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The goal of this paper is to compare the performance of the linear minimum mean square error (MMSE) detector for a class of
code division multiple access (CDMA) systems in time and frequency selective channels. Specifically, we consider direct sequence
(DS)-CDMA, multicarrier (MC)-CDMA, and the MC-DS-CDMA systems. Two key tools are used in our development. First, a
general time-frequency framework that includes the different CDMA systems as special cases. Second, the duality between time
and frequency domains that is used to derive equivalences between the different CDMA systems operating over purely frequency
selective and purely time selective channels. We then combine the insights obtained from these special cases to assess the perfor-
mance of CDMA systems over time and frequency selective channels. We provide sufficient conditions for the codes employed by
the CDMA systems for the equivalences to hold. Numerical results are presented to illustrate the results.
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1. INTRODUCTION

CDMA has emerged as a promising wireless technology for
meeting the physical layer challenges of modern communi-
cation networks. This is due to the multiple access capability
of CDMA systems as well as their robustness against fading.
Many signaling schemes have been proposed for CDMA sys-
tems. Three important CDMA systems are DS-CDMA, MC-
CDMA, and the hybrid MC-DS-CDMA. The key to under-
standing and relating these systems is how these signaling
schemes interact with the channel.

Denote the symbol duration with T and its essential two-
sided bandwidth with B. The time-bandwidth product is de-
noted by N ~ TB which is also the dimension of the signal
space. A CDMA system with such time-bandwidth product
can support up to N users by employing signature codes of
length N. In general, the signature code is transmitted over a
set of basis waveforms, each of which has a duration T, and
essential two-sided bandwidth B,. The different signaling
schemes differ in how T, and B, are chosen. In DS-CDMA
[1], the basis waveforms are generated via time shifts of a nar-

row time pulse with duration T, = T/N and bandwidth B, =
B. The transmitter and the distributions of signature code in
time and frequency domains are shown in Figures 1a and 2a,
respectively. In MC-CDMA [2, 3, 4], the basis waveforms are
generated via frequency shifts of a narrowband pulse with
duration T, = T and bandwidth B, = B/N. The transmit-
ter and the distributions of signature code in time and fre-
quency domains for this system are shown in Figures 1b and
2b, respectively. MC-DS-CDMA (2, 5, 6] is a hybrid system
where N; X Ny basis waveforms (N = N;Ny) are used. The
basis functions are generated via the time-frequency shifts of
a pulse of duration T, = T/N; and bandwidth B, = B/Ny.
Notice that the DS-CDMA (MC-CDMA) system is a special
case of the MC-DS-CDMA system when Ny = 1, N, = N
(N = N, Ny = 1). The MC-DS-CDMA transmitter and
the distributions of signature code in time and frequency do-
mains are shown in Figures 1c and 2¢, respectively.

The effect of the channel on the three CDMA systems
is determined by two factors: channel selectivity and chan-
nel dispersion. The channel is frequency (time) selective if the
transmitted signal exhibits different fading coefficients across
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F1GURE 1: The transmitter structure for different CDMA systems. (a) DS-CDMA system where g [ p] is the pth entry of the kth user signature
code. (b) MC-CDMA system where gx[#] is the nth entry of the kth user signature code. (c) MC-DS-CDMA system where gk[p, n] is the

(p, n)th entry of the kth user signature code.
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F1GURE 2: Time-frequency distribution of (a) signature code in DS-CDMA system, (b) signature code in MC-CDMA system, (c) signature
code in MC-DS-CDMA system, and (d) channel coherence time and bandwidth.

its bandwidth (duration). More specifically, for any signaling (see Figure 2d). The channel is dispersive in time if it is fre-
scheme, the channel is frequency (time) selective if the over-  quency selective (FS) per basis waveform (i.e., B, > Af.), dis-
all bandwidth (duration) B > Af. (T > At.).! The channelis  persive in frequency if it is time selective (TS) per basis wave-
time and frequency selective (TFS) if T > At. and B > Af. form (i.e., T, > At.), and dispersive in time and frequency if it
is TFS per basis waveform (i.e., B, > Af. and T, > At,). If the

channel is nondispersive for a particular signaling scheme,

As clarified in Section2.2, Afc (Af;) is the coherence bandwidth we say that this scheme diagonalizes the channel—that is, the
(time)—that is, the frequency (time) span over which the channelis strongly  basis functions serve as eigenfunctions of the channel such
correlated. that when they are transmitted through the channel they do
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not interfere (this will be elaborated later). In this paper, we
consider purely FS channels, purely TS channels, and general
TES channels. The basis functions in different CDMA signal-
ing schemes serve as eigenfunctions for certain types of chan-
nels. The DS-CDMA basis waveforms are the eigenfunctions
of TS channels. On the other hand, the MC-CDMA basis
waveforms are the eigenfunctions of FS channels. For proper
choice of T, and B,, the MC-DS-CDMA basis waveforms di-
agonalize TFS channels [7, 8]. The performance of these sig-
naling schemes for single-user scenario has been analyzed in
several papers (see, e.g., [2] and the references therein). How-
ever, a unified treatment of the performance of these systems
in multiuser scenarios and for different types of channels is
lacking.

In this paper, we compare the performance of the above
three systems in the context of multiuser detection in the up-
link case. The comparison is based on linear MMSE receivers.
We show that, for certain channel conditions, the different
systems can perform in a near identical fashion via appro-
priate choice of signature codes. To develop these results, we
first introduce a general framework that includes the three
CDMA systems as special cases. Furthermore, we use the no-
tion of duality between time and frequency domains to de-
velop equivalences between the different systems that allow
us to relate their performance under different channel con-
ditions.

Section 2 introduces the notations used in this paper as
well as the channel model considered. In Section 3, we dis-
cuss CDMA systems in TES channel as well as the effect of
channel selectivity on the received signal. In Section 4, we lay
the foundation for the analysis in the following sections by
discussing the duality between time and frequency domains.
In Section 5, we derive expressions for signal-to-interference-
and-noise ratio (SINR)? and probability of error (P,) for the
different system receivers which are used to derive sufficient
conditions for the different systems to perform equivalently
in FS, TS, and TFS channels. In Section 6, we illustrate our
results through some numerical examples. Concluding re-
marks are provided in Section 7.

2. PRELIMINARIES

This section introduces the notation adopted throughout as
well as the channel model under consideration.

2.1. Notation

Boldface lower case letters are used to denote (column) vec-
tors and boldface upper case letters are used to denote matri-
ces. The following conventions are used throughout the pa-
per:

| x] denotes the largest integer smaller than x;

[x] denotes the smallest integer larger than x;

x! is the transpose of vector x;

xH is the conjugate transpose of vector x;

2The SINR is defined to be the ratio of the energy in the desired signal to
the energy in noise plus interference in the received decision statistics.

x([) is an [-shifted version of the vector x, that is,

- 0 x[0] x[1]

T
() = [O - x[N-1- 1]}

(1)

1

and x[n] is the nth entry of vector x. If I < 0, the shift is to
the left,

A © B is the Hadamard product between A and B, that is,
point-wise multiplication between the different elements of
A and B;

diag{x} is a diagonal matrix whose entries are those of
vector X;

A(n; : ny) is the submatrix built by the (n;)th through
nyth column of A;

Iy is the identity matrix of dimension N

1y isan N X 1 vector with unity entries;

Oy is an N X 1 vector with zero entries;

E[-] is the expected value;

Ryy is E[xy].

2.2. Channel model

We assume that all users have identical channel statistics;
however, different users encounter independent channel re-
alizations. We adopt the wide sense stationary uncorrelated
scattering (WSSUS) channel model [1, 9] which is charac-
terized by a randomly time-varying impulse response ck (¢, )
for user k. For fixed 7, ck(t, 7) is a complex WSS Gaussian
process in t. The process for different values of 7 is uncor-
related (independent). The time-varying transfer function of
the channel is

&t f) = fo c(t, T)e 27 dr., (2)

Under the WSSUS assumption, (¢, f) is a WSS process in
both t and f. The statistics of &(t, f) are characterized by the
spaced-time, spaced-frequency correlation function defined as
O(At, Af) = Elé&(t, f)cf (¢ — At, f — Af)] and is assumed
the same for all users. Under the assumption that the spaced-
time correlation function ¢a(At) = E[&(t, -)&f (t — At, +)]
is fixed for every path (i.e., independent of 7 or equivalently
independent of f), ¢(At, Af) becomes separable [10], that is,

(AL ASf) = dar(AD)yas(AS), (3)

where yar(Af) = E[c(-, )EF (-, f — Af)] is the spaced-
frequency correlation function which is independent of time.

The duration over which the channel is strongly corre-
lated is called the coherence time, At.. Define the Doppler
power spectrum function to be

DY) = j: dar(A)e A0 AL, (4)

The support of ®(0) is called the Doppler spread 2B, of
the channel; ®(0) = 0, |6] > B,. The coherence time and
Doppler spread are inversely related, At. = 1/2B,.

The channel power at different values of 7 is called the
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multipath intensity profile, ¥(t) = E[|cx(-, 7)|*]. The support
of ¥(7) is called the multipath spread of the channel and
is denoted by T,,; ¥(r) = O for 7 < 0 or 7 > Ty. The
spaced-frequency correlation function is the Fourier trans-
form of ¥(7), that is, yas(Af) = [°, ¥(7)e /2"2/7 dr. The
frequency span over which the channel is strongly correlated
is called the coherence bandwidth, A f,. Coherence bandwidth
and multipath spread are inversely related, A f. = 1/T,.

The FS channel corresponds to B > Af. and T < At,, the
TS channel corresponds to B <« Af, and T > At,, and the
general TFS channel corresponds to B > Af. and T > At..
The diversity order due to frequency selectivity (multipath
diversity) is L + 1 where L = [BT,, |, while the diversity order
due to time selectivity (Doppler diversity) is 2M + 1 where
M =[B;T][11].

3. CDMA SYSTEMS

In this section, we briefly describe the DS-CDMA, MC-
CDMA, and the MC-DS-CDMA systems in a general TES
channel (the different systems in FS and TS channels are spe-
cial cases) under the assumption of synchronous reception
for simplicity of exposition.

3.1. DS-CDMA system

In a DS-CDMA system, the prototype basis waveform is the
chip waveform vy (t) = 1/y/T;, 0 < t < T, (assumed rect-
angular for simplicity) which has a duration T, = T, = T/N
and a bandwidth B, = B = 1/T.. Each user is assigned a
signature waveform that is generated from time shifts of the
prototype basis waveform as

N-1 N-1
ak(t) = D aqrlplup(t) = X qilplor.(t—pT.),  (5)
p=0 p=0

where {u,(t) = vy (t — pT,), p = 0,1,...,N — 1} are the
set of basis functions used in transmission and the length N
signature code of user k {qi[p]} serves as the expansion co-
efficients. The transmitted signal for user k can be written as

sk(t) = > brige(t —iT), (6)

j=—o00

where by ; is the ith bit corresponding to user k. We assume
that T > T, and B > By so that the intersymbol inter-
ference (ISI) is negligible and a one shot detector suffices.
Hence, without loss of generality, we focus on the detection
of b1,y (0th bit for user 1) and drop the index 0 for simplicity.
Now we derive the form for the sampled received signal
for a TFS channel (the FS and TS channels are special cases).
A DS-CDMA system over a TFS channel is dispersive in time
(B, = B > Af,) but typically nondispersive in frequency
since T, < At, (see Figures 2a and 2d). The noise-free re-
ceived signal for user k in TFS channel can be written as

N-1 L

xe(t) = be >, > mlp, Nalplor. (t— pT. —1T.),  (7)

p=0 1=0

where

T |
Ck ( (P + %) Te, T) sinc(l — Br)e/"-B1) gz

(8)

mlp. 1] = |

0

is the channel coefficient corresponding to the Ith path and
pth chip of the kth user. In (7), the kth user-transmitted
power is absorbed in hi[p,I], a convention that is used
throughout the paper. The time dispersion (multipath) is
clear in (7) since the information transmitted over a particu-
lar chip is dispersed into the adjacent chips. The overall mul-
tiuser received signal is

K
r(t) = D x(t) +v(t), )

k=1

where v(t) is complex additive white Gaussian noise
(AWGN) with power spectral density 0. Front-end process-
ing at the receiver corresponds to projecting onto the basis
waveforms. Assuming the receiver to be synchronized to the
first path (I = 0) in (7), projecting over u,(t), we get

1 (p+1)T.
rlpl = (rup) = N r(t) dt
K L (10)
= > bk > hilp — Lilgelp — 11 +vIpl,
k=1 =0

where (r,u,) = | r(t)uj (t) dt and v[p] is the pth noise sam-
ple. For convenience of notation, we express {r[p]} in a vec-
tor form as

r=[rl0) rl1] - AN-1]]
K
=b1Qihy + D> biQihy +v (11)
k=2
K
= b1g1 + Z bkgk +v, (12)
k=2
where Qr = [Qx(0) -+ Qi(L)] and has a dimension

N X N(L + 1), Qx(I) = diag{qx(I)} and has a dimension
N X N, qx is the N X 1 signature code vector of kth user,

hy = [hf, - h,ZL]T and has a dimension N(L + 1) x 1,

he = [Al=L1] -+ mIN—=1-151]]" and has a dimen-
sion N X 1,3 v is zero mean N-dimensional Gaussian noise
vector with covariance matrix o?Iy, and gx = Qihg. Note
that, in (11) and (7) due to time selectivity, the channel varies
over the symbol duration—for a given path I, the different
chips may encounter different fading coefficients.

For FS channels (no time selectivity T < A.), hk[p, ]
is constant over p within a symbol duration, that is,

3Negative I indices correspond to those channel coefficients from pre-
vious symbols due to ISI. These samples are ignored in the analysis since
typically N > L.
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help, 1] = he[0,1], p = 0,1,...,N — 1. Hence, Qx(I)hx; =
hi [0, 11Qx(D)1n = hk[0,1]qx(I). Now, we can rewrite (11) re-
placing Q(I) by qx(!) in the definition of Qx, and hy; with
hi[0, 1] in the definition of hy. Notice that, in this case, Qy is
Toeplitz due to multipath dispersion. On the other hand, for
TS channels (no frequency selectivity, B, = B < Af,), L = 0.
Hence, Q reduces to Qx(0) and hy reduces to hy. The diag-
onal structure of the system is evident in this case form (11).*

3.2. MC-CDMA system

In an MC-CDMA system, the prototype basis waveform is
the complex exponential vr(t)e/?*1/2/T) which has a dura-
tion T, = T and bandwidth B, = B/N = 1/T. Each user
is assigned a signature waveform that is generated from fre-
quency shifts of the prototype basis waveform as

N-1
= > Gklnlia(t), (13)

n=0

where {i1,(t) = vp(t)e/ @+ V2/T) - 0,1,...,N — 1} are
the set of basis functions used in transmission and gi[n] is
the nth entry of the kth user signature code. The transmitted
signal for user k is

N-
z UT t)(:‘] (2n( n+1/2)t/T) (14)

Comparing Figures 2b and 2d, we can see that the typically
MC-CDMA system is frequency dispersive over a TFS chan-
nel since T, = T > At, but nondispersive in time since
B, < Af.. Using the model in [12], the noise-free received
signal for user k in a TES channel can be written as

N-1 M B
(1) = by n;) m;MQk[”]hk[m) n] (15)

X UT(t)ejZﬂmt/Tej(Zn(rﬁ1/2)t/T)’

where M = [B4T. The frequency dispersion is clear in (15)
since the information transmitted over a particular subcar-
rier is dispersed into the adjacent 2M subcarriers due to
Doppler dispersion. In (15),

hi[m, n]
By B

- q@

—By

n+1/2 (16)

T

) sinc(m — OT)e~/™m=0T) 4¢

is the channel coefficient corresponding to the nth subcar-
rier and mth Doppler shift of the kth user, and Cx(6, f) =
| &(t, f)e~ 1> dt where &(t, f) is defined in (2). The overall
received signal for all users is

K

(1) = > %

(1) +v(). (17)

4Recall that a DS-CDMA system diagonalizes TS channels.

Projecting over i1, (t), we get

7ln] = (7, itn)

1 (T A
_ ¢ —j@2r(n+1/2)t/T) dt
VT Jo r(t)e (18)
K M
= Zbk Z flk[m,nfm]qk[nfm]-i-f/[n].
k=1 m=-M

The sampled received vector can be written as

K
f=b1Qhy+ > bQhy +v (19)
k=2
K
=bigi+ > bk +V, (20)
k=2

where Qx = [Qk(—M) - -+ Qix(M)] and has a dimension
N X N(2M +1), Q(m) = diag{x(m)} and has a dimension
N X N, qx is the N x 1 signature code of the kth user, h; =
[1~1,€_M e B,{,M]T and has a dimension N(2M + 1) x 1,
him = [Ax[m, 0] - h[m, N — 1]]T and has a dimension
N x1,and g = Qihy. Note that, in (19) due to frequency
selectivity for a given Doppler shift m, fading coefficients
change over different subcarriers.

In FS channels (no time selectivity, T, = T < At.),
M = 0. Hence, in this case, Q) reduces to Q(0) and hy re-
duces to hy. The diagonal structure of the system is evident
in this case.’ On the other hand, in TS channel (no frequency
selectivity, B, Af.), hi[m,n] = he[m,0],n=0,1,...,N — 1.
Parallel to the argument in Section 3.1, in this case, hy =
[ [-M, 0] - hg[M,0]] T and Qi (m) reduces to Gy (m) so
that Qx becomes Toeplitz (due to Doppler dispersion).

3.3. MC-DS-CDMA system

In an MC-DS-CDMA system, the prototype basis waveform
is vr, (£)e/?"(/2/To) which has a duration T, = T/N; and
bandwidth B, = B/Ny. Each user is assigned a signature
waveform that is generated from time-frequency shifts of the
prototype basis waveform as

Ny-1 N,—
Z Z nitpn(t), (21)
where {il,,(t) = vr,(t — pT,)e/>"(tV2/T)} are the set
of basis functions used in transmission and gi[p, n] is the
(p, n)th entry of the kth user’s spreading code transmitted

over i, ,(t). The transmitted signal for user k can be written
as

Ni—=1 N;-1

Se(t) = by Z Z qrlp, ”]UTo(t — pTa)ej(zﬂ(”H/z)t/T").
n=0 p=0

(22)

SRecall that MC-CDMA system diagonalizes FS channels.
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TABLE 1: Summary of the possible MC-DS-CDMA cases in regard to interaction with the channel.

Case 1 Case 2

Case 3 Case 4

Dispersion in time only
B, > Af., T, < At,

Dispersion in frequency only
B, < Af., T, > At,

Dispersion in time and frequency
B, > Af., T, > At,

No dispersion
B, < Af., T, < At,

Comparing Figures 2¢ and 2d, depending on the choice of N;
and Ny, the effect of the channel can be categorized into four
cases that are summarized in Table 1.

3.3.1

In this case, the channel affects each time-frequency basis
function in an FS fashion—that is, there is dispersion in time
but not in frequency. The noise-free received signal for user
kis

Case 1

N¢-1 N1 L,

() =be > > Dhlp.mllgelp nlvr,

n=0 p=0 [=0
X (t _ PTo _ lTo)ej(Zﬂ(n+l/2)t/T°),
(23)

where L, = [T,;B, ] and analogous to (8),

hilp, ;1] = LTm (<P+ )TO’ T) (24)

x sinc (I — B,r) el 7rmt1/2)(=Bo0) g
The overall received signal for all users is

K
O AGERI(O} (25)

The projection on iy, ,(¢) is
1 (P+1)Tu

VT, Jpr,

k[P Lngelp — L n] +9[p,nl,

rc(t)efj(Zn(nH/Z)t/Ta) dt

Flp.nl = (#dlpn) =

Il
Mw
F[\/]h

k=1
(26)
and the sampled received vector is
AL s AL
i =0, QR + > b QR + v (27)
k=2
() s ()
b + > beg +, (28)
k=2
where
(f)(o) 0
A )
\ 0 Q' (1
Q=1 (29)
o - 0o @’wy-

and has a dimension N X N(L, + 1),

Q=m0 --- @ (nL)] GO

and has a dimension N; X N;(L, + 1),
Q(n 1) = diag {q, (0} (31)

and has a dimension N; x N,

T
q;cfn) = [ék[O, n] - gk[N: =1, n]] ,

(32)
B [ Ok
[h e hk-,fo—l]
and has a dimension N(L, + 1) X 1,
o (AT AT 1T
B = [, - B (33)

and has a dimension Ny(L, + 1) X 1,

B, = [l L) - N -1-Lml]]" (8

and has a dimension N; X 1, and
&) — QA (35)

The superscript f stands for frequency domain since qf
corresponds to part of the signature code corresponding to
all time shifts of the nth frequency (nth row in Figure 2¢).

Note that the DS-CDMA system in TFS channels is a spe-
cial case of this system when Ny = 1 (hence, N; = N and
L,=1L).

3.3.2 Case2

In this case, the channel affects each time-frequency basis
function in a TS fashion—that is, there is dispersion in fre-
quency but not in time. The noise-free received signal is

R (1)

f — M,
= ZE Z k[p, mymldlp, nlur,

% (t _ pTo)ej(ant/T,,)ej(Zn(nJrl/Z)t/Tn))
(36)

where M, = [B4T,| and

- Bs
Fulp, nsm] = ck(e, n+1/2
B

) sinc (m — 6T,)

o

(37)
% e—err(erl/Z)(m—@T,,) do.
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In this case, [ p, n] becomes

K M,
=> b > hlp,n—mymlgelp,n—ml+9[p,nl,
k=1 m=-M,
(38)
and the received vector is
A A K A A
i =5 QR + Y b QR +v (39)
k=2
K
=bigl” + > gl +9, (40)
k=2
where
Q"0 o 0
R0
R 0 Qg (1) --- 0
Q=] T , (41)
0 0 QPN -1)

and has a dimension N x N(2M, + 1),

AP = [Qp M) - QM) @)

and has a dimension Ny X N¢(2M, + 1),
QY (p,m) = diag {a’, (m)} (43)
and has a dimension Ny X Ny,

A (1)

T
'y = [alp 0] -+ alp Ny -1]]

44
Ao — [por T (44
k= [hk,o T hkNL ]
and has a dimension N(2M, + 1) X 1,
by, = [h{) . - B, ]T (45)
k,p,—M, k. p,M,

and has a dimension N7 (2M, + 1) X 1,

by, = [Flp, 03m] fzk[p,Nf—l;m]]T (46)

k,p,m

and has a dimension Ny X 1, and
5t — QA (47)

The superscript ¢ stands for time domain since qk corre-
sponds to all frequency shifts of the pth time shift (pth col-
umn in Figure 2¢).

Note that MC-CDMA system over TFS channel is a spe-
cial case of this system when N; = 1 (hence, Ny = N and
M, = M).

3.3.3 Case3

In this case, the channel affects each time-frequency basis
function in a nonselective fashion in both time and frequency
domains. That is, the effective channel matrix is diagonal
in this case. This interesting signaling scheme is discussed
in details in [7, 12], and we call it a TF-CDMA system. It
was shown that the conditions on Ny and N; necessary for
this case to hold can be met for underspread channels, that
is, TyBa < 1 [13]. Basically, the conditions in this case
are equivalent to having T, < T, and By < B,. That is,
TwmBas < T,B, = 1 which is the condition for underspread
channels. The noise-free received signal in this case is given
by [7]

Ny—=1 N;-1 )
R (t) = by Z Z hilp, n)axlp. nl
n=0 p=0 (48)
X vr, (£ — pT,)ef@rn1/2UT,)
where

R (p+1)T, ((n+1)B,
hi[p.n] = J JB (t, f)dfdt

pTo
~a( (o)1 (e 5)2)
~ p 5 .
The approximation in (49) is due to the fact that, for proper
choice of T, and B,, (¢, f) is almost flat over the basis func-

tion’s time and frequency support. In this case, 7[ p, n] in (26)
is

(49)

=

[ p, nl Z

k[ p> nlgrlp, n] + V[ p, n] (50)

from which the diagonal nature of the system is evident. The
received vector is given by (27) with the following definitions:

Q]((f dlag{ f)}’
() _ AT N T
‘ka = [qkfo Qk{qu] ’ (51)
T
: hka 1] 4
- (f) A A T
where h;,, = [h[0, n] « hg[N; —1,n]] . The sampled

received vector can be also written as (39) with the following
definitions:

QY - diag 4"},
a =g - a%] (52)
B = R - h ]

wherefl,if) = [h[p,0] --- ﬁk[p,Nf—l]]T.

The MC-CDMA system over an FS channel is a special
case of this system when N; = 1 (hence Ny = N) and By = 0.
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F1GURE 3: DS-CDMA and MC-CDMA systems in an FS channel. The DS-CDMA basis waveforms experience multipath dispersion in time
due to frequency selectivity. The MC-CDMA system is diagonal since each subcarrier encounters nonselective fading in the frequency do-

main.

Also, the DS-CDMA system over a TS channel is a special
case of this system when Ny = 1 (hence N; = N) and T,,, = 0.

3.3.4 Case4

In this case, the channel affects each basis function in a TES
fashion—that is, there is dispersion in time and in frequency.
The conditions above imply that T, < Ty, and B, < By =
TmBa > ToB, = 1. This is the case of overspread channels and
is not addressed in this paper since typical wireless channels
are underspread [1].

3.3.5 Someremarks on special cases

Cases 1, 2, 3, and 4 discuss MC-DS-CDMA system behav-
ior over TFS channels. The MC-DS-CDMA system in an FS
(TS) channel experiences Case 1 (Case 2) since the channel
is FS (TS) per basis waveform (so that the basis functions en-
counter multipath (Doppler) dispersion), and Case 3 where
the channel is nonselective per basis waveform. The system
cannot experience Case 2 (Case 1) in an FS (TS) channel due
to the absence of time (frequency) selectivity. In the sequel,
whenever we address the MC-DS-CDMA system over an FS
(TS) channel, we only consider Cases 1 and 3 (2 and 3). The
following special cases hold.

(1) Case 1 in the MC-DS-CDMA system over an FS
channel is a special case of that in Section 3.3.1 since By =
0, and thus, T < At (as opposed to the less strin-
gent condition T, < Af. in Section 3.3.1). In this case,

helpml] ~ hlo,ml], p = 0,1,..,N, — 1, Q) (n) be-
comes a Toeplitz matrix constituted from q,ﬁf,j, and h,((frf =
[0, m50] - -+ hi[0,mLo]]".

(2) Case 2 in the MC-DS-CDMA system in TS channel
is a special case of that in Section 3.3.2 when T,, = 0, and

thus, B < Af, (as opposed to B, < Af. in Section 3.3.2).
In this case, hi[p, m;m] =~ hi[p,0;m], n = 0,1,...,Ny — 1,

(?k( p) bgcomes Toeplitz ma:trix constitu%ed from §y,p, and
hip, = [hlp, 0, —M,] - -+ hi[p,0;M,]] .

(3) Case 3 in the MC-DS-CDMA system in an FS channel
is a special case of that in Section 3.3.3 when By = 0, that is,
fzk[p,n] ~ IAak[O,n],p =0,1,...,N; — 1. In this case,

()
Qkﬂ) g) 0
\ 0 g, 0
Q' = : |
' (53)
()
o 0 gl
o _ 4 ; T
b’ = [fl0,0) -+ o, N; - 1]]".

(4) Case 3 in the MC-DS-CDMA system in a TS channel
is a special case of that in Section 3.3.3 when T}, = 0, that is,
hi(p,n] = h[p,0],n = 0,1,..., Ny — 1. In this case,

QI(ct()) o --- 0

0 4 -+ 0
Qﬁ{”: : .. : ?

0 - 0 g,
o _ 4, i r
by = [i[0,0] -+ [N, —1,0]] .

4. TIME-FREQUENCY DUALITY

As shown in Section 3 (and illustrated in Figure 3), in an FS
channel, each basis function in a DS-CDMA system encoun-
ters FS fading since B, > A f.. Consequently, the transmitted
signal encounters multipath dispersion and a RAKE receiver
is needed for multipath combining. To avoid multipath dis-
persion, the MC-CDMA system uses basis waveforms that
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F1GURE 4: DS-CDMA and MC-CDMA systems in a TS channel. The MC-CDMA basis waveforms experience multiple Doppler dispersion
in frequency due to time selectivity. The DS-CDMA system is diagonal since each basis waveform (chip) encounters nonselective fading in

the time domain.

are narrowband subcarriers with B, < A f.. Hence, each ba-
sis function encounters nonselective fading and the resultant
channel matrix is diagonal. The diversity due to frequency se-
lectivity is exploited via L+ 1 multipath in DS-CDMA system
and via L + 1 subcarriers separated by A f; in the MC-CDMA
system. The diversity order in both systems is L + 1, which is
equal to the rank of the channel matrix for both systems, that
is, rank(Rp, n,) = rank(Ry, ;) = L+ 1.

The behavior of the two systems in TS channels is com-
pletely analogous to that discussed above for FS channels
except for interchanging time and frequency domains and
DS-CDMA and MC-CDMA systems. Specifically, in a DS-
CDMA system in a TS channel, the channel matrix is diag-
onal as long as T, < At.—each basis function (chip) en-
counters nonselective fading. On the other hand, each MC-
CDMA system basis function suffers TS fading since T, =
T > At.. This is manifested as multiple Doppler compo-
nents, as illustrated in Figure 4, analogous to multipath com-
ponents in a DS-CDMA system in an FS channel. Conse-
quently, the MC-CDMA system over a TS channel requires
a frequency domain RAKE receiver to do multiple Doppler
combining. The order of diversity in both systems is the same
and is equal to 2M + 1—the channel covariance matrix for
both systems has a rank of 2M + 1. This duality between
MC-CDMA and DS-CDMA as well as between TS and FS
channels, will be used in Section 5 to derive equivalences be-
tween different systems.

Using the previous discussion, we can deduce in-

tuitive insights about diagonalizing the TFS channel in
Section 3.3.3. We define the notion of block fading (BF) for

an MC-CDMA system in an FS channel and a DS-CDMA
system in a TS channel. For an MC-CDMA system, if the
whole bandwidth is divided into Ny subbands, where N is
chosen sufficiently larger than L + 1, then under BF assump-
tion, the N; subcarriers in the same subband (corresponding
to Af;) encounter identical fading coefficients.® More pre-
cisely, if the set of indices of subcarriers in the ith coherence

subband is ng), i=0,1,...,Ny — 1, then, under BF assump-

tion (recall (16)), fu[m, m1] ~ hx[m, ny] for all ny, n, € Q.
A similar definition holds for a DS-CDMA system in a TS
channel. If the whole symbol duration is divided into N
time slots, where Ny is chosen sufficiently larger than 2M + 1,
then, under BF assumption, the Ny chips in the same time
slot (corresponding to At;) encounter identical fading co-
efficients.” That is, if the set of indices of chips in the ith
coherence time slot is Q,(t), i =01,...,N;, — 1, then, un-
der BF assumption (recall (8)), hx[p1,I] = hi[p, 1] for all
pupre Q.

Now, consider an MC-CDMA system in a TFS channel.
Divide the bandwidth into Ny coherence subbands such that
BF holds for the N; subcarriers per subband. Now, per sub-
band, the channel is frequency nonselective but may be TS.
That is, each subband resembles a TS channel and multiple
Doppler components are generated. Hence, to diagonalize

®Note that N sufficiently larger than L+ 1 is equivalent to B, sufficiently
smaller than Af..

"Note that N; sufficiently larger than 2M + 1 is equivalent to T, suffi-
ciently smaller than At,.
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the system (analogous to DS-CDMA system over a TS chan-
nel), we need to choose basis waveforms that are narrower
in time so that each encounters nonselective fading. This is
precisely the case with the basis waveforms of the TE-CDMA
system in Section 3.3.3. Compared to an MC-CDMA system,
the symbol duration is decreased by a factor of N, that is,
T, = T/N; and, consequently, the bandwidth increases N;
times to B, = BN;/N = B/Ny. Since B, equals the subband
bandwidth, flat fading in the frequency domain is still pre-
served. A dual way of looking at the TF-CDMA system in
Section 3.3.3 is via a DS-CDMA systems in a TFS channel. In
this case, T is divided into well-chosen N; slots such that BF
holds in time. Per time slot, the Ny time samples encounter
ES but time nonselective fading. To diagonalize the system,
we need to decrease the bandwidth of each basis waveform
by a factor of Ny and increase the time duration by the same
factor to achieve nonselective fading. This idea is illustrated
in Figures 5 and 6.

5. EQUIVALENCES

In this section, we derive the sufficient conditions for the
CDMA systems in Section 3 to be equivalent. We say that two
systems are equivalent if both attain the same SINR for any
given set of channel realizations for all users. We can easily
deduce that, if two systems are equivalent, then both also at-
tain the same P,. Before introducing the equivalence results,
we derive the linear MMSE detector, the expression for SINR,
and P,.

We can note from (12), (20), and (28) that the sampled
received vector for a given system x is

K
re = big + > big” + vy
k=2 (55)

(x)

=b1g§x)+ix+vx g + €y

where g](f) =Q; x)h , QW is a matrix that is a function of the
kth user signature code for system x, h™¥) is the correspond-
ing channel coefficient vector, iy is the MAI vector affecting
the desired signal component, v, is the noise vector, and €,
is the noise plus interference vector. The linear MMSE detec-

tor for user 1 takes the form b; = sign{real[w}?’[MSEH ]} and
wMMSE is chosen to solve
wMMSE :minE[|erx—b1|2]. (56)
w
The solution is the well-known Wiener filter
wyME =R | g, (57)
The SINR can be written as [14]
SINR®W = g R! g, (58)

where Re ¢, = >K, g,(cx)gk + 0%Iy. There is no closed
form expression for the receiver P, in the presence of MAI.

However, parallel to the discussion in [15], we note that, for
sufficiently large N, the Gaussian approximation of the inter-
ference at the output of the MMSE is fairly accurate. In this

case, the conditional P, given h,..., hgéc) can be approxi-

mated as
0, ) - o eI ).
where Q(x) = (1/v/27) [, e /2 dx. To find the average P,,

we need to average (59) over the distribution of ..., hg)
However, under the assumption of treating the MAI term at
the output of the MMSE detector as Gaussian noise, we only

need to average (59) over hﬁ") (or equivalently over g(lx)). Re-
calling that gﬁ") is a complex Gaussian vector, the average py
over the distribution of gi") is [1]

)

Sl e e
I=1 2 1+‘“l 111#1#1 [4,

where y;, I = 1,2,...,D, are the nonzero eigenvalues of
R R, . For the numerical results in Section 6, we adopt
this Gaussian approximation and use the SINR and P, ex-
pressions in (58) and (60), respectively.

Recalling that two systems are equivalent if both attain
the same SINR, from the expression in (58), we note that a
sufficient condition for systems x and y to be equivalent is to
have

g” =Fg™, k=1,2.,K (61)

where Fis an N X N unitary transformation, that is, FF =
F®F = Iy. From (12), (20), and (28) or (40), we note that we
can always write g~ as

o - Q! < @

where the multiplication order in the first equality is flipped
in the second one using the appropriate N X N channel ma-
trix H,((x). Now, (61) becomes

Hq.” = FH"q". (63)

If q,(cy ) = qucx), then condition (63) for equivalence becomes

HY = FHHVE, (64)
Note that H® and H) have identical statistics since F is uni-
tary.

In Sections 5.1, 5.2, and 5. 3 we implicitly solve the fol-
lowmg problem leen q ), and Hk , find an F such
that qk = Fqk and (64) is satlsﬁed. In other words, for
the same channel, realization systems x and y have identical

performance when q,((x) and q,(cy " are chosen as the signature
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F1GURE 5: Diagonalizing a TFS channel via a TF-CDMA system starting from an MC-CDMA system. The bandwidth is divided into Ny
subbands, each containing N; subcarriers that fade similarly. To diagonalize TFS channel, each basis waveform duration is reduced by N;
and its bandwidth is increased by N; so that the new basis waveforms encounter nonselective fading in time and frequency. (a) MC-CDMA

system. (b) TE-CDMA system.

codes. We start by finding sufficient conditions for equiva-
lences in an FS channel. Using the duality relations described
in Section 4, in conjunction with necessary additional proofs,
we show the equivalence conditions for the TS and TFS chan-
nels in Sections 5.2 and 5.3, respectively.

5.1.

We first recall from Section 3.3.5 that, in an FS channel,
the MC-DS-CDMA system only exhibits Cases 1 and 3. In
Proposition 1, we state the sufficient conditions for a DS-
CDMA system to be equivalent to an MC-CDMA system.
In Proposition 2, we state the equivalence conditions for
an MC-CDMA system and an MC-DS-CDMA system. The
equivalence conditions for a DS-CDMA system and an MC-
DS-CDMA system will then follow.

Equivalences in an FS channel

Proposition 1. DS-CDMA system is equivalent to an MC-
CDMA system in an FS channel if the following condition is
satisfied:

qx = Dnqs, (65)
where Dy is the N X N discrete Fourier transform (DFT) ma-
trix with Dy, = (1/7/N)e~1@mnmm/N),

Proof. Recall that Qi and hy are the signature code matrix
and channel vector for the DS-CDMA system and Qx and hy
are the corresponding quantities in the MC-CDMA system.
As discussed in Section 3.1, Qy is a Toeplitz matrix in an FS
channel. In Appendix A, we show that

hy = Dy(1: L+ 1)hy (66)
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F1Gure 6: Diagonalizing TFES channel via TF-CDMA system starting from a DS-CDMA system. The symbol duration is divided into N; time
slots, each containing N time samples that fade similarly. To diagonalize the TFS channel, each basis waveform bandwidth is reduced by N
and its duration is increased by Ny so that the new basis waveforms encounter flat fading in time and frequency. (a) DS-CDMA system. (b)
TF-CDMA system.

so that Dy (L + 2 : N)"h; = 0. Hence, using (12), so that Qy is circulant and multiply gx by Dy to get
g = QDn(1:L+ l)Hﬁk = QkDﬁﬁk, (67) Dngr = DNQkD%flk = ékﬁk = §k, (68)
where Q¢ = [Qx X] for any appropriately sized arbitrary ~ where Qi = diag{Dyqx} since the DFT matrix diagonalizes

matrix X. We note that, in general, L < N so that Qx can be circulant matrices. We can see that g = Qihy in (20) for
approximated with a circulant matrix. We can then choose X an FS channel is equal to g = Qxhy in (68) provided that
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qx = Dnqx. The proof then follows from our definition of
equivalences in (61). O

Proposition 2. The MC-DS-CDMA system in Cases 1 and 3 is
equivalent to an MC-CDMA system provided that the follow-
ing condition is satisfied:

a = Dng, (69)
where
Dy 0 --- 0
) 0 Dy --- 0
Dy =| . . . . (70)
0 --- 0 Dy,
r P T
and flz(cf) = [q;ifo)l ce q,if,’jf,l] of dimension N X 1.

Proof. We first prove Proposition 2 for the MC-DS-CDMA
system in Case 1. We recall that, in an FS channel, each sub-
band # in the MC-DS-CDMA system in Case 1 encounters
multipath dispersion. The proof of this proposition is then
obtained by applying the proof of Proposition 1 per subband

n. We start with writing g,if "in (28) as

() AT Lt 1T
8 = [gk,{) gka,-q] ’ (71)

where g,((fi = Q,((f )(n)flif,j Following the proof in Appendix
A, we can show that

By, = Dy, (1: L, + 1)BY), (72)

where by, = [h[0,nN;] - B0, (n+1)N; — 1]] is the

nth segment of by of length N;. Recall from Section 3.3.5 that,

in an FS channel, Q,(Cf )(n) is Toeplitz constituted from qif;

Hence, using (72) and following the proof of Proposition 1,
we can show that

Dy gy, ~ D Q) (m)Dy, (1: Lo + 1) hys

. (73)
= Qk,nhk,n;
2 () .
where Qg , = diag{Dn,q;, }. That is,
DN,gif) ~ Qb = & (74)

where Q; = diag{Dy, c],if ) }. We can see that gx in (20), for the
FS channel, is equal to g in (74) provided that g = Dy,q"/).
The proof for Case 1 MC-DS-CDMA system then follows.

The proof of Proposition 2 for an MC-DS-CDMA system
in Case 3 is a special case of the proof above when L, = 0 (so
that each subband encounters frequency nonselective fad-
ing). To see this, we first recall that, in this case, the BF as-
sumption is valid since B, < A f. From Section 4, under BF
assumption, hy. can be written as

=2
=
u

T
[l%k[o, 0115, -+ h[0,Ny - 1]115!] (75)

u

T
[l%k[o, 01f, - hlo,Ns - 1]115,] ; (76)
that is, hy, = flk[O,n]th. In (76), we used the fact that
he[0,n] = h[0, n] for FS channels. To recognize this fact,
substitute (¢, f) = &(0, ) and Cx(6, f) = &(0, £)8(6) in
(16) and (49), respectively, where §(-) is the Dirac delta func-
tion. Now, starting from (53), using (75) and (76), and par-
allel to the first part of this proof, we can easily prove (74) for
a Case 3 MC-DS-CDMA system. O

We note that Case 3 MC-DS-CDMA system is equivalent
to an MC-CDMA system over an FS channel for any

Fy, 0 --- 0

i 0 Fy, --- 0

Exv=1| . . . - (77)
0 --- 0 Fy

where Fy, is any N; X N; unitary transformation. An easy
way to recognize this fact is to consider (64). In this case, the
channel matrices for Case 3 MC-DS-CDMA system and MC-
CDMA system are

— A -

h [0, 011y, 0 ce 0

) 0 [0, 1]y, - - - 0

Hy = . . . . ,
) 0 If0, Ny —1]1y, |
[ 71110, 0] 1y, 0 0 l

~ 0 hk[()) l]IN[ 0

Hk - . >
|0 . 0 I[0,Ny—1]1y, |

(78)

respectively. It is then clear that Hy = F{ H(Fy, for any Fy,.
An interesting special case of Fy, is Iy, that is, the MC-DS-

CDMA and the MC-CDMA systems are also equivalent if

- A(f)
Qk=Qkf-

The results obtained in this section are summarized in
Table 2. Note that the third column in Table 2 is obtained by
combining the results in the first two columns.

5.2. Equivalencesin a TS channel

Building on the intuition in Section 4, a similar set of re-
sults analogous to those in Section 5.1 can be obtained for
a TS channel. We recall from Section 3.3.5 that, in a TS chan-
nel, the MC-DS-CDMA system exhibits only Cases 2 and 3.
In this case, Proposition 1 in Section 5.1 still holds for a TS
channel. Parallel to Proposition 2, Proposition 3 shows the
equivalence conditions for a DS-CDMA system and an MC-
DS-CDMA system over a TS channel. The conditions for an
MC-CDMA system to be equivalent to an MC-DS-CDMA
system then follow.



Equivalence of Linear MMSE

1349

TABLE 2: Summary of equivalence results for an FS channel. B, refers to the basis waveform bandwidth in an MC-DS-CDMA system.

MC-DS-CDMA MC-CDMA DS-CDMA
¢ ¢
MC-CDMA DS-CDMA MC-DS-CDMA
i} DN[(Alif), B, > Afe, b () | DN.Dnai B, > Af,
LA PP 9« = DG @ =7
FN!Qkf , By < Af Fil Dyqi, B, < Af;

Proposition 3. The MC-DS-CDMA system in Cases 2 and 3 is
equivalent to a DS-CDMA system provided that the following
condition is satisfied:

@ = DY g, (79)

where Dy, is defined as Dy, in (69) with N; replaced by Ny,
)T

T
and q,ﬁ” = [éll(éo . qli%q] of dimension N x 1.

The proofs of Proposition1 for a TS channel and
Proposition 3 are analogous to the proofs of Proposition 1
for an FS channel and Proposition 2 in Section 5.1, respec-
tively, under the following substitutions: MC-CDMA — DS-
CDMA, MC-DS-CDMA Case 1 — MC-DS-CDMA Case 2,
% ~ Q6 G ~ 9k q,if) ~ 4, b — hy ,, where hy, =
[fzk[pr,O] - hi[(p+1)Ny —1,0]] is the pth segment
of hy of length Nf, Ny — Ny, Nf — Ny, [ - m, L — 2M +1,
L, — 2M, + 1, x) — x® for any quantity x, Dy — D,
Dy, — D, Dy, - DY, B, —~ EY,.

Table 3 summarizes the equivalence results in a TS chan-
nel. Again, the third column in the table is obtained by com-
bining the results in columns one and two.

There is a subtle point that needs to be explained when
proofs analogous to those in Section 5.1 are derived in the
case of TS channel. In an FS channel, I only takes positive
values and the one-sided DFT operation was used in the ob-
tained results. In a TS channel, as stated above, [ maps to m
which takes symmetric values around 0 as seen in (16) and
(37). Now, using a single-sided DFT operation, as done in the
proofs in Section 5.1, will imply a phase shift. We can easily
show that the equations analogous to (66) and (72) are

DY(1:2M + 1)hi = hy 0 eyn, (80)

D (1:2M, + 1)h{}, = by, © ey, (81)
respectively, where ey y =[] ¢/ 27M/N) . el @r(N-1)M/N)] L
We note that the presence of phase shift does not change
the equivalence conditions since it does not affect the SINR
value and the eigenvalues of g%x) that governs P,. Starting
from this point, the phase shift will thus be ignored in the
analysis.

5.3. Equivalences in a TFS channel

In this section, we prove the equivalence conditions for the
general case of a TFS channel. In TFS channel, the MC-DS-
CDMA system has the three cases described in Section 3.3. In

this case, Propositions 1, 2, and 3 still hold as shown in the
sequel.
5.3.1

Before proving Proposition 1 for TES channel, we first intro-
duce the following lemma.

Proof of Proposition 1

Lemma 1. The channel coefficient defined in (8) is given by

Hk[m, l]ej(an(p+1/2)/N)’ (82)

Mz

he[p, 1] =

m

-M

where
Twm Ba
Hi[m,l] = J Cx(6, 1) sinc(m — 0T) sinc(l — Bt)
o J-B,

% e—jﬂ(m—GT)e—jrr(l—B‘r) 4o dT,

(83)
where Cr(6, 1) = [ cx(t, T)e 7270 gt
Proof. See Appendix B. O
Now, recalling (11) and (12), we write gk as
L
g = 2 Qu(Dhg (84)
1=0
L M
=2.Qu() Y. Hilm Nepn(D) (85)
1= m=—M

0
M L
= > > Hilm 1 (q(]) © emn(D)) (86)

M 7 ’
= Z Qk,mhk,m; (87)

where in (85) we used Lemma 1, in (86) (recall that Qx(]) in
(11) is diagonal) we replaced Qk(!)e,n (1) by qx(l) © emn (D),
and in (87)

Qi = [q(0) © e (0) - -+ qu(D) O emn(L)]  (88)

(recall that Qk,m is Toeplitz) and

, T
by = [Hilm, 0] -+ HilmL]] - (89)



1350

EURASIP Journal on Applied Signal Processing

TaBLE 3: Summary of equivalence results for a TS channel. T, refers to the duration of the basis waveform in an MC-DS-CDMA system.

MC-DS-CDMA DS-CDMA MC-CDMA
¢ ¢ ¢
DS-CDMA MC-CDMA MC-DS-CDMA
_ Dgf’fly): TD > Atc» _ NOE DNngfIk, TD > Atc,
%=1_" 9k = Dnax G =1
B a, To < Ate Ex,Diqe To < At;

TaBLE 4: Summary of equivalence results for a TFS channel—Part 1. T, and B, refer to the duration and bandwidth of MC-DS-CDMA basis

waveforms.
MC-DS-CDMA MC-CDMA DS-CDMA
¢ ¢ ¢
MC-CDMA DS-CDMA MC-DS-CDMA
| bna!, B, >Af T, < AL, . ) _ | DiDyq B, > Af, T, < At
(e I 4 = Dnar 4G =1
Dya, B, < Af, T, < At, Df Dyqi, B, < Af,, T, < At

Using the same approach as in Appendix A, we can show
that

by = Dby (90)
where hy., is given in (19). Using (90) in (87), then
M i B
Dygi = . DnQiwDYhim (91)
m=—-M
M = ~ -
= > Qumhim =g (92)

m=-M

where Qx(m) = diag{Dy[qx © en]} = diag{[Dnqr](m)},
and the second equality is obtained from the properties of
DFT [16]. We can see that g in (92) is g in (20) for a TFS
channel provided that qx = Dyqx. Hence, Proposition 1 is
proved for a TES channel.

5.3.2 Proof of Proposition 2

Starting with an MC-DS-CDMA system in Case 1, we note
from Section 3.3.1 that, per subband, there exists L, multi-
path components due to frequency selectivity, and, per path,
different chips fade differently due to time selectivity. This
scenario per subband is similar to that in Section 5.3.1. The
proof is obtained by mimicking the proof in Section 5.3.1
per subband. This is similar to what was done in Section 5.1
when Proposition 2 was proved by mimicking the proof of
Proposition 1 per subband.

To prove the equivalence for the MC-DS-CDMA system
in Case 3, we start with an MC-CDMA system in a TFS chan-
nel and note that, since B, < Af,, the BF assumption holds.
Under this assumption, the noise-free received signal in (15)

can be written as

Ne-1 M
(D) = bp D > hi[m,i]
i=0 m=-M (93)
% qk[n]vT(t)ejZ””’t/Tej(Z”(””/z)”T).

ne);

In view of (93), the MC-CDMA system in a TFS channel
encounters multiple Doppler components per subband. Re-
calling the proof of Proposition 2 in Section 5.1, going from
MC-DS-CDMA to MC-CDMA, the increase in T, does not
cause frequency dispersion due to absence of time selectiv-
ity. However, it causes B, < Af, eliminating the time dis-
persion. Similar scenario is experienced in this case per sub-
band except for interchanging time and frequency domains.
In particular (as discussed in Section 4), to diagonalize the
system, we increase B,, and that does not cause time dis-
persion (due to the BF assumption per subband) and de-
crease T, such that T, < Af. to eliminate frequency dis-
persion so that the resulting TF-CDMA basis waveforms en-
counter nonselective fading. After drawing this analogy, we
can see that the proof of Proposition 2 for MC-DS-CDMA
system in Case 3 over a TFS channel is analogous to that of
Proposition 2 for MC-DS-CDMA system in Case 1 over an
FS channel except for interchanging time and frequency do-
mains and the same condition qx = Dy,§; ' for equivalence
holds.

5.3.3 Proof of Proposition 3

The proof in this case is analogous to that in Section 5.3.2 by
using the substitutions in Section 5.2.

The equivalence results for a TFS channel are summa-
rized in Tables 4 and 5. In both tables, the last column is ob-
tained by combining the results in the first two columns.
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TABLE 5: Summary of equivalence results for a TFS channel—Part 2. T, and B, refer to the duration and bandwidth of MC-DS-CDMA basis

waveforms.
MC-DS-CDMA DS-CDMA MC-CDMA
¢ ¢ ¢
DS-CDMA MC-CDMA MC-DS-CDMA
@ - {Dgfqg), T, > At., B, < Af,, 4 = Dy 4 - {DNfDﬁqk, T, > At,, B, < Af,,
D 4, T, < At, B, < Af. Dy, Diiq To < At, B, < Af.

5.34

For the sake of completeness, it is necessary to make the fol-
lowing remarks.

Important remarks

Remark 1. In a TFS channel as opposed to an FS (TS) chan-
nel, not any Fy, (Ey, ) unitary transformation satisfies equiv-
alence. The reason is that, in a TES channel, the channel ma-
trix in MC-CDMA (DS-CDMA) system is no longer diag-
onal but rather Toeplitz due to time (frequency) selectivity.
Hence, there will always be a DFT operation between the
channel coefficients of MC-DS-CDMA system in Case 3 and
those of an MC-CDMA (DS-CDMA) system.

Remark 2. From Tables 4 and 5, given q, we have two pos-
sible conditions for MC-DS-CDMA system in Case 3 to be
equivalent to DS-CDMA system

(1) ¢ = DY Dyqy;
(2) 4 = Dy, q.

We can show that both unitary transformations F; = Dy, Dy
and F, = Dy, satisfy (64) when systems x and y are MC-
DS-CDMA in Case 3 and DS-CDMA, respectively. A similar
argument holds for an MC-DS-CDMA in Case 3 and an MC-
CDMA systems.

Remark 3. Even though prior literature touched on the con-
nections between different CDMA systems in FS channels
(and, to a lesser extent, TS channel), we note that such con-
nections in TFS were not well studied and are not as clear
as the simple case of FS channels. Moreover, most of the re-
sults in the prior works address single user scenarios. Propo-
sitions 1, 2, and 3 extend the connections between the dif-
ferent CDMA systems to TFS channels building on the time-
frequency duality as explained in Section 4. In addition, all
the results address multiuser scenarios where MMSE detec-
tion is used at the receiver.

We also note that, from an implementational point of
view, the available hardware may favor one system over the
other. For instance, the problem of peak-to-average ratio in
MC-CDMA system may make implementing DS-CDMA sys-
tem easier. Similarly, the difficulty in implementing RAKE
receivers in high data rate systems may make implementing
MC-CDMA system easier. We showed in Propositions 1, 2,
and 3 that all the systems can perform as well provided that
the sufficient conditions are met. We again emphasize that

the equivalent conditions were not clear in prior literature
for TFS channels.

6. NUMERICAL RESULTS

In this section, we illustrate the results obtained in Section 5.
We show the near identical performance of the different
CDMA systems when using the sufficient conditions in
Propositions 1, 2, and 3 even after relaxing the assumptions
used in their proofs.® The goal is to emphasize the validity of
these assumptions and hence the equivalent conditions. We
consider a system of K = 20 users and a WSSUS channel
model with L + 1 = 4 resolvable paths. We use the separa-
bility assumption in (3). We also choose (recall Section 2.2)

Dy(0) = 1/4nBy\1 — (G/Bd)z, |8] < By and 0 elsewhere [17]
and set ¥(7) to be constant over 7. Each user employs a
distinct Gold code of length N = 32° for signal spreading
and the receiver employs an MMSE detector. We use SINR
and P,, defined in Section 5, as measures for performance
and adopt the equivalence conditions stated in Tables 1, 2, 3,
and 4.

Figures 7a and 7b show the performance of the different
CDMA systems in an FS channel. We show the performance
of MC-DS-CDMA system for its two cases. For Case 1, we
choose Ny = 2 so that L, + 1 = 2. For Case 3, two different
values of Ny are considered Ny = 8, 16. Figure 7a shows the
SINR for the different systems as well as the signal-to-noise
ratio (SNR) in the absence of interference which is an upper
bound on the SINR. Figure 7b shows the P, for the different
systems. As expected from Propositions 1 and 2, the perfor-
mance of the different systems is virtually indistinguishable.

Figures 8a and 8b show the SINR and P,, respectively,
for the MC-CDMA, DS-CDMA, and MC-DS-CDMA Case
3 systems in TFS channel with B4T = 0.2. For the MC-DS-
CDMA Case 3 system, we take Ny = 8 and ideally assume
that, under this choice, every time-frequency basis waveform
encounters nonselective fading in time and frequency—that
is, we ignore the relatively negligible dispersion effects that

8Basically, any assumption that was made on the signaling matrices Q;cx)
(such as approximating Toeplitz matrices by circulant ones) is relaxed in the
expressions of SINR and P, in (58) and (60), respectively.

9The Gold code length is 31, and an additional common bit is added to
every signature code to have an overall length of 32.



1352

EURASIP Journal on Applied Signal Processing

SINR

4 6 8 10 12 14 16 18 20 22

SNR (dB)
-=- MC-DS-CDMA (case 3), Ny =8 -« MC-CDMA
- MC-DS-CDMA (case 3), Ny =16 - DS-CDMA

~+ MC-DS-CDMA (case 1), Ny =2,L,=2 > SNR bound

(a)

107!

1072

107}

Al

10741

10_5 F H

10-¢ - - - - - - - -
4 6 8 10 12 14 16 18 20 22

SNR (dB)

-s- MC-DS-CDMA (case 3), Ny =8 -+ MC-CDMA
-o- MC-DS-CDMA (case 3), Nf =16 - DS-CDMA

—+ MC-DS-CDMA (case 1), Ny =2, L,=2
(b)

FIGURE 7: Performance of various equivalent systems over an FS
channel for K = 20 users as a function of SNR. (a) SINR. (b) P,.

still remain in an MC-DS-CDMA system. Again, the perfor-
mance of the three systems is virtually identical.

7. CONCLUSION

In this paper, we have studied linear MMSE multiuser detec-
tion for a class of CDMA systems in FS, TS, and TFS chan-
nels. We discussed a time-frequency duality between various
systems operating over TES channels. The time-frequency

100 . . . : : : : :
4 6 8 10 12 14 16 18 20 22
SNR (dB)
- MC-CDMA - TF-CDMA
-= DS-CDMA - SNR bound

(a)

4 6 8 10 12 14 16 18 20 22
SNR (dB)

- MC-CDMA
= DS-CDMA
- TF-CDMA

(®)

FIGURE 8: The performance of MC-CDMA, DS-CDMA, and TF-
CDMA (MC-DS-CDMA) systems over a TFS channel (B;T = 0.2)
for K = 20 users as a function of SNR. (a) SINR. (b) P,.

duality exposes the channel conditions under which differ-
ent systems are ideal (diagonalize the channel matrix) DS-
CDMA systems are ideal in TS channels, MC-CDMA in FS
channels, and MC-DS-CDMA (TF-CDMA) in TFS channels.
We use this duality to develop equivalences between systems
operating over a TFS channel and systems operating either
over FS or TS channels. Building on the time-frequency du-
ality and the equivalences, we derive sufficient conditions re-
lating the signature codes of the different systems for them to
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perform in a near-identical fashion in FS, TS, and TFS chan-
nels. Numerical results are provided to support the analy-
sis. The results of this paper relating the various systems in
different channel conditions enable cross-leveraging of de-
sign insights for the widely used DS-CDMA, MC-CDMA,
and MC-DS-CDMA systems.

APPENDICES

A. PROOF OF (66)

Recall from (16) that, in FS channel, (i.e., M = 0 in (15)),
hi(0,n) = Ck(0, (n + 1/2)/T). For (66) to hold, it suffices
to prove that (0, n) is the nth component of the DFT of
{he(0,1), I =0,1,..., L}, which we show as follows:

L
Z hk[O, l]efj(ann/N)
1=0

1]
M=

Ty ,
g~ j(@nln/N) J (0, 7) sinc(l — Br)e/ =B gy
0

0

Tm . L .
= J ck(0, 7)e ™8T " sinc(l — Br)e 2N TV2) gy
0

1=0

T
= J cx (0, T)e’j”BTe*j2”(”/N+1/2)BTdt
0

T
= J (0, 7)e 1@mm D) gy
0

~ n
- G(o7)
= ]:lk((), n)
(A.1)
B. PROOF OF LEMMA 1
Starting with the right-hand side of (82)
M
Z Hk[m, l]ej(an(pH/Z)/N)
m=-M
Twn (Ba . .
= J Ci(6, 7) sinc(l — Bt)e Jm(=B1)in(0T)
0 —By
M . .
X Z sinc(m — OT)e Jmmei@mm(p+1/2/N) g 41
m=-M
(B.1)
Twm Ba ) ) )
= j Ci(6, 7) sinc(l — Bt)e JmU=B1) gjn(0T) gjnM
0 —By
oM
x e J@mMPH/IIN) N sinc(y — M — 0T)
v=0

X efjrrvej(erv(erl/Z)/N)dedT
(B.2)

T Ba . . .
= J Ci(6, 7) sinc(l — Bt)e /7U=B)gin(0T) gjnM
0 —By

% e~ 1@EM(p+1/2)/N) gj2n((p+1/2)/N-1/2)(M+0T) 39 47

Twm Ba .
= J Ci(6, 7) sinc(l — Br)e /7(-BD)
0o J-B,

X ejZnOT((p+1/2)/N) dodr
T, ‘
= J e ((p+1/2)T,, 7) sinc(l — Br)e /"B dr
0

= h[p, 1],
(B.3)

where in (B.2), we did a change of variables v = m + M.

ACKNOWLEDGMENT

This work was partly supported by the Wisconsin Alumni
Research Foundation and by the National Science Founda-
tion under the CAREER Grant CCR-9875805.

REFERENCES

[1] J. G. Proakis, Digital Communications, McGraw-Hill, New
York, NY, USA, 3rd edition, 1995.

[2] S. Hara and R. Prasad, “Overview of multicarrier CDMA,”
IEEE Communications Magazine, vol. 35, no. 12, pp. 126-133,
1997.

[3] K. Fazel and L. Papke, “On the performance of convolution-
ally-coded CDMA/OFDM for mobile communication sys-
tem,” in Proc. of IEEE PIMRC 93, pp. 468—472, Yokohama,
Japan, September 1993.

[4] E. A. Sourour and M. Nakagawa, “Performance of orthogo-
nal multicarrier CDMA in a multipath fading channel,” IEEE
Trans. Communications, vol. 44, no. 3, pp. 356-367, 1996.

[5] V. DaSilva and E. Sousa, “Performance of orthogonal CDMA
codes for quasi-synchronous communication systems,” in
Proc. 2nd International Conference on Universal Personal Com-
munications, pp. 995-999, Ottawa, Canada, October 1993.

[6] T. Lok and T. Wong, “Transmitter and receiver optimization
in multicarrier CDMA systems,” IEEE Trans. Communica-
tions, vol. 48, no. 7, pp. 1197-1207, 2000.

[7] T. A. Kadous, K. Liu, and A. M. Sayeed, “Optimal time-
frequency signaling for rapidly time-varying channels,” in
Proc. IEEE Int. Conf. Acoustics, Speech, Signal Processing, Salt
Lake City, Utah, USA, May 2001.

[8] K. Liu, T. A. Kadous, and A. M. Sayeed, “Orthogonal time-
frequency signaling in doubly dispersive channels,” submitted
to IEEE Transactions on Information Theory, June 2001.

[9] P. A. Bello, “Measurement of random time-variant linear
channels,” IEEE Transactions on Information Theory, vol. 15,
no. 4, pp. 469475, 1969.

[10] Y. Li, L. Cimini, and N. R. Sollenberger, “Robust channel esti-
mation for OFDM systems with rapid dispersive fading chan-
nels,” IEEE Trans. Communications, vol. 46, no. 7, pp. 902—
915, 1998.

[11] A. M. Sayeed and B. Aazhang, “Joint multipath-Doppler
diversity in mobile wireless communications,” IEEE
Trans. Communications, vol. 47, no. 1, pp. 123-132, 1999.

[12] T. A. Kadous and A. M. Sayeed, “A novel framework for MC-
CDMA reception in the presence of imperfections,” submit-
ted to IEEE Trans. Communications, November 2000.



1354

EURASIP Journal on Applied Signal Processing

[13] W. Kozek, “On the transfer function calculus for under-
spread LTV channels,” IEEE Trans. Signal Processing, vol. 45,
no. 1, pp. 219-223, 1997.

[14] S. Verdd, Multiuser Detection, Cambridge University Press,
New York, NY, USA, 1998.

[15] H. V. Poor and S. Verdd, “Probability of error in MMSE mul-
tiuser detection,” IEEE Transactions on Information Theory,
vol. 43, no. 3, pp. 858-871, 1997.

[16] A. Oppenheim and R. Schafer, Discrete-Time Signal Process-
ing, Prentice-Hall, Englewood Cliffs, NJ, USA, 1989.

[17] T.S. Rappaport, Wireless Communications, Prentice-Hall, En-
glewood Cliffs, NJ, USA, 1996.

Tamer A. Kadous received the M.S. degree
from Alexandria University, Egypt in 1997,
and the Ph.D. degree from the University of
Wisconsin-Madison in 2001, all in electri-
cal and computer engineering. While at the
University of Wisconsin-Madison, he was
a Research Assistant from January 1998 to
June 2001 in the wireless communication
group. Since August 2001, he joined the cor-
porate Research and Development Depart-
ment in QUALCOMM, Inc., where he is currently working on the
next-generation WLAN systems. His research interests are in wire-
less communications, particularly, multiuser detection, OFDM,
and MIMO systems. Dr. Kadous received the 1999 NOKIA Work
Experience Award.

Akbar M. Sayeed received the B.S. degree
from the University of Wisconsin-Madison
in 1991, and the M.S. and Ph.D. degrees in
1993 and 1996, respectively, from the Uni-
versity of Illinois at Urbana-Champaign,
all in electrical and computer engineering.
While at the University of Illinois, he was a
Research Assistant in the Coordinated Sci-
ence Laboratory and was also the Schlum-
berger Fellow from 1992 to 1995. During
1996-1997, he was a Post-Doctoral Fellow at Rice University.
Since August 1997, he has been with the University of Wisconsin-
Madison, where he is currently an Assistant Professor in the De-
partment of Electrical and Computer Engineering. His research
interests are in wireless communications, sensor networks, statis-
tical signal processing, and wavelets and time-frequency analysis.
Dr. Sayeed received the NSF CAREER Award in 1999 and the ONR
Young Investigator Award in 2001. He has served as an Associate
Editor for the IEEE Signal Processing Letters.




	1. INTRODUCTION
	2. PRELIMINARIES
	2.1. Notation
	2.2. Channelmodel

	3. CDMA SYSTEMS
	3.1. DS-CDMA system
	3.2. MC-CDMA system
	3.3. MC-DS-CDMA system
	3.3.1 Case 1
	3.3.2 Case 2
	3.3.3 Case 3
	3.3.4 Case 4
	3.3.5 Some remarks on special cases


	4. TIME-FREQUENCY DUALITY
	5. EQUIVALENCES
	5.1. Equivalences in an FS channel
	5.2. Equivalences in a TS channel
	5.3. Equivalences in a TFS channel
	5.3.1 Proof of Proposition 1
	5.3.2 Proof of Proposition 2
	5.3.3 Proof of Proposition 3
	5.3.4 Important remarks


	6. NUMERICAL RESULTS
	7. CONCLUSION
	APPENDICES A. PROOF OF (66)
	B. PROOF OF LEMMA 1
	ACKNOWLEDGMENT
	REFERENCES

