems and large antenna arrays have recently attained
significant research interest [27, 16]. Both are considered as promising solutions
to counter intercell interference and to increase the spectral efficiency of cur-
rent cellular networks. Since these techniques rely in essence on a significant
increase of the number of coordinated antennas, the computational complexity
of the joint precoding/detection of the transmitted /received signals grows. This
calls for low-complexity solutions. In this section, we address this need by as-
sessing the performance of a polynomial expansion detector [135] adapted to
the following general channel model.

Consider a discrete-time N x K MIMO channel with output vector y € C:

y=Hx-+n (3.30)

where x = |11, ..., 2] is the complex channel input vector satisfying E [xxH] =
Ix,H = [h; - -hg] € CV*E is the random channel matrix and n ~ CN(0, 0?1 y)
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is a vector of additive noise. The jth column h; € CV of H is modeled as

1 .
ﬁRngw j=1

where R; € CV*¥ is a deterministic matrix and the elements of g; € CV
are i.i.d. random variables with zero mean, unit variance and finite eighth order
moment. This channel model captures different types of wireless communication
systems and generalizes several well-known channel models as discussed below:

Distributed Antenna Systems: Let R; = diag(r1;,...,7rn;) with elements

h; = K (3.31)

Tij = \/Dj /d?j/ ?. where d;; is the (normalized) distance between transmitter j
and receive antenna ¢, § is the path loss exponent and p; is the transmit power
of transmitter j. This model is suitable for distributed antenna systems [27]
where each transmitter sees a different path loss to each of the receive antennas
since dyj,...,dy; are different.

Large-scale MIMO: Assume a receiver equipped with a very large antenna
array (N > 1) as in [16]. Unless the antenna spacing is sufficiently large, it is
likely that the received signals at different receive antennas are correlated. Our
model allows to assign a different correlation matrix R; to each transmitter.

MIMO Multiple Access Channel (MAC): Consider a MIMO MAC from M
transmitters equipped with K,,, m = 1,..., M, antennas to a receiver with N
antennas. Each point-to-point link has a different transmit and receive correla-
tion matrix [83]:

ool

M
1
y = Z ®2 .G, P2 x,+n
m

=1

,m

where ®r1,...,Pr M € CN*N are deterministic correlation matrices, Pt €
CErxKi [ @y € CEm*Knm are nonnegative definite diagonal matrices,
G, € CNXEL | G € CNXEu gre random channel matrices with i.i.d. en-
tries with zero mean and variance 1/N, and x; € CKi1, ... x3; € CE™ are

the transmit vectors. Let 2%21 K,, = K. Setting R; = @gil[@yfﬂ]“ for

je {1+ Ky, 0 Ky and i = § — SN K, we fall back to the
model in (3.31).

In the sequel, we will study the asymptotic behavior of the moments M, of
the matrix By = HH", defined as

Mké%trBéi,, k=0,1,2,... (3.32)
under the assumption that N and K grow infinitely large at the same speed.
In particular, we will derive deterministic approximations M}, of M} , such
that My — M, — 0 almost surely, for N, K — oco. This result can be used,
for example, to compute low-complexity approximations of the matrix inverse
(By +02Iy)~ 1. The computation of this matrix arises in many practical appli-
cations, such as for linear multiuser detectors and beamforming strategies. We
will focus exemplary on the linear MMSE (LMMSE) detector.

The LMMSE estimate x of x, assuming perfect knowledge of H at the re-
ceiver, is given as [1306]

x=H" By +0%Iy)'y. (3.33)
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The computational complexity of this estimate is of order O(r?) [137], where r =
min(N, K). A reduced complexity estimate can be obtained by approximating
the matrix inverse in (3.33) by the following matrix polynomial [135]

L—-1
By +0°Iy) "' = ) wBly (3.34)
=0

for some coefficients w;, where the filter rank L < r is chosen according to
the allowable complexity. For a given transmitter k, the above polynomial
expansion detector can be seen as a projection of y on the Lth Krylov sub-
space associated to the pair (By,hy), i.e., the subspace of CV spanned by
the vectors {hy, Byhy,..., va_lhk}, and a weighting of the joint projections
by the coefficients w;. Depending on L, the polynomial expansion detector
achieves a performance between the matched filter (L = 1) and the LMMSE
detector (L = r) [135] and allows, consequently, to trade-off performance for
complexity. Moreover, (3.34) allows for an efficient multistage implementation
[135, 138, 137], where each stage I consists of a matched filter H" and subse-
quent “re-spreading” by the matrix H. In [139], it was shown that the SINR at
the filter output converges in certain cases exponentially in the filter rank L to
the SINR output of the LMMSE detector. Thus, L does not need to scale with
the system size to achieve close to optimal performance [140].

. . T o
The optimal weight vector w = [wq---wp—_1] can be chosen to minimize
the mean square error of the estimated vector X, i.e.,

L—1
w = arg u=[u0?i,rql;L,1]TE x — H" ; wBly 2 (3.35)
The solution to this optimization problem is given as [135]
w==& 'p (3.36)
where ® € (RT)E*L and ¢ € (RT)L are defined as
(@], = Miyj + 0 Miyja (3.37)

[pl; = M;.

The computation of the weight vector w requires the calculation of the mo-
ments My, ..., My, which is still computational expensive for large L. However,
under the assumption that the dimensions of H grow infinitely large, it was
shown for several random matrix models (e.g., [138, 140, 88]) that the moments
M;, can be closely approximated by their asymptotic counterparts M. These
are independent of a particular realization of H and can be calculated based on
the statistical properties of the channel matrix. If these properties change on
a much slower timescale than the fast-fading channel fluctuations, the weight
vector w can be precomputed using M, instead of Mj,. Thus, the detector com-
plexity depends only on the complexity of the projection on the Krylov subspace
which is of order O(r) [137].

Multistage or reduced-rank multiuser detectors were mainly considered in
the context of code-division multiple access (CDMA) systems as low-complexity
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solutions to the joint detection of a large number of user terminals with long
spreading sequences [135]. The asymptotic (universal) weight design was first
studied in [138] for the equal transmit power case and then extended to more
involved models, such as different transmit powers [140], multi-path fading [88]
and random unitary spreading sequences [141]. These results were then put on
a common ground in [137] which compares different types of linear multistage
detectors in terms of their complexity and asymptotic performance. Recently,
multistage detectors for asynchronous CDMA systems were considered in [142].

The asymptotic results in the above works are based on the almost sure
convergence of the e.s.d. of the matrix By to a compactly supported limit dis-
tribution. This limit distribution is in general given implicitly by its Stieltjes
transform which can be computed based on the statistical properties of the un-
derlying random matrix model. The asymptotic moments are then obtained by
writing the Stieltjes transform as a moment generating function (see Theorem 4)
and relying on combinatorial arguments [88] or free probability theory [141].

Our technique is different in two aspects. First, we do not require the ex-
istence of a limiting eigenvalue distribution of the matrix By. Instead, we
provide for each pair (N, K) a deterministic approximation My of the moments
M), which becomes arbitrarily tight as N, K — oco. Second, the moments are
derived through iterated differentiation of the Stieltjes transform and can be
computed by simple recursive equations. This is in contrast to [88] which re-
quires an exhaustive search over complicated sets of indices. Hence, our results
are more practical from an implementation perspective. Moreover, the asymp-
totic moments of the random matrix model (3.31) have not been considered in
the literature before.

Our main technical results are Theorems 19 and 20 which can be found
in Section 2.3.2. Loosely speaking, Theorem 20 states that, for large matrix
dimensions, the e.s.d. FBN of the matrix By can be closely approximated by
a deterministic distribution function Fp. Thus, the optimal weighting vector
w can be approximated by replacing the moments M of FB~ in (3.37) by
the moments M}, of Fy. Using the result of Theorem 19, we can compute an
approximate weight vector w = [wyg ... w_1] as

w=>% ¢ (3.38)

where ® € (RT)L*L and ¢ € (RT)L are defined by

[®],, = Mis; + o*Mi1j1 (3.39)

3.2.2 Asymptotic Performance Analysis

We consider now the asymptotic performance of the polynomial expansion re-
ceiver in terms of the received SINR 7, for a given transmitter m. With weight
vector w, the mth element Z,, of the estimated vector x reads

L—1
#m ="l Y wBYy (Hx+n). (3.40)
=0
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One can easily show that the associated SINR +,, can be expressed as [137, Eq.

(18)]

W', enW
_ m 3.41
T WT (@ — el W (341
where ®,,, € (RT)L*L and ¢, € (RT)L are given as
(@], = [BY] +o? By (3.42)

The next theorem provides a tight deterministic approximation of the terms
[Bf\,] = h;'LBlfv_lhm in the asymptotic limit.
mm

Theorem 29. Under the assumptions of Theorem 20, the following convergence
holds: B

where

k—1 (_1)1' 1
MM = ZM}?ilfliﬁ trRmR:leN,i, k>1

il
i=0
and T 1. is given by Theorem 19. The initial values of the recursion are M =
1 and TN70 = IN.

Proof of Theorem 29. The proof follows the same steps as [137, Theorem 1] and
will not be given here. O

Replacing [BY ] . in (3.42) by M and w in (3.41) by W, we can obtain
a deterministic approximation of the SINR -, at the output of the polynomial
expansion receiver.

3.2.3 Numerical Results

Consider a MAC from K = 40 single-antenna transmitters to a receiver with
N = 100 antennas. We use an extended version of Jake’s model [83] for the

generation of the matrices R;. Let R; = @;/2 and ©; € CN*N be defined as

1 Pax 27i
Ol =—F—"7F" exp ()\dkl cos(a:)) dx

J .
— . J
max d)mm Prmin

where dg; = 2A\(k—1) and d)fnin, #),.. are drawn independently from the intervals
[—7,0] and [0, 7], respectively. The interval [¢’ . @7 ] can be seen as the
angular spread of the signal from transmitter j, A is the wave length, and dg; is
the spacing between the receive antennas k and [. We assume Rayleigh fading
channels, i.e., g; in (3.31) are independent standard complex Gaussian vectors.
The covariance matrices ®; are chosen at random at the beginning and then
kept fixed while we average over many realizations of the channel matrix H. We
denote by SNR = 1/0? the transmit SNR .

Fig. 3.8 shows the average received SINR E[v,,] of a randomly chosen trans-
mitter as a function of the SNR for the matched filter, the LMMSE detector and
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the polynomial expansion detector with approximate weights for L = {2, 3,6}.
Markers correspond to simulation results and solid lines to the deterministic
SINR approximations. The error bars indicate one standard deviation of ~y; in
each direction. Similar to [68], the asymptotic SINR of transmitter m for the
LMMSE detector can be easily shown to satisfy

FLMMSE _ %tr R,,R" T (—1/SNR)
where T (z) is given by Theorem 14 (i3). We observe a good fit between the
deterministic approximations and the simulation results for the average SINR .
However, the standard deviation of the SINR increases with L. This is because
the higher order moments converge slower to their deterministic approximations
and exhibit therefore stronger fluctuations. Nevertheless, the average SINR
performance of the polynomial expansion detector with L = 6 is already close
to the performance of the LMMSE detector.

Fig. 3.9 depicts the theoretical average bit-error rate (BER) over SNR for
the different detectors. Assuming binary phase-shift keying (BPSK) modulation
and Gaussian interference, the BER is given as E[Q(\/7x)] where Q(x) is the
Gaussian tail function. We can clearly see a performance increase of the poly-
nomial expansion detector with L, although the BER saturates at high SNR.
Although not explicitly shown here, one can even observe a performance decrease
for large values of L. As mentioned before, this is due to the low accuracy of the
approximate weights caused by a slow convergence of the higher-order moments
to their deterministic approximations.

3.2.4 Conclusions

We have derived asymptotically tight deterministic approximations of the mo-
ments of a certain class of large random matrices, useful for the study of dis-
tributed antenna systems and large antenna arrays. We have applied these
moment results to the design of a polynomial expansion detector which signif-
icantly reduces the computational complexity of multiuser detection compared
to the LMMSE detector. Moreover, we have derived an explicit expression of
the asymptotic SINR at the output of this detector and verified its accuracy
and performance for finite system dimensions by simulations.
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Figure 3.8: Average received SINR versus SNR at the output of the matched
filter, LMMSE detector and the polynomial expansion detector with approxi-
mate weights for different values of L. Markers correspond to simulation results,
solid lines to the deterministic SINR approximations. Error bars indicate one
standard deviation of the simulation results in each direction.
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Figure 3.9: Average theoretical bit error rate versus SNR for the matched fil-
ter, LMMSE detector and the polynomial expansion detector with approximate
weights for different values of L.
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3.3 Large-scale MIMO systems

Abstract: We provide a unified performance analysis of the up- and downlink of
noncooperative multi-cellular time-division duplexzing (TDD) systems where both the
number of antennas per BS N and the number of UTs per cell K are assumed to be
large. Our system model accounts for channel estimation, pilot contamination, as well
as an arbitrary path loss and antenna correlation for each link. We derive determinis-
tic approzimations of achievable rates with several linear precoders and detectors which
are asymptotically tight, but accurate for realistic system dimensions, as shown by sim-
ulations. It is known from previous work that as N — oo while K/N — 0, the system
performance is limited by pilot contamination, the simplest precoders/detectors, i.e.,
BF and MF, are optimal and the transmit power can be made arbitrarily small. We
analyze to which extent these conclusions hold if N is large but finite. In particular,
we derive how many antennas per UT are needed to achieve n% of the ultimate per-
formance limit and how many antennas more are needed with MF and BF to achieve
the performance of MMSE detection and RZF, respectively. Simulations suggest that
the use of RZF/MMSE can reduce the number of antennas by one order of magnitude
i certain scenarios.

3.3.1 Introduction

Very large MIMO or “massive MIMO” TDD systems [16, 17] are currently inves-
tigated as a novel cellular network architecture with several attractive features:
First, the capacity can be increased by simply installing additional antennas
to existing cell sites. Thus, massive MIMO provides an alternative to cell-size
shrinking, the traditional way of increasing the network capacity [24]. Sec-
ond, large antenna arrays can potentially reduce uplink and downlink transmit
powers through coherent combining and an increased antenna aperture [143].
This aspect is not only relevant from a business point of view but also ad-
dresses environmental as well as health concerns related to mobile communica-
tions [144, 145]. Third, if channel reciprocity is exploited, the overhead related
to channel training scales linearly with the number of UTs per cell K and is
independent of the number of antennas per BS N. Consequently, additional
antennas do not increase the feedback overhead and therefore “always help”
[146]. Fourth, if N > K, the simplest precoder/detectors are optimal, noise,
interference and channel estimation errors vanish, and the only performance
limitation is pilot contamination [16], i.e., residual interference caused by the
reuse of pilot sequences in adjacent cells.

The features described above are based on several crucial but optimistic as-
sumptions about the propagation conditions, hardware implementations, and
the number of antennas which can be deployed in practice. Therefore, recent
papers study massive MIMO under more realistic assumptions, e.g., a physi-
cal channel model with a finite number of degrees of freedom (DoF) [147] or
constant-envelope transmissions with per-antenna power constraints [148].

In this section, we provide a unified performance analysis of the up- and
downlink of multicell TDD systems. We consider a realistic system model which
accounts for channel estimation, pilot contamination, antenna correlation, and
path loss. Assuming that N and K are large, we derive asymptotically tight
approximations of achievable rates with several linear precoders/detectors, i.e.,
BF and RZF in the downlink, MF and MMSE detector in the uplink. These ap-
proximations are easy to compute and shown to be accurate for realistic system
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Figure 3.10: System model: In each of the L cells is one BS and K UTs. The
BSs are equipped with N antennas. We assume channel reciprocity, i.e., the
downlink channel h;'l & is the complex conjugate transpose of the uplink channel

hjlk eCV.

dimensions. We then distinguish massive MIMO from “classical” MIMO as a
particular operating condition of cellular networks where multiuser interference,
channel estimation errors and noise are small compared to pilot contamination.
Whether this condition is satisfied or not depends on several system parameters,
such as the number of UTs per DoF the channel offers (we denote DoF the rank
of the antenna correlation matrix which might be smaller than V), the number
of antennas per BS, the SNR and the path loss. We then study how many
antennas per UTs are needed to achieve n% of the ultimate performance limit
and how many antennas more are needed with BF/MF to achieve RZF/MMSE
performance. Our simulations suggest that RZF/MMSE can perform as well as
BF/MF with one order of magnitude fewer antennas.

3.3.2 System model

Consider a multi-cellular system consisting of L > 1 cells with one BS and K
UTs in each cell, as schematically shown in Fig. 3.10. The BSs are equipped with
N antennas, the UTs have a single antenna. We assume that all BSs and UTs
are perfectly synchronized and operate a TDD protocol with universal frequency
reuse. We consider transmissions over flat-fading channels on a single frequency
band or sub-carrier. Extensions to multiple sub-carriers are straightforward.

Uplink

The received base-band signal vector y;-ll € CN at BS j at a given time reads

L
v = Vpu Yy Hx}' +nf (3.43)

1=1
where H;; = [hj;; ---hjx] € CV*K is the channel matrix from the UTs in cell

[ to BS j, x}!! = [x}‘ll . x}‘}JT ~ CN (0,Ik) is the transmit vector from the
UTs in cell I, n;-‘l ~ CN (0,Iy) is a noise vector and py > 0 denotes the uplink
SNR. We model hj;;, € CN as

hyjie = Rjiewjik (3.44)
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where R £ lekR]Hlk € CNXN are deterministic and Wi ~ CN (0,Iy) are
fast fading channel vectors. Our channel model is very versatile as it allows us
to assign a different antenna correlation to each channel vector. This is espe-
cially important for large antenna arrays with a significant amount of antenna
correlation due to either insufficient antenna spacing or a lack of scattering. The
channel model is also valid for distributed antenna systems since we can assign
a different path loss to each antenna. Moreover, (3.44) can represent a physical
channel model with a fixed number of dimensions or angular bins P as in [147],
by letting lek = /Uit [A OnxnN—p], where A € CN*P and L1, denotes the
inverse path loss from UT £ in cell [ to BS j.

Downlink

The received signal yf}n € C of the mth UT in the jth cell is given as

L
Yo = \/Pdl Z hjl,.s+ g, (3.45)
=1

where s; € CV is the transmit vector of BS I, n;i}n ~ CN(0,1) is receiver noise
and pq; > 0 denotes the downlink SNR. We assume channel reciprocity, i.e., the
downlink channels are the complex conjugate transpose of the uplink channel
hy;n,. The transmit vector s; is given as

K
S| =V )\l Zwlkm?,i =V /\lVVlX?11 (346)
k=1

where W; = [wy; - - - wix] € CV*K is a precoding matrix and x; = [a:?ll .. x?}(]T
CE ~ CN(0,1x) contains the data symbols for the K UTs in cell [. The parame-

ter A; normalizes the average transmit power of BS I per UT to E [54&s!'s;] = par,

ie.,

1

(3.47)

Channel estimation

During a dedicated uplink training phase, the UTs in each cell transmit orthog-
onal pilot sequences which allow the BSs to compute estimates I:Ijj of their local
channels H;;. The same set of orthogonal pilot sequences is reused in every cell
so that the channel estimate is corrupted by pilot contamination from adjacent
cells [16]. Under these assumptions, BS j estimates the channel vector hjjy
based on the observation Yik € CY, given as

1
y]T.k =hj;, + Zhjlk + \/711}—,C (3.48)
1] T

where n}; ~ CN (0,Ix) and p; > 0 is the effective training SNR. In general, p,
depends on the pilot transmit power and the length of the pilot sequences. Here,
we assume p, to be given. Assuming MMSE estimation, we can decompose hj;,

as hj;, = fljjk + fljjk7 where fljjk ~ CN (0,®,;i) is the channel estimate and
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ﬁjjk ~ CN (0,R;jr — ®,jx) is the independent estimation error. The matrices
D € CNVN*N are defined as

I3 —1
1
D = R;jjnQuRjik, Qji = (pIN + E lek) . (3.49)
T =1

For the analysis later on, it will be useful to write ﬁjjk as

L
i 1
hjje = RjinQjryje = RjjnQjk (Z hji, + \//Tn;’“> . (3.50)

=1

Achievable uplink rates with linear detection

We consider linear single-user detection, where the jth BS estimates the symbol

x‘ﬁn of UT m in its cell by computing the inner product between the received

vector y; and the linear filter rj,, € CV. Two particular filters are of practical
interest, namely the matched filter r%lf and the MMSE detector r?AmMSE, which
we define as

I = by, RSP = (A 204 NeUTy) By (351)

Jjm jm 7

where cp}‘l > 0 and Z}’l € CV*N is and arbitrary Hermitian nonnegative definite

1

puN and

matrix. Natural choices are 90}41 =

1 ] rTH
Z) = |H;HY + > HyH; | => Ry — @)+ > Rk (3.52)
1#j 2 I#] K

Note that BS j could theoretically estimate all channel matrices H;; from
the observations (3.48) to improve the performance. Nevertheless, high path
loss to neighboring cells is likely to render these channel estimates unreliable
and the potential performance gains small. Our formulation of r?/ImMSE allows us
to treat <p}‘1 and Z}ll as design parameters which could be optimized.

Using a standard bound based on the worst-case uncorrelated additive noise

yields the ergodic achievable uplink rate R‘;}n of UT m in cell j [117]:
Ry, =E [logy (1+7,)] (3.53)
with the associated signal-to-interference-plus-noise ratio (SINR) 7;‘171m given by

H 2
ul rjmhjjm‘
’ij = ~ ~ N .
E [r?m (ﬁIN +hynhl —hypahl -5 Hle]Hz) rjm‘ Hjj]
(3.54)

We will denote by 'y}\ff and W%MSE the SINR with MF and MMSE detection,
respectively.
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Achievable downlink rates with linear precoding

Since the UTs do not have any channel estimates, we provide an ergodic achiev-
able rate based on the techniques as developed in [149]. To this end, we decom-
pose the received signal y?}n as

Yim = VPANE [0, W] 250, + /pak; (0 Wim — E [hif,,wim]) 25,
+ Z Vi pdl)\lhfjmwkl:ﬂﬁ} + n‘ﬁn (3.55)

LR)#(G,m)

and assume that the average effective channels |/\;E [h;'jmwjm] can be per-
fectly learned at the UTs. Thus, an ergodic achievable rate RS, of UT m in
cell j is given as [149, Theorem 1]

R, =1og, (1+75,) (3.56)
with the associated SINR wjd}n:

A [E [0, wim]

Vim = (3.57)

par + Agvar (B35, Wim] 32 ks m) ME |:‘hrjmwlk‘ ]

where var [z] £ E[(z — E[z]) (z — E[z])"] for some random variable z. We con-

sider two different linear precoding strategies W of practical interest, namely
eigenbeamforming (BF) W?F and regularized zero-forcing (RZF) W?ZF, which
we define as

A PN -1,

WEF =y, W = (B EY 420 Ny Hy (358)
where @?1 > 0 is a regularization parameter and Z;-ﬂ € CVN*N ig an arbitrary
Hermitian nonnegative definite matrix. As the choice of Z;-“ and Lp;-ﬂ is arbitrary,
they could be further optimized (see e.g., [149, Theorem 6]). This aspect is left
to future work.

We will denote by 'yﬁf: and %Rn%F the SINR with BF and RZF, respectively.
Remark 16. Under a block-fading channel model with coherence time T, one
can account for the rate loss due to channel training by considering the net
ergodic achievable rates k(1 —7/T)RY, and (1 — k)(1 —7/T)RIL for a given

training length 7 € [K,T] and some k € [0,1] which determines the fraction of
the coherence time used for uplink transmissions.

3.3.3 Asymptotic analysis

In this section, we present our main technical results. As the ergodic achievable
rates Rﬁn and R;iin are difficult to compute for finite system dimensions, we
consider the large system limit, where NV and K grow infinitely large while
keeping a finite ratio K/N. This is in contrast to [16] which assumes that the
number of UTs K remains fixed while the number of antennas grows without
bound. We will retrieve the results of [16] as a special case. The large system
limit implicitly assumes that the coherence time of the channel scales linearly
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with K (to allow for orthogonal pilot sequences of the UTs in a cell). However,
as we use the asymptotic analysis only as a tool to provide approximations for
finite N, K, this does not pose any problem. In what follows, we will derive
deterministic equivalents 73}, (35,) of the SINR 4, (v4h,) for MF and MMSE
detector (BF and RZF precoder), respectively, such that

Vim = Fim =20, Yo = T = 0. (3.59)
One can then show by the dominated convergence theorem and the continuous
mapping theorem, respectively, that (3.59) implies that

R —logy (1+78) =0,  RL —log, (1+7%) — 0. (3.60)

These results must be understood in the way that, for each given set of
system parameters (N, K'), we provide deterministic approximations of the SINR,
and the associate rate which become increasingly tight as N and K grow. We
will show later by simulations that these approximations are already very tight
for realistic system dimensions.

In the sequel, the notation “N — oo” will refer to K, N — oo such that
0 < liminf K/N < limsup K/N < co. Moreover, we assume that the following
conditions hold:

A 1. limsupy||Rjik|| < oo for all j,1, k.
A 2. liminfy %trRﬂk >0 for all 5,1, k.

A 3. limsupy || Z4| < oo, limsup || Z% < oo for all j.

The next theorems provide SINR approximations in the sense of (3.59) for
MF and MMSE detection in the uplink and for BF and RZF precoding in the
downlink. The results for MMSE/RZF require Theorems 14 and 21 which are
provided in Sections 2.3.1 and 2.3.2, respectively. Due to the similarity of the
SINR expressions for the up- and downlink, we only provide the proofs for BF
and RZF in the appendix. The proofs for MF and MMSE are very similar and
will be omitted.

Theorem 30 (Matched filter).

~MF _ (% tr "'I>J'J'm)2

Tim = T 1 1 1 2°
AN R x k w TR+ 2 | tr R

Theorem 31 (Eigenbeamforming).

_BF __ S‘J’ (% tr <I’jjm)2

Yim = 1 1 e 0 5
oo T N D Mt R @uk + 2 A | 7 tr @i

- -1
where \j = (% Zszl +tr 'IJjjk) .

Proof. The proof is provided in Section 3.7.4. O
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Theorem 32 (MMSE detector).

52
~MMSE jm
o = —

;! T 2
o~ 08T+ 20 gtk + 2 [Diim|

where
* 2
! trR;;. T 2R (ﬁjlkﬁ;lkm) (1 + 6Jk7) - |19]”€| 6;km
Hjlkem = 7= W, —
J N J J (1+§jk)2
Ojie = 3 tr ®jun Ty, Wy = w t7 @516 T,,, and where

(i) T; = Tn(p¥) and 8; = [6;1---6;k]" = 6(¢¥) are given by Theorem 14
fOT SN = Z;Ll/N, DN = IN, Rk = @jjka’,

(i) T = Tx(p4") is given by Theorem 21 for Sy = Z{/N, Oy = Iy,
DN = IN, and Rk = ‘I’jjka,

(iii) T}, = T’N(g@;—‘l) and &7, = [5;-1m : ~5}Km]T = Jl(ap;l) are given by The-

orem 21 for SN = Z;LZ/N, G‘)N = @jjmy DN = IN, Rk = QJJka
Theorem 33 (Regularized Zero-Forcing).

e
~RZF _ A O5m

Yim 2 2
(146;m)> 1 Ny [ 140im ) v [ 14+0im 2
paN TN 2N Tran ) Hgmk + 2z N (T ) [Piml

where

2R (19;;,%

) (14 8m) = 9ejml” S
(1 + 6im)?

-1
- K1 1 VA _
A\ = N (N trT; — Ntr (J\J/_ + <pldlIN> T;)

Dijm = % tr @4, T; and ﬁgjmk = % tr @45, T}, and where

/
tr leﬂLle, —

IS

g

[
=

(i) T = Tn(ed) and 8, = [611 - Six]" = 8(p{') are given by Theorem 1/
for SN = Zldl/N, DN = IN and Rk = ’~I>”k Vk’,

(ii) T, = Th(pil) is given by Theorem 21 for Sy = Z{'/N, Oy = Iy,
DN = IN and Rk = ‘I)”k Vk’,

(iii) Ty = Ty (pf") and 6y, = [51/11@"'5;1(1@]T = 8'(¢]"") are given by Theo-
rem 21 fOT’ SN = Zldl/N, ®N = (I)llk; DN = IN and Rk = (I)llk Vk.

Proof. The proof is provided in Section 3.7.5. O

Remark 17. Observe the similarity between the results for MF/BF and MM-
S/RZF, respectively: In the downlink, all transmit powers are multiplied by the
power normalization factors j\j. Moreover, the indices j,1l and k, m are swapped
for the interference terms.
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~MMSE RZF

Remark 18. The expressions of ¥jy, and Yim" can be greatly simplified
under a less general channel model, e.g., no antenna correlation, Wyner-type
models with a simple path loss factor. We will provide later on a special case in
which ’yMMSE and ’yRZF can be given in closed form.

Next, we consider the case of an infinite number of antennas per UT, i.e.,
K/N — 0.

Corollary 2. Let N — oo, such that K/N — 0. Denote B, = limy % tr @y,
1 _
whenever the limit exists, and define )\°° BE — ( Zk 1 ﬁjjk) and )\;?O’RZF =

—1
(% Zf:l (/817”2) . Th€TL7

@448;k)
2
7MF Jjjm
Zl;ﬁg |B]lm‘
c0,BF 19
,_?BF )\ jjm
jm BF
i M Brjm 2
2
;}/j\TJnMSE_> ]]m
S (£0) 18P
AOO ,RZF
/S/RZF J ij
jm

‘“ ‘“+<PL Bjjm 2 5\007RZF 2 .
Zl;ﬁj W 1 |ﬁl]’m|

Proof. Note that the first and the second term in the denominator of all SINR
expressions vanish as N — oo while K/N — 0. For the remaining terms,
note that T;(p) = ¢~ ' and T(p) — ¢~ 2. Lastly, for RZF, we can write ),

-1
. — + tr 4’“ T
equivalently as A\; = ( Zk MW) . H

Remark 19. As already observed in [16, Eq. (13)], the performance of MF
and MMSE detector coincide with an infinite number of BS-antennas per UT
zfgo = ¢ VI. However, even for )\?o = \* and <p = ¢ Vi, the SINR
under RZF and BF are not necessarily zdentzcal Thzs is because the received
interference power depends on the correlation matrices ®j,, .

3.3.4 On the massive MIMO effect

Let us now consider the simplified channel model

N [N .
Hjj; = \/;ijp H; = aFAle, I#j (3.61)

where A € CV*P is composed of P < N columns of an arbitrary unitary
N x N matrix, W;; € CP*K are standard complex Gaussian matrices and
a € (0,1] is an intercell interference factor. Note that this is a special case of
(3.44). Under this model, the total energy of the channel grows linearly with the
number of antennas N and UTs K, since E [tr HjoJHj] = % tr AA" = KN.
The motivation behind this channel model is twofold. First, we assume that
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the antenna aperture increases with each additional antenna element. Thus,
the captured energy increases linearly with N. This is in contrast to existing
works which assume that more and more antenna elements are packed into a
fixed volume, see e.g., [150]. An insufficiency of this channel model is that the
captured energy grows without bounds as N — co. However, we believe that
linear energy gains can be achieved up to very large numbers of antennas if the
size of the antenna array is scaled accordingly. Second, the number of DoF P
offered by the channel does not need to be equal to N [147]. One could either
assume P to be large but constant or to scale with N, e.g., P = ¢, where
¢ € (0,1]. In general, P depends on the amount of scattering in the channel
and, therefore, on the radio environment. A saturation of P for large N was
recently confirmed by channel measurements in [151]. Let us further assume that
the transmit powers per UT in up- and downlink are equal, i.e., puy = pa1 = p,
and that the matrices Z;-ﬂ and Z;l used for precoding and detection are equal
and given by (3.52). Under these assumptions, the performance of MF and BF
(MMSE and RZF) coincides and Theorems 30-33 can be given in closed form:

Corollary 3. For the channel model (3.61) and py = pai = p, ’_y%f and f‘yﬁf,
Vk, m, are given as

SMF _ 5BF _ 1

1 KL T

TN + P +a(l —1)
_ 1

L 1 (P/N K- K - _
N+(CV+NL>+ FLQ + a(L-1)
- & “ ilot contamination
noise imperfect CSI interference P

(3.62)

_ N
where L=1+«(L—1) and n = 1+ppTPﬂE-
TP

Corollary 4. For the channel model (3.61), pu = pai, <p;” = gog” = ¢, and
2} = 2" =75 = 30, Rk = 225 @k, Vi, V07 and YTE, Vk,m, are given
as

1
~MMSE ~RZF
T T KT - (3.63)
A X+ KLy 4 o(L-1)
— N 2 _

whereL:1+a(L—1),n:H_pprp%i, :Z2Z—%’Z:1T+6’S:%+%m

v - x4 1A+ - 1)1 -22) s 1=S+/(1+57—1K/P

- L(z>-K/P) B 2(S — K/P)

Sketch. First, notice that the matrices ®;;;, and Z; can be simplified to ®;, =
max(1;—;, ) X AAN and Z; = K(L — n)% AA" Vj, 1, k. For these values, one
can show after some straight-forward but tedious calculus that Theorems 14
and 21 can be given in closed form. O

One can make several observations from (3.62) and (3.63). Obviously, the
effective SNR pN increases linearly with N. Thus, if the number of antennas
is doubled, the transmit power can be reduced by a factor of two to achieve
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the same SNR. However, if the transmit and the training power are reduced
as N grows, this conclusions fails to hold. As can been seen from the term
npN, the product of transmit and training SNR must satisfy pp, > O(1/N).
Otherwise the SINR converges to zero as N — oo. As already observed in [143],
if p. = p, the transmit power can be made only inversely proportional to v/N.
Surprisingly, the interference depends mainly on the ratio P/K (number of DoF
per UT) and not directly on the number of antennas. Thus, interference can
only be mitigated by additional antennas if the environment provides sufficient
scattering. Moreover, noise, channel estimation errors and interference vanish
for N, P — oo while pilot contamination is the only performance-limiting factor:

_MF _BF - _ 1
mMF 3BF SMMSE <RZF . (3.64)

N,P—oo, K/N=0 ' a(L—1)

We denote by R, the ultimately achievable rate, defined as

Roo =logy (1 4+ veo) = logy (1 + a(Ll—1)> . (3.65)

It is interesting that even with more sophisticated linear single-user detec-
tion/precoding, such as MMSE and RZF, the ultimate performance limit 74
cannot be exceeded. Note that without pilot contamination, i.e., for L = 1 or
a = 0, the SINR grows without bounds as P, N — oco. If P is fixed but large,
the SINR saturates at a smaller value than .. In this case, adding additional
antennas only improves the SNR but does not reduce the multiuser interfer-
ence. Thus, with a finite number of DoF, MMSE/RZF remain also for N — oo
superior to MF/BF.

Before we proceed, let us verify the accuracy of the approximations
and RMMSE for finite N, K. In Fig. 3.11, we depict the ergodic achievable
rate Rj,, of an arbitrary UT with MF and MMSE detection as a function of
the number of antennas N for K = 10 UTs, L = 4 cells, p = 0dB, gofl =
1/(pN) and intercell interference factor « = 0.1. We compare two different
cases: P = N and P = N/3. As expected, the performance in the latter scenario
is inferior due to stronger multiuser interference. Most importantly, our closed-
form approximations are almost indistinguishable from the simulation results
over the entire range of N. The results for the downlink with MF and RZF look
similar.

Based on our previous observations, we believe that it is justified to speak
about a massive MIMO effect whenever the SINR +;,,, (in UL or DL) is close
t0 Y00, Or in other words, whenever noise, channel estimation errors and in-
terference are small compared to the pilot contamination. It becomes evident
from (3.62) and (3.63) that the number of antennas needed to achieve this ef-
fect depends strongly on the system parameters P, K, L, «, p, and p. In
particular, there is no massive MIMO effect without pilot contamination since
Yoo — 00. Thus, massive MIMO can be seen as a particular operating condition
in multi-cellular systems where the performance is ultimately limited by pilot
contamination and MF/BF achieve a performance close to this ultimate limit.
To make this definition more precise, we say that we operate under massive
MIMO conditions if, for some desired “massive MIMO efficiency” n € (0, 1),

RMF

R=1log(l+7v) > nR« (3.66)
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Figure 3.11: Ergodic achievable rate with MF and MMSE detection versus
number of antennas N for P € {N, N/3} for p = 0dB.

where + is the SINR in the UL/DL with any detection/precoding scheme. This
condition implies that we achieve at least the fraction n of the ultimate per-
formance limit. If we assume that p, > 1, i.e., n &~ L~!, the expressions of
AME - ABE AMMSE “anq 3RZF in Corollaries 3 and 4 depend on P, K, p, and N

only through the ratio % and the effective SNR pN. Thus, for a given set of

parameters (p, N, «, L, ), we can easily find the fraction % necessary to satisfy
(3.66).

Figs. 3.12 and 3.13 show the necessary DoF per UT % for a given effective
SNR pN to achieve a spectral efficiency of nRo with either MF/BF (solid lines)
or MMSE/RZF (dashed lines). We consider L = 4 cells, ¢ = 1/(pN) and an
intercell interference factor & = 0.3 and a = 0.1, respectively. The plots must
be understood in the following way: Each curve corresponds to a particular
value of 7. In the region above each curve, the condition (3.66) is satisfied.

Let us first focus on Fig. 3.12 with o = 0.3. For an effective SNR pN =
20dB (e.g., p = 0dB and N = 100 = 20dB), we need about P/K = 90 DoF
per UT with MF/BF to achieve 90 % of the ultimate performance R, i.e.,
0.9 x 2.2~ 2b/s/Hz. If P ~ N, only a single UT could be served (Note that
this is a simplifying example. Our analysis assumes K > 1.). However, if we
had N = 1000 = 30dB antennas, the transmit power p could be decreased by
10dB and 10 UTs could be served with the same performance. At the same
operating point, the MMSE/RZF requires only ~ 60 DoF per UT to achieve
90 % of the ultimate performance. Thus, the use of MMSE/RZF would allow
us to increase the number of simultaneously served UTs by a factor % = 1.5.
This example also demonstrates the importance of the relation between N and
P. In particular, if P saturates for some N, adding more antennas increases the
effective SNR but does not reduce the multiuser interference. Thus, the number
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Figure 3.12: Degrees of freedom per UT P/K necessary to achieve nR, versus
effective SNR pN for L =4 and o = 0.3.
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Figure 3.13: Degrees of freedom per UT P/K necessary to achieve nR, versus
effective SNR pN for L =4 and o = 0.1.
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Figure 3.14: 7—cell hexagonal system layout. The distance between two adjacent
cells is normalized to 2. There are K = 10 UTs uniformly distributed on a circle
of radius 3/4 around each BS.

of UTs which can be simultaneously supported depends significantly on the
radio environment. We can further see that adding antennas shows diminishing
returns. This is because the distances between the curves for different values
of n grow exponentially fast. Remember that for n = 1, a ratio of P/K = oo
would be needed. A last observation we can make is that the absolute difference
between MF/BF and MMSE/RZF is marginal for small values of n but gets
quickly pronounced as n — 1.

Turning to Fig. 3.13 for a = 0.1, we can see that for the same effective SNR
pN = 20dB and the same number of DoF per UT P/K = 90 as in the previ-
ous example, only 80 % of the ultimate performance are achieved by MF /BF.
However, since the intercell interference is significantly smaller compared to the
previous example, this corresponds to 0.9 x 5.1 ~ 4.6 b/s/Hz. Thus, although
we operate further away from the ultimate performance limit, the resulting
spectral efficiency is still higher. With MMSE/RZF, only 35 DoF per UT are
necessary to achieve the same performance and, consequently, 90/35 ~ 2.5 times
more UTs could be simultaneously served. With decreasing intercell interfer-
ence (and hence decreasing pilot contamination) the advantages of MMSE/RZF
become more and more important.

3.3.5 Numerical results

Let us now validate the accuracy of Theorems 31 and 33 for finite IV, K in a more
realistic downlink scenario. Simulations for the uplink, i.e., Theorems 30 and
32, are omitted but provide very similar results (see Remark 17). We consider a
hexagonal system with L = 7 cells as shown in Fig. 3.14. The inner cell radius
is normalized to one and we assume a distance-based path loss model with path
loss exponent 5 = 3.7. To allow for reproducibility of our results, we distribute
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Figure 3.15: Average per-user rate versus number of antennas N for the RZF
and BF precoders. Solid and dashed lines depict the asymptotic approximations,
markers the simulation results.

K = 10 UTs uniformly on a circle of radius 3/4 around each BS and do not
consider shadowing. We further assume a training SNR p, = 6 dB and transmit
SNR pa1 = 10dB. For RZF, we use a regularization factor @?1 = 1/par and
Z?l = 0. Average rates are then calculated for the UTs in the center cell.

First, we consider a simple channel model without antenna correlation, i.e.,
Rﬂk = dj_l’g/QIN, where dj;, is the distance between BS j and the kth UTs
in cell I (cf. (3.44)). Both precoding schemes lead to the ultimate rate R, =
15.75b/s/Hz for an unlimited number of antennas per UT. In Fig. 3.15, we show
the achievable rates under both precoding techniques and their approximations
by Theorems 31 and 33 as a function of the number of antennas N. Both
results match very well, even for small N. We can observe that RZF achieves
significant performance gains over BF as it reduces multiuser interference. As
a rule of thumb, RZF allows us to reduce the number of antennas by one order
of magnitude to achieve BF-performance. Nevertheless, even for N = 400 both
precoders are far away from the ultimate performance limit.

Second, we consider a physical channel model with a fixed number of dimen-
sions P as in [147]. For a uniform linear array, the matrices lek are given as

f{jlk = d;lg/z [A Onxn_p], where A = [a(¢1)---a(pp)] € CV*P is composed
of the “steering vectors” a(¢,) € C defined as

1 . . . . T
a — 1, 127w sm(cf))7 o 767127rw(N71) sm(¢):| 3.67
(0= 7 (3.67)
where w is the antenna spacing in multiples of the wavelength and ¢, = —7/2+

(p—1)w/P, p=1,..., P, are the uniformly distributed angles of transmission.
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3.4. Double-scattering channels

We assume that the physical dimensions P scale with the number of antennas
as P = N/2 and let w = 0.3. Since % tr AAH = 1, the ultimately achievable
rate under this channel model and both precoding schemes is equal to that of
a channel without antenna correlation. For comparison, we depict in Fig. 3.15
also the achievable rates and their approximations for this channel model. In-
terestingly, while the shapes of the curves for both precoders are similar to those
without antenna correlation, it becomes clear that low rank correlation matrices
severely degrade the performance.

3.3.6 Conclusions

We have provided a unified analysis of the UL/DL performance of linear de-
tectors/precoders in multicell multiuser TDD systems. Assuming a large sys-
tem limit, we have derived asymptotically tight approximations of achievable
UL/DL-rates under a very general channel model which accounts for channel
estimation, pilot contamination, path loss and individual antenna correlation.
These approximations were shown to be accurate for realistic system dimensions
and enable, consequently, future studies of realistic effects, such as antenna cor-
relation, spacing and aperture, without the need for simulations. Our results
are also directly applicable in the context of large distributed antenna systems.
For a simplified channel model, we have observed that the performance depends
mainly on the physical DoF per UT the channel offers and the effective SNR.
Moreover, we have determined how many antennas are needed to achieve n % of
the ultimate performance limit and how many more antennas are needed with
MF/BF to achieve MMSE/RZF performance. Simulations for a more realistic
system model suggest that MMSE/RZF can reduce the number of antennas
by one order of magnitude to achieve the performance of the simple MF/BF
schemes. Since massive MIMO TDD-systems are a promising network archi-
tecture, it seems necessary to verify the theoretical performance predictions by
channel measurements and prototypes.

3.4 Double-scattering channels

Abstract: We consider a MIMO MAC, where the channel between each transmit-
ter and the receiver is modeled by the double-scattering channel model. Based on the
concept of iterative deterministic equivalents as detailed in Section 2.4, we derive de-
terministic approximations of the mutual information, the SINR at the output of the
MMSE detector and the sum-rate with MMSE detection, which are almost surely tight
in the large system limit. Moreover, we derive the asymptotically optimal transmit co-
variance matrices. Our simulation results show that the asymptotic analysis provides
very close approximations for realistic system dimensions.

3.4.1 Introduction

Consider a discrete-time MIMO MAC from K transmitters, equipped with
ng, k= 1,..., K, antennas, respectively, to a receiver with N antennas. The
channel output vector y € CV reads

K

y = Z H.x; +n (3.68)
k=1
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3.4. Double-scattering channels

where H;, € CV*™ and x;, € C™ are the channel matrix and the transmit
vector associated with the kth transmitter, n ~ CN(0,0%Iy) is a noise vector
and p = % > 0 denotes the SNR. We assume Gaussian signaling, i.e., x; =
[Tkt Tk ] ~ CN(0,Qy), where Q) € C™**"*, The channel matrices Hy,

are modeled by the double-scattering model [91]

1 1 1 1
H; = WREWU@SEWZI@TE (3.69)
where Ry, € CV*V 'S, € CNeXNk and T, € C**™ are deterministic corre-
lation matrices, while Wy € CN*Ne and Wy, € CVeX™r are independent
standard complex Gaussian matrices. Since the distributions of W , and Wy
are unitarily invariant, we can assume Sy = diag(sk.1, ..., Sk,n, ) to be diagonal
matrices, without loss of generality for the statistics of y.

The double-scattering model [91] was motivated by the observation of low-
rank channel matrices, despite low antenna correlation at the transmitter and
receiver, see e.g., [152, 153]. A special case of the double-scattering model is the
keyhole channel [154, 155], which exhibits null antenna correlation, i.e., Ry = Iy
and Ty = ng for all k, but only a single degree of freedom. The existence of
such channels (under laboratory conditions) was confirmed by measurements in
[155]. Several theoretical works have studied the double-scattering model so far.
The authors of [156] derive capacity upper-bounds for the general model and a
closed-form expression for the keyhole channel. An asymptotic study of the out-
age capacity of the multi-keyhole channel was presented in [157]. The diversity
order of the double-scattering model was considered in [158] and it was shown
that a MIMO system with ¢ transmit antennas, r receive antennas and s scat-
terers achieves the diversity of order trs/ max(t,r,s). A closed-from expression
of the diversity-multiplexing trade-off (DMT) was derived in [159]. Beamform-
ing along the strongest eigenmode over Rayleigh product MIMO channels, i.e.,
the double-scattering model without any form of correlation, was considered in
[160]. Here, the authors derive exact expressions of the cumulative distribution
function (cdf) and the probability density function (pdf) of the largest eigen-
value of the Gramian of the channel matrix and compute closed-form results
for the ergodic capacity, outage probability and SINR distribution. In a later
paper [161], the MIMO MAC with double-scattering fading is analyzed. The
authors obtain closed-form upper-bounds on the sum-capacity and prove that
the transmitters should send their signals along the eigenvectors of the transmit
correlation matrices in order to achieve capacity. Despite the significant interest
in the double-scattering channel model, little work has been done to study its
asymptotic performance when the channel dimensions grow large. We are only
aware of [153], in which a model without transmit and receive correlation is
studied relying on tools from free probability theory. Implicit expressions of the
asymptotic mutual information and the SINR with MMSE detection are found
therein.

In the following, we provide deterministic equivalents of the mutual informa-
tion, the SINR with MMSE-detection and the associated sum-rate. In addition,
we derive the precoders which maximize the deterministic equivalent of the mu-
tual information and provide a simple algorithm for their computation. The
key idea behind the following proofs is that the double-scattering channel can
be interpreted as a Kronecker channel [83] with a random receive correlation
matrix, which itself is modeled by the Kronecker model. This observation allows
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3.4. Double-scattering channels

us to build upon [83] which provides an asymptotic analysis of the performance
of Kronecker channels with deterministic correlation matrices (see Theorem 13).
Based on the Fubini theorem, we extend this work by allowing the correlation
matrices to be random. A similar technique can be applied to more involved
channel models, such as channels with line-of-sight components or MIMO prod-
uct channels with an arbitrary number of matrices.

Denote Iy (0?) the instantaneous normalized mutual information of the chan-
nel (3.68), defined as [42]

K
1 1
Iy (0%) =  log det <1N +— > HkaHg> : (3.70)
k=1

Moreover, denote v;; (¢2) the SINR at the output of the MMSE detector re-
lated to the transmit symbol xy, ;, given by [162]

K -1
Y (0%) =hy <Z H;H — h; ;b + 021N> hy ;. (3.71)
i=1
We define the normalized sum-rate Ry (02) with MMSE detection as
1 K ng
Ry (0%) = + >3 log (147 (07)) - (3.72)
k=1 j=1

3.4.2 Asymptotic analysis

The notation “N — o00” will be used to denote that N and all Ni, ni; grow
infinitely large, satisfying 0 < liminf J& < limsup & < 0o and 0 < liminf % <
lim sup 3¢ < oo. Additionally, we need the following technical assumption:

A 4. limsupy||Rg| < oo, limsupy||Sk| < oo, limsup x| Tr Qx| < oo Vk.

Remark 20. This assumption implies in particular that the antenna correlation
at the transmitter and receiver side cannot grow with the system size, as it
would be the case for very dense antenna arrays [163]. Amendments to relax
this assumption can be made, following the work in [83]. Moreover, the last
constraint, limsupy||TrQr|| < oo, implies that no transmitter is allowed to
focus an increasing amount of transmit power in a single direction.

Theorem 22 (i) introduces a set of 3K implicit equations which uniquely
determines some quantities (gx, gk, 0x) (1 < k < K). These are needed later
on to provide deterministic equivalents of In(0?), 'y,i\fj (02), and Ry (02). A
deterministic equivalent of the (ergodic) mutual information is provided by The-
orem 22 (i7). The following result allows us to compute the asymptotically opti-
mal precoding matrices Qj, which maximize Iy (02) under individual transmit
power constraints.

Theorem 34 (Optimal power allocation). The solution to the following opti-
mization problem:

(Q’{,,Q}) = arg max Iy (02)

1. Qk

1
s.t. ftI‘Qk S Pk Vk
N
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where Iy (02) is defined in Theorem 22, is given as Q; = ka’zU,'j, where Uy, €
Crexme s defined by the spectral decomposition of Ty, = Ugdiag(tk,1, . .- s tn, ) UH
and Py, = diag(py, 1, - - -, Dy, ., ) 15 given by the water-filling solution:

1 +
Dij = (Mk - ) (3.73)

Iit,j

where py is chosen to satisfy i tr 152 = Py and g;, = g 1s given by Theorem 22
(i) for Qr = Q.
Proof. The proof is provided in Appendix 3.7.6. O

Remark 21. The optimal power allocation matrices f’z can be calculated by
the iterative water-filling Algorithm 1 (see [83, Remark 2] and [85, Remark 3]
for a discussion on the convergence of this algorithm).

Algorithm 1 Iterative water-filling algorithm

1: Let € >0, n =0 and ]52’3 = P, for all k, j.
2: repeat
For all k, compute g;" = gj according to Theorem 22 (i) with matrices

Qi = Uydiag (5] ) U
+
4:  For all k,j, calculate ﬁZ’?H = (Mk— ﬁ) , with pg such that
P k <
LGk 25*,nJrl :Pk~

ny 2<j=1Pr j
5 mn=n+1

. _ xn—1
s until maxy ; [pp] — P [ <e

=]

Remark 22. Denote by (QF, ..., Q}) the precoding matrices which mazimize

E [In(0?)] for a given set of power constraints. If the condition lim sup|TxQj| <
0o holds for all k, then E [In(02, Q3. ..., Q%)] — In(02,QF,...,Q)) — 0, by

Theorem 22 and the strict concavity of In(0?) and Ix(0?) in the matrices Q..

However, this condition is difficult to verify and is outside the scope of this

thesis. See [164] for such a technical discussion in the case of Rician fading

channels.

Next, we provide deterministic equivalents of the SINR, 7,1: j (02) at the out-
put of the MMSE detector and the associated sum-rate Ry (02).

Theorem 35 (SINR of the MMSE detector). Let Qi = diag (pk,1,-- - Dkng)
and Ty = diag(te 1, ...,k n,) for all k. Assume that A 4 holds. Then,

Yoy (0%) =305 (07) =50
where ﬁﬁj (02) = pr jtk,;9r and gy is by given by Theorem 22 (i).
Proof. The proof is provided in Appendix 3.7.7. O

Remark 23. Note that the theorem is also valid under the more general assump-
tion Ty, = Ugdiag(tp,1,---,ten,) O and Qp = Urdiag(pr1, - - - Phny ) U
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3.4. Double-scattering channels

Corollary 5 (Sum-rate with MMSE decoding). Let Qi = diag (pr1,---»Pkny)
and Ty = diag(ti 1, ..., ten,) for all k. Assume that A 4 holds. Then,

(Z) RN (0'2) 7RN(0'2) a—5>0
(ii)) E[Rn (0%)] — Rn(0?) 230

where

B 1 K Nk

Ry(0%) = 5 > D log (1474 (0%))

k=1j=1
and the ’71];[]‘ (02) are given by Theorem 35.
Proof. The proof is provided in Appendix 3.7.8. O

Remark 24. Careful inspection of Theorem 22 (7i) reveals that the third term
of Iy (0%) equals Ry (0?) since

K K ng

1 1 1 1

N Z log det (Ink + ng,i Qsz) = N Z Z log (1 + pk,jtk,jgk) . (3.74)
=1 h=1j—1

Thus, all other terms in Iy (02) correspond consequently to the gains of succes-
sive interference cancellation (SIC) [15] over simple MMSE detection.

A special case of the double-scattering channel is the Rayleigh product
MIMO channel [160] which does not exhibit any form of correlation between the
transmit and receive antennas or the scatterers. For this model, Theorems 22
(i), (#i), and 35 can be given in closed form as shown in the next corollary.

Corollary 6 (Rayleigh product channel). For all k, let N, = S, ny = N and
assume T = Iy, S = Ig, Ry = Iy, and Qr = Iy. Then Iy (02) and
ﬁé\fj (02) as defined in Theorems 22 and 35 can be given in closed form as

fN(UQ):10g<1+§2[§g(g+ff—l)> —Ij\}glog(l—&-g(g—l))
— Klog(7) —2K (1 - g)

and

(3.75)
such that g € (1 — min [%, %] ,1).
Proof. The proof is provided in Appendix 3.7.9. O

Note that similar expressions for the asymptotic mutual information and
MMSE-SINR have been obtained in [153] by means of free probability theory.
However, these results require the numerical solution of a third order differential
equation.
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3.4. Double-scattering channels

3.4.3 Numerical results

As a first numerical example, we consider the “multi-keyhole channel”, i.e.,
K=1,S8 =1Iy,R =1y, T =Q =1,,, for N =n; = 4. Fig. 3.16
depicts the normalized ergodic mutual information E [I N(JQ)] and its asymp-
totic approximation Iy(0?) versus SNR for different numbers of “keyholes”
Ny € {1,2,3,4,100}. Surprisingly, the match between both results is almost
perfect although the channel dimensions are very small. As one expects, the
multiplexing gain increases linearly with Ny until Ny > N = 4. Larger values
of N7 only change the statistical distribution of the channel matrix while the
degrees of freedom are limited by the number of antennas (for Ny — oo, H
becomes a standard Rayleigh fading channel [91]).

As a second example, we consider a MAC from K = 3 transmitters, as-
suming the double-scattering model in [91]. Under this model, the correla-
tion matrices are given as Ry = G(¢yk, dr ks Ni), Sk = G(¢s 5, ds,i, Ni) and
T = G(¢¢ k, de i, Ni), where G(¢, d,n) is defined as

n—1
2

[G(¢,d,n)],, = % > exp <i27rd(k: —I)sin (1j¢ )) . (3.76)

. 1-mn -n

="
The values ¢, and ¢, determine the angular spread of the radiated and
received signals, d; , and d,j are the antenna spacings at the kth transmitter
and receiver in multiples of the signal wavelength, Nj can be seen as the number
of scatterers and d, j as the spacing of the scatterers. For simplicity, we assume
N = 4, Pk = l/nk, Nk = ].1, ne — 37 dt,k = dr,k = 0.25 and ds,k = 50
for all k. We further assume ¢, = ¢y for all k, with ¢, € {n/4,7/2,7}
and ¢, = /8. Fig. 3.17 shows E [Iy(c?)] and Iy(0?) with uniform and
optimal power allocation versus SNR. Again, our asymptotic results yield very
tight approximations, even for small system dimensions. Note that we have
used the precoding matrices provided by Theorem 34 for the simulations as the
optimal precoding matrices are unknown. For comparison, we also provide the
sum-rate with MMSE detection E [R N(O’Q)] and its deterministic approximation
Ry (0?). We observe a good fit between both results at low SNR. values, but
a slight mismatch for higher values. This is due to a slower convergence of the
SINR fy,i\j j (02) to its deterministic approximation '_y,]c\f j(az), well documented in
the RMT literature, e.g., [52].

3.4.4 Conclusions

In this section, we have applied the concept of iterative deterministic equivalents
to the asymptotic analysis of a MIMO MAC under the double-scattering chan-
nel model. We have derived asymptotically tight deterministic approximations
of information theoretic quantities of interest, such as the mutual information
and the sum-rate with MMSE detection. These approximations can be eas-
ily computed by provably converging fixed-point algorithms and do not require
any numerical integration. As a special case, we have consider the Rayleigh
product channel in which all results are given in closed-form. Moreover, we
have provided the asymptotically optimal precoding matrices and an iterative
water-filling algorithm for their computation. Our simulation results suggest
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Figure 3.16: Ergodic mutual information E [I N (02)} of the multi-keyhole chan-

nel and its deterministic equivalent Iy (0?) versus p = 2.

5 : : : : :
N —— Uniform power (Approximation)
) . _ A
> ----Optimal power (Approximation) L
§ 4 + Simulation A
&
S 3
2
&,
=
s 7| i
&
s
)
= 4
0

|
~10 -5 0 5 10 15 20 25
p= 5z (dB)

Figure 3.17: Ergodic mutual information E [Iy(0?)] and sum-rate E [Ry(0?)]
of the multiple access channel and their asymptotic approximations Iy (c?) and

Rn(0?) versus p = 2.
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Figure 3.18: Multi-hop amplify-and-forward MIMO relay channel.

that the asymptotic performance approximations are very accurate for finite
system dimensions with only a few antennas at each node.

3.5 Multihop amplify-and-forward MIMO relay
channels

Abstract: We derive a deterministic equivalent for the mutual information of the
K-hop AF MIMO relay channel, assuming that the number of antennas at each node
grows infinitely large. In contrast to previous works, we consider noise at each of the
relays such that the system performance rapidly diminishes as K grows. The analysis
is facilitated by the concept of iterative deterministic equivalents and fundamentally
based on Theorem 24. The result is given by a simple recursive algorithm and shown
to provide tight performance approximations for a small number of antennas at each
node.

3.5.1 Introduction and system model

Consider a multi-hop AF MIMO relay channel where a source node communi-
cates via K — 1 relays with a destination node. There is no direct link between
the source and the destination and each relay can only receive data from the
preceding hop. This is for example the case if the nodes follow a time-division
multiple access (TDMA) protocol where only one node is transmitting at any
given time and the path loss between relay k and k — 2 is large. Thus each data
symbol reaches the destination after K channel uses. The source and destina-
tion are respectively equipped with n and nx antennas while the kth relay has
ny antennas. The relays operate an AF-protocol where each node simply trans-
mits a scaled version of its received signal to the next hop. We will consider a
large system limit where n,ny,...,ngx grow infinitely large at the same speed.
Define the following quantities:

n

Cl = —
ni

o= kL g9 K. (3.77)
ng

The notation “n — co0” must be understood from now on as n — oo, such that
0 < liminf, ¢, < limsup,, ¢x < oo for all k. We denote yi € C™ the received
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base-band signal vector at the kth hop, given by

y1 =+vaiHiy/ %X-f- n;
_ Br—1 B
yi = varHg - 1Yk-1+nk7 k=2...,K (3.78)

where Hj, € C" *"~1 is a standard complex Gaussian matrix (let ng = n),
x ~ CN(0,1,,) is the channel input vector, ny ~ CN(0,1,,) is a noise vector,
a is a path loss factor, and the parameter Sy is chosen to normalize the transmit
power of the kth node according to its power budget py > 0, i.e.,
_ Po _
Po= LirE [xxH) po
n
Pk
Br =T ——t—n7> k=1,...,K — 1. (3.79)
o tr E [ykyk]

The expectation in the last equation is with respect to the transmit and noise
vectors only.® The channel matrices H;, and path loss factors a;, are assumed
to be known to the relays and the destination. Since the received signal at each
relay is corrupted by noise, the system suffers from noise accumulation. This is
in addition to the linear rate loss % related to the TDMA protocol. Thus, the
capacity decreases quickly with the number of hops K. Note that our system
model is different from existing works which consider either no noise [165], or
noise only at the destination [44]. An exception is [45], in which the authors con-
sider a similar system model, but do not provide closed-form expressions of the
asymptotic mutual information. Several other works deal with the asymptotic
capacity of the dual-hop relay channel [166, 167]. Recently, an exact expression
of the mutual information of the dual-hop channel for finite channel dimensions
was derived in [168]. Here, we will provide an explicit deterministic equivalent
of the mutual information at each relay for the general model (3.78).
Let us introduce the following, recursively defined matrices Ry (/61%1)1

Ry =E [xx"] =1,

Ry (Br-1) =E [kalg] =In, +

afr-1
k;f

n H;Ry—1 (8)_») HY, k=1,...,K

(3.80)

1

and the functionals 7 (x,ﬁkfl), x>0, ke{l,...,K}, which are defined as

1 o Br—
T (2,8;,_,) = — logdet (INk + mekde (Br_2) H/’j) (3.81)
Nk Nk—1
where 3, = [Bo, - , Bk]. With these definitions, we can express the normalized
mutual information Z(3,_;) between yj and x as
1
Ik(/@k—l) = ? (jk(laﬂk—l) - «719(1’/3;@71)) (3-82)
where 3}, = [0,81,--+,8k]. Next, we demonstrate by a simple example that

(3.82) holds.

6Under a long-term power constraint, the expectation could be taken also with respect to
the matrices Hy. Asymptotically, both constraints are equivalent (see Lemma 21).
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Example 1 (2-hop Relay-channel). The normalized mutual information Zz(3,)
between x and the channel output after the second hop yso is given as

1
asf as 1o fo

nin

1
— logdet (IM 4 ”51 H, (In 4 O‘1ﬂ0H1HH> H2>
2

1
(B,) = e log det <1n2 + (Im + H2H2) H2H1H';H§>

a2/31

1
log det (In2 +
n2

Zﬁl

HHQ)

1
= log det <In2 +

T H2R1(ﬁ0)HH>

261

log det (Im + H2R1(0)H5'>

Kng

3.5.2 Asymptotic analysis

In Theorem 24, we have derived deterministic equivalents J(z,3;_,) of the
quantities Ji(z,B;_1). The recursive definition of the matrices Ry(8;_;) in
(3.80) allows us to calculate iterative deterministic equivalents of the mutual in-
formation after each hop. This is achieved by treating the matrix Ry_1(8;_5) as
deterministic and deriving a deterministic equivalent of Ji (x, 3;_;) with respect
to the matrix Hy. This process can be iterated for Rx_2(8;_3), Re—3(Br_4),- -
and Hy_1,Hg_o,... until the deterministic matrix Ry is reached. Let us first
derive deterministic equivalents (j of the power normalization factors fy:

Lemma 21 (Asymptotic power normalization). Let By = By = po. Then,

a.s. Pk
- . k=1,... K1
Br — Br = [E—
Proof. Recall the definition of 8, = —f&-, where Ry, = Ry, (By_1). For
k > 1, we have ’
1 _
—trRy =1+ % tr HkRk_lHII:
Nk nENE—1
(a) I & 1 -y -
=1 11— ——h] Ry_1hy;
+ a8 1nk;nk_1 i Re—1hy
b 1
(x)1+ak Pr-1 tr Ryt
o 1tlfsz 1 Mk—1
=1+ agpr—1 (3.84)

where (a) is obtained by denoting hy ; € C™-' the jth row vector of Hy and
(b) is due to Lemma 13 and Lemma 19 and the definition of f;_;. By the
continuous mapping theorem, we finally have

By = Pk a.s. Pk
B n—lktrRk n—oo 1+ agpp_1

(3.85)

O
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Applying Theorem 24 (ii) and Lemma 21 to (3.82) yields the following
corollary which provides a deterministic equivalent of the mutual information

T (Br—1):

Corollary 7 (Asymptotic mutual information of the K-hop AF MIMO Relay
channel).

T (Beo1) =Tk (By) =0, k=1,....K

n— oo

where

T (Brr) = 5 (B0, Bis) — Te(1.5L))

with By,_, = [Bo- - Br_1], B;_l = 1[0 B1--Br_1] as given by Lemma 21, and
Ti(z,By_1) and Ji(x,B,,_,) as given by Theorem 24 (ii).

3.5.3 Numerical results

We would now like to verify our analysis by some numerical results. To this end,
we consider a system with three relays, i.e., K = 4. We assumen =ng =4, n; =
n3 =8, ny =12, p1 = p3 = 0.7pg and py = 0.5pg. The last assumption allows us
to control the transmit power of all nodes by the transmit SNR pg of the source
node. We further assume the path loss factors ay = 1, as = a4 = 0.7, ag = 0.5.
Fig. 3.19 shows the average normalized mutual information E [%’“Ik (Bk—l)]
after each hop (k = 1,...,4) versus the transmit power py of the source node.
Note that we have re-normalized all results by =& to put them on a common
ground for comparison. The deterministic equivalents %fh (B kfl) as provided
by Corollary 7 are drawn by solid lines, simulation results are represented by
markers. The error bars represent one standard deviation of the simulation
results in each direction. We can observe a very good fit between the asymptotic
approximations and the simulation results for all k£ and the entire range of pg.
As expected, the performance decreases rapidly with each hop.

3.5.4 Conclusions

In this section, we have used the method of iterative deterministic equivalents for
the performance analysis of a multihop AF MIMO Relay channel with noise at
each relay. This approach has allowed us to derive easily computable recursive
expressions for the asymptotic mutual information after each hop. We have
verified our analysis by simulations which also demonstrate the accuracy of our
approximations for small system dimensions. Finally, we would like to remark
that, although we have considered a rather simple channel model with neither
antenna correlation nor precoding at the nodes, more involved channel models
can be treated in a straightforward fashion with the same techniques.
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Figure 3.19: Average normalized mutual information E [2£Z;(8,_,)] after the
kth hop versus the transmit SNR pg of the source node. The deterministic
equivalents %fk (,Bk_l) are drawn by solid lines, the simulation results by
markers. The error bars correspond to one standard deviation of the simulation
results in each direction.
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3.6 Random beamforming over quasi-static and
fading channels

Abstract: In this section, we study the performance of random isometric precoding
over quasi-static and correlated fading channels. We derive deterministic approxima-
tions of the mutual information and the SINR at the output of the MMSE receiver
and provide simple provably converging fixed-point algorithms for their computation.
Although these approximations are only proven exact in the asymptotic regime with in-
finitely many antennas at the transmitters and receivers, simulations suggest that they
closely match the performance of small-dimensional systems. In contrast to previous
works, our analysis does not rely on arguments from free probability theory which al-
lows us to consider random matriz models for which asymptotic freeness does not hold.
Thus, our results are also a novel contribution to the field of random matrixz theory
and are shown to be applicable to a wide spectrum of practical systems. We specifically
characterize the performance of multi-cellular communication systems, MIMO MACs,
and MIMO interference channels.

3.6.1 Introduction
Consider the following discrete time wireless channel model

K
1
y=> HWPx;+n (3.86)
k=1

where
(i) y € C¥ is the channel output vector,

(i) Hy € CV*Ne k€ {1,..., K}, are complex channel matrices, satisfying
either of the following properties:

(ii-a) The matrix Hy, € CN*Nr is deterministic. In this case, we will denote
Ry, = H,HY.

(ii-b) The matrix Hy € CV*"r is a random channel matrix whose jth
column vector hy; € CY is modeled as

1

where Ry; € CV*N are Hermitian nonnegative definite matrices and
the vectors zy; € C¥ have independent and i.i.d. elements with zero
mean, variance 1/N and 4 + ¢ moment of order O(1/N?*/2), for
some common € > 0.

(iii) Wy € CNexme | ¢ {1,... K}, are complex (signature or precoding)
matrices which contain each ny < Nj orthonormal columns of independent
N X Ni Haar-distributed random unitary matrices,

(iv) Pr e Rme*™ ke {1,..., K}, are diagonal (power loading) matrices with
nonnegative entries,

(v) xx ~ CN(0,1,,,), & € {1,...,K}, are random independent Gaussian
transmit vectors,
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3.6. Random beamforming over quasi-static and fading channels

(vi) n ~ CN(0,0%Iy) is a white Gaussian noise vector.

>
=z

nq

N;

i

N

In addition, we define the ratios of the matrix dimensions ¢; =
forie{l,...,K}.

and ¢; =

Remark 25. The statistical model (3.87) of the channel Hy under assump-
tion (ii-b) generalizes several well-known fading channel models of interest (see
[70, 169] for examples). These models comprise in particular the Kronecker
channel model with transmit and receive correlation matrices [170, 83], where
the matrices Hy, are given by

1 1
H) = R?Z,T? (3.88)

with Zy, € CN*Ne g random matriz whose elements are independent CN'(0,1/N)
and Ry, € CNXN T, € CV*Ne gntenna correlation matrices. Since both
Z; and Wy are unitarily invariant, we can assume without loss of generality
for the statistical properties of y that Ty = diag(tki,...,tkn,). Defining the
matrices Ry; =t Ry for j € {1,..., Ny}, we fall back to the channel model in
(3.87). Taking instead all Ry; to be diagonal matrices makes the entries of Hy,
independent with [Hy);; of zero mean and variance [Ry;li;/N. This corresponds
to a centered variance profile model, studied extensively in [7/, 51, 164].

It is our objective to study the performance of the communication chan-
nel (3.86) in the large dimensional regime where N, Ny,..., Ng,nq,...,ngi are
simultaneously large. In the following, we will consider both the quasi-static
channel scenario which assumes hypotheses (i), (ii-a), (iii)-(vi), and the fading
channel scenario which assumes (i), (ii-b), (iii)-(vi). The study of the latter nat-
urally arises as an extension of the study of the quasi-static channel scenario.
The respective application contexts of both scenarios are described below.

Quasi-static channel scenario (hypothesis (ii-a))

Possible applications of the channel model (3.86) under assumptions (i), (ii-
a), (iii)-(vi) arise in the study of direct-sequence (DS) or multi-carrier (MC)
CDMA systems with isometric signatures over frequency-selective fading chan-
nels or space division multiple access (SDMA) systems with isometric precoding
matrices over flat-fading channels. More precisely, for DS-CDMA systems, the
matrices Hy are either Toeplitz or circular matrices (if a cyclic prefix is used)
constructed from the channel impulse response; for MC-CDMA, the matrices Hy,
are diagonal and represent the channel frequency response on each sub-carrier;
for flat fading SDMA systems, the matrices Hy can be of arbitrary form and
their elements represent the complex channel gains between the transmit and
receive antennas. In all cases, the diagonal entries of the matrices Py determine
the transmit power of each signature (CDMA) or transmit stream (SDMA).
The large system analysis of random i.i.d. and random orthogonal precoded
systems with optimal and sub-optimal linear receivers has been the subject of
numerous publications. The asymptotic performance of MMSE receivers for the
channel model (3.86) for the case K = 1,P; =1I,,, and H; diagonal with i.i.d.
elements has been studied in [72] relying on results from free probability theory.
This result was extended to frequency-selective fading channels and sub-optimal
receivers in [141]. Although not published, the associated mutual information
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3.6. Random beamforming over quasi-static and fading channels

was evaluated in [171] (this result is recalled in [71, Theorem 4.11]). The case
of i.i.d. and isometric MC-CDMA over Rayleigh fading channels with multiple
signatures per user terminal, i.e., K > 1 and Hj diagonal with i.i.d. complex
Gaussian entries, was considered in [172], where approximate solutions of the
SINR at the output of the MMSE receiver were provided. Asymptotic expres-
sions for the spectral efficiency of the same model were then derived in [173].
DS-CDMA over flat-fading channels, i.e., K > 1, np = N and Hy, = Iy for all
k, was studied in [174], where the authors derived deterministic equivalents of
the Shannon- and 7-transform based on the asymptotic freeness [71, Section 3.5]
of the matrices WkPkW;'. Besides, a sum-rate maximizing power-allocation
algorithm was proposed. Finally, a different approach via incremental matrix
expansion [76] led to the exact characterization of the asymptotic SINR of the
MMSE receiver for the general channel model (3.86). However, the previously
mentioned works share the underlying assumption that the spectral distribu-
tions of the matrices Hy and P converge to some limiting distributions or
the matrices Hng are jointly diagonalizable.” Also, the computation of the
asymptotic SINR requires the computation of rather complicated implicit equa-
tions. These can be solved in most cases by standard fixed-point algorithms
but a proof of convergence to the correct solution was not provided. Finally, a
closed-form expression for the asymptotic spectral efficiency is missing, although
an approximate solution which requires numerical integration was presented in
[173].

The above works assume non-random communication channels and can there-
fore be only applied to the performance analysis of static or slow fading channels.
Turning the matrices Hy into random matrices instead allows for the study of
the ergodic performance of fast fading channels with isometric precoders. The
next section discusses the practical applications in this broader context.

Fading channel scenario (hypothesis (ii-b))

The second scenario considers the channel model (3.68) under assumptions (i),
(ii-b), (iii)-(vi). In contrast to the first scenario, the Hj matrices are now
assumed to be random. Thus, we aim at evaluating both the instantaneous
performance for a random channel realization and the ergodic performance of
these channels. These are appropriate performance measures in fast fading
environments.

Of particular interest in this setting is the evaluation of the MIMO channel
capacity under random beamforming. In point-to-point MIMO channels, the
ergodic channel capacity has been the object of numerous works and is by now
well understood [14, 175]. However, the ergodic sum-rate of more involved mod-
els, such as the MIMO MAC [83] under individual or sum power constraints,
has been studied only recently through the scope of random matrix theory. As
a by-product, we will extend the results of [83] to the transmit covariance opti-
mization in the class of scaled identity matrices under sum power constraints.
More fundamental is the capacity of MIMO channels with co-channel interfer-
ence, for which much less is known about the optimal transmission strategies
[176, 177].

The first interesting question relates to the problem of how many antennas

"That is, there exists a unitary matrix V such that VHkHZVH is diagonal for all k.
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3.6. Random beamforming over quasi-static and fading channels

should be used for transmission and how many independent data streams should
be sent, which are the same problem when the channels have i.i.d. entries. With
transmit antenna correlation, however, it makes a difference which antennas are
selected for transmission and the question of the optimal number of antennas
to be used becomes a combinatorial problem. To circumvent this issue, random
beamforming can be used. The remaining question is then how many orthogonal
streams should be sent, using all available antennas. This is one of our key
motivations as our results enable the evaluation of the sum-rate of systems
composed of multiple transmitter-receiver pairs, each applying random isotropic
beamforming.

In summary, regardless of the specific application scenario of the model
(3.68), unitary precoders have gained significant interest in wireless communi-
cations [46] (see also the work on spatial multiplexing systems [47] and limited
feedback beamforming solutions in future wireless standards [48]). Thus, the
performance evaluation of isometric precoded systems is compulsory and a field
of active research [49].

Contributions

The object of this section is to propose a new framework for the analysis of large
random matrix models involving Haar matrices using the Stieltjes-transform
method. The analysis is fundamentally based on a trace lemma for Haar ma-
trices first provided in [72] and recalled in Lemma 15. Unlike previous contri-
butions, we dismiss most of the practical constraints of free probability theory,
combinatorial and incremental matrix expansion methods, such as the need for
spectral limits of the deterministic matrices in the model to exist, or the need
for the matrices HyH!! to be diagonalizable in a common eigenvector basis. The
expressions we derive appear to be very similar to previously derived expressions
when the precoding matrices Wy, have i.i.d. entries instead of being Haar dis-
tributed (see in particular Remark 26). This allows for a unified understanding
of both models with i.i.d. or Haar matrices.

Before summarizing our main contributions, we introduce some definitions
which will be of repeated use. The central object of interest is the matrix
By € CVXN | defined as

K
By = > H,W,P,W/H]. (3.89)
k=1

We denote by In(0?) the normalized mutual information of the channel
(3.68), given by [42]

1 1
In(0?) = Nlog det (IN + 02BN> . (3.90)

We further denote by 7,%(02) the SINR at the output of the linear MMSE
detector for the jth component of the transmit vector xj, which reads [136]

-1
’YIJC\Q(O'Q) = pkjWEjH}: (BN(k,j) + UQIN) kakj (3.91)
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3.6. Random beamforming over quasi-static and fading channels

where BN(,W-) =By —pijkwkjw,':jHE and wy; is the jth column of Wj,. We
then define the normalized sum-rate with MMSE detection as

lK'mC

Rn(0?) = NZZlog (1 4+ (0%). (3.92)

k=1 j=1

Our technical contributions are as follows: In Theorems 18 and 23 (i)
we provide deterministic equivalents of the mutual information for the quasi-
static and fading channel model, respectively. We further establish deterministic
equivalents of the SINR and the sum-rate with MMSE detection. The expres-
sions are easy to compute as they are shown to be the limits of simple (provably
converging) fixed-point algorithms, they are given in closed form and do not re-
quire any numerical integration, and they require only very general conditions
on the matrices Hy and Py.

We then present several applications of our results to wireless communica-
tions. First, we consider a cellular uplink orthogonal SDMA communication
model with inter-cell interference, assuming independent codes in adjacent cells
and quasi-static channels at all communication pairs. We then study a MIMO
MAC from several multi-antenna transmitters to a multi-antenna receiver under
the fading channel scenario (hypothesis (ii-b)). The transmitters are unaware
of the channel realizations and send an arbitrary number of independent data
streams using isometric random beamforming vectors. The receiver is assumed
to be aware of all instantaneous channel realizations and beamforming vectors.
Under this setting, we derive the optimal power allocation under individual
or sum-power constraints which can be computed by an iterative water-filling
algorithm. Finally, we address the problem of finding the optimal number of
independent streams to be transmitted in a two-by-two interference channel.
Although the use of deterministic approximations in this context requires an
exhaustive search over all possible stream-configurations, it is computation-
ally much less expensive than Monte Carlo simulations. Extensions to more
than two transmit-receive pairs and possible different objective functions, e.g.,
weighted sum-rate or sum-rate with MMSE decoding, are straightforward and
not presented. For all these applications, numerical simulations show that the
deterministic approximations are very tight even for small system dimensions.
In the interference channel model, these simulations suggest in particular that,
at low SNR, it is optimal to use all streams while, at high SNR, stream-control,
i.e., transmitting less than the maximal number of streams, is beneficial.

Our work also constitutes a novel contribution to the field of random matrix
theory, as we introduce new proof techniques based on the Stieltjes transform
method in the context of random isometric matrices. Namely, we provide in
Theorem 15 a deterministic equivalent Fy of the empirical spectral distribution
(e.s.d.) Fy of By. Although deterministic equivalents of e.s.d. are by now
more or less standard and have been developed for rather involved random
matrix models [74, 83, 70], results for the case of isometric (Haar) matrices are
still an exception. In particular, most results on Haar matrices are based on
the assumption of asymptotic freeness of the underlying matrices, a requirement
which is rarely met for the matrices in the channel model (3.86) of interest here.
The approach taken in this section is therefore novel as it does not rely on
free probability theory [178, 179] and we do not require any of the matrices in
(3.86) to be asymptotically free. Interestingly, a very recent extension of free
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3.6. Random beamforming over quasi-static and fading channels

probability theory, coined free deterministic equivalents [180], has come as a
response to the present article in which free probability tools are developed to
tackle the aforementioned limitations.

3.6.2 Main results

We will distinguish the results for the quasi-static and the fading channel sce-
narios. Since we will make limiting considerations as the system dimensions
grow large, some technical assumptions will be necessary:

A1 The notation N — oo denotes the simultaneous growth of N, N;, n; for all 7,
in such a way that 0 < liminfy ¢; <limsupy ¢; < 1 and 0 < liminfy ¢; =
% <limsupy ¢; < oo.

In order to control the power loading matrices as the system grows large, we
need the following assumption:

A2 There exists P > 0 such that, for all k, limsupy||Px|| < P.
Under (ii-a), the channel gains will need to remain bounded for all large N:

A3-a There exists R > 0 such that maxy limsupy||Rg| < R, where we recall
that Rk = HkHZ

The equivalent constraint under (ii-b) is that the channel correlations remain
bounded for all large N:

A3-b There exists R > 0 such that limsupy||Ry;|| < R for all j, k.

Due to some technical issues, it will be sometimes necessary to require the
following condition:

A4 For all random matrices Hy within a set of probability one, there exists
M > 0 such that maxy |H,HY|| < M for all large N.

Assumption A4 is met in particular in the situation when there exists m >
0, such that for all k,j, N, Ry; € Ry with Ry a discrete set of cardinality
IRn| < m for all N (see the arguments in [83]). For example, this holds true
for a common correlation matrix at each receiver, i.e., Ry; = R, V).

Fundamental equations and mutual information

The fundamental equations for the quasi-static and the fading channel model are
provided in Theorem 15 (i) and Theorem 23 (i), respectively. These Theorems
provide a set of deterministic quantities which are needed for the computation
of the deterministic equivalents of the mutual information and the SINR.

Remark 26. Assume ¢; = 1 for every i (e.g., when H; is a Toeplitz matriz as
in the CDMA case). Then, extending every P; € C"*™ into N x N matrices
filled with zeros, we can assume c¢; = 1 without affecting the final result. In this
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3.6. Random beamforming over quasi-static and fading channels

scenario, the fundamental equations under (ii-a) (see Theorem 15 (i)) become
for z=—=x

1 _
6 =~ Py (6P + [1 - eei]y) (3.93)

-1

K

1 _

e; = NtrRi E 1 Ry +2ly
=

This can be compared to the scenario where the matrices W, instead of being
Haar matrices, have i.i.d. entries of variance 1/N. The fundamental equations
of this model are provided in Theorem 13 (i) and are given as follows:

1 _
€ = N trP; (QiPi + IN) ! (3'94)

-1

K
1
i=1

such that e; is positive for all i. The scalars e; and €; are also defined as the
limits of a classical fizxed-point algorithm. The only difference between the two
sets of equations lies in the additional term —e;e;In in (3.93), not present in
(3.94).

Deterministic equivalents of the (ergodic) mutual information are provided
in Theorem 18 for the quasi-static and in Theorem 23 (i¢) for the fading channel
model. Next, we will provide approximations of the SINR at the output of the
MMSE receiver.

Theorem 36 (SINR of the MMSE detector under (ii-a)). Consider the system
model (3.86) under assumptions (i), (ii-a), (ii)-(vi) and, for o® > 0, denote

-1
i (0%) = peywh HE (B ) +0%Iy) T Hewy. (3.95)
Assume A1, A2, and A3-a. Then, as N — oo,
g (02) = AR5 (0?) = 0

where
DPkj€k
Cr — €LeL

with e, = ex(—0?) and ey = ex(—oc?) defined in Theorem 15 (i).

Vg (%) =

Proof. The proof is provided in Appendix 3.7.10. O
As an (almost immediate) corollary, we have

Corollary 8. Under the conditions of Theorem 36, denote

K ng

Ry(0%) = = 33 log (1 +41(0%)

k=1j=1
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Then,
(i) E [RN(O'Q)] — Ry(0%) =0
(ii) Ry(c®) — Ry(0?) 2250
where
B 1 K ng
Ry(0®) = i Z Zlog (1+ 7%(02)) .
k=1 j=1
Proof. The proof is provided in Appendix 3.7.11. O

Theorem 37 (SINR of the MMSE detector under (ii-b)). Consider the system
model (3.86) under assumptions (i), (ii-b), (iii)-(vi) and, for o > 0, denote
~1
71?;(02) = ijW;':jH;': (BN(k,j) + 0'2IN) H;wy;.
Assume A1, A2, A3-b, and A4. Then, as N — oo,
(%) =2l o) 250
where

N2y _ pkjbk7
’ij (U ) Cr — bkbk

with by, and by, given by Theorem 23 (i) for x = o2.
Proof. The proof is provided in Appendix 3.7.12. O

Similar to the quasi-static channel scenario, we also have the following corol-
lary.

Corollary 9. Under the conditions of Theorem 37, denote

K ng

1
Ry(0?) = ¥ Z Zlog (1+ 71?;(02)) .
k=1 j=1
Then,
(i) E[Ry(0%)] ~ Ry(0®) =0
(i) Ry(0?) = Ry(0?) =50
where
B 1 K ng
Ry(0?) = N Z Zlog (1+ 7%(02)) .
k=1j=1
Proof. The proof is provided in Appendix 3.7.13 O
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Remark 27. Surprisingly, the fundamental equations of Theorems 15 (i) and
23 (i) cannot be solved with the proposed fized-point algorithms for the case
ey = 1 (recall that assumption (iii) of the model imposes ¢, < 1). Moreover,
the proof of Theorem 15 cannot be easily extended to this case. However, if
Py = prln,, for some pp > 0, the random matriz By reduces to

K K

By = ZpkaHf = Zkak- (3.96)
k=1 k=1

For the quasi-static channel scenario, By is thus entirely deterministic. A
careful inspection of the fized-point equations of Theorem 15 reveals that €y, with
definition extended to cx, = 1, has two solutions in the adherence of [0, ¢x/ex),
i.e., €y = S—’“ or € = pr. Simulations suggest that, in this scenario, the fized-
point algorithm proposed in Theorem 15 may converge to either of the solutions
depending on the choice of the system parameters. Note that, for €, = pg,

Theorem 18 reduces to
1 1 &
- o
In(c®) = N log det (IN + o) glkak>

as it should be. As for e, = S—i, this cannot lead to a correct solution as In(o?)
would be independent of pi,. These observations are consistent with the condition
er < g—’; Similarly, by in Theorem 23 has the same two possible solutions in

this scenario. With by, = py, the asymptotic mutual information reduces to

In(0®) = Vn(c?)

which is the asymptotic mutual information of a channel with a generalized
variance profile as provided in Theorem 14. Thus our results are consistent for
the case ¢, = 1 and Py, = piIn, . However, if the entries of Py, are not all equal
and ¢, = 1, we cannot easily infer the solutions of €, by and the proposed fized
point algorithms may not converge to the correct solutions.

Remark 28. Based on the previous remark, under scenario (ii-b) with K =1,
P, =1,, Ni=ni =N, and Ry; = Iy for all j, the set of implicit equations
in Theorem 23 reduces to:

Ho?) =1 go?)= ST (o=

T 14 ((0?) e

which has a unique solution satisfying (c?) > 0 and that can be given in closed-

form:
—1+4,/1+ %
((0%) = —F%—

- 2

We recognize that ((0?) is the Stieltjes transform of the Marcenko-Pastur law
with scale parameter 1 [71, FEquation (3.20)] evaluated on the negative real
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Figure 3.20: Three-cell example: The BS in the center cell decodes the n streams
from the UT in its own cell while treating the other signals as interference.

axis. This result is consistent with our expectations since By = Z1ZY, where
71 € CNXN has i..d. entries with zero mean and variance 1/N. Moreover, the
expression of the normalized asymptotic mutual information as given in Theo-
rem 23 (i3) reduces to

T2\ 1 2y 2 2\ 4(02)
IN(U)—VN(U)—log(l+C(0)+l/U) 714_«02)

which is consistent with the asymptotic spectral efficiency of a Rayleigh-fading
NxN MIMO channel [80, Equation (9)] (see also [71, Section 13.2.2]). Equiva-
lently, the asymptotic SINR of the MMSE detector and the associated normalized
sum-rate can be gien as (cf. [80, Proposition VI.1]):

TN =C0?),  Rx(0?) =log(l+((0?))

Remark 29. Technically, the results obtained for the quasi-static scenario un-
fold from the Stieltjes transform framework very similar to [83], [74]. However,
some new tools are introduced which simplify the analysis made in these pa-
pers, such as the method of standard interference functions to prove existence
and uniqueness of the derived deterministic equivalents. As for the results in the
fading channel scenario, they unfold from the conjugation of the results obtained
in the quasi-static scenario and the results obtained in [70] (recalled Theorem 14)
for a channel model similar to (3.86) but without the presence of the Wy, ma-
trices. The central tool to allow this conjugation is the Fubini theorem on the
product probability space engendering both the Wy, and Hy, matrices.

3.6.3 Numerical results
Uplink orthogonal SDMA with inter-cell interference

In this first example, we apply the theoretical results of Section 3.6.2 under
the quasi-static channel scenario (hypothesis (ii-a)) to the uplink channel of an
orthogonal SDMA scheme with inter-cell interference. We consider a three cell
system with one active UT per cell. The UT in cell k is equipped with Ny
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transmit antennas. We focus on the central cell, whose BS is equipped with
N antennas, and assume that the the signals received from neighboring cells
are treated as noise. This setup is schematically depicted in Figure 3.20. The
received signal y at the BS reads

1 1 1
y = H2W2P22 Xo + \/alelexl + \/&HgWng X3 +1n (397)

A
=z

with H; € CNV*¥i the channel matrix from UT i to the BS , x; ~ CA(0,L,,)
the transmit symbol of UT i, W; € CN:¢*™ the isometric precoding vectors
composed of n; orthogonal streams and 0 < « < 1 an inter-cell interference
factor. The vector z € CV combines the inter-cell interference and the thermal
noise. The covariance matrix Z € CV*¥ of z is given as

Z =E [zz"] = o [H; W, Py WH]' + HyW3P;WHH! | + 07Ty, (3.98)

We assume a SDMA system with channel matrices Hy € CN*N* generated
as realizations of a random standard Gaussian matrix with entries of zero mean
and variance 1/Ny. For simplicity, we further assume that each UT uses ny = n
different transmit signatures to which it assigns equal unit power, i.e., Py = I,,.
Under these assumptions, the mutual information Iy(o?) of the central cell
when the interference is treated as noise is given by

1
In(0?) = 3 log det (IN + Z*%H2W2W;H2Z*%)

3
1 1
= o logdet <1N +—3 ]; HkaW,';'Hk>
1 1<
H
— o logdet [ Iy + — ; H, W, WHH, | . (3.99)
k#2

According to Theorem 8, the spectral norm of HkHz is almost surely uni-
formly bounded. For such channel realizations, we are therefore in the conditions
of Theorem 15. As a consequence, Iy (0?) — In(0?) 2% 0, with Iy defined in
Theorem 15 (i¢). An approximation of the SINR at the output of the MMSE
receiver for the jth entry of xo can also be computed directly by Theorem 36.
We assume a = 0.25, N = 16, N; = N = N3 = 8 and define SNR = 1/02. We
consider a single random realization of the matrices Hy, which is assumed to
be static and therefore deterministically known.

Figure 3.21 depicts In(0?) and the deterministic equivalent Iy (0?) versus
SNR for different values of n € {1,4,8}, scaled to bits/s/Hz instead of nats.
Note that for the case n = 8, the matrix By and, thus, the mutual information
are deterministic (see Remark 28). We observe a very accurate fit between
both results over the full range of SNR and n. This validates the deterministic
approximation of the mutual information for systems of even small dimensions.

In Figure 3.22, we compare the per-receive antenna sum rate Ry (0?) with
single-stream MMSE-detection to the associated deterministic equivalent Ry (o),
for the same system conditions as in Figure 3.21. The sum rate Ry(0?) is ex-
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Figure 3.21: Mutual information In(0?) versus SNR for different numbers of
transmit signatures n, N = 16, N; =8, P, = 1,,, « = 0.5. Error bars represent
one standard deviation on each side.

plicitly given by
1 n
RN<0'2) =N Z log (1 + vé\fk(UQ))
k=1
with 7{}'(02) defined in (3.95). As for Ry (c?), from Corollary 8, it reads

Ruv(02) = e25 log (1 oo 6;(2(;20)25)2(02)>

with ea(—0?) and é3(—0?) defined in Theorem 15 (i). For the case n = 8, we
have used €, = 1 to compute the deterministic equivalents (see Remark 28).
Similar to the previous observations, the deterministic equivalent provides an
accurate approximation for all values of SNR and n, although the precision is
slightly less than for the mutual information in Figure 3.21.

Multiple access channel

In this and the following example, we apply the theoretical results of Section
3.6.2 under the fading channel scenario (hypothesis (ii-b)). We consider a MAC
from three transmitters to a single receiver as shown in Figure 3.23. The channel
from each transmitter to the receiver is modeled by the Kronecker model (see
Remark 25) with individual transmit and receive covariance matrices T}y and
R and we assume additionally a different path loss aj > 0 on each link. The
received signal vector y for this model reads

3
1 1 1
y=> VarRZZT;W,PZx) +n (3.100)
k=1

151



3.6. Random beamforming over quasi-static and fading channels
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Figure 3.22: Sum rate Ry(c?) at the output of the MMSE decoder for user 2
versus SNR for different numbers of transmit signatures n, N = 16, N; = 8,
P, =1,, a = 0.5. Error bars represent one standard deviation on each side.

where x; ~ CN(0,Iy,) and n ~ CN(0,0%Iy). We create the correlation ma-
trices according to a generalization of Jakes’ model with non-isotropic signal
transmission, see e.g., [181, 182, 183], where the elements of T} and Ry, are
given as

1 Ot 27
[Tk];; = ook ik /t . exXp (Adfjk cos (9)) de (3.101)
R — 1 Fma 27 0 o) g
Ry = G g Sy P 3 @ (3102

where (62% 9tk Y and (67F 97k ) determine the azimuth angles over which

min’ Y max min’ Y max
useful signal power for the kth transmitter is radiated or received, dfjk and d;
are the distances between the antenna elements ¢ and j at the kth transmitter
and receiver, respectively, and A\ is the signal wavelength. We assume uniform
power allocation for all k, and define SNR = 1/02. All other parameters are
summarized in Table 3.1.

Figure 3.24 compares the normalized mutual information In(c?) and the
normalized rate with MMSE decoding Ry (0?), averaged over 10,000 different
realizations of the matrices Hy and Wy, against their deterministic approxi-
mations Iy (c?) and Ry(0?) by Theorem 23 (ii) and Corollary 9. Although
we have chosen small dimensions for all matrices (see Table 3.1), the match
between both results is almost perfect. Also the fluctuations of Iy (c?) and
Ry (0?) are rather small as can be seen from the error bars representing one
standard deviation in each direction.
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Figure 3.23: MIMO MAC from three transmitters (k = 1,2, 3) with N anten-

nas to a receiver with N antennas

. Each transmitter sends nj streams with

precoding matrix Wy and power allocation Py over the channel /o Hy.

Table 3.1: Simulation parameters for Figure 3.24: N = 10, d; = 8A(i — j)

et’k gtk

97"7’6 ok

k| N ng min max min max diﬁk Ok
1110 8 0 w/2 —w/4 0 4AAi-j) 1
215 4 —w/4 w/4 0 w3 ANi—j) 1/2
305 4 —w/2 0 —x/3 w/3 4Ni—j) 1/2
7 - ‘ | ‘ ‘
—— Approximation
<) 6 <« Simulation |
<
g sl 1
=
B 4 [ |
ib/ In(0?)
2,
S 31 |
5
&2 )
3 RN(O'Q)
S il
0 | | | | |
-10 -5 0 5 10 15 20
SNR [dB]

Figure 3.24: Comparison of the average normalized mutual information Iy (0?)
and the normalized rate with MMSE decoding Ry (c?) with their determin-

istic approximations Iy (c?) and Ry(0?).

deviation in each direction.

Error bars represent one standard
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Figure 3.25: Interference channel from two transmitters with N (k = 1,2)
antennas, respectively, to two receivers with N antennas each. Each transmitter
sends ny independent data streams to its respective receiver.

Stream-control in interference channels

Our last example considers a MIMO interference channel consisting of two
transmitter-receiver pairs as depicted in Figure 3.25. The received signal vectors
y1,y2 € CV are respectively given as

1 1
Y1 = H11W1PfX1 + H12W2P22 X9 + n; (3103)

1 1
y2 = H21W1P12X1 + H22W2P22 X9 + No (3104)
where Hyy € CV*Ne, W € CVeXNe %) ~ CN(0,1n,), P € Rf"XN’“ satisfy-
ing NiktrPk =1, and ny ~ CN(0,0%Iy), for ¢,k € {1,2}. Assuming that the
receivers are aware of both precoding matrices and their respective channels but

treat the interfering transmission as noise, the normalized mutual informations
between x; and yi, and x2 and ys, are respectively given as

2
1 1
L(o?) = - log det (IN +— Z HlkaPk.W,:'H;'k>
k=1
1 1
— o log det (IN + 02H12W2P2W';H'f2) (3.105)

2
1 1
Iy(0?) = + log det (IN +— > H2kkakW,'jH;'k>
k=1

1 1
— 5 log det (IN + 2H21W1P1W1“H§1> . (3.106)
o

We adopt the same channel model as for the last example where the channel
matrices Hy, are given as

1 1
H,, = R2Zy. T} (3.107)

where Zg € CV*Nr have independent CA'(0,1/N) entries and T, and Ry are
calculated according to (3.101) and (3.102), respectively. We assume that no
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3.6. Random beamforming over quasi-static and fading channels

channel state information is available at the transmitters, so that the matri-
ces Py, are simply used to determine the number of independently transmitted
streams:

N
P, = —Fdiag [ 1,...,1,0,...,0]|. (3.108)
ng ——— ——
N Nr—np

We will now apply the previously derived results to find the optimal number of
streams (ny,n}) maximizing the normalized ergodic sum-rate of the interference
channel above. That is, we seek to find

(n},n}) = maxE [I;(0?) + I>(c?)] (3.109)
ni,n2
s.t. 1§7’L1 SNI; 1§’I’LQ§NQ (3110)

where the expectation is with respect to both channel and precoding matrices.
Due to the complexity of the random matrix model, this optimization problem
appears intractable by exact analysis. At the same time, any solution based
on an exhaustive search in combination with Monte Carlo simulations becomes
quickly prohibitive for large Ny, Ny, since N1 X Ns possible combinations need
to be tested. Relying on Theorem 23 (ii), we can calculate an approximation
of E [I1(0?) + Iz(c?)] to find an approximate solution which becomes asymp-
totically exact as N; and Ny grow large. Thus, we determine (72}, 73) as the
solution to

(R}, n3) = max [1(0”) + I2(0?) (3.111)
ni,n2
st. 1<ni <Ny, 1<ny <N (3.112)

where I (02), I5(0?) are calculated based on a direct application of Theorem 23
(i) to each of the two log-det terms in I;(0?) and I3(0?), respectively. The
optimal values (7}, 7)) are then found by an exhaustive search over all possible
combinations. Although we still need to compute Ny x Ny values, this is compu-
tationally much cheaper than Monte Carlo simulations. Although Theorem 23
(i4) does not hold for the case n; = N; in general, we can compute a determin-
istic equivalent of the mutual information by letting by, = 1 since Py, = I, (see
Remark 28). In this case, the matrices Wy, vanish and Iy (c?) reduces to the
deterministic equivalent of the mutual information of a channel with a variance
profile as given by Theorem 14.

Figure 3.26 and Figure 3.27 show E [I;(02) + I5(0?)] and the deterministic
approximation I;(02) + I(0?), by Theorem 23 (ii), as a function of (ny,ns) for
the simulation parameters as given in Table 3.2. We have assumed SNR = 0dB
and SNR = 40dB in Figure 3.26 and Figure 3.27, respectively. In both figures,
the solid grid represents simulation results and the markers the deterministic
approximations. We observe here again an almost perfect overlap between both
sets of results for all values of (n1,ng). The optimal values (n},n%) and (72}, i3)
coincide for both values of SNR and are indicated by large crosses. At low
SNR, both transmitters should send as many independent streams as transmit
antennas, i.e., n; = ngy = 10. At high SNR, one transmitter should use only
a single stream (ny = 1) and the other transmitter n;y = N — 1 = 9 streams.
These results are in line with the observations of [177].

155



3.6. Random beamforming over quasi-static and fading channels

Table 3.2: Simulation parameters for Figure 3.26 and 3.27: N = 10, dfjk =
AN(i = ), di = 4\~ j)

(q.k) | N oLk euh entE gnak

min__ Umiax  Omin max
(1,1) | 10 0 /2 —m/4 0
1,2) | 10 —7/2 0 0 7/4
(2,1) | 10 0 /2 —7/3 0
22) | 10 -7/2 0 0 /3

Obviously, the last result is highly unfair and better solutions can be achieved
by using different objective functions, such as weighted sum-rate maximization.
Also optimal stream-control with MMSE decoding could be carried out in a
similar manner. Although we would still need to perform and exhaustive search
over all possible combinations of ni,ns, the computations based on determin-
istic equivalents are significantly faster than simulation-based approaches. The
development of more intelligent algorithms to determine (77, 73) is left to future
work. The extension to more than two transmitter-receiver pairs is straightfor-
ward.

3.6.4 Conclusions

We have studied a class of wireless communication channels with random uni-
tary signature or precoding matrices over quasi-static and fast fading channels
and with multiple users or cells. We have provided deterministic approxima-
tions of the mutual information, the SINR at the output of the MMSE receiver
and the associated sum-rate, which are asymptotically accurate as the system
dimensions grow large. Simulations in the contexts of multi-cell SDMA, MIMO-
MAC, and interference channels verify the accuracy of the approximations even
for systems of small dimensions.
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Figure 3.26: Sum-rate versus number of transmitted data-streams (ni,ns) for
SNR = 0dB and all other parameters as provided in Table 3.2. Solid lines
correspond to simulation results, markers to the deterministic approximation
by Theorem 23 (ii). As expected, both transmitters should send the maximum
number of independent streams.

_ ® Simulation
_ - + Approximation
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Figure 3.27: Sum-rate versus number of transmitted data-streams (ni,nz) for
SNR = 40dB and all other parameters as provided in Table 3.2. Solid lines
correspond to simulation results, markers to the deterministic approximation
by Theorem 23 (i7). As co-channel interference is dominant there is a clear gain
of limiting the number of transmitted streams.
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3.7 Appendices

3.7.1 Proof of Theorem 26

We start by defining the following auxiliary variables §; = % trD;(7)Tp, j=
1,..., K. Using this definition, we can re-write R(7) in (3.22) as

5 1 L
log(1 4+ 6;) — —2 | — —logdet T A1
;[og + 1+6]} 7y logde (KP p) (3.113)
We define 0} = C%j = étrD;(T)Tp + 7 trD;(7)T}, where T, = L Tp.
Taking the derivative of R(7) with respect to 7 yields
K ! / /
— 1 5] 5](1+5J) 75](5‘] 1 1
- - — — —trT,'T
r(7) Nyz[1+5 (1+0;)2 NP
K
3;0; 1
— —tr T ' Tp. 114
NZ[1+6] NP P (3.114)

This expression can be further simplified by re-writing the definition of Tp as
a function of §;:

K
L 1 D,
o= (L 220 (3.115)

Using this expression, we have

K
_ _ d [ L 1 «— D,(7)
1 1 § J
tI'TP T, = 7tI'TP Tp 76[7’ 7IN+ ] Tp

J=1
K 56, — (146;)% tr D’ (1)Tp
=y - K_ I (3.116)
; (1+9;)2

to

K 1 /
_ 1 = trD.(7)T
=52 ;) Te (3.117)
N = 1+ & trD;(7)Tp
In [51, Proposition 5.3], it is proved that
L -t KP
<KP erawi( )> <[Tpl; < - (3.118)

Since both 7;;(7) and vj;(7) are positive for 7, P > 0, it follows from (3.118)
that = tr D’(7)Tp > 0 and +trD;(7)Tp > 0. This implies E/(T) > 0 which
concludes the proof.
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3.7.2 Proof of Theorem 27

We want to show that R//(l) < 0. Under the assumption of a doubly regu-
lar variance profile matrix V(7), the implicit matrix equation T(z) (2.215) of
Theorem 25 (i) reduces to a scalar equation, such that T(z) = ¢(z)Iy, where

t(z) = ;K(T) (3.119)

2t TR

The unique solution to this equation (such that t(z) € S(R™)) can be given in
closed-form as

1-20

t(z) = kT (3.120)

Let tp = t(—7%5). By Theorem 26, the first derivative of R(7) can be written
as

(3.121)

where K'(7) = £ K(7). Similarly, the second derivative writes

' r) - (oK (7) + tp K (T)][1 + tpK(1)] — tpK (1) [EoK () + tpK! (7)]
= [+ tpK(r)2

K1) 4+ tpK (7)1 + tpK(7)] — [tpK (7)]?

- [+ tpk(r)]2 :

(3.122)

We now need to verify that the numerator of the last equation is negative. One
can easily verify from (3.24) and (3.25) that K'(7) > 0 and it follows from
(3.118) that tp > 0. It remains thus to check that ¢, < 0 and K" (7) < 0. Write

therefore tp as
1+ EEK(r) -1

2K ()
KP

Y (,/1+ EPK(r) + 1)

which is a strictly decreasing function of 7 since K'(7) > 0. Hence, we have that
t> < 0. In order to show that K”(7) < 0, define the two auxiliary functions
K(r) = + Zi\il by;(7) and K(7) = + Zfil 0;5(7) which are independent of the
column index j. It is a simple exercise to verify that 9;;(7) are positive increasing
concave functions and 9;;(7) are positive decreasing convex functions. Due to
the regularity conditions of the variance profile, one can verify from (3.7) that

tp =

(3.123)
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the quantization noise o7 is the same for all BS-antennas, i.e., 0; = 0. Thus,

0i5(7)

3
2
I
2=

= (3.124)

Since both K(7) and (1402 + %16(7'))_1 are positive increasing concave func-
tions, it follows from [132, Exercise 3.32 (b)] that the same holds also for their
product. Hence, K”(7) < 0 and, thus, R () < 0.

3.7.3 Proof of Theorem 28
We start by expanding the difference Rpet(7*) — Rpet (") as follows:
Rnet (T*> - Rnet (?*)
= [Rnet(T*) - Enet(T*)} + mnet(’r*) - Enet(F*)] + [Enet(?*) - Rnet(?*)] .
(3.125)
From Theorem 25 (ii), we have that the first and last term of the RHS of (3.125)
vanish asymptotically, i.e.,

Ruet(T7) = Ruet(7%) —— 0 and  Ruet(T*) — Ruet(F*) —— 0. (3.126)
K—o00 K—o00
By the definition of 7* and 7*, we have for the LHS of (3.125) and the second
term on the RHS of (3.125)

Rnet(T*) - Rnet(?*) >0 and Rnet (T*) - Rnet(7*) <0. (3127)
Equations (3.125), (3.126) and (3.127) together imply that
Ryt (T*) — Ryet (7*) —0 (3128)
K—o00
Ruet (7)) = Ruet (T7) —— 0. (3.129)
K—o00

Equation (3.128) together with Theorem 25 (ii) proves part (i).
Assume now that V(1) is a doubly regular matrix. Since Ryet(7) is by
Theorem 27 a strictly concave function which takes its unique maximum at

point 7*, (3.129) implies that 7* — 7* = 0. This proves part (i3).
—00

3.7.4 Proof of Theorem 31

We start by dividing the denominator and numerator of ’y;-i}n by %

Signal power: Straight-forward computations yield

1 ) 2 1 1. 2
=y ’E [h;'j hjjm” - E[ B h m}
m K ~ A~ Jgm="37
N E [% Zk:l %h?jkhm] N
_ /1 2
= )‘j N tr (I’j]m (3.130)
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_ 1 _
where \; = (% S ~ tr i’jjk) . By A 1and A 2, we have 0 < liminf \; <
limsup \; < oo.

Interference power: As a direct consequence of Lemma 11, we have

2

JE —— 0. (3.131)

N—o00

|2
g
=
Lol
=
T
3
=
<
3
—_
I
>

1.4 - 1

For the remaining terms, we have by (3.50)

1 g P2
SME “hljmh”k‘ }

I 2
_ 1 1
= NE | =5 |} RusQur (Z hy + ank>
N P VPr
- # tr Ryjm®ur s k#m
=X\ ]E“%hzijUszmhzjm 2} k=m ' (3132)

+N% tr szm(‘I’zzm—(I’zijszum>

By Lemma 123 E [|%hlijlllemhljm|2:| - |%t1‘ i)ljm|2 — 0. Combining all
results yields

1 L2
> FME Uhrmhllk’ ]
(Lk)2Gim)

1 <1 -
— =Y N Rym®uk + >N
NE N 1#]

2
—— 0. (3133)

—00

1
N tr @l‘]m

Note that we have neglected the terms ﬁ tr Rijm ®1jm QimRizm which appear
only L — 1 times and therefore vanish asymptotically. Moreover, we have added
the single term ), ﬁ tr R;jm ® ;5 which is also negligible for large N. Replacing
the deterministic equivalents for the useful signal and the interference power in
(3.57) finally yields

X (e @)

al
Yim — < = 2
! Pd}N + 4+ Dk N tr Ry ®ug + D1 N | % tr (Pljm’ N—oo
(3.134)
3.7.5 Proof of Theorem 33
Define the following matrices for j =1,...,Land k=1,..., K:
%5 = (F A + 20+ Ny ) (3.135)
~ N ~ ~ —1
i = (B ALY - hypehlhy + 20+ Ne'y) (3.136)
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Signal power: We divide the denominator and numerator of 7‘” by . Thus,

\/ ]jm \( ]JmE hJJm

(a) 1 1 h]]m Jmfl Jjjm
v N E [tr 35 H;HE S | 1+ Byjm Zimbym

i 1 %tr@HmTJ
V E [trX; —tr (28 + NodIy) B3] 1+ 5 tr @55 T

(p) (K L tr ®,imT;
N %tI'Tj - 1 ( + QDdIIN) T 1 + tr ®;jmT;

Sim
DN 1
T (3.137)

where (a) follows from Lemma 6, (b) follows from Lemma 13, Lemma 8 and The-
orem 14 applied to the term h]]mEJmfl]Jm and (c) results from Theorem 14
applied to tr X; and Theorem 21 applied to tr (ZJ' + N¢§'Iy) 32, Note that
both theorems do not only imply almost sure convergence but also convergence
in the mean. In the last step, we have used the definitions ¢;,, = % trR;imT;

-1
and )\ + ~ tr Ty — + ~ tr < + QDJIIN> > . By the dominated conver-

gence theorem and the continuous mapping theorem, it is straight-forward to
show that

2 _ 52,m
— A\ J 0. (3.138)

Z h ]’H’L:|

N (=[5

Interference power: Define the following quantities:

a=0" S, a=E [h” Eh”m], b=h" Sihjm.  (3.139)

Jjm Jjm

By Lemma 6, we have 0 < a,a < 1. Moreover, E [b] = 0 and E [ab] = E [ab*] = 0.
Thus,

var 14, BB | = E [la—a+ b’
=E[(a —a)(a+a)] +E [|b|?]

<2E[la-al)]+E][b]. (3.140)
We have shown in (3.137) (b) that a — 1i5 N—> 0. Since a,a are bounded,
m —00

it follows from the dominated convergence theorem that E [|la — @] = 0.
—o0

2
Moreover, one can show that E [[b]?] < 4 (é) IR jml? o 0. Thus,

1
SPAjvan (B8, 505 | ——> 0. (3.141)

N —oc0
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Consider now the terms |h]Hllek:|2i

(a) flnkzlkhjlmh?lmzlkflllk

R 2
(1 + h'[}kxuchzm)

® 1 {h?jmxlkq’ukzlkhum , k#m

|h5|lmwlk |2

A (1+5lk)2 |19ljm‘2 , k=m

where (a) is due to Lemma 6, (b) follows from Lemmas 13, 8, Theorem 14, and
where we have used the definitions d;, = % tr @, T; and Yy, = % tr @5, T
In order to treat the terms for k # m further, we need the following identity
from Lemma 7:

Elkmflllmflnmzlkm
1 + BH 2lkmflllm ’

Um

Y = Zikm —

k#m (3.142)

~ ~ ~ n ~ ~ -1
where Elkm = (Hjo;'j — hjjkh;'jk — hjjmh;ljm + Zgﬂ + N(p;ﬂIN> . Note that

Yikm is independent of hy;,, while 3y, is not. Using (3.142), we can write

H H
byl Bk Pk Bk hyjm = Wy, Bk Puk Zikemhyjm

.2 .
‘hrjmzlkmhllm‘ by} S em @ik Bikmiim
+ X 2
(1 + h”mzlkmhllm)

o LAV SI7H P T ST J078 078 Y18
1+ le Z:lkmflll'm -

lm

(3.143)
As already shown above, we have fl;-limzlkmfl”m = Oy and ﬁﬁmElkthm =

¥j,- From Lemmas 13, 8 and Theorem 21, we can similarly obtain

1
h?ijlkm@”kElkmhljm = ﬁtrlemT;k (3144)
N I 1 6’7”

by km @i Sigm him =< N tr @y, Ty, = sz (3.145)
B S B S b = o tr By T — 3.146
Ljm = lkm Pk 241km llmf\ﬁ r®rimd = N ( )

where T}, = T/(¢!) and &, = [5l’1k...5;Kk]T = &'(pf") are given by The-
orem 21 for SN = Z?l/]\f7 @N = (I)”k, DN = IN and Rk = (I)llk for all k.
Combining the last results yields to

hH 5. &5 h _ tr lengk 2% {ﬂijmﬂzjmk} (1 + 5]m) - |19ljm|2§l/mk

im—lk Tk ~lkN jm ~ -

li J N2 N1+ 5lm)2
_ Hijmk

(3.147)

163



3.7. Appendices

Note now that

Z Nlhﬂmwzk|2 < Z;\lh?lmzlﬂllﬂﬁzyhjlm
(1,k)#(5,m) l
< Z AR by, (3.148)

Since b} | SimBijm| = % tr Ry T — 0 by
Lemmas 13, 8 and Theorem 14, and + tr RijnT; < 1d1||lem||, we have by
l

dominated convergence arguments

Al N Hgmk |91jm|”
2R [|h 2 el ’
Z‘ N [| ]lmwlk| ] N 1+6lk Z J J,-(Sl 2 Nooo 0
(L,k)#(3,m)

Simhijm < L+ trRyj, Ty, E [h

Jlm

(3.149)

where we have also subtracted the asymptotically negligible term S‘W] (1“ _ig:”;:‘w
Combining (3.138), (3.141) and (3.149) concludes the proof.

3.7.6 Proof of Theorem 34

The proof follows closely those of [164, Proposition 5] and [83, Proposition 3].
We first recall the following property of concave functions (see e.g. [132]):

Property 4. A function f(Qq,...,Qk) is strictly concave in the Hermitian
nonnegative matrices Q1, ..., Qk, if and only if, for any couples (Q1,,Q1,), - - -,
(Qk,,Qx,) of Hermitian nonnegative matrices, the function

¢()‘) = f ()‘Qla + (1 - )\)lea ey )\QK(L + (1 - A)QKb) 5 AE [07 1]
is strictly concave.

Consider now Iy (0?) seen as a function of A for Qr = AQgk, — (1 — A\)Qy,,
where Qy,, Qr, are Hermitian nonnegative definite matrices, for k =1,..., K.
Thus, by the chain rule of differentiation,

djN(O'2) 6IN ZaIN 3gk +(9]TN(CT2)% ajN(O'z)@
dA a 6 Jk (9)\ (9gk oA 85k (9)\.
(3.150)

One can verify that the partial derivatives of Iy (02) with respect to gk, gk, Ok,
respectively, satisfy

oIy (6?)  0ly(0%) Iy (o?)
- _ —0, 3.151
gk 09k 06 ( )
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due to the defining relation (2.14). Thus,

djN(CT2)
dA
- aIN(O'Q)
)Y
K 1 1 i\ — 1
= > T (Lo + 9T (AQu, + (1= NQw,) T} ) T} (Qu, — Q)
k=1
(3.152)
The second derivative therefore reads
deN(OQ) -
a2
2
K 1 1 1\ —1 1
=30 o | (T 0T 0Qe, (1 -NQ) T T (@ - Q)
k=1 %/_/
2A, 2By
(3.153)

where Ay are Hermitian nonnegative definite and By are Hermitian. Let Ay =
UkaU,';| be the eigenvalue decomposition of Ay, where U, € C"*"k are
unitary matrices and Dy, = diag (dg.1, ..., dkn,) = 0. Moreover, denote Zy =
Bk-Uk = [Zk71 v Zk‘,nk]- Then,

1 1
N tr [AkBk]z - N tr DkUHBkAkBkU
1
= NterZ,'jAka
1 N
-N > dijzl Az > 0. (3.154)
j=1

If Ty > 0, or equivalently, if T} is invertible, we have Ay = 0 and (3.154)
holds with strict inequality for Q, # Qg,. Thus, if any of the matrices T}, is
invertible and Qg, # Qg,, we have

K
Z r[AxB)* >0 (3.155)

and hence & I(ﬁ\(o ) < 0. Thus, In(0?) is strictly concave in the matrices Qy.
Due to (3.151) it is then sufﬁc1ent to maximize

log det (Ink_ + T2 QkTE) (3.156)

with respect to Qg and with the constraint .- —tr Qi < P;. The solution to this
problem is well-known [42] and given by the water filling solution stated in the
theorem. However, since g, depends on Qp, this solution must be computed
iteratively by Algorithm 1.
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3.7.7 Proof of Theorem 35

Similar to the proof of Theorem 22 (i7), let us consider the matrix model

1 11
H, = ﬁZkWQ,kTg Q; (3.157)
where
1 1 1
Z, = —R?W,S2. 3.158
k /N, E YV E 1D ( )
Then,

1
N _ H H
Vij = Ph,jtk,j n*sz,k,jzk

K —1
1
x (Z H;H —pku‘tk,jn*kaWzk,sz,k,sz': +021N> ZpWa k-
=1
(3.159)

It was shown in the proof of Theorem 22 (i) that, almost surely, lim sup v || Z, Z} || <
0. From the Fubini theorem, Lemma 13 and Lemma 8, we therefore have

K
1 a.s.
Vg — Poglie g tr YAV (Z HH + JZInk) 250 (3.160)
=1
Applying Theorem 13 (ii) leads to
1 K -
N H — H a.s,
Vg~ Phth o 1 Ly (; Gz Z! + aQInk> 250 (3.161)

where €; are given as the unique solutions to (2.174). Notice now from (2.174)
that

~1
K
1 H = H 2
ek = -t Zy 2 (Z; &GZZ" + o 1nk> (3.162)
and that maxy, |ex — gi| 220 by (2.201). This finally implies

Vi~ Phgteigr = 0. (3.163)

3.7.8 Proof of Corollary 5

Part (4) is a consequence of Theorem 35 and the continuous ‘mapping theorem.
For Part (ii), first notice that Ry(0?) < In(0?) and Ry(0?) < In(0?).
Thus,

K ng
1 _
Ry (0%) = 5 20 D108 (14 Pyt go0)| < In(0?) + In(0%) £ o (0%),
k=1j=1
(3.164)

Since E [¢n(0?)] < oo by Theorem 22 (ii) (b), it follows from dominated con-
vergence arguments that

E [Ry(c%)] — Ry(c?) — 0. (3.165)
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3.7.9 Proof of Corollary 6

Under the assumptions of the corollary, the fundamental equations in Theo-
rem 22 (7) reduce to

g=— 3.166
=17y (3.166)
S 6
1
) _ 3.168
K% + 202 ( )
From (3.166), we have
1-g
g=—. 3.169
7 (3.169)
Solving (3.167) for ¢ and replacing g by (3.169) yields
1-g
f=———9 (3.170)
g@+x-1)
Solving (3.168) for ¢ and replacing g by (3.169) leads to
1-K(1—g
5= #. (3.171)
NU

Equating (3.170) and (3.171) and rearranging the terms as a polynomial in g
finally yields

| S 1 S S
B _z2(o_ 2 1 (12 _ L 2 2\ _ 2 2 _
g -3 <2 N K>+g(1 N K+NK (1+0)> NE° 0.

By Theorem 22 (i), only one of the roots of this polynomial satisfies g, g,6 > 0.
Now, (3.169) implies g < 1, (3.170) implies g > 1— % (3.171) implies g > 1— %.
Hence g € (1 — min [%, %] ,1).

Similarly, I (02) reduces under the assumptions of the corollary to

= NK g KS
In (02) =log <1+gg> +Wlog(1+§5)+Klog(l+g) —2Kgg.

028 ¢
(3.173)

Replacing ¢ by g + % — 1 in the first term, § by (3.170) in the second term,
g by (3.169) in the third term and gg by (1 — g) in the last term leads to the
desired result.

The simplification of Theorem 35 is immediate since ﬁ]i\;- = Dkt gk =
by (3.169).

1-g
g

3.7.10 Proof of Theorem 36

We will pursue a similar approach as for the proof of Theorem 15, but we can
now take advantage of all results derived so far.
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First denote d; the unique positive solution, for e; > 0, to

pzld
i = Qi E . 174
e;=d ( 1+pzld> (3.174)

This solution exists and is unique due to the arguments given in the introduction
of Step 2 of the proof of Theorem 15.

Whatever the value of ¢;, we will proceed as previously by extending the
matrix P; to an N;-dimensional matrix with the last N; — n; diagonal entries
filled with zeros. This way, we can write

1 & pad; 1o d
PR P I N R LA ) e a— 3.175
¢ (Ng 1+pildi> N; 14 pad; ( )

Since d; is a continuous mapping of e; and e; < it follows that d; is

IZI ’
bounded from above.
Remember now that for limsup ¢; < 1 for all ¢ and, for some zy < 0, we have

that z < zg implies

4
N’.
1 «— d; C
E i — €; 4 = E P — = S < —= 1
[1f: — eil*] f N;Hpudi < (3.176)
for some constant C' > 0. Also, from (2.28),
N; 4
1 2 d; Ch
E i — — —_— — 3.177
!/ N ; 14+ pyd; - N2 ( )
for some C; > C. From these two inequalities, we have
1os 6 1Y g | wee
i i 1
i . 1
N ; 1+ pud; N ; 1+ pid; N2 (3 78)
Also, from an immediate application of the Lemma 15, we remind that
-1 4 C
E DWZH? (Biy —2In) Hiwy =4, } <+ (3.179)

for some Cy > (.
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Together, this implies that for z small enough and for any k € {1,...,ng},

E iZ—di 1 & whHHY (B — 2Iv) Hiw
N & 1+pudi N1y p,whH H (B — 2In) " Hywiy,
i ) ) 4
<s|E||l=S" %y __ 9%
- N;l-f—pildi N;l—&-pil@
[ N H pH -1
+E||l= Z 51 _ i WikHz' (B(i,k) - ZIN) H,-w,»k
s -1
i Nz T+pudi N =1+ pywh HY (Biig — 2In)  Hiwg,
_ 4
_ gi 1 -0
a N~ ‘H%ld — 1+ pad;
_ 4
i (5 - Wi-ikHr| (B(i,k) - ZIN) ! Hiwik
N = (14 pudi) (1 + paw HY (B gy — 2In) T Hiwg)
136C,
< (3.180)
This ensures that for z < zg,
g ; -1
1 i di 1 o wHHN (B —2Iy) Hiwa 250 (3.181)
T -1
N Lt padi N =14 pywh HH (Bigy) — 2In)  Hiwg,

irrespectively of the choice of k.

Since the function f : x — % Zl]il ﬁ is continuous and has positive
derivative, it is a one-to-one continuous function. Therefore, for B1,Bs,... a
realization such that the convergence of (3.181) is ensured, we also have by

continuity d; — wi H (B, 1) — zIN)‘1 H;w;, — 0. Finally,

d; — wiHy (B(i,k) - ZIN)71 H,wi, =5 0. (3.182)

Noticing from (2.77) that d; = =~ » we have proved the convergence for
z < z9. The Vitali convergence theorem then ensures that the convergence holds
true for all z € C\ R*.

Since the quantities d; and wiHY (B, ) — zIN)_1 H;w;; are uniformly
bounded for all N (a result that holds surely since we assumed the H; deter-
ministic), the dominated convergence theorem also ensures that the convergence
holds in the first mean.

3.7.11 Proof of Corollary 8

In order to prove part (i7) we simply invoke the continuous mapping theorem
for the function ¢ : x — % Zszl >k log(1+ pikx) on the convergence (3.182).
The convergence in the mean sense (part (7)) is obtained using the boundedness
of d; and winHzH (B(i7k) — zIN)f1 H,;w;; uniformly on N and hence the bound-
edness of their image by ¢. The dominated convergence theorem then gives the
result.
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3.7.12 Proof of Theorem 37
The proof follows directly from (2.236), (2.237), and Theorem 36.

3.7.13 Proof of Corollary 9

The almost sure convergence (part (i7)) follows directly from Theorem 37 and
the continuous mapping theorem.

For the convergence in mean, note first that, as a standard result of informa-
tion theory, In(0?) — Ry(0?) > 0 for all N. Consider now the extended matrix
model where HE € CEN*ENk ig defined in (2.218), PE = Pj, ® I, € CLnwxLnw
and Wé € CENexLnk g constructed from Lny, columns of a LNy, x LN, random
unitary matrix. Denote I 1, (0?) and Ry, (0?) the associated mutual informa-
tion and MMSE sum-rate for this channel model. One can verify that for this
model and by Theorem 23 (ii) and the convergence of Ry(0?) — Ry (0?) in the
almost sure sense, the following holds

Iy p(0%) —==—=In(0?) (3.183)
—00

Ry .1(c%) %RN((#). (3.184)

—00

Thus,

IN7L(O'2) - RN,L(O'Q)
= INyL(JQ) — jN(O'2) + jN(J2) - RN(JQ) + RN(UQ) - RN’L(O'Q)
2% In(0?) — Ry (0?) (3.185)

L—oo

from which we can conclude that Iy (0?) — Ry(02) > 0 for all N. Using this
result, it follows that

|Rn(0?) — Ry (0?)] < In(0?) + In(0?)

_l_

4

UN. (3.186)

Since vy =% 2supy In(0?) < oo and E[uy] — 2supy In(0?) by Theo-
rem 23 (i3), it finally follows from [63, Problem 16.4 (a)] that

E [Ry(c®)] — Ry(0®) — 0. (3.187)
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Chapter 4

Conclusions & Outlook

In order to cope with the exploding demand for wireless data services, advanced
mobile communication systems will be characterized by a dense deployment of
different types of wireless access points. Likely is a mix of low-power small-cells,
indoor femto cells, and macro BSs which are possibly equipped with large arrays
of smart antennas. Mitigating interference and reducing the power consumption
in such networks is of paramount importance. Thus, CoMP techniques as well
as self-optimization functionalities are not only a desirable but also a necessary
feature. As mobile networks become more complex also the methods required
for their theoretical performance analysis must evolve. This implies that they
must be able to account for the most important characteristics of such networks,
namely fading, path loss, interference, imperfect CSI, pilot contamination, an-
tenna correlation, LOS conditions, and cooperation with limited data exchange.
In this thesis, we have developed novel methods based on large random matrix
theory which are able to take these characteristics into account. In particu-
lar, the concept of deterministic equivalents which is based on a large system
assumption leads often to surprisingly simple and tight approximations of the
system performance and allows one to draw important conclusions about the
most relevant parameters. One can think of this method as a way to provide
a deterministic abstraction of the physical layer which significantly reduces the
system complexity. Owing to this complexity reduction, it is for example possi-
ble to optimize certain system parameters (training length, precoding matrices,
etc.) which would have been intractable otherwise. This approach might also
be important for the joint optimization of multiple layers of the protocol stack.

We have demonstrated the usefulness of the deterministic equivalent ap-
proach in the context of several different scenarios of practical interest, such as
the performance analysis and optimization of network MIMO and large-scale
MIMO systems and the study of double-scattering and multi-hop relay chan-
nels. Moreover, several novel contributions to the field of random matrix theory
originate from this dissertation. The most important are the concept of iterative
deterministic equivalents and the derivation of deterministic equivalents for a
certain class of functionals of random unitary matrices.

Some words of caution are in order with regards to the asymptotic nature of
our results. We have put an emphasis on the fact that most of the deterministic
equivalents provide very accurate approximations for finite system dimensions.
Sometimes the asymptotic and exact results are already indistinguishable for
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systems with two transmit and receive antennas. However, nothing guarantees
that this is the case for all possible parameter choices. In general, the approx-
imations get worse in the high SNR regime (see [50] for a recent discussion of
this effect for the mutual information of a point-to-point MIMO channel). An
important indicator of the tightness of asymptotic approximations are scaling re-
sults which describe the converge rates of certain quantities to their asymptotic
limits. For example, while the variance of the normalized mutual information
of certain N x N MIMO channels can be shown to decrease as 1/N? [51], the
variance of the SINR with an MMSE detector scales as 1/N [52]. Thus, the
accuracy of deterministic equivalents depends not only on the system size but,
more importantly, also on the random quantity under consideration.

In the following, we will outline some interesting topics for future work:

e Random network topologies: Throughout the entire document, we
have tacitly assumed that the transmitters and receivers are located at
fixed and known positions. However, this assumption is rarely met in
practice. UTs naturally move around and the positions of user-deployed
access points, such as femto cells, are neither known nor bound to remain
static. Thus, the network topology is an additional random parameter of
mobile communication systems which must be taken into consideration. A
recent approach to tackle this problem is stochastic geometry [53]. In this
framework, UTs and access points are seen as random point processes in
space. These point processes are generally characterized by their density
and their tendency to form clusters, i.e., attraction points of higher den-
sity. Although this technique has led to many interesting results on the
expected performance of randomly deployed multi-tier networks [54, 55],
only very recently cooperation between access points has been considered
[56, 57]. However, the consideration of cooperation between nodes intro-
duces complicated interdependencies between the points of the underly-
ing point process (e.g., association of UTs to cell clusters) which cannot
be easily resolved with existing techniques. A combination of RMT and
stochastic geometry might overcome this problem. RMT could remove
the randomness due to fading in such networks while stochastic geometry
would average over all possible user locations. This is especially important
if one wants to maximize the average system performance with respect to
a certain parameter, e.g., the optimal BS-placement or clustering. We
have reported first results in this direction in [184, 185].

e Coding over finite block length: The mutual information and the
achievable rates considered in this thesis are all based on the crucial as-
sumption of codewords of infinite length. Thus, although the channel
coherence time is limited, the messages are assumed to be encoded and
transmitted over infinitely many of such coherence blocks. In practice,
this assumption would imply an infinite delay. Recently, there has been
a growing interest in the ultimate performance limits of coding over finite
block lengths which was mainly spurred by the papers [58, 59]. However,
obtaining tight and explicit bounds on the error probability for a given
block length is difficult for fading MIMO channels. The application of
RMT to this field of information theory might lead to significant simplifi-
cations. We have provided some first results on this topic in [186].
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e Intelligent use of excess antennas: In Section 3.3, we have analyzed
the performance of large-scale MIMO systems where the BSs are equipped
with a much larger number of antennas than there are UTs per cell. How-
ever, this type of large antenna arrays is more or less a brute-force ap-
proach to counter inter-cell interference and to reduce transmit powers.
It would be interesting to investigate other ways to make a possibly more
intelligent use of additional or “excess” antennas in a network. For exam-
ple, a macro cell BS could sacrifice some of its antennas for interference
cancellation to lower network tiers, such as femto cells. Assuming a re-
versed TDD protocol between macros and femtos [60], CSI at the macro
BSs could be obtained “for free”. An interesting question in this context
would be if the performance loss in the macro cell is sufficiently com-
pensated for by the resulting rate improvements in the femto network.
Another interesting question in this context would be related to the opti-
mal placement of antennas: For a given area with a given distribution of
UTs, what is the best way to deploy IV antennas to cover this area?

e Time-varying channels: The fading channel models we have used in
this thesis do not exhibit any correlation over time. That is, the channel
realizations at two different time instants are independent random vari-
ables. Building upon recent results on time-varying random matrices [61],
[62], it would be interesting to study how the network performance varies
over time for a given stochastic process. However, such research is still in
its infancy and it will take some effort and time until these methods are
sufficiently understood to consider matrix models which are relevant for
communication systems.
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