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Full-Rate Full-Diversity Space—Frequency Codes
With Optimum Coding Advantage
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Abstract—In this paper, a general space—frequency (SF) block
code structure is proposed that can guarantee full-rate (one
channel symbol per subcarrier) and full-diversity transmission
in multiple-input multiple-output—orthogonal frequency-division
multiplexing (MIMO-OFDM) systems. The proposed method can
be used to construct SF codes for an arbitrary number of transmit
antennas, any memoryless modulation and arbitrary power-delay
profiles. Moreover, assuming that the power-delay profile is known
at the transmitter, we devise an interleaving method to maximize
the overall performance of the code. We show that the diversity
product can be decomposed as the product of the “intrinsic” diver-
sity product, which depends only on the used signal constellation
and the code design, and the “extrinsic” diversity product, which
depends only on the applied interleaving method and the power
delay profile of the channel. Based on this decomposition, we pro-
pose an interleaving strategy to maximize the “extrinsic” diversity
product. Extensive simulation results show that the proposed SF
codes outperform the previously existing codes by about 3-5 dB,
and that the proposed interleaving method results in about 1-3-dB
performance improvement compared to random interleaving.

Index Terms—Frequency-selective fading channels, full diver-
sity, multiple-input multiple-output—orthogonal frequency-divi-
sion multiplexing (MIMO-OFDM) systems, permutation, space—
frequency (SF) coding.

1. INTRODUCTION

HE idea of using multiple transmit and receive antennas
in wireless communication systems to accommodate high
data rates has attracted considerable attention recently. It has
been shown that multiple-input multiple-output (MIMO) sys-
tems offer considerable performance improvement over single-
antenna systems. This performance improvement has been char-
acterized by the achievable diversity order, which describes the
available degrees of freedom present in the MIMO channel.
In order to take advantage of the spatial and temporal diver-
sity, a large number of space—time (ST) coding and modulation
methods have been proposed, for example, [1]-[18].
In case of frequency-selective MIMO channels, there is an
additional source of diversity, frequency diversity, due to the
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existence of multiple propagation paths between each transmit
and receive antenna pair. By combining the orthogonal fre-
quency-division multiplexing (OFDM) modulation [19], [20]
with MIMO systems, space—frequency (SF) codes have been
proposed! to exploit the spatial and frequency diversity present
in frequency-selective MIMO channels [21]-[29]. The strategy
of SF coding is to distribute the channel symbols over different
transmit antennas and OFDM tones within one OFDM block.
If longer decoding delay and higher decoding complexity are
allowable, one may consider coding over several OFDM block
periods, resulting in space—time—frequency codes [30], [31].

The first SF coding scheme was proposed in [21], in which
previously existing ST codes were used by replacing the time
domain with the frequency domain. The resulting SF codes
could achieve only spatial diversity and were not guaranteed
to achieve full (spatial and frequency) diversity. Later, similar
schemes were described in [22]-[25]. The performance criteria
for SF-coded MIMO-OFDM systems were derived in [26],
[27]. The maximum achievable diversity order was found to be
the product of the number of transmit antennas, the number of
receive antennas, and the number of delay paths. The authors
of [27] showed that, in general, existing ST codes cannot
exploit the frequency diversity available in the frequency-se-
lective MIMO channels, and it was suggested that a completely
new code design procedure will have to be developed for
MIMO-OFDM systems. Later in [28], they provided a con-
struction method for a class of SF codes by multiplying a part
of the discrete Fourier transform (DFT) matrix with the input
symbol vectors. The obtained SF codes achieve full spatial
and frequency diversity at the expense of bandwidth efficiency.
Moreover, this approach relied on the assumption that all of
the path delays are located exactly at the sampling instances of
the receiver, and the power is distributed uniformly across the
paths. Recently, in [29], a systematic design method to obtain
full-diversity SF codes was proposed for arbitrary power delay
profiles and any number of transmit antennas. It was shown that
any ST code (block or trellis) achieving full (spatial) diversity
in quasi-static flat-fading environment can be used to construct
full-diversity SF codes via a simple mapping. The resulting SF
codes provide higher data rates than the approach described
in [28], but they still cannot achieve full rate (one channel
symbol per subcarrier) transmission. Therefore, it is of interest
to devise new SF code design methods that can guarantee both
performance (full diversity) and high data rate (full symbol
rate).

! Another coding approach is to consider ST coding directly for single-carrier
frequency-selective MIMO systems (see [32], [33], and the references therein).
In this paper, we follow the SF coding approach for MIMO-OFDM systems.
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In MIMO-OFDM systems, the DFT operation introduces cor-
relation into the channel frequency response at different subcar-
riers, even if the individual delay paths are independent of each
other [34], [35]. A natural idea to decrease the correlation of the
channel frequency response is to interleave, or permute, the sub-
carriers. If the power delay profile of the channel is not known
a priori, random interleaving may offer desirable performance.
Assuming that the delay paths are equally spaced and fall onto
the sampling instances of the receiver, an optimum subcarrier
grouping method was proposed in [36]. However, the proposed
grouping method was not guaranteed to be optimum for arbi-
trary power delay profiles.

In this paper, we consider the problem of systematic SF block
code design for MIMO-OFDM systems. We propose an SF code
design approach that offers full symbol rate and guarantees full
diversity for an arbitrary number of transmit antennas, any mem-
oryless modulation method, and arbitrary power delay profiles.
First, we describe a general SF code structure and show that
the combination of this code structure and the algebraically ro-
tated signal constellations [37]-[42] or the diagonal ST signal
constellations [8] can guarantee full-rate full-diversity transmis-
sion. Second, assuming that the statistics of the channel (the
power delay profile) is known at the transmitter, we devise a
permutation (or interleaving) method to maximize the overall
performance of the code. We show that the diversity product
can be decomposed as the product of the “intrinsic” and the “‘ex
trinsic” diversity products. The “intrinsic” diversity product de-
pends only on the used signal constellations and the SF code de-
sign, while the “extrinsic” diversity product depends only on the
applied permutation and the power delay profile of the channel.
We also obtain some upper bounds on the “extrinsic” diversity
product for any permutation and any power delay profile. Based
on this decomposition, we propose a permutation strategy and
determine the optimum permutation to maximize the “extrinsic”
diversity product.

The rest of the paper is organized as follows. In Section II,
we introduce the system model and briefly review the SF
code design criteria. In Section III, we describe the general
code structure, and discuss two approaches to obtain full-rate
full-diversity SF codes. In Section IV, we investigate the effect
of permutations on the proposed SF codes, and determine
the optimum permutation for different power delay profiles.
The simulation results are presented in Section V, and some
conclusions are drawn in Section VI.

II. CHANNEL MODEL AND SF CODE DESIGN CRITERIA

We consider an SF-coded MIMO-OFDM system with M,
transmit antennas, M, receive antennas, and [N subcarriers. The
MIMO channel is assumed to be constant over each OFDM
block period. The frequency-selective fading channels between
different transmit and receive antenna pairs are assumed to have
L independent paths and the same power delay profile. The
channel impulse response from transmit antenna ¢ to receive an-
tenna j is modeled as

() =3 a6

2.1

T—1)
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where 7; is the delay of the Ith path, and «; ;([) is the com-
plex amplitude of the Ith path. The a; ;(I)’s are modeled as
zero-mean, complex Gaussian random variables with variances
Ela; ;(1)]* = 67, where E stands for the expectation. The
powers of the L paths are normalized such that 211::—01 6 =1.
From (2.1), the frequency response of the channel is given by

H=Y i)

where j = /—1 is the imaginary unit. We assume that the
MIMO channel is spatially uncorrelated, i.e., the channel taps
a; ;(1) are independent for different indices (3, 7).

The input bit stream is divided into b bit long segments, and
each segment is mapped onto an SF codeword. Each SF code-
word can be represented as an N x M; matrix

—j2nfn

(2.2)

c1(0) c2(0) e, (0)
C _ lel) 0251) . C]\/[i:(l) (23)
c(N=1) e(N—1) ean (N =1)

where ¢;(n) denotes the channel symbol transmitted over the
nth subcarrier by transmit antenna . The SF code is assumed
to satisfy the energy constraint E||C||% = N M,, where ||C|| ¢
is the Frobenius norm? of C. The OFDM transmitter applies an
N -point inverse fast Fourier transform (IFFT) to each column of
the matrix C, and after appending the cyclic prefix, the OFDM
symbol corresponding to the ith (¢ = 1,2,..., M;) column of
C is transmitted by transmit antenna ¢. Note that all of the M,
OFDM symbols are transmitted simultaneously from different
transmit antennas.

At the receiver, after matched filtering, removing the cyclic
prefix, and applying the fast Fourier transform (FFT), the re-
ceived signal at the nth subcarrier at receive antenna j is given

by
M;
1/ 207 n)+zj(n) (2.4
where
L-1 )
n) =Y a (l)e I2maIm (2.5)
=0

is the channel frequency response at the nth subcarrier between
the transmit antenna 4 and the receive antenna j, Af = 1/T
is the subcarrier separation in the frequency domain, and T is
the OFDM symbol period. We assume that the channel state in-
formation H; ;(n) is known at the receiver, but not at the trans-
mitter. In (2.4), zj(n) denotes the additive complex Gaussian
noise with zero mean and unit variance at the nth subcarrier
at receive antenna j. The noise samples z;(n) are assumed to
be uncorrelated for different j’s and n’s. The factor \/p/M; in
(2.4) ensures that p is the average signal-to-noise ratio (SNR) at

2The Frobenius norm of C is defined as

N—1 M,

[CII3 = tx(C™C) = tx(CC™) = Y Y Jes(n)]*.

n=0 i=1
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each receive antenna, independently of the number of transmit
antennas.
The channel frequency response vector between transmit an-
tenna ¢ and receive antenna j will be denoted by
Hz' j=

g =[H;;(0) H;(1) -+ Hij(N-1)7 (2.6)

Using the notation w = e~327Af H; ; can be decomposed as

Hij=W- A 2.7)
where
wTo ’le . w"'L—l
W= : : :
wN=Dro oy (N=1)m wN=Dri

NXL

which is related to the delay distribution, and

Aij=lai j(0) aij(1) .. i (L—1)]7

which is related to the power distribution of the channel impulse
response. In general, W is not a unitary matrix. If all of the L
delay paths fall at the sampling instances of the receiver, W is
part of the DFT matrix, which is unitary. From (2.7), the corre-
lation matrix of the channel frequency response vector between
transmit antenna ¢ and receive antenna j can be calculated as

Rij =E{H;;H]}
=WE {A;;AlL} wH
= Wdiag(62, 52. L2 OWHER O (28)
where the superscript H stands for the complex conjugate and
transpose of a matrix. The third equality follows from the as-
sumption that the path gains «; ;(!) are independent for different
paths. Note that the correlation matrix R is independent of the
transmit and receive antenna indices ¢ and j.
For two distinct SF codewords C and C, we use the notation
A=(C-0)C-CO) (2.9)
Then, assuming spatially uncorrelated MIMO channel, the pair-
wise error probability between C' and C' can be upper-bounded

as [29], [13], [14]
—vM,
P
<Mt>

o5 i) ()7

where v is the rank of A o R, A1, A2, ..., A, are the nonzero
eigenvalues of A o R, and o denotes the Hadamard product.?
Based on the upper bound (2.10), two SF code design criteria
were proposed in [29].

M.,

3Suppose that A = {a, ;} and B = {b, ;} are two matrices of size m X n.
The Hadamard product of A and B is defined as

a1 nb1 n
D

ay,1b1 1

AoB=

an,lbm.l

e Diversity (rank) criterion: The minimum rank of A o R
over all pairs of distinct codewords C' and C should be as
large as possible.

* Product criterion: The minimum value of the product
15—, \i over all pairs of distinct codewords C' and C
should also be maximized.

If the minimum rank of A o R is v for any pair of distinct
codewords C and C, we say that the SF code achieves a diversity
order of vyM,. According to a rank inequality on Hadamard
products ([50, p. 307]), we know that

rank(A o R) < rank(A)rank(R).

Since the rank of A is at most M, the rank of R is at most L,
and the rank of A o R is at most /V, the maximum achievable di-
versity (or full diversity) is at most min{ LMy M,., N M,.} [26],
[27], [29], [30]. Clearly, in order to achieve a diversity order of
voM,., the number of nonzero rows of C' — C' cannot be less
than v for any pair of distinct SF codewords C' and C.If an SF
code achieves full diversity, the diversity product, which is the
normalized coding advantage, is given by [29], [8], [9]

L
2v

(=

min

2\/_t C£C H/\

where A1, Ag, ..., A, are the nonzero eigenvalues of A o R for
any pair of distinct SF codewords C' and C.

@2.11)

III. FULL-RATE AND FULL-DIVERSITY CODE DESIGN

In this section, we describe a systematic method to obtain
full-rate SF codes achieving full diversity. Specifically, we will
design a class of SF codes that can achieve a diversity order of
I'M; M, for any fixed integer ' (1 < T < L).

A. Code Structure

We consider a coding strategy where each SF codeword C' is
a concatenation of some matrices G,

T
C= [G{ I ... a5 oﬁ_Pth} 3.1)

where P = | N/(I'M,)], and each matrix G, p = 1,2,..., P,
is of size I'M; by M,. The zero padding in (3.1) is used if the
number of subcarriers NV is not an integer multiple of I' M. Each
matrix G, (1 < p < P) has the same structure given by

G= \/ dlag X1 XQ....,X]\L)

where diag(X1, Xo,...,

(3.2)
X, ) is a block diagonal matrix,

X, = [x(i,l)pﬂ T(i—1)T42 --- ;171;1"]7— 1=1,2,..., M;
and all zx, k = 1,2,.
be specified later. The energy constraint is E() ", ~
I"'M,. For a fixed p, the symbols in G}, are designed Jomtly, but
the design of G, and Gy, p1 # p2, is independent of each
other. The symbol rate of the code is PI'M;/N, ignoring the

cyclic prefix. If N is a multiple of I' M}, the symbol rate is 1. If

., I'M,; are complex symbols and will
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not, the rate is less than 1, but since usually N is much greater
than I'M,, the symbol rate is very close to 1.

Now we derive sufficient conditions for the previouslu de-
scribed SF codes to achieve a diversity order of I"M; M,.. Sup-
pose that C' and C are two distinct SF codewords which are
constructed from Gy, Gs, ..., Gpand Gy, Go, . . ., Gp,respec—
tively. We would like to determine the rank of Ao R, where A is
defined in (2.9) and R is the correlation matrix defined in (2.8).
For two distinct codewords C and é, there exists at least one
index po (1 < po < P) such that G,,, # G,,. We may further
assume that G, = ép for any p # po since the rank of A o R
does not decrease if G, = ép for some p # po ([50, Corollary
3.1.3, p. 149)).

From (2.8), we know that the correlation matrix R 2
{ri,j}1<ij<n is a Toeplitz matrix. The entries of R are given
by

L-1
rig =y w1 <ij<N. (33)
=0

Under the assumption that G, = Gp for any p # pg, we observe
that the nonzero eigenvalues of A o R are the same as those of
[(Gpo = Gpo)(Gpy — Gp) "] 0 Q, where Q = {qi j }1<ij<rar,
is also a Toeplitz matrix whose entries are

L—-1
gij =Y Srwl=D" 1< j <TM, (3.4)
=0

Note that ) is independent of the index py, i.e., it is indepen-
dent of the position of G,, — épo inC - C. Suppose that
G, and G, have symbols X = [z #3 ... zras,] and X =
[Z1 &2 ... Zru,], respectively. Then, the difference matrix be-

tween G, and Gy, is

Gy — Gy =/ Mydiag( X, — X1, Xo—Xo, ..., Xar, — Xz,

= /M, diag(X — X) (Ing, ® 1rx1) (3.5)
where
diag(X — X) é diag(:vl — 57171?2 — 552, o s TTM, — f?r]\,[t)

Iy, is the identity matrix of size M; x My, 1rx is an all one
matrix of size I' X 1, and ® stands for the tensor product. Thus,
we have

[(Gpo - Gpo ) (Gpo - Gpo )H] o Q
=M, [diag(X—X) (11,8 1r1) (Ta1,@ r1) ing(X-X) "o
=M, [diag(X — X) (I, @ rxr) diag(X — X)"] 0 Q

=M,diag(X — X)) [(Ins, ® 1rxD)oQ] diag(X — X)™. (3.6)

In the preceding derivation, the second equality follows from
the identities

[T, ® 1rx1]™ = Ing, ® 1ixr
and
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(A1 ® B1)(A2 ® By)(As ® B3) = (A142A3) ® (B1B2Bs)

([50, p. 251]), and the last equality follows from a property of

the Hadamard product ([50, p. 304]). If all of the eigenvalues of
[(Gpy — Gpo)(Gpy — Gy )] 0 Q are nonzero, the product of

the eigenvalues is

det ([(Gpo - épo)(Gpo - GPO)H} ° Q)

M,

= MM T Jor — @al? - det (I, @ 1rxr) © Q)
k=1
I'M,

= MM T Jon = @l - (det(Qo)™ 3.7
k=1

where Qo = {¢; j }1<i j<r and g; ; is specified in (3.4). Similar
to the correlation matrix R in (2.8), ¢ can also be expressed as

Qo = Wodiag(62,62,...,62 _ )W (3.8)
where
1 1 1
wTO w‘ﬁ wTI —1
Wo = : : )
w70 T=Dm =D |

Clearly, with 79 < 71 < -+ < 7,_1, Qo is nonsingular. There-
fore, from (3.7) we observe that if H{f{ |z) — Zx| # 0, the de-
terminant of [(Gp, — Gy )(Gp, — Gy )] 0 Q is nonzero. This
implies that the SF code achieves a diversity order of I'" M, M,..

The assumption that G, = ép for any p # po is also suf-
ficient to calculate the diversity product. If the rank of A o R
is I'M; and G, # Gp for some p # pg, the product of the
nonzero eigenvalues of A o R cannot be less than that with the
assumption that G, = ép for any p # pg ([50, Corollary 3.1.3,
p. 149]). Specifically, the diversity product can be calculated as

in (3.9) at the top of the following page, and

1 M, T
in = — min Ty — T (3.10)
o= iy (o)

is termed as the “intrinsic” diversity product of the SF code.
The “intrinsic” diversity product (;, does not depend on the
power delay profile of the channel. Thus, we have the following
theorem.

Theorem 3.1: For any SF code constructed by (3.1) and (3.2),
if Hgijf |zx — x| # O for any pair of distinct sets of symbols
X = [11}'1 To ... :I?[‘Mt] and X = [571 5?2 571"]\,[1], the SF
code achieves a diversity order of I'M;M,., and the diversity
product is

¢ = Cin |det(Q0)|% (3.11)

where @) is defined in (3.8), and (;,, is the “intrinsic” diversity
product defined in (3.10).
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min

1
(=s7= )
2 Mt Gpo#Gpg

I'M,

[det ([(Gro = GG = G| 0 Q)

J S
2T My

1 i
. - =
= 3 min (H |z — a:k|> |det(Qo)]| 2
X#AX \ k=1

= (in - det(Qo)| T

(3.9)

From Theorem 3.1, we observe that |det(Qo)| depends only
on the power delay profile of the channel, and the “intrinsic”
diversity product (;,, depends only on

T'M,
mir} |£I7k - lf?k|
which is called the minimum product distance of the set of sym-
bols X = [z1 22 ... zrag] [37], [38]. Therefore, given the

code structure (3.2), it is desirable to design the set of symbols X
such that the minimum product distance is as large as possible.

1/(TM,)

B. Maximizing the “Intrinsic” Diversity Product (iy:
Two Approaches

The problem of maximizing the minimum product distance
of a set of signal points has arisen previously as the problem
of constructing signal constellations for Rayleigh-fading chan-
nels [39], [40], [42]. In this subsection, we will discuss two ap-
proaches to design the set of variables X = [x1 25 ... xrpy,].
For simplicity, we will use the notation K = I'M,.

One approach to designing the signal points X =
[1 2 ... TK] is to apply a transform over a K-dimen-
sional signal set. Specifically, assume that {2 is a set of signal
points (a constellation such as quadrature amplitude modulation
(QAM), pulse amplitude modulation (PAM), and so on). For
any signal vector S = [s1 s ... sx| € QF, let

X = SMy (3.12)

where M is a K X K matrix. For a given signal constellation
2, the transform M g should be optimized such that the min-
imum product distance of the set of X vectors is as large as pos-
sible. Both Hadamard transforms and Vandermonde matrices
have been proposed for constructing M g [39], [40], [42]. The
results have been used recently to design ST block codes with
full diversity [41], [42]. Note that the transforms M g based
on Vandermonde matrices result in larger minimum product
distance than those based on Hadamard transforms. Here we
summarize only some best known transforms Mg based on
Vandermonde matrices. A Vandermonde matrix with variables

01,05, ...,0k is a K x K matrix
1 1 1
0 6 e p
V(01 6o, 0002 | -
91&:—1 9}(’—1 91(:—1
' ? K T3a3)

First, two classes of optimum transforms M f were proposed
in [39] as follows.

i) If K = 2°(s > 1), the optimum transform Mg
for a signal constellation 2 from Z[j] = {a + bj :
both a and b are integers, § = \/—1} is given by

1
Mg =—V(01,05,...,0 3.14
K NS (01,02, K) (3.14)
where 61,605,...,0k are the roots of the polynomial
6% — j over field Q[j] £ {c + dj : both ¢ and d

are rational numbers}, and they can be determined as
k=1,2,... K. (3.15)

ii) If K = 3-2° (s > 0), the optimum transform M g for a
signal constellation {2 from

2 4k—3
0 =l 2F T,

Z[w] £ {a + bw : both a and b are integers,
w=(—1+3V3)/2}
is given by
1
MK - ﬁ V(Hl,ﬁg,. .o
where 61,0s,...,0 are the roots of the polynomial
0% + w over field Qw] £ {c + dw : both ¢ and d are
rational numbers}, and they can be specified as

k=1,2,....K.

) (3.16)

L6k—1
O = ? 3K T (3.17)
The signal constellations €2 from Z[j] such as QAM and PAM
constellations are of practical interest. In case of K =2°(s> 1),
the optimum transforms (3.14) and (3.15) were also described
in [40]. Moreover, in [40], some transforms M g (not optimum)
were proposed in the case when K is not a power of two. If
K = 2%.3%(s > 1,t > 1), a class of transforms M for
signal constellations 2 from Z[j] was given in [40] as Mg =
\/L?V(gl, 027 cee 79[{), where

Hk = ejﬁg%w,

k=1,2,.... K. (3.18)

Recently, in [42], some optimum transforms Mg were intro-
duced for the case of K not being a power of two. Specifi-
cally, if K is not a power of two, but K = ¢(J) for some .J
with J # 0 (mod 4), where ¢(+) is the Euler function,* the op-
timum transform Mg for a signal constellation €2 from Z[j]
can be expressed as [42] M = \/% V(61,0s,...,0k), where

O = 3T ged(mp, J) =1, L <my < J. (3.19)

For example, when K is 6,10,12, 18, the corresponding .J is
ey
7,11,13,19, respectively. In these cases, 8 = eI 77" k =

4p(J) denotes the number of integers m (1 < m < J) such that m is
relatively prime to J, i.e., gcd(m, J) = 1.



234

1,2,...,J—1.Incase of some odd K, for example K = 5,7, 9,
and so on, an experimental result was given in [42] as

1
Mg = —=V(b,02,...,0K)

(3.20)
Vi
where 01,05, . .., Ok are the roots of polynomial #% — (1 + 3)
over the field Q[j], and they can be calculated as
fp =27k AT, k=1,2,... K. (3.21)

In (3.20), the factor vy is equal to y/(21/5 — 1) /K for the energy
normalization. Note that although the transforms given in (3.18)
and (3.21) are not optimum, they do provide large minimum
product distance. For more details, we refer the reader to [39],
[40], [42].

The other approach to designing the signal set X is to exploit
the structure of the diagonal ST block codes. Suppose that the
spectral efficiency of the SF code is r bits per second per hertz
(bits/s/Hz). We may consider designing the set of Ly = 2"
variables directly under the energy constraint E||X||% = K.
We can take advantage of the results from [8], in which diagonal
ST block codes were constructed as follows:

Oy = diag(edmbi | edu2b - eduxbiy 1 =01,... Lo—1

(3.22)
where 0; = LLO27r, 0<1< Ly—1,and uy,us,...,ug €
{0,1,..., Lo — 1}. The parameters w1, us, .. ., ux need to be

optimized such that the metric

K K wnl
min H |e’“k€’ — e’“"‘el’l = min H 2sin | —m
1A Pt 1<ISLo=1 .-+ Lo

(3.23)
is maximized. Then, we can design a set of variables X =
[x1 zo ... xk] as follows. For any | = 0,1,...,Lg — 1, let

zp, = IW0 k=1,2,... K. (3.24)

As a consequence, the minimum product distance of the set of
the resulting signal vectors X is determined by the metric in
(3.23). The optimum parameters w = [uj us ... ug] can be
obtained via computer search. For example [8]

K=4, Ly=16, u=[1357]

K=4, Ly=256, u=][l25097107]

K=6, Lo=64, w=[1915172325]

K =6, Lo=1024, u=][155149 327 395 417];---.

IV. MAXIMIZING THE CODING ADVANTAGE BY PERMUTATIONS

In the previous section, we obtained a class of SF codes with
full rate and full diversity assuming that the transmitter has no
a priori knowledge about the channel. In this case, the perfor-
mance of the SF codes can be improved by random interleaving,
as it can reduce the correlation between adjacent subcarriers.
However, if the power delay profile of the channel is available
at the transmitter side, further improvement can be achieved by
developing a permutation (or interleaving) method that explic-
itly takes the power delay profile into account. This possibility
will be explored in this section.
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In [36], an optimum subcarrier grouping method was pro-
posed under the assumption that the path delays are equally
spaced and fall onto the sampling instances of the receiver, i.e.,
71 =IT/N forl = 0,1,...,L — 1. Here we will consider the
optimum permutation for any arbitrary power delay profile.

A. Diversity Product of the SF Codes With Permutations

Suppose that the path delays 7y, 7i,...,7—1 and powers
62,6%,...,62 | are available at the transmitter. Our objective
is to develop an optimum permutation (or interleaving) method
for the SF codes defined by (3.1) and (3.2) such that the resulting
coding advantage is maximized. By permuting the rows of a
SF codeword C, we obtain an interleaved codeword o(C'). We
know that for two distinct SF codewords C' and C' constructed
from G1,G,,...,Gp and él, C~¥2, ceey Gp. respectively, there
exists at least one index po (1 < pg < P) such that G, # G, .
In order to determine the minimum rank of [o(C — C)o(C —
(:‘)H] o R, we may further assume that G, = G’p for any p # pg
for the same reason as stated in the previous section.

Suppose that G, and épo consist of symbols X =
[1 2 ... zrp,] and X = [Z1 &2 ... Zrag,], respectively,
with z, # Zj, for all 1 < k < T'M,. For simplicity, we use
the notation Axy, = zp — Tx for k = 1,2,..., T M;. After
row permutation, we assume that the kth (1 < k& < I'M,) row
of G,y — on is located at the nith (0 < np < N — 1) row
of o(C — (), i.e., the kth row of G, will be transmitted at
the nth subcarrier. Then, all the (7(m—1)r4i, P (m—1)r+;)th,
1<i,7<Tand1 < m < M,,entries of 6(C' — C’)U(C—C)H
are nonzero, and the other entries are zero. Thus, all the en-
tries of [0(C — C)o(C — C)"] o R are zeros except the
(N(m—1)0+4is (m—1)r+;)th entries for 1 < 4,5 < I' and
1 < m < M,. For convenience, we define the matrices A4,,,
1,2,..., My, such that the (4,j)th (1 < 4,5 < I
entry of A, is the (7(m—_1)r4i,M(m-1)r+;)th entry of
[0(C — C)o(C — C)™"] o R. Since the correlation matrix R is
a Toeplitz matrix (see (3.3)), the (4, 7)th, 1 < 7,5 < T, entry of
A,,, can be expressed as

m =

L-1
M Az, Az} Y sfwma T
=0

4.1

where ¢ = (m — 1)I' + 4 and » = (m — 1)I" + j. Note that
the nonzero eigenvalues of [0(C — C)o(C — C)"] o R are
determined by the matrices A,,,,m = 1,2,..., M;. It is shown
in Appendix A that the product of the nonzero eigenvalues of
[0(C=C)a(C—CY"oR, A1, A, .. ., Ara, » can be calculated

as

I'M, My

IT 2 = ] Idet(A,)].
k=1 m=1

From (4.1), foreachm = 1,2, ..., M;, the ' x I" matrix A,,
can be decomposed as follows:

4.2)

Ap = Dy W, AW D 4.3)
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where
A:dlag(égv 5%7 sy 5%—1)7
Dy, = V M; diag(A‘T(m—l)F-i—la Aa:(m—l)I“—i-27 vy A$mF)7

W (m—1)r+170 w(m—-1r+171 W (m—1)T+1TL—T

W (m—-1)r+270 wn(m—-1)r+271 W (m-1)r+27L-1

m=

wnr:zFTO w”n‘zFTl wnmI.‘TL—l
4.4)
As a consequence, the determinant of A,, is given by
r
det(Am) = MF [ |Aw(n1yrri|* det(Win AW, 4.5)

=1
Substituting (4.5) into (4.2), the expression for the product of
the nonzero eigenvalues of [0(C — C)a(C — C)"] o R takes

the form
M, M, M,

IT e = 7 T 1awe® T |det (Wi AW)] .
k=1 k=1

Therefore, the diversity product of the permuted SF code can be

calculated as

(4.6)

m=1

) M, mn /M, Slwn
== min Az det(W,, AWt

‘ 2 X¢X(1£[1| k|) 1_=[1| ( )|>

= Cin ’ Cex “4.7)

where (;, is the “intrinsic” diversity product defined in (3.10),
and (e, the “extrinsic” diversity product, is defined by

M, B
Cox = (H |det(WmAW,7,f)|> :

m=1

(4.8)

The “extrinsic” diversity product (. depends only on the per-
mutation and the power delay profile of the channel. The per-
mutation does not effect the “intrinsic” diversity product (i, .

From (4.4), foreach m = 1,2,..., M;, W,, can be written
as

_diag(wn(mfl)l"+17—07wn(m,fl)l"ﬁ»lTl Y, ,w"(mfl)rJrlTLfl)

(4.9)

where V,,, is given in (4.10) at the bottom of the page. Thus,
det(W,,AWt) = det(V,,AV,’t). We observe that the deter-
minant of W,,, AWt depends only on the relative positions of
the permuted rows with respect to the position 7, _1)r41, not
on their absolute positions.

In the following theorem, we summarize the above results,
and obtain upper bounds on the “extrinsic” diversity product (ex
for arbitrary permutations.

Theorem 4.1: For any subcarrier permutation, the diversity
product of the resulting SF code is

C = Cin : Cex (411)

where (i, and (o are the “intrinsic” and “extrinsic” diversity
products defined in (3.10) and (4.8), respectively. Moreover, the
“extrinsic” diversity product (.y is upper-bounded as

i) (ex < 1; and more precisely,

i) if we sort the power profile g, 61,...,0r_1 in a nonin-
creasing order as 6;, > 6y, > --- > 6;,, then

r T M; ﬁ
Cox < <H m,) I det(v, V2 (4.12)
i=1 m=1

where equality holds when I' = L. As a consequence,

Cex < \/Z <H 611>

The proof of Theorem 4.1 can be found in Appendix B.
We observe from Theorem 4.1 ii) that the “extrinsic” diversity
product (. depends on the power delay profile in two ways.
First, it depends on the power distribution through the square
root of the geometric average of the largest I' path powers,
ie., (H{=1 61,)"/" . In case of I' = L, the best performance is
expected if the power distribution is uniform (i.e., 7 = 1/L)
since the sum of the path powers is unity. Second, the “extrinsic”
diversity product (.« also depends on the delay distribution
and the applied subcarrier permutation. On the other hand, the
“Intrinsic” diversity product, (i, is not affected by the power
delay profile or the permutation method. It only depends on the
signal constellation and the SF code design via the achieved
minimum product distance.

1
T

(4.13)

B. Maximizing the “Extrinsic” Diversity Product (ex

By carefully choosing the applied permutation method, the
overall performance of the SF code can be improved by in-
creasing the value of the “extrinsic” diversity product (.. To-
ward this end, we consider a specific permutation strategy.

We decompose any integer n (0 < n < N — 1) as

n=el' +eg (4.14)

where 0 < eg <T'—1,e; =[], and [z] denotes the largest
integer not greater than x. For a fixed integer p(p > 1), we
further decompose e; in (4.14) as

e1 = Vit + vo 4.15)

where 0 < vg < p—1and v; = L%J

‘We permute the rows of the N x M, SF codeword constructed
from (3.1) and (3.2) in such a way that the nth (0 < n < N —1)
row of C' is moved to the o(n)th row, where

o(n) = viul + eop + vo (4.16)

where eg, vg, v1 come from (4.14) and (4.15). We call the integer
1 as the separation factor. The separation factor p should be
chosen such that o(n) < N forany 0 < n < N — 1, or

1 1

w[n(m—l)r+2—n(m—l)r+1]7'1

w["(m—1)r+2—"(m—1)r+1]7'0

wPmr —n(m_nri1lmo

wlmr —n(m_nri1ln

1
w[”(m—l)r+2 —”(m—1)r+1]"'L71

(4.10)

wPmr =nm_nriilTooa
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n O 27302 5.
s :0 1 2 3 4 5...
Fig. 1. An illustration of the permutation with I' = 2 and separation factor
pno= 3.

equivalently, 1 < | ]. Moreover, in order to guarantee that
the mapping (4.16) is one-to-one over the set {0,1,..., N —1}
(i.e., it defines a permutation), ; must be a factor of N. The
role of the permutation specified in (4.16) is to separate two
neighboring rows of C' by u subcarriers. An example of this
permutation method is depicted in Fig. 1.

The following result characterizes the extrinsic diversity
product of the SF code that is permuted with the above de-
scribed method. The proof can be found in Appendix C.

Theorem 4.2: For the permutation specified in (4.16) with
a separation factor p, the “extrinsic” diversity product of the
permuted SF code is

Cox = |det(VoAVY)|2 (4.17)
where
erTO rwl“'l wl“’L—l
VO _ ’LUZHTO w2;rrl w2HTL71
wT=Duro  y(T=Dpm w=Dumen |
(4.18)

Moreover, if I' = L, the “extrinsic” diversity product (., can be
calculated as

T

0<l;<l<L—1

2sin </~L(T12 - 7—11)7]—)

(4.19)

The permutation (4.16) is determined by the separation factor
. Our objective is to find a separation factor 1, that maximizes
the “extrinsic” diversity product ey

max

1<p< [N/T (420

Pop = arg | |det(VoAVZH)].

If I' = L, the optimum separation factor y,;, can be expressed

as
sin </1'(T12 - Tll)’”) ‘
T

4.21)
which is independent of the path powers. The optimum sepa-
ration factor can be easily found via low-complexity computer
search. However, in some cases, closed-form solutions can also
be obtained.

max
1<u<|N/T]

I1

0<l; <lo<L—1

Hop = arg

o If I' = L = 2, the “extrinsic” diversity product (cy is

1
. M(7'1—7'0)7T 2
2 - 7

Cex =V 6061

4.22)
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TABLE 1
TypPICAL URBAN (TU) Six-RAY POWER DELAY PROFILE

Delay profile (us) 0.0 0.2 0.5 1.6 2.3 5.0

Power profile 0.189 | 0.379 | 0.239 | 0.095 | 0.061 | 0.037
TABLE 1I
HiLLy TERRAIN (HT) Six-RAY POWER DELAY PROFILE
Delay profile (us) 0.0 0.1 0.3 0.5 15.0 | 17.2
Power profile 0.413 | 0.293 | 0.145 | 0.074 | 0.066 | 0.008

Suppose that the system has N = 128 subcarriers, and
the total bandwidth is BW = 1 MHz. Then, the OFDM
block duration is 7' = 128 us without the cyclic prefix.
If 1 — 19 = 5 ps, then pop = 64 and (ox = V20001.
If T — T = 20 S, then Hop = 16 and Cox =V 250(51.
In general, if 71 — 79 = 2%b microseconds, where a is
an nonnegative integer and b is an odd integer, jop, =
128/ 29F1 Tn all of these cases, the “extrinsic” diversity
product is (ox = /28901, which achieves the upper bound
(4.13) of Theorem 4.1.

* Assume that 7; — 79 = INgT/N, 1 =1,2,...,L—1,and
N is an integer multiple of LNy, where Ny is a constant
and not necessarily an integer. If ' = L or §2 = 67 =
--» = §2_, = 1/L, the optimum separation factor is

N

— 4.2
N, (4.23)

Hop =
and the corresponding “extrinsic” diversity product is
ex = VL( lL:701 1)L (see Appendix D for the proof).
In particular, in case of 2 = 67 = --- = §2_, = 1/L,
(ex = 1. In both cases, the “extrinsic” diversity products
achieve the upper bounds of Theorem 4.1. Note that if
7, =IT/N forl =0,1,...,L —1,T' = L, and N is an
integer multiple of L, the permutation with the optimum
separation factor i, = N/L is similar to the optimum
subcarrier grouping method proposed in [36], which is
not optimal for arbitrary power delay profiles.

We now determine the optimum separation factors for two
commonly used multipath fading models. The COST 207
six-ray power delay profiles for typical urban (TU) and hilly
terrain (HT) environment [48] are described in Tables I and II,
respectively. We consider two different bandwidths: a) BW =
1 MHz, and b) BW = 4 MHz. Suppose that the OFDM has
N = 128 subcarriers. The plots of the “extrinsic” diversity
product (. as the function of the separation factor 4 for the TU
and HT channel models are shown in Figs. 2 and 3, respectively.
In each figure, the curves of the “extrinsic” diversity product
are depicted for different I' (2 < I'" < L) values. Note that for
afixed I',T' = 2,3,..., L, the separation factor p cannot be
greater than | N/T|.

Let us focus on the I' = 2 case. For the TU channel model
with BW = 1 MHz (Fig. 2(a)), the maximum “extrinsic” di-
versity product is (x = 0.8963. The corresponding separation
factoris p1op = 40. However, to ensure one-to-one mapping,
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TU power delay profile, BW = 1 MHz
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Fig. 2. Extrinsic diversity product (ex versus separation factor p for different I' (2 < IT" < 6), TU channel model. (a) BW = 1 MHz. (b) BW = 4 MHz.
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HT power delay profile, BW = 1 MHz
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Fig. 3. Extrinsic diversity product (.. versus separation factor p for different I' (2 < T' < 6), HT channel model. (a) BW = 1 MHz. (b) BW = 4 MHz.
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we choose ;1 = 64, which results in an “extrinsic” diversity
product (.x = 0.8606. For the TU channel model with BW =
4 MHz (Fig. 2(b)), the maximum “extrinsic” diversity product
is ex = 0.9998, which approaches the upper bound 1 stated in
Theorem 4.1. The corresponding separation factor is fto, = 51.
Similarly, we choose 1 = 64 to generate a permutation. The
resulting “extrinsic” diversity product is (.x = 0.9751, which
is a slight performance loss compared to the maximum value
Cex = 0.9998. Finally, in case of the six-ray HT channel model
with BW = 1 MHz (Fig. 3(a)), the maximum “extrinsic” di-
versity product is (ox = 0.8078. The corresponding separation
factor is 1o, = 64, which is desirable. For the HT channel
model with BW = 4 MHz (Fig. 3(b)), the maximum “extrinsic”
diversity product is (ox = 0.9505, and the corresponding sep-
aration factor is o, = 46. To ensure one-to-one mapping, we
choose ;1 = 64, which results in an “extrinsic” diversity product
Cex = 0.9114.

V. SIMULATION RESULTS

To illustrate the preceding analytical results, we performed
some computer simulations. The MIMO-OFDM system had
M,; = 2 transmit antennas, M, = 1 receive antenna, and
N = 128 subcarriers. The simulated full-rate full-diversity SF
codes were constructed according to (3.1) and (3.2) with " = 2,
yielding the code block structure

T 0

_ D) 0
G=V2 0 (.1

0 X4

The symbols 1, x2, x3, x4 Were obtained as
1 . .
[1 T2 w3 4] = 5152 53 54] - §V(97 —0,30,—36) (5.2

where s1, s2, 53,54 were chosen from a binary phase-shift
keying (BPSK) constellation (s; € {1,—1}) or a quaternary
phase-shift keyong (QPSK) constellation (s; € {+1,+j}),
V() is the Vandermonde matrix defined in (3.13), and
§ = eI™/® This code targets a frequency diversity order of
I' = 2, thus, it achieves full diversity only if the number of
delay paths is L < 2.

We simulated the proposed SF codes with three permuta-
tion schemes: no permutation, random permutation, and the pro-
posed optimum permutation. The random permutation was gen-
erated by the Takeshita—Constello method [43], which is given
by

o(n) = (@) mod N, n=0,1,...,N —1. (5.3)

We present average bit-error rate (BER) curves as functions
of the average SNR. In all simulation results, the curves with
squares (“[J”), pluses (“+7), and stars (“x”) show the perfor-
mance of the proposed full-rate full-diversity SF codes without
permutation, with the random permutation (5.3) and with the
proposed optimum permutation, respectively.

A. Code Performance With Different Permutation Schemes

The first set of experiments were conducted to compare the
performance of the proposed full-rate full-diversity SF codes
using different permutation schemes. We simulated the pro-
posed code (5.1) with the channel symbols sy, S2, 53, 54 chosen
from BPSK constellation. The symbol rate of this code is 1, and
its spectral efficiency is 1 bit/s/Hz, ignoring the cyclic prefix.

First, we assumed a simple two-ray, equal-power delay pro-
file, with a delay 7 microseconds between the two rays. We sim-
ulated two cases: a) 7 = 5 us, and b) 7 = 20 us with OFDM
bandwidth BW = 1 MHz. From the BER curves, shown in
Fig. 4(a) and (b), we observe that the performance of the pro-
posed SF code with the random permutation is better than that
without permutation. In case of 7 = 5 s, the performance im-
provement is more significant. With the optimum permutation,
the performance is further improved. In case of 7 = 5 s, there
is a 3-dB gain between the optimum permutation (o, = 64)
and the random permutation at a BER of 10~°. In case of 7 =
20 ps, the performance improvement of the optimum permuta-
tion (uop = 16) over the random permutation is about 2 dB at
a BER of 107°. If no permutation is used, the performance of
the code in the 7 = 5 us case ((ex = 0.3499) is worse than
that in the 7 = 20 us case ((ox = 0.6866). However, if we
apply the proposed optimum permutation, the performance of
the SF code in both the 7 = 5 ps case (pop = 64, (ex = 1) and
the 7 = 20 ps case (ftop = 16, {ex = 1) is approximately the
same. This confirms that by careful interleaver design, the per-
formance of the SF codes can be significantly improved. More-
over, the consistency between the theoretical diversity product
values and the simulation results suggest that the “extrinsic” di-
versity product (. is a good indicator of the code performance.

We also simulated the code (5.1) with the TU and HT channel
models. We considered two situations: a) BW = 1 MHz, and
b) BW = 4 MHz. Fig. 5 provides the performance results of
the code with different permutations for the TU channel model.
From Fig. 5(a) and (b), we observe that in both cases, the code
with random permutation has a significant improvement over
the nonpermuted code. Using the proposed permutation with a
separation factor ;1 = 64, there is an additional gain of 1.5 and
1 dB at a BER of 10~° in case of BW = 1 MHz and BW =
4 MHz, respectively.

Fig. 6 depicts the simulation results for the HT channel
model. We can see that in the BW = 1 MHz case, the per-
formance gain of the permuted codes is larger than in the
BW = 4 MHz case. In both cases, the code with the proposed
permutation (u = 64) outperforms the code with the random
permutation. There is a 1.5-dB performance improvement at a
BER of 10~? in case of BW = 1 MHz, and a 1-dB improve-
ment in case of BW = 4 MHz.

B. Comparison With Existing SF Codes

We also compared the performance of the proposed full-rate
full-diversity SF codes with that of the full-diversity SF codes
described in [29]. We simulated the proposed code (5.1) with
symbols s1, S92, s3, 54 chosen from a QPSK constellation. The
symbol rate of the code is 1, and the spectral efficiency is
2 bits/s/Hz, ignoring the cyclic prefix. The full-diversity SF
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2 ray channel model, [0 5]us, 1 bit/s/Hz
— — — — — 3
--| -8 Proposed code without permutation (n = 1) |

'| —+— Proposed code with random permutation
_x Proposed code with Mop = 64, Qex =1

BER

10-7 ! ! | I I | ! !
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. 2 ray channel model, [0 20]us, 1 bit/s/Hz
107 & — e —— — — — -
5__ —8- Proposed code without permutation (u = 1) |1
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Fig. 4. Performance of the proposed SF code with different permutations, two-ray channel model. (a) Two rays at 0 and 5 us. (b) Two rays at 0 and 20 pus.
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6 ray TU channel model, BW = 1 MHz, 1 bit/s/Hz

| =B Proposed code without permutation (u = 1) 3

........... RS~ . i it .| —+— Proposed code with random permutation
.............. S| % Proposed code with p =64, {_ = 0.8606
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» 6 ray TU channel model, BW = 4 MHz, 1 bit/s/Hz
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--| -8 Proposed code without permutation (u = 1) |

S = Proposed code with random permutation
_x Proposed code with pu = 64, Qex =0.9751

BER

Fig. 5. Performance of the proposed SF code with different permutations, TU channel model. (a) BW = 1 MHz. (b) BW = 4 MHz.
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6 ray HT channel model, BW = 1 MHz, 1 bit/s/Hz
B | T T T ]
—&- Proposed code without permutation (u = 1) |1

—— Proposed code with random permutation
—x— Proposed code with u =64, =0.8078
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R —— Proposed code with random permutation
,,,,, : : A _x Proposed code with u = 64, Cex =0.9114
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Fig. 6. Performance of the proposed SF code with different permutations, HT channel model. (a) BW = 1 MHz. (b) BW = 4 MHz.
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code [29] is a repetition of the Alamouti scheme [3] two times
as follows:

Tr1 T2
xr1 T2
G = s 5.4)
—&Lg Xy
—Ty 7]

where the channel symbols z; and x2 were chosen from
16-QAM in order to maintain the same spectral efficiency. In
all figures, the curves with diamonds (“¢”) and circles (“0”)
show the performance of the SF code from orthogonal design
(5.4) without permutation and with the random permutation
(5.3), respectively.

First, we used the two-ray, equal-power profile, with a) 7 =
5 ps, and b) 7 = 20 ps. The total bandwidth was BW = 1 MHz.
From the BER curve of the 7 = 5 us case, depicted in Fig. 7(a),
we observe that without permutation, the proposed SF code out-
performs the SF code from orthogonal design by about 3 dB at
a BER of 10~*. With the random permutation (5.3), the pro-
posed code outperforms the code from orthogonal design by
about 2 dB at a BER of 10~*. With the optimum permuta-
tion (ptop = 64), the proposed code has an additional gain of
3 dB at a BER of 10~*. Compared to the code from orthogonal
design with the random permutation, the proposed code with
the optimum permutation has a total gain of 5 dB at a BER of
10—*. Fig. 7(b) shows the performance of the SF codes in the
7 = 20 ps case. It can be seen that without permutation, the
proposed code outperforms the code (5.4) by about 2 dB at a
BER of 10~*. With the random permutation (5.3), the perfor-
mance of the proposed code is better than that of the code (5.4)
by about 2 dB at a BER of 10~*. With the optimum permuta-
tion (f10p = 16), an additional improvement of 2 dB at a BER
of 10~* is achieved by the proposed code.

We also simulated the two SF codes using the TU and HT
channel models. We considered two situations: a) BW =1 MHz,
and b) BW =4 MHz. Fig. 8 depicts the simulation results for the
TU channel model. In case of BW =1 MHz, from Fig. 8(a), we
can see that without permutation, the proposed SF code outper-
forms the SF code (5.4) by about 2 dB at a BER of 10~%. With
the random permutation (5.3), the performance of the proposed
code is better than that of the code from orthogonal design by
about 2.5 dB at a BER of 10—, With the proposed permutation
(= 64), an additional improvement of 1 dB at a BER of 10~
is achieved by the proposed SF code. In case of BW =4 MHz,
from Fig. 8(b), we observe that without permutation, the perfor-
mance of the proposed code is better than that of the code from
orthogonal design by about 3 dB at a BER of 10~%. With the
random permutation, the proposed SF code outperforms the SF
code (5.4) by about 2 dB at a BER of 10~%. With the proposed
permutation (1 =64), there is an additional gain of about 1 dB at
a BER of 10~%. Compared to the SF code from orthogonal de-
sign with the random permutation, the proposed SF code with
the proposed permutation has a total gain of 3 dB at a BER of
1074

Fig. 9 provides the simulation results for the HT channel
model. In case of BW = 1 MHz, from Fig. 9(a), we observe that
without permutation, the proposed SF code outperforms the SF
code (5.4) by about 3 dB at a BER of 10~*. With the random per-

mutation (5.3), the performance of the proposed code is better
than that of the code (5.4) by about 2 dB at a BER of 10~%. With
the proposed permutation (¢ = 64), an additional improvement
of more than 1 dB is observed for the proposed SF code at a
BER of 10~%. In case of BW = 4 MHz, Fig. 9(b) shows that
without permutation, the performance of the proposed code is
better than that of the code (5.4) by about 1.5 dB at a BER of
10~*. With the random permutation, the proposed SF code out-
performs the SF code from orthogonal design by about 2 dB at
a BER of 10~*. With the proposed permutation (; = 64), there
is an additional gain of about 1 dB at a BER of 10~*. Compared
to the SF code from orthogonal design with the random permu-
tation, the proposed SF code with the proposed permutation has
a total gain of 3 dB at a BER of 1074,

VI. CONCLUSION

In this paper, we proposed a general SF code structure that can
guarantee full-rate and full-diversity transmission in MIMO-
OFDM systems for an arbitrary number of transmit antennas,
any memoryless modulation method and arbitrary power delay
profiles. In addition, assuming that the power delay profile of
the channel is available at the transmitter, we proposed an op-
timum interleaving scheme to further improve the performance.
Based on the theoretical diversity product values and the simu-
lation results, we can draw the following conclusions.

First, the proposed SF codes offer considerable performance
improvement over previously existing approaches. We observed
3-5-dB gain over the full-diversity SF codes constructed from
orthogonal design. Second, the applied interleaving method can
have a significant effect on the overall performance of the SF
code. Compared to the random permutation, the proposed op-
timum permutation resulted in 1-3-dB performance improve-
ment. Finally, the maximum-likelihood decoding complexity of
the proposed scheme increases exponentially with the number
of transmit antennas and the targeted frequency diversity order,
but sphere decoding methods [44]-[46] can be used to reduce
the complexity.

APPENDIX A
PROOF OF EQUATION (4.2)

By applying some row and column permutations to
[0(C — C)o(C — C)M] o R, we move the N(m—1)T+ith
row and column to the ((m — 1)I" 4 4)th row and column,
respectively, for 1 < ¢ < T'and 1 < m < M,;. The resulting
matrix is denoted as A o R.

First, we show that A o R is a block-diagonal matrix given
by

Ao R =diag(A1, Az, ..., An,, ON_ras,)x (N=TM,))-

(AD)
We observe that after the row and column permutations, the
(n(m_l)p+,;7 n(m_l)r*_;’_j)th entry of [O'(C — C)O'(C — C)H] oR
is the ((m — 1)I" 4+ 4,(m — 1)I’ + j)th entry of A o R for
1<4,7<T,and1 < m < M;. On the other hand, we recall
that all the entries of [0(C' — C)o(C — C)™] o R are zeros ex-
cept the (7 (m—1)r4is N(m—1)r+;)th entry for 1 < 4, j < I'and
1 < m < M;. Thus, all the entries of A o R are zeros except
the ((m — 1)I' + 4, (m — )T + j)thentry for 1 < 7,5 <T and
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2 ray channel model, [0 5]us, 2 bits/s/Hz

| <~ SF code from orth. design
10 " H —o— SF code from orth. design with random permutation | :
| -5 Proposed code with p =1 o

| —— Proposed code with random permutation
. + _y_ Proposed code with Hop = 64, Qex =1
. I I [

T I | L ! |
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2 ray channel model, [0 20]us, 2 bits/s/Hz
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Fig.7. Comparison of the proposed SF code and the code from orthogonal design, two-ray channel model. (a) Two rays at 0 and 5 us. (b) Two rays at 0 and 20 ps.
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Fig. 8.

6 ray TU channel model, BW = 1 MHz, 2 bits/s/Hz
R

107 H =0~ SF code from orth. design B
F| —o— SF code from orth. desgin with random permutation |:
[| -5~ Proposed code with p =1

| —— Proposed code with random permutation
. [ _x_ Proposed code with p = 64, Qex =0.8606
I I | I I 1

4 6 8 10 12 14 16 18 20 22 24
SNR dB

(@
6 ray TU channel model, BW = 4 MHz, 2 bits/s/Hz

F| —o— SF code from orth. desgin with random permutation
[| -& Proposed code with p =1

| —— Proposed code with random permutation R q
. F + Proposed COde Wlth u = 64’ cex = 09751 ........................................
T I T

T T I \ \ |
4 6 8 10 12 14 16 18 20 22 24
SNR dB

(b

Comparison of the proposed SF code and the code from orthogonal design, TU channel model. (a) BW = 1 MHz. (b) BW = 4 MHz.
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0 6 ray HT channel model, BW = 1 MHz, 2 bits/s/Hz

107° | =0~ SF code from orth. design -
F| —o— SF code from orth. desgin with random permutation
[| -5~ Proposed code with p =1 o
| —— Proposed code with random permutation B :
. x Pr?posed co‘de with p = 64, (;ex =0.8078 :

10 I | I | | | I
4 6 8 10 12 14 16 18 20 22 24
SNR dB
(@
0 6 ray HT channel model, BW = 4 MHz, 2 bits/s/Hz

Fl —o— SF code from orth. desgin with random permutation
[| -5 Proposed code with n =1
| - Proposed code with random permutation [ 1
L + Proposed COde Wlth “- = 64‘ cex = 091 14 ....................................... 4
10 I I I I I 1 | L |

4 6 8 10 12 14 16 18 20 22 24
SNR dB

()

Fig. 9. Comparison of the proposed SF code and the code from orthogonal design, HT channel model. (a) BW = 1 MHz. (b) BW = 4 MHz.
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1 <m < M,;. For afixed m (1 < m < M), since the (7, j)th
entry of A,, is the same as the (72(y;,—1)r 44, ?(m—1)r+;)th entry
of [0(C'—C)o(C—C)"]oR, the ((m—1)T+i, (m—1)T'+4)th
entry of A o R is the same as the (7, j)th entry of A,,,. Therefore,
we have the expression of A o R in (Al).

Since row and column permutations are unitary operations,
A1, A2, ..., Arag, » the nonzero eigenvalues of [o(C' — C)o(C —
C)M] o R are the same as those of A o R. Thus, according to
(A1), the product of the nonzero eigenvalues of [¢(C'—C) o (C —
C)Y" o Ris

M, M,
IT A = I Idet(An)]
k=1 k=1
which is the result in (4.2). O
APPENDIX B

PROOF OF THEOREM 4.1

For each m = 1,2,..., M;, W,, AW is nonnegative def-
inite, and all of its diagonal entries are Zle_ol 62 = 1. Thus,
according to Hadamard’s inequality ([49, p. 477]), the determi-
nant of WmAW],f is less than or equal to 1, so from (4.8), we
have (ox < 1, which is result i) of Theorem 4.1.

In order to prove the result in Theorem 4.1 ii), we define some
additional notation. We denote the eigenvalues of an n X n non-
negative-definite matrix A (in nondecreasing order) by

eig; (A) 2 eigy(4) > --- > eig, (A).

Similarly, the singular values of an m X n matrix I3 are denoted
by

Singl(B) > SingZ(B) 22 Singmin(m,n)(B)'

Form = 1,2,..., M;, we have

r
|det(V;, AV,H)| = H sing; (V;, AV,))
i=1

T
< [ singi(Vin) sing;(A) sing; (V,)

~
[N

sing; (A) eig; (Vin V') (B1)

Il
.::l_j

1

2

where the inequality follows from Horn’s theorem on singular
values ([50, pp. 171-172]), and the last equality follows from
the fact that the singular values of V,,, are the square roots
of the eigenvalues of V,,, VX, The singular values of A are
62,6%,...,62 . If we sort the power profile 8o, &1, ...,87_1
in a nonincreasing order as ¢;, > 6;, > --- > ¢;,, we obtain
sing;(A) = 67 fori=1,2,...,L,s0

r

r
H sing;(A) = H o
i=1

i=1

(B2)

Since det(W,, AWX) = det(V,,,AV,}) form = 1,2,..., My,
from (4.8), (B1), and (B2), we have

a1, i
Cox = (H |det(VmAVTZf)|>

m=1

1
2T My

r T M
< (H 611.) [T det(vi Vit
=1 m=1

which is the upper bound (4.12) in Theorem 4.1 ii). Finally,
since V,,, V., is nonnegative definite and all of the diagonal en-
tries of V,,,V}t are L, we have det(V,,V,){) < LT for any
m =1,2,..., My by Hadamard’s inequality. Therefore,

P S
2T My

<VL

M,

I det(v.v;2h)

m=1

which implies the upper bound (4.13) in Theorem 4.1 ii). U

APPENDIX C
PROOF OF THEOREM 4.2

In order to obtain (4.17) in Theorem 4.2, it is sufficient to
show that

det(W,, AWt) = det(VoAVYY)

foreach 1 < m < M,.

For m = 1,2,..., M;, we know that det(W,,AWt) =
det(V,,AV,t), where V,, is defined in (4.10). According to
the permutation (4.16), the permuted locations 7, —1)r44, ¢ =
1,2,...,T", can be expressed as

Nm-1)r+i =0 (po— )T Mi+(m—-1)T'+i) i = 1,2,...,T,
(CDhH
for some pg (1 < pg < P). From (4.14), (4.15), and (4.16), we
have

o((po— DI'M; + (m — )T +14)
— ol 4+ (= Dp+vo, i=12....T (C2)

where vy and v; are two integers which do not depend on 3.
Combining (C1) and (C2), we obtain

i=1,2,...,T.
(C3)

Substituting (C3) into (4.10), we conclude that V,,, = Vj, i.e.,

det(W,, AW ) = det(VoAVY) for each m = 1,2,..., M.
Furthermore, if I' = L, then Vj in (4.18) is a Vandermonde

N(m—1)T4i — Mm—1)r+1 = (¢ — 1),

matrix with variables w*™ w7, ... w! =1 ([50, p. 400]), so
its determinant can be calculated as
det(Vo)l= []  |wrcemm -1

0<l <lo<L—1

= 11

0<ly<lp<L—1

. (i, =TT
2 — .
s (127

(C4)
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Finally, from (4.17) and (C4), the “extrinsic” diversity product
can be further expressed as

Cox =Idet(A)| 7 [det (V)| *

AL =)
. T, — T, )T
= H 61 H 2 sin (%) ‘
1=0 0<ly<ly<L—1
which is the desired result (4.19). O

APPENDIX D
PROOF OF EQUATION (4.21)

If I' = L, the “extrinsic” diversity product is given by

L

Cox = |det(A)[7 |det(Vo V)| 2z (D1)

)

With the assumption that  — 79 = [NoT/N for | =
1,2,...,L — 1, we observe that ﬁ% is a unitary matrix if
p= LLNO If we use the notation VoVt = {v; ;}i<ij<r, we
have

L—-1
vig= 3 wlimDuNoT/Nmo)

=0
L, ifi =y
_ (i T 1—e—327(i=)LNg/N e
e~32m(i=g)no/ l_ee—jQW(i—j)p,NO/N s ifi # j.
(D2)

It follows that if 4 = LLNO, VOVOH = LI, where Iy, isthe L x L

identity matrix. Substituting VOVOH = LIy into (D1), we obtain

)=

L-1
Cex = \/Z H 6[
1=0

which achieves the upper bound (4.13) of Theorem 4.1. There-
fore, p = LLNO is an optimum separation factor.
If

2=62=...=62_, =1/L

from Theorem 4.2, the “extrinsic” diversity product is

1

ﬁmet(vova”n#

Cex (D3)

Similarly to the derivation in (D2), it can be shown that VoVt =
Llrif p = LL]\T,O Note that I and L may be different integers.

IEEE TRANSACTIONS ON INFORMATION THEORY, VOL. 51, NO. 1, JANUARY 2005

Thus, det(VoVy*) = LY. Substituting this into (D3), we arrive
at (.x = 1, which achieves the upper bound of Theorem 4.1 1).

Therefore, u = LLNO is also an optimum separation factor for

this case. O
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