A UNITARY ESPRIT ALGORITHM FOR CARRIER FREQUENCY OFFSET ESTIMATION
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ABSTRACT

This article presents a low-complexity parametric algorithm
for the estimation of the carrier frequency offset (CFO)
in orthogonal frequency division multiplexing systems. The
proposed algorithm is equivalent to the Unitary ESPRIT
algorithm, originally devised for estimating the direction-
of-arrival of a wavefront, now applied to the CFO scenario.
It is verified that the proposed algorithm reduces the overall
computational complexity in around 40%, while sustaining
the error-rate performance achieved by the standard ESPRIT
algorithm.

Index Terms— Direction of arrival estimation, Parameter
estimation, Array signal processing.

I. INTRODUCTION

Modern communication applications have progressively
required higher data rates [1] which tend to increase the
intersymbol interference (ISI), severely degrading the re-
ceiver performance. A possible approach to ISI mitigation
emerged from the development of orthogonal frequency
division multiplexing (OFDM), which has been incorporated
to several communications standards [2].

A general scheme for the OFDM system is presented in
Fig. 1. The use of the discrete Fourier transform (DFT) in
the receiver and the inverse DFT (IDFT) in the transmitter
provides the orthogonality for the carriers, which is the
key for a proper ISI mitigation. However, the presence of
some phase noise or any asynchronism among the mo-
dulators and demodulators may generate carrier frequency
offset (CFO) [3], destroying the subchannel orthogonality
and affecting the overall system performance. In order to
restore the carrier orthogonality, the CFO must be properly
compensated.

Among the existing methods for CFO estimation, some
parametric algorithms have been adapted to the OFDM
framework, such as the standard ESPRIT algorithm [4] or
the covariance-based (CB) scheme [5]. In this article, a
new version for ESPRIT is proposed requiring real-only
operations [6] [7], thus reducing even further the associated

This work was partially supported by the Brazilian councils for research
CNPq and FAPERJ.

978-1-4244-9472-9/11/$26.00 ©2011 IEEE 629

Sergio L. Netto?, Paulo S. R. Diniz?

?Electrical Engineering Program/COPPE/Poli
Federal University of Rio de Janeiro
P.O. Box 68504,

21941-972 Rio de Janeiro, RJ, Brazil

{sergioln, diniz} @lps.uftj.br

Serial Digital | "' IDFT Adding  |xe( | Chanuel

to — — = Cyeclic .
o e
‘ y(k)

Parallel Modulation w ) Prefix
g Farallel Digital [Equalization REm'J_Ving

I to . * =~ Cyclic

i| Serial [Demodulation G W ot

) | Estimating/ J
¢ Compensating

CFO

Transmission

Reception

Fig. 1. OFDM system with estimated and compensated CFO.

computational complexity. To introduce the Unitary ESPRIT
for CFO estimation, this paper is organized as follows: In
Section II we present a general OFDM model including a
possible CFO interference. Section III describes the proposed
Unitary ESPRIT algorithm for CFO estimation. Comparisons
between the Standard and Unitary ESPRIT versions are
performed in Section IV, in terms of computational com-
plexity, and in Section V, for the mean squared error (MSE)
metrics. Section VI presents some concluding remarks for
the proposed algorithm.

II. ESPRIT ALGORITHM FOR CFO ESTIMATION
II-A. General Modeling

Consider an OFDM system represented in Fig. 1, where
data is grouped into length-P blocks by a serial-to-parallel
converter. Afterwards, length- P vectors s(k) of symbols are
generated and associated to different carriers by the modu-
lation process. Some of the carriers, the so-called virtual
carriers, are not effectively used, but they are necessary for
the estimation process. Hence, s(k) is transformed onto the
time-domain length-P vector x(k) through the operation

(k) = Wps(k), (1)

where W p is a P x P submatrix of an N x N IDFT matrix
containing the entries with no relation to the virtual carriers.

Transmission is performed on a channel represented by an
FIR filter h, with length L, by a linear convolution between
x(k) and h. Consider that xcp(k) is a version of x(k)



with a cyclic-prefix (CP) insertion [3]. Therefore, the linear
convolution between xcp(k) and h becomes equivalent to
the operation Hpx(k), where Hp is a P x P submatrix of
the circulant matrix Hy, containing the entries related to
the non-virtual carriers. Moreover H is an N XN circulant
matrix, whose first column is h followed by (N — L) zeros.
The receiver applies the DFT reduced WY matrix, such

that
WHHpWp = Ap (2)

making the transmission process equivalent to the eigende-
composition of the circulant matrix H p, where W p consists
of a unitary set of eigenvectors and the PxP diagonal matrix
Ap [8].

Therefore, the convolution of vectors x(k) and h is equi-
valent to the multiplication A ps(k). Since Ap is diagonal,
there is no interference among the samples of s(k) in the
transmission, which corresponds to zero ISI and allows a
simpler symbol recovery. In fact, we may express z(k),
obtained after CP removal and the DFT as

z(k) = Aps(k). 3)

From eq. (3), the P x 1 time-domain received signal y(k)
may be written as

y(k) = WpAps(k). 4)

In a system which is immune to both additive white
Gaussian noise (AWGN) and CFO, s(k) may be easily
recovered from eq. (3) by a linear equalizer G = A;,l,
that is,

§(k) = Gz(k) = A  Aps(k). (5)

II-B. CFO Modeling and Estimation

Assume that due to some phase offset ¢ between carrier
oscillators on both the transmitter and the receiver, there
is a CFO interference on the transmitted symbols. Such
interference is modeled as deterministic, unknown at the
receiver side and cumulative along both the carriers and the
data blocks. If the system is still modeled without AWGN,
eq. (4) becomes [4]

where matrix E = diag(1l,e/?,e2?, ... e/(P=1D%) mo-
dels the CFO influence on each carrier and &(k,¢) =
eI (k=Do(N+L) models the CFO inside a specific block.
Hence, after equalization, the estimated signal becomes

S(k) = GWBEApW ps(k)5(k, ¢), ()

indicating that the IDFT and DFT terms do not cancel each
other any longer due to some loss in the carrier orthogonality,
which may be restored by an appropriate CFO compensation.

The ESPRIT approach to perform estimation exploits
some redundancies inherent to the transmission model [4]
[9]. Consider the (M +1)x1-auxiliary forward and backward
window vectors

YO &) = [yia (k) wilk)
y@W (k) = [yn=i(k) yn—ia(k)

yinra (k)] ®)
yn—inr (k)] 9

630

fori=1,2,...,(N — M), and N > M > P, where y;(k)
is the i entry of y(k). We also define Ej; 1, containing
the first (M + 1) lines and columns of E, and the diagonal
matrix

A = diag(1,e’?, eI ?T2m/M | @ioF2m(P=1/MY (10
We may then write
y@ (k) = AA'S(k); yW (k) = AA'r(k), (11
where A = Ej;41 W41 and

(k) = Ik DONFL) A ps(k), (12)
r(k) = e 7?WDdjag(1, 2N -Dm/M
ej4(N71)7r/M,' » ’ej2(P71)7r/M)§*(k)7 (13)
with a superscript * denoting the complex-conjugate opera-
tion.

An (M + 1) x (M + 1) forwards-backwards estimation
covariance matrix Y}, is given by

Y =y k) (yif)(k)) +y$ (k) (yg)(k)) .14

By averaging Yg) along the variable i, we get

1 K (N-M)
Ry = o o Yoo
K (N—M)
=AY > (BRGEE)T + (k) (x(k)T) AT
k=1 =1
= AR:AN. (15)

In the presence of AWGN of power o3, both yg) (k) and
yg) (k) become contaminated by a vectorial AWGN, which
changes the covariance model above to

Ry = AR;AY + 63 1. (16)

This relationship has a very similar structure to the cova-
riance model for the DoA estimation in sensor arrays [10].
Hence, as in the ESPRIT algorithm for DoA estimation, an
eigendecomposition can be performed on Ry, yielding

Ry = UX?UY, (17)

The P largest eigenvalues belong to the signal subspace
and may form the diagonal matrix X2, with the associated
eigenvectors constituting the columns of Us. In eq. (16), the
term ARzAH is the only responsible for the signal subspace.
Hence, there must be a full-rank transformation T such that

A =TU,T. (18)

Consider the M x (M + 1) selection matrices, Jo =
Iy 0] andJ; = [0 Ip], where Iy is an MxM identity
matrix and O is an M x 1 vector of zeros. As shown in [4],
matrix A presents the invariance property J)AA = J; A,
such that

JoU, ¥ = J, Uy, (19)



where
¥ =TAT . (20)

Due to the AWGN component and to finite representation
issues, eq. (19) does not have an accurate solution and a total
least—squafes (TLS) algorithm [4] may be used to obtain the
estimate W. One can then determine A by using eq. (20),
and the CFO parameter ¢ may be estimated as

tr(A)

=" @n
eJhw
k=0

~ 1
(z):—.h’l
J

III. UNITARY ESPRIT
III-A. New Structures and Modeling

In the DoA framework, the Unitary ESPRIT algorithm
imposes an additional centro-Hermitian (CH) constraint on
the receiving-array geometry: antennas which are symmetric
in relation to the array centroid must present similar charac-
teristics. In an OFDM system, adjacent IDFT/DFT carriers
automatically obey both the CH as well as the original
rotational invariance constraints. When using virtual carriers,
however, one must guarantee that these additional carriers
must be symmetrically chosen in the transmitted set. For
example, if the first carrier is chosen to be virtual, the last
one (that is, the N one) must also be virtual.

Consider the rotational matrix Q, defined as

]. I /2 ]I /2
— | o 22
V2 |:Ha/2 — 2|’ @2)

where II; is an ¢ X ¢ permutation matrix with 1 in its
antidiagonal and zeros in the other elements. We may define
the following transformations on an a x a matrix M:

»(M) = Q/MQ., (23)

EM) = [M II,MIL,]. (24)

In [6], it is shown that the composite of 7 (M) = (E(M))

over a complex CH matrix generates a real matrix. This is

the basis for the Unitary ESPRIT presented below for the
OFDM setup, which also uses the selection matrices

Ko = Q}(Jo + My JoT41)Quarg, (25)

K1 = jQu(Jo — TIaJoTas41)Qurt1, (26)

where K and K; play similar roles to Jy and J; defined
above.

Qa:

III-B. CFO Estimation with Real Structures

Consider the transformation 77(+) is applied to the general
data structure Ry, defined in eq. (15). A covariance matrix
for Y is given by R = T(Ry)TH(Ry), whose eigen-
decomposition leads to

R = UX?U", 27)

The P largest eigenvalues belong to the signal subspace
and are grouped in the diagonal matrix X2, whereas the
associated eigenvectors form the (M +1) x P matrix Us.
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As in the algorithm presented in Section II, two trans-
formations Uy = KgU; and U; = KUy are applied on
matrix Uy, giving rise to the invariance relation U; = UypY,
which can be solved by a TLS algorithm. In this case,
consider the auxiliary structure

UH
Urs = {U?{} (U Uy, (28)
1
whose eigendecomposition may be written as
Urs = ErisArsEfis. (29)
By dividing Erg into 4 submatrices,
Eo Eo
Ers = 30
TLS |:E1() ]311 ) ( )

the TLS estimation for Y can be obtained as T =
—EoE{;'. The eigendecomposition of Y, ¥ = TQT!,
determines the diagonal matrix €2 which is related to the
parameters of the original complex solution by [6]:

&= —(Q— jIa)(Q+ jIa) " G1)

IV. COMPUTATIONAL COMPLEXITY

Table I includes the complexity of some operations invol-
ving real or complex matrices, using a real flop as basic unit.
These results allow a better comparison of the computational
complexity of the Standard and Unitary ESPRIT algorithms
for CFO estimation, which are summarized in Table II.

Table 1. Real flops required by some matricial operations.

Operation Real [8] Complex
Non-Hermitian EVD | O(25n%) 0(25n3)
Hermitian EVD 0O(n?) 0(2n?)

Full Inversion 0O(2n3/3) | O(8n?/3)
Multiplication O(n?) O(4n?)

The computational complexity of each algorithm, conside-
ring all operations required, is provided in Table III, already
taking into account information from Table I.

From Table III, one notices that the computational com-
plexity for the Unitary ESPRIT algorithm is lower than the
complexity for the Standard ESPRIT. For the 3™ genera-
tion long-term-evolution (3G-LTE) parameters, for instance,
where P = 310 and M = 512, there is a reduction of around
40% in the amount of real flops when Unitary ESPRIT is
used instead of the Standard ESPRIT.

V. COMPUTER SIMULATIONS

The performance of both algorithms analyzed in Secti-
on IV, can be assessed with the normalized mean-squared
error (NMSE) metrics defined as [4]:

Q N 2
1 60
NMSE = g ; <—27T/N> : (32)

where () denotes the amount of Monte Carlo runs used for
simulating an ensemble averaging.



Table II. Summary of Standard [4] and Unitary ESPRIT
algorithms for CFO estimation: [C] indicates complex ope-
rations.
Standard ESPRIT
[Us,As] = EVD (R)
Eo =JoUg
E;i =J1Ug

IEH
Eq = [E%} [Eo Eq]

1

[E, A] = EVD(E,)

_ |Eoo Eo1
E= |:E10 En}

U= -EnE;

Unitary ESPRIT
Yr=>(yp+tyr) [C]
R7 = T(Ry)T"(Ry) [C]
2 =TI JolIpp
Ko = QY1 (Jo+E)Qa(arn)
K; = jQI]‘\,Ij+1 (Jo—E)Qa(ar11)
[U.,A.] = EVD (RT>
Uo =KoUs; Ui =Ki1Us
E, = {Ug} [Uo U]

Ul
[E,A] = EVD(E,)

_ |Eoo Eo1
E= {Em E11}

YT = —EOlEfll
[T, Q] = EVD(Y)
A = —(Q—jIy)(Q+5In) "t [C]

[T, A] = EVD(¥)

Table III. Computational complexity associated to the Stan-
dard and Unitary ESPRIT algorithms for CFO estimation.

Operation [8] Standard Unitary
# Real Flops # Real Flops
Non-Herm. EVD | 1 25P3 1 25P3
Hermitian EVD | 2 | 8P2+2(M+1)2 [ 1 | 4P?+2(M+1)?
Inverse 1 8M3/3 2 4M3/3
Real Multiplic. | — 9 | 4P?(M+1)+2P3
Cplx. Multiplic. | 5 | 16P?M+4P3 | 1 8(M+1)3
Dominant _ [ 29P3+27M3+ | _ | 27P3+1.3M3+
Terms 15P2M 4P2(M+1)

In this paper, the simulations were based on the 3G-LTE
standard for mobile phones [11], characterized by N = 512
carriers, where P = 310 of them are non-virtual. The
input symbols were randomly generated over = 200
independent runs and we used a data block of length M =
511. The simulated fading channels were extracted from [11]
using both rural (modeled with L = 11 taps) and urban
(L = 55 taps) channel models. The CFO was modeled as a
deviation of 0.27/N in the carrier frequency.

Fig. 2 shows the results of simulations for the aforemen-
tioned scenario with different SNR levels. In this case, the
NMSE metrics for both algorithms were quite comparable,
with a slight advantage for the Unitary ESPRIT, which
also requires 40% less computational burden, as given in
Section IV. These results are similar to the ones often found
in DoA measurements or alternative CFO scenarios.

VI. CONCLUSIONS

A unitary version of the ESPRIT algorithm was introduced
for CFO estimation. The proposed algorithm represents a
significant reduction in the amount of computer operations
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Fig. 2. NMSE for Standard TLS-ESPRIT and Unitary ES-
PRIT for both rural (R) and urban (U) channel models.

(around 40%, in the simulated scenarios), with a similar
NMSE performance, when compared to a standard approach.
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