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Abstract—In this paper, the problem of finite-rate feedback
for spatially and temporally correlated Rayleigh fading Multiple
Input Single Output (MISO) channels with estimation errors
at the receiver and feedback delay is addressed. A model
that captures estimation errors, feedback delay, and finite-rate
quantization of the channel is developed. A novel codebook design
algorithm that minimizes the loss in ergodic capacity is pro-
posed. Simulation results show that the new codebook designed
under the consideration of estimation errors and feedback delay
outperforms the codebook designed assuming ideal conditions.
Analysis for the loss in ergodic capacity for spatially i.i.d channels
with channel estimation errors and delay (EED) is presented and
validated through simulations.

Index Terms: MISO systems, transmit beamforming, channel quanti-
zation, spatial correlation, channel estimation errors

I. INTRODUCTION

In a MISO system, if the channel state information (CSI) is
available at the transmitter, both the diversity and array gains
can be achieved with transmit beamforming [1]. In this paper
the focus is on MISO systems where CSI is conveyed from the
receiver to the transmitter through a finite-rate feedback link.
An information theoretic approach to transmit beamforming
with imperfect feedback is presented in [7]. In [8], for spatially
i.i.d channels with estimation errors, the authors study the
bounds on ergodic capacity of Multiple Input and Multiple
Output (MIMO) systems. The lower bounds on ergodic ca-
pacity for spatially correlated MIMO channels with estimation
errors are studied in [9]. When required, in both [8] and [9], an
un-quantized CSI is assumed at the transmitter. The problem
of feedback delay is addressed in [10] and [11].

Most of the existing work on finite rate quantization as-
sumes perfect channel estimation (PCE) and no feedback
delay [2]-[6]. Under PCE and no feedback delay, for spatially
correlated channels, optimum codebook design for ergodic
capacity loss is proposed in [3]. A grassmannian codebook
design for correlated channels with PCE and no delay is
proposed in [6]. In the context of determining a transmit
weighting matrix that improves the performance of orthogonal
space-time block codes, a mean-squared error criteria is used
to design codebook for channels with feedback delay and
feedback channel bit errors [12]. With randomized vector
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codebook, the ergodic capacity for spatially i.i.d channels with
estimation errors and finite-rate quantization is studied in [13].

This paper focuses on optimum vector quantization (VQ)
algorithm that is directly related to the loss in ergodic capacity
of a spatially and temporally correlated channel with channel
estimation errors and delay (EED). Following the approach
taken in [2] and [3] the new design criteria can be shown
to be amenable to codebook design using a Lloyd-type VQ
algorithm. The codebook design for spatially i.i.d channel with
EED then becomes a special case of the correlated case. With
this codebook, analysis for loss (for the correlated case only
codebook design is proposed) in ergodic capacity is presented
for the spatially i.i.d scenario with EED.

The rest of this paper is organized as follows. In Section II,
the system model is introduced. In Section III, codebook
design is considered. The ergodic capacity loss analysis for the
i.i.d case is presented in Section IV. Numerical and simulation
results form Section V. The paper is concluded in Section VI.

Notation: Small and upper case bold letters indicate vector
and matrix respectively. E(.), (.\)%, (.)¥, |.|, and ||.| denote
expectation, transpose, Hermitian, absolute value, and norm
respectively. x ~ NC (u,X) indicates a circularly symmetric
complex Gaussian random variable x with mean p and covari-
ance 3.

II. SYSTEM MODEL
A MISO system with ¢ antennas at the base station (BS)
and one antenna at the mobile station (MS) is consid-
ered. The channel between the BS and the MS is mod-
eled as a frequency-flat, slowly varying Rayleigh fading
channel. The vector valued channel at time k, h[k] =
[ha[k], ho[k], . .., he[K]]", is the MISO channel response with
spatial distribution given by h ~ NC(0, 3py). Let w € C**!
be the unit norm beamforming vector (BV) at the BS. Then,

the received signal at the MS is given by

y[k] = w [k]h[k]s[k] + n[k], M
where 7 ~ NC(0,1). The transmitted symbol is denoted by
s. Average signal to noise ratio (SNR) is E[|s|?] = 7s.

In this paper, the CSI is assumed to be imperfectly estimated
at the receiver and is partially available at the transmitter
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through a finite-rate feedback link of B bits per channel
update. Also a delay of D is assumed between channel
estimation and its actual use. More specifically, a quantization
codebook W = {V1,--+,Vx }, of size N = 25 composed of
unit-norm transmit BVs is assumed to be known to both the
receiver and the transmitter. Based on the channel estimate, the
receiver selects the best code point v from the codebook and
sends the corresponding index back to the transmitter through
an error free link.

A. Modeling of Estimation Errors and Delay

In MISO systems with feedback, much of the past work
makes the simplifying assumption of perfect channel knowl-
edge at receiver and instantaneous feedback. In practice, this
is not true and both channel estimation error and feedback
delay can result in significant degradation in system perfor-
mance. Our work deals with these sources of error by making
the following assumption about the channel. As indicated
earlier, first the actual channel is modeled as a zero mean
Gaussian random process with certain correlation structure.
By modifying the correlation structure, which typically is
a function of mobility, one can understand the impact of
feedback delay on performance. Second, the channel estimate
and the actual channel are modeled as jointly Gaussian random
processes. The correlation between the two processes provides
a mechanism to control the quality of the channel estimate
and study the impact of channel estimation errors on system
performance. The two together allow for a mechanism to deal
with EED in MISO feedback systems. The modeling can
be justified for pilot based channel estimation schemes and
as shown in later sections, the modeling is mathematically
tractable.

Since the channel is modeled as a Gaussian random process,
for a feedback delay of D, the channel h[k] and its delayed
version h[k — D], are jointly Gaussian with zero mean and are
related in the following manner [15]

h[k] = Eth(;dlh[k—D]—Fe[k—D] =h.[k—D]+e[k—D], (2)

where h. ~ NC (0, Zc.), Eec = Zna ' San, and the uncor-
related error component e ~ NC (0, (Ehh — Eth;ll Edh)).
Yhh, Bgq are the autocorrelation matrices of h[k] and h[k — D]
respectively. 3pg and X4, are the cross-correlation matrices.

In the above equation, in the absence of estimation errors,
h.[k — D] is the quantity available at the transmitter. In the
presence of estimation errors, by virtue of the joint Gaussianity
assumption the ideal channel component in (2), h.[k— D], and
its estimate, h.[k — D], are jointly Gaussian with zero mean
and are related in the following manner [15]

hc[k_D}:zcezélhe[k_D}+€[k_D]v (3)

where & ~ NC (0, (Bee — Bee X' Bec) ). Bee, Tee are the au-
tocorrelation matrices of h.[k — D] and h.[k — D] respectively.
Y. and X are the cross-correlation matrices.

The relation between actual channel and the delayed version
of the channel estimate can be obtained by substituting (3)
in (2) -

h[k] = h[k — D] + n[k], 4

where h ~ NC (0, Zin), Tim = Bee X! e and the uncorre-
lated noise n ~ NC(0,%,), Z; = T — Zee X' Zee. In
summary, (2) represents the actual channel in terms of its
delayed version only and (4) represents the actual channel in
terms of its estimated and delayed version. The receiver has
the instantaneous knowledge of h[k — D] and the statistical
knowledge of 3,. In the next section, the optimum beam-
forming vector that maximizes the received SNR is derived
based on h[k — D], 3, and operating SNR ~.

Note that it is possible to construct slightly different ver-
sions of the above modeling. However, as long as the actual
channel is written as a sum of a channel related component
with N'C (0,X,) and an orthogonal noise component with
NC (0,X,), such that Xy, + Xy, = Xy, then the rest of
the sections in the paper are directly applicable without any
modification.

III. TRANSMIT BEAMFORMING WITH ESTIMATION
ERRORS AND DELAY (EED)

In this section, we first discuss optimum transmit beam-
forming in the EED context and then develop an optimum
feedback strategy based on vector quantization.

A. Optimum Beamforming
The received signal with an arbitrary unit norm beamform-
ing vector w is given by
ylk] w [k]h[k]s[k] + n[k]
— w!lk] (hlk — D] + nk]) s[k] + n[K]
w! [Kh[k — Dls[k] + C[k], )

where conditioned on w, ([k] ~ NC (0,1 + ~, w=,w). The
appearance of signal term in the noise is due to the fact that
only h[k — D] is available at the transmitter instead of actual
channel h[k]. The lower bound on ergodic capacity without
channel quantization is given by [16] (for simplicity all time
indexes are ignored)

C=F

~~H
WIhh w
i ) (©6)

1 1+ ——
082 ( + 1+, wHS w
Selection of W, the optimum BV is based on
o H
w hh w
arg max ——
& it \ T+, wiE,w

wHRh w
iwl=1 \ wi 33w |’

Wopt =

= arg max

where 33 = 73, +1. The solution to the above maximization
problem is given by

Wopr = 3¢ 'h/|[ 3¢ hll. @)

With this selection of the beamforming vector, the lower bound
on the ergodic capacity is given by

C = E[log, (w)], (8)

~H ~
where w =14+ v:h 27 h. If there are no estimation errors
and delay, then 3, = I and ¥4 = I(1+,). The maximization
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then (without EED) is achieved by the well known solution
of normalized channel direction. Because of EED there is a
different solution given by (7).

B. Beamforming with Quantized Feedback

If the beamforming vector is fedback through a low rate
channel, this results in additional errors. To minimize the effect
of quantization errors, one is naturally led to a VQ framework
and finding an optimum codebook of N = 27 beamforming
vectors. We now discuss the design of such a codebook. The
beamforming vector after quantization is given by

WIk] = V[k = D] = Q(Wopt) , ©)

where Q is the quantization function. The lower bound on the
ergodic capacity with channel quantization is given by (with
v[k — D] from (9) plugged into (6)),

. |Ih|2]9)?
logy [ 1+ | |,|\11|7|A
1+, v 3, v

where ¥ = v"'v and v = h/||h||. The additional loss in ergodic
capacity (there is already some loss because of EED) due to
channel quantization, is given by

Co=FE , (10)

swV
CL=C—Co=E |log, W YW
149+ (V- 92)
where o = ||h||2 and V = ¥/ %,¥. Note that C, quantifies

the loss due to quantization alone precisely, and unlike C' and
Coq, it is not a bound.

1) Codebook Design: The criteria for designing the code-
book is to minimize the loss in ergodic capacity Cr, (11).
However, C'f, in the above form is not very convenient because
it complicates the centroid finding step in the VQ design and
some modification is necessary. After some manipulation, the
loss term C, can be written as

1+”/5-<17+a-\19\2)

Cr = —F log, AmwD

1-11-

After taking the first order approximation using — log(1—z) =
x, the approximated loss, C1 4, can be written as

1 (w145 (Pw-1) - apP)
CLA = — —
In2 wFyswV
~H ~
1 vV XV
= —F , (12)
In 2 (?H2ﬁ>
where
_ _ _ H
EV:{((.«) DI+ ys(w—1)XE, — ysavy } (13)
w

It will be shown that in this form C, 4 results in a convenient
VQ design. The above approximation is important as the code-
book design will be developed using C', 4. The approximation
is well justified in the high SNR and high resolution (higher
N) regime.

Codebook Design Criterion: Design a quantizer Q ( Q :
C* — W) to minimize Cp,4, which can be written as

Visv
VIEsw
where V= Q(v), |[V|| = 1 and V € W. The above objective
function is amenable to codebook design using Lloyd type

VQ-algorithm with a monotonic convergence property.
Codebook Design Algorithm: Lloyd algorithm has two con-
ditions, the Nearest Neighborhood Condition and Centroid
Condition. The details of these two conditions are discussed
below. Generate a large sample set of vectors v, which are the
normalized vectors of the delayed channel estimates.
Nearest Neighborhood Condition: Beginning with an arbitrary
set of unit vectors V;, 4 = 1,--- , N forming the codebook W,
the optimum Voronoi Regions R;, ¢ = 1,--- , N are found
from the following condition

~H e ~
\Z EVVi

Vs,

Ri{VGCt:A;I = < ,Vj¢i}

\& Edvi Vj Ede
R; contains all the training unit norm vectors v satisfying the
above condition. In the above condition, 3, as defined in (13)
contains v (as indicated earlier, v = h/||h]|).
Centroid Condition: The codebook W is updated in this step.
For a given partition R; obtained from the previous step, the
new set of beamforming vectors satisfy

Vi
Vi = arg min E{—Fm——,i=1--- N
[IVl=1,veR; VX4V

min F
()

(14)

~H o~
hIMY

. v
arg  min — —
IFI=1,5€R; { VI
where X, = FE(X,). In the implementation of the algorithm
3 m has to be estimated from the training unit norm vectors

belonging to R;. To solve the above minimization problem
consider the generalized eigenvalue equation for 34 and 3,

YnF = AS4F, (15)

VeRi}, i=1,---,N,

where

A =diag (Mg, -+, N), and F=(f,--- ).

Assuming that A\; > Ay --- > )y, the solution to minimization
function is given by normalized version of f;, i.e.the i*" new
codeword is given by

The above two conditions are iterated until the convergence.

Compared to the optimum codebook design presented in [3],
apart from some changes in additive and multiplicative factors,
the primary change due to EED is that, in the centroid
condition, the new codebook design depends on the joint
eigen decomposition of both signal and noise correlation
matrices. In contrast, the centroid condition in [3] requires
eigen decomposition of only the signal correlation matrix.
Similar to [3] a new codebook has to be designed for each SNR
point. However, the codebook design is an off-line process so
it is not a computational burden on MS.
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2) Encoding: Beamforming Vector Selection: The optimum
encoding process (selection of the code point index to be sent
to the transmitter) is defined as follows

By this encoding process, the unit norm sphere S; = {v €
C'}, is partitioned into N regions R;,i = 1,..., N.

The above encoding process is optimum in the sense that it
maximizes the received SNR. Compared to [3] the encoding
process is also different. Since EED was not considered, in [3]
only the numerator part is used in the encoding.

IV. SPATIALLY 1IID CHANNEL - LOSS ANALYSIS

Analyzing the loss for correlated channels with EED and
quantization is a complicated problem and analytic tractability
remains elusive at this time. However, we have had success
with the loss in ergodic capacity for the less general but
still important spatially i.i.d channel with EED and channel
quantization. A closed form analytical expression for the
combined loss due to the three forms of feedback imper-
fection (estimation errors, delay and channel quantization) is
derived in this section for the spatially i.i.d channel.

Without EED and channel quantization (i.e., transmitter has
h/|/h|), the ergodic capacity is given by

Cideal =FE [IOgQ (1 + ||h||275)] : (17)

It can be shown that for the spatially i.i.d channel, 3, = I and
Sim = |p|?L 0 < |p| < 1. More specifically p can be shown
as the product of estimation related correlation coefficient p.,
and delay related correlation co-efficient py [14]. With these
values the lower bound on ergodic capacity as given in (10)
becomes

Cunant = E [lng (1 + ||h||27£ 9)] ) (18)
where |p|2’y
f_ s _ 2
vl = ——""——and 6 = |9|°.
T+ (L P v

The loss in ergodic capacity between the ideal case, un-
quantized channel without EED, and the quantized channel
with EED is given by (19). Note that this loss formulation is
different (but more general) from the one in spatially correlated
with EED scenario. The loss function in correlated channel
case is defined as the further loss due to quantization. Where
as, for i.i.d, C_;;q implies the overall loss due to EED and
quantization. By using the Taylor series expansion (19) can be

written as
oo

Ly 1E[||h|2<%—wzﬁ>r

n2 &k L+ [[hf[2;

Cr—ii
L—iid 24~k
k=1

_ 1l IB)2y 1Y oo
= ot ([ ] ) o e

where 0 =1—-£60, £ = ﬂ It is easy to see that £ < 1 and
& =1 if and only if there is no delay and no estimation error.
In (21), the independence of the quantization related term and
channel norm related term is due to the fact that the channel

Quantizing a Spatially Correlated Channel
T T

Lower Bound on Capacity

1.6 =g B=c0; Optimum Beamforming
=—©— B=4; Codebook Designed With EED
——&— B=4; PCE and No-Delay Codebook
= = = B=6; Codebook Designed With EED
; ; B=6; PCE and No-Delay Codebbok
0 5 10 15 20 25
SNR(dB)

Fig. 1. Performance of new codebook deigned by considering both noise
and signal correlation matrices

is spatially i.i.d. The codebook design for this scenario is a
special case of the previously considered spatially correlated
case. The statistical characterization of 6, required for the loss
analysis, is studied in both [3] and [4] and an approximate pdf
is given as

folw) =2 -1 -2)"2% 1-¢v<z<l, (22

where ¢ = 2-B/(t=1) The first expectation in (21) can be
evaluated as [18]

s } T(k+1t)
E\|l—yr— = ——F7s2Fo (t+ K, ks —s)
(LHIh?% r(y el

(23)
where 9 Fy(,,;;) is the generalized hypergeometric function.
Using change of variables, the pdf of 3 can be shown to be

2B(t —1)
fa(x) = Tt

E (B*) is evaluated in (20) using results from [19], where
7= 1= ¢ + &0, Substituting (23) and (20) in (21) gives the
final closed form expression for Cp,_;;q4.

(E—1+2)72, 1-f<a<1-E+&.

V. NUMERICAL AND SIMULATION RESULTS

The effectiveness of the new codebook design algorithm
can be seen in Fig. 1. It plots the (simulated) lower bound
on ergodic capacity due to the finite rate quantization of the
CSI with estimation errors and feedback delay. Simulation
parameters: ¢ = 3, B € {4,6}, the spatially correlated
channel, 3y, is simulated by the correlation model in [20]: A
linear antenna array with antenna spacing of half wavelength,
angle of arrival ¢ = 0° and an uniform angular spread of
[-7/5,7/5]. Xy is simulated in a similar fashion with an
uniform angular spread of [—7/5.5,7/5.5] and the resulting
correlation matrix is scaled by 0.7582. Note that the various
auto and cross correlation matrices are included in 3, so they
are not specified separately. The noise correlation is given by
Yh = X — Bim.

The new codebook clearly outperforms the codebook de-
signed without taking the EED into account [3]. The difference
between the two codebooks is not much in the low SNR
regime. However, there is a considerable gap in the high SNR
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Cideat = Cquant = E [logy (1+[b]|%,)] = E [log, (1+I]|*+{9)]

1+ b2y [h12(vs = +L9)
Cr_ii = —FE|l _ =—F |l l1—-— 19
b {OgZ ( I+ b o8 1+ Bl (19
2B(t—1) 1-E+& _
E (ﬁk) = = e dfE—-1+4+2)2da
_ 2Pe-nE-n k1 ) . & k1 , .
= 1kt 1) () 2F0<—t+2,k‘+172+k,1+1_§>—(1—{) 2F0(—t+2,k+1,2+k‘,1):|, (20)

Loss in Capacity Due to Imperfect Feedback in Spatially
T T T T T

e chee, capacity is derived and validated through simulations.
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Fig. 2. Effect of feedback imperfections on ergodic capacity of spatially i.i.d
channel, compared to Fig. 1, this Fig plots the loss in ergodic capacity due
to EED and channel quantization.

regime. Since the signal part leaks into the noise, all the curves
flatten out at high SNRs. Increasing the number of feedback
bits improves the performance. Though the loss analysis for
correlated channels with EED is not presented, based on the
source coding perspective provided in [17], it can be shown
that the loss is proportional to 2~ 5/(t=1),

In Fig. 2, both the analytical and simulated curves are
plotted for the loss in ergodic capacity due to estimation errors,
delay and finite rate quantization. The analytical curves are in
agreement with the simulations. Simulation parameters: ¢t = 3,
|p|? = 0.989, and B = 4. In the evaluation of the analytical
expression for loss, (21), only the first 40 terms in the series
were considered. The penalty of having the three forms of
imperfection (solid green line) is quite severe on the system
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