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Abstract

In random symbol asynchronous but chip synchronous CDMA systems, the linear MMSE detector suffers from performance
degradation compared to its version in synchronous scenarios due to the finite observation window. The performance degradation
is known only for a symbol centered in an observation window of length equal to the symbol interval. We propose an algorithm
to determine the asymptotic performance of the LMMSE detector for any finite observation window and for any symbol impinging
the observed signal. Additionally, a multistage detector that does not suffer from windowing effects and performs as well as the
correspondent detector in synchronous systems is presented. In contrast to the synchronous case, in which the full rank LMMSE
detector always outperforms the reduced rank linear MMSE detector, we show that, with a sufficient large delay, the proposed
multistage detector can even outperform the full rank linear MMSE detector with finite fixed observation window. The output signal-
to-interference and noise ratio (SINR) of the reduced rank detector is shown to be constant for all the symbols.

I. INTRODUCTION

There has been an increasing interest in the asymptotic analysis of linear detectors under the assumption of random spreading
sequences [1], [2], [3]. However, the literature is mainly focused on synchronous CDMA systems and only few works analyze
linear detectors in asynchronous scenarios [4] [5] [6]. In [5] the linear MMSE detectors for symbol asynchronous but chip
synchronous systems are shown to reach the performance of the linear MMSE detector for synchronous systems as the observation
window size tends to infinity. Additionally, the exact performance degradation due to the windowing is provided for a symbol
centered in an observation window of length equal to the symbol interval T’s. A loose lower bound of the SINR is also known for
any linear MMSE detector with observation windows length multiple of T';. However, the mismatch between the lower bound in
[5] and the simulation results is quite large. In this work we focus our attention on chip synchronous but symbol asynchronous
CDMA systems with multistage detectors. By allowing for a detection delay equal to the number of stages we propose a structure
of multistage detectors that does not suffer from windowing effects and performs as well as the multistage detector for synchronous
systems. We propose also an algorithm to determine a lower bound of the LMMSE detector SINR arbitrarily close to its true
value in scenarios with equal received powers for all the users. This algorithm allows an arbitrarily close approximation of the
asymptotic LMMSE detector SINR for any symbol impinging the received signal. We show that the proposed multistage detector
can outperform the linear MMSE detector. The rationale behind this fact is that the observation window of the proposed reduced
rank LMMSE detector increases automatically with the number of stages while being fixed for the full rank LMMSE detector.
Therefore, although the reduced rank LMMSE detector does not fully exploit the available statistic in comparison to the full rank
LMMSE detector, it considers a wider statistic closer to the infinite observations, which is sufficient and leads to the synchronous
performance. The observation window shift performed in the reduced rank LMMSE detector implementation allows constant
performance on all the transmitted symbols in contrast to the full rank LMMSE detector, whose performance depends on the
detected symbol position in the observation window.

II. SYSTEM MODEL AND NOTATIONS

Let us consider a direct-sequence CDMA system with K users and spreading factor N. We focus on a symbol asynchronous
system. However, to make the analysis tractable we will assume the system to be chip-synchronous as in [5]. The results in [6]
can be directly applied to this system to extend the analysis carried out in this paper to the general case, removing the assumption
of synchronicity on the chips. Let us consider user 1 as the reference user. Without loss of generality we can assume that the time
shift between any user and user 1 is, at most, one symbol and the users are ranked in ascending order of time shift with respect to
the reference user. Let y(n) € C and b(n) € C¥ be, respectively, the observed vector synchronized to the reference user and
the vector of the transmitted user modulation symbols at time n. S(n) € C2V*X is the spreading matrix containing the users’
spreading sequences at time n, opportunely shifted and zero elsewhere. For notation reasons we split the matrix S(n) in two
matrices S, (n), Sqa(n) € CN*X such that S(n) = [ST(n), ST (n)]7.

The asynchronous system is then described by

Y=8SAB+N €))
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where Y =[...,yT(n—1),yT(n),yT'(n+1)...]5,B=1[...,bT(n—1),bT(n),bT(n+1)...]7, Ais a block diagonal matrix
with all blocks equal to A and A = diag(ay,az,...a) is a matrix of complex amplitudes. A is the additive white gaussian
noise with variance o2. The matrix S is a bi-diagonal block matrix built as follows:

Si(n—1) Su(n) 0
S=1 . 0 Sa(n) Su(n+1) - )

In all the following we assume that:

A-1 the nonzero elements of the matrix S are independent and identically distributed (i.i.d.);

log N .
A-2 |s;] < c:/gﬁ ;

A3 E{sij} =0, E{|sy’} = -

The sequence of the empirical eigenvalue distribution of AAH converges almost surely, as K — o0, to a non random distribution
function with upper bounded support. 5 = % is the system load or the number of physical users per chip. The time shifts are
ii.d. distributed among the users. The time shift normalized to the symbol interval T, 7, has probability mass function (p.m.f)
Py (7). The support of P (7) is [0, 7], withy < 1. As N — oo the sequence {P y(7)} converges to the p.d.f p, (7). We will also
consider the system corresponding to a finite observation window of length 7" symbols centered in the n-th transmitted symbol of

the reference user. In order to keep the notation simple we assume 7' to be integer and odd. However, the result will hold for any
T € R. In this case, the model has the following form:

Y(nf%) Sa(n — T;l) Su(n — T;l) 0 b(nf%) n(nf%)

A 0 . .

y(n) = 0 T b(n) + n(n)

: 0 . . 0 A X .

: T—1 T41 -— : :
yin+ T30 0 Satn+ 757)  Sunt ) b(n + T34 n(n + 51

[
Yn,7(n) = Sn,r(n) Ak, r(n) By, (n) + NN, 7(n)

(3)

I1I. MULTISTAGE DETECTOR
Let xas(SA) = span {R™AHSH }r]\:_ol where R denotes the covariance matrix A7 SHSA. Let us also define the matrices

W,,.(n) = diag(wmi(n), wma(n), ..., wnk(n)) and Wy, = diag{..., Wy, (n), Wy,(n + 1),...}. The individual LMMSE
detector in xr(S.A) is the linear detector M = Y™~ W, R™mAHSH such that E{| MY — B||?} is minimum. This is
equivalent to the minimization of the mean square error (MSE) for each component by (n) of B in the correspondent subspace
X,k (SA) = span {row(R™ AHSH) n, k:}f::_ol, where row (X, n, k) is the row of the matrix X corresponding to the user k
at time instant n. Because of the bi-diagonal block structure of S, the matrix R is a tri-diagonal block matrix and its power R™
is a (2m + 1)-diagonal matrix. Therefore, the row vector row(R™ A% SH n k) has, at most, (2m + 1) K nonzero elements and
the M -stage detector for the unlimited system model can be implemented with a finite delay equal to MT. Figure 1 shows its
structure.

The j-th stage consists of a re-spreading block that multiplies the input vector by the matrix S(n — 5 + 1)A(n — j + 1) and
a filter matched to the transmitted vector at time n — j, S(n — j)A. It receives as input vector row(RIAZSH n —j 1: K)Y,
where row (X, n,r : s) denotes the s — r + 1 rows of the matrix X corresponding to the users r,r 4+ 1,...s at time instant
n. The re-spreading block provides two output vectors, the upper part vector S, (n — j)Arow(R' ' A#SH n —j 1: K) and
Sa(n —j+ 1)Arow(RI“LAHSH n — j 1: K). The input to the following matched filter is given by

Su(n — j)Arow(RITAHSH i — j —1,1: K) + Sa(n —j — 1)Arow(R'AHSH n — j —2,1: K) @
Su(n—j+ 1) Arow(RITTAHSHE n —j,1: K)+Sy(n — j)Arow(RITTAHSH n—j—-1,1: K) |-

The output of the j-th stage is delayed by (M — 1 — J)T before being used as input of the filter with weight matrix W ; that
provides the soft estimate of b(n — M + 1). The weight matrices W ,,,(n) can be derived by the following equation:

wi(n) = (®x(n)) " ck(n) 5)
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Fig. 1. LMMSE detector in x(S.A) for asynchronous systems
where (Wi (n))m = (Wn(n))gs!, cx(n) is an M-dimensional vector , ®5(n) € RM*M _(ci(n))y = (R™M(0))kks

(@1(n))im = (RT™(n)kr + o2(RT™1(n)) ks and (R™(n)) i denotes the diagonal element of the matrix R™ corresponding
to the user k at time instant n. The output signal-to-interference and noise ratio (SINR) of user k is given by
ci, (n)(®x(n))~cr(n)

SINRy(n) = 1—cI(n)(®x(n))~Lck(n) v

In the asymptotic case, as N, K — oo with % = (3 the expression of the individual LMMSE detector in x 5;(S.A) requires the

existence and the expression of the limits . 16111\171 R™n))kx = R2(n))gx k € [1,K]and 1 < m < M2, It is known
= — 00

[4], [5] that for K = BN, T' — oo the eigenvalue distribution of R converges to the same eigenvalue distribution of the matrix

R = A®SH (n)S(n)A for synchronous systems, i.e. p(7) = 6(7), up to some eigenvalues in zero. In the following section it

will shown that the same property holds also for the diagonal elements (R (n))xr and

Kzlﬁi}r\}:g@(Rm(n))kk =Ryppoe V1<m< M2 (7)

Recursive and close form expressions for Ry, .. can be found in [7].

IV. ASYMPTOTIC PERFORMANCE OF THE LMMSE DETECTOR

In this section we propose a method to determine a family of lower bounds for the asymptotic (i.e. K = BN — oo0) SINR of
an LMMSE detector, whose supremum coincides with SINR{S g It is well known that for a finite system with K users the
individual K-stage detector coincides with the LMMSE detector [8]. Therefore, the SINR of the individual LMMSE detectors
in xp (A, rSnr) for M < K provides a family of lower bounds for the SINRpmmse of the full rank LMMSE detector.
Additionally, it has been shown that for moderate to heavy load an 8-stage detector for synchronous system essentially achieves
full rank performance. It was established in [9] that the reduced rank multistage filter output SINR converges exponentially in
the filter rank toward to the full rank LMMSE filter output SINR. We will verify numerically that the same property holds for
asynchronous systems.

Let us consider an asynchronous system with finite observation window 7" and equal powers:

Yr(n) = Sr(n)Br(n) + Nr(n). (8)

Making use of (6), the problem of determining the family of lower bounds of SINRpymumse reduces into determining the
diagonal elements of the matrix Rz (n) = SH(n)Sr(n). A recursive algorithm to determine them is provided by Theorem 1. In
order to prove Theorem 1 we conjecture that for N sufficient large the spectrum of the matrix R v r is upper bounded 2.

L(.)m denotes the m-th component of the vector argument and (), denotes the element 45 of the matrix argument.
2This property is verified for the matrices S(n)AAH SH (n) and S(n)SH (n) for synchronous systems. In fact, extensive computer simulations were per-
formed in order to verify this property [10] and several papers proved it [11], [12]. However, no analogous result for the matrix R v, T is known to the authors.



Theorem 1 Let St be an TN x (T + 1)K bi-diagonal block matrix with blocks S(j) = [Sf(j),Sg(j)]T € C2NXK  and
Su(4),Sa(5) € CN*E as follows:

0 Si(2) Su.(3) 0 . e
Sr=1| . . " " . " . )
0 Sa(T—1) S.(T) 0
0 Sa(T) Su(T+1)

Let g(k)for k = 1,...T + 1 be independent matrices in C*N*K with elements sij(k), 1 <i < N, 1< j <K, satisfying
properties A-1, A-2 and A-3 and the remaining elements equal to zero. The matrix S(k) is obtained from S (k) circularly shifting
each column by TN positions independently of all the others and according to a p.m.f. Pn(7T), and then, sorting the column
vectors by ascending order of T.

Let the sequence of p.m.f { Px(7)} converge to a p.d.f. p,(7) with support [0,~] and v < 1, distribution function F (7). Define
foreach N vy : [0,T] x [0, (T 4 1)8] — R the limiting joint distribution of the variance:

un(z, ) = NE{|si;|*} for 4, j satisfying (10)
1+ 1 J j+1

— < —<y< — 11

NSeS T ySvSTR (b

then vy (z,y) converges uniformly to a limited bounded function v such that v(x,y) = 1 in the region whose border is defined by
the two curves r(x) and c(y) with

=) i i<e<ity
(t+1)p i+y<z<i+l

0<i<T-1 (12)

and

- 0 0<y<p 1<i<T 13
cly) = (i—l)—I—iﬁFT(’Y(y zﬁ)) iB<y<(i+1)p <i< (13)

and vy (z,y) = 0 elsewhere. Moreover, let the function l(y) € R be defined as

St (2) 0<y<B
lly)y=< 1 B<y<Tp . (14)
Spt (S ) 1 (1- ) BT <y < BT +1)
Then
(I7" (N )iy = (S (N)ST (N)™ e = T7"(2) and = J\;Enoc N (15)
k(N
RN B REG)  and y= gim " (16)
with R (y) and 1] (x) determined by the following recursion:
r(x)+
T =3 / dy 0<z<T (17)
UJrl( )
oI ) = o / TP () do 0<y<(T+1) (18)
1Y) Jy
TP @) =B Ti(0)f(Ry ) 0<z<T (19)
Ry y) =1(y) > Ry(w)g(T7 %, y) 0<y<(T+1)8 (20)

s=0
with TL(z) = B and R:.(y) = I(y).

The proof of the theorem is omitted for space reasons. Figure 3 illustrates the meaning of the functions v(x,y), r(z), c¢(z),
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and I(y). Let us provide, in the following, an application example of the theorem. Let us assume 7' = 3, v = 1 and the delay
uniformly distributed in the interval [0, T, then Fi-(7) = 7, r(z) = Sz Vx € [0, 3],

_8 and I(z) = B<y<38 . 21
5 Psysap 45-4 B<y<4p

Therefore, T1.(z) = 3 and RL.(y) = I(y),

g 0<y<p
0 0<y<p <
c(y)——{ == 1

L Bx+p
3 S 4dy + [ dy 0<z<1
Bz B
Bz+p
f(Ry,x) = 5/ dy 1<z<2 (22)




and g(7},y) = 30 < y < 43. We can then apply (19) and (20). In Figure 2 the asymptotic values of R%(y) forn = 1...6 are
compared to the values Ry ;.;. (IV), for N = 2048 and 3 = 1, of a single realization. Simulations with various distributions of the
elements s;; show that the diagonal elements of finite large matrices match very well the asymptotic values determined by (20).

The difficulty in extending the previous theorem to a system with unbalanced powers (A # I) is due to the difficulty in
determining 77 (). However, for T — oo no truncation effects occur and, as for synchronous systems, 77" (z) is independent
of = and is equal to the normalized trace of 77". For T' — oo it is known [4], [5] that the asymptotic eigenvalue distribution of
T coincides with the eigenvalue distribution for synchronous systems. Hence, with an approach analogous to the one applied to
derive Theorem 1, we can derive an equation equivalent to equation (20) for systems with unbalanced powers. This leads to the
same results as in the synchronous systems.

V. NUMERICAL RESULTS

Throughout this section, we consider linear MMSE detectors with observation window 7' = 3. Figure 4 shows the family of
lower bounds of the output SINRyvisg for a system with 3 = % and ﬁ—g = 7 dB. As for the synchronous case, the convergence
of these bounds toward to the supremum is very fast and the lower bound corresponding to M = 8 matches completely the
one obtained for M = 9. The SINR reaches its maximum for the transmitted symbol centered in the observation window and
decreases smoothly for the transmitted symbols whose spreading is still completely observed (y € [3,303]). The performance
degrades rapidly for symbols only partially included in the observation window. In contrast to the synchronous case, in the
asynchronous case the LMMSE detector in x 57 (S.A), with M sufficiently large, can outperform the full rank LMMSE detector
with finite observation window 7'. This is due to the fact that both the detectors use only a subset of a sufficient statistic, but the
LMMSE detector in x s (S.A) can intrinsically exploit a wide subset, while the full rank LMMSE detector requires an increment
of the window size. The performance of the LMMSE detector in xs(S.A) were assessed by simulations. We assumed flat

™

Rayleigh block fading channels with unitary variance, 7 —QPSK modulation and perfect knowledge of the channels. Figure 5
shows the performance improvements of the LMMSE detector in x 57 (S.A) for increasing number of stages. The curves obtained
for the asynchronous system match completely the ones obtained in the synchronous case.

VI. SUMMARY OF RESULTS AND CONCLUSION

We proposed a scheme for the LMMSE detector in 5/ (S.A) that does not suffer from windowing effects in asynchronous
systems, in contrast to the full rank LMMSE detector. We also provided an algorithm to determine the performance of the
LMMSE detector with finite observation window for all the transmitted symbols that impinge the received signal. In contrast
to the synchronous systems, the LMMSE detector in x 57 (S.A) for asynchronous systems can outperform the full rank LMMSE
detector with finite window T when choosing a sufficient large rank M.
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