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Abstract

Square error performance.

Least mean square (LMS)-based adaptive algorithms have attracted much attention due to their low computational
complexity and reliable recovery capability. To exploit the channel sparsity, LMS-based adaptive sparse channel
estimation methods have been proposed based on different sparse penalties, such as £;-norm LMS or zero-
attracting LMS (ZA-LMS), reweighted ZA-LMS, and £,-norm LMS. However, the aforementioned methods cannot
fully exploit channel sparse structure information. To fully take advantage of channel sparsity, in this paper, an
improved sparse channel estimation method using £,-norm LMS algorithm is proposed. The LMS-type sparse
channel estimation methods have a common drawback of sensitivity to the scaling of random training signal. Thus,
it is very hard to choose a proper learning rate to achieve a robust estimation performance. To solve this problem,
we propose several improved adaptive sparse channel estimation methods using normalized LMS algorithm with
different sparse penalties, which normalizes the power of input signal. Furthermore, Cramer-Rao lower bound of the
proposed adaptive sparse channel estimator is derived based on prior information of channel taps' positions.
Computer simulation results demonstrate the advantage of the proposed channel estimation methods in mean

Keywords: Least mean square; Normalized LMS; Adaptive sparse channel estimation; £,-Norm normalized least
mean square; £o-Norm normalized least mean square; Compressive sensing

1 Introduction
The demand for high-speed data services has been
increasing as emerging wireless devices are widely spreading.
Various portable wireless devices, e.g., smartphones and
laptops, have generated rapidly, giving rise to massive data
traffic [1]. Broadband transmission is an indispensable
technique in the next-generation wireless communication
systems [2,3]. The broadband channel is described by a
sparse channel model in which multipath taps are widely
separated in time, thereby creating a large delay spread
[4-8]. In other words, most of channel coefficients are zero
or close to zero, while only a few channel coefficients
are dominant (large value). A typical example of sparse
multipath channel is shown in Figure 1, where the number
of dominant taps is four while the length is 16.

Traditional least mean square (LMS) is one of the most
popular algorithms for adaptive system identification [9],
e.g., channel estimation. LMS-based adaptive channel
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estimation can be easily implemented due to its low
computational complexity. In current broadband wireless
communication systems, channel impulse response in time
domain is often described by a sparse channel model,
supported by a few large coefficients. The LMS-based
adaptive channel estimation method never takes advantage
of the channel sparse structure although its mean square
error (MSE) lower bound has a direct relationship with
finite impulse response (FIR) channel length. To improve
the estimation performance, recently, many algorithms
have been proposed to take advantage of the sparse nature
of the channel. For example, based on the recent theory of
compressive sensing (CS) [10,11], various sparse channel
estimation methods have been proposed in [12-14]. Some
of these methods are known to achieve robust estimation,
e.g., sparse channel estimation using least-absolute shrink-
age and selection operator [15]. However, these kinds of
sparse methods have two potential disadvantages: one is
that computational complexity may be very high, especially
for tracking fast time-variant channels; the other is that
training signal matrices for these CS-based sparse channel
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Figure 1 A typical example of sparse multipath channel.
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estimation methods are required to satisfy the restricted
isometry property [16]. It was well known that designing
these training matrices is a non-deterministic polynomial-
time (NP)-hard problem [17].

In order to avoid the two detrimental problems of
sparse channel estimation, a variation of the LMS algo-
rithm with €;-norm sparse constraint has been pro-
posed in [18]. The ¢;-norm sparse penalty is
incorporated into the cost function of the conventional
LMS algorithm, which results in the LMS update with a
zero attractor, namely zero-attracting LMS (ZA-LMS)
and reweighted ZA-LMS (RZA-LMS) [18] which is mo-
tivated by the reweighted £;-norm minimization recovery
algorithm [19]. To further improve the estimation perform-
ance, an adaptive sparse channel estimation method using
¢,-norm LMS (LP-LMS) algorithm has been proposed [20].
However, there still exists a performance gap between LP-
LMS and optimal sparse channel estimation. It is worth
mentioning that optimal channel estimation is often de-
noted by the sparse lower bound which is derived in The-
orem 4 in Section 3.

Due to the fact that solving the LP-LMS algorithm
is a non-convex problem, the algorithm cannot ob-
tain an optimal adaptive sparse solution [10,11].
Hence, a computationally efficient algorithm is re-
quired to obtain a more accurate adaptive sparse
channel estimation.

According to the CS theory [10,11], solving the &y-
norm sparse penalty problem can obtain an optimal
sparse solution. In other words, ¢y-norm sparse pen-
alty on LMS algorithm is a good candidate to
achieve more accurate channel estimations. These
backgrounds motivate us to use the optimal £y-norm

sparse penalty on LMS in order to improve the esti-
mation performance.

In addition, since sparse LMS-based channel estima-
tion methods have a common drawback of sensitivity to
scaling of random training signal, it is very hard to
choose a proper learning rate to achieve a robust estima-
tion performance [21]. To solve this problem, we
propose several improved adaptive sparse channel esti-
mation methods using normalized LMS (NLMS) algo-
rithm, which normalizes the power of input signal, with
different sparse penalties, i.e., £,-norm (0 < p <1).

The contributions of this paper are described below.
Firstly, we propose an improved adaptive sparse channel
estimation method using ¢y-norm least square error al-
gorithm, termed as LO-LMS [22]. Secondly, based on
algorithms in [18,20], we propose four kinds of improved
adaptive sparse channel estimation methods using sparse
NLMS algorithms. Thirdly, Cramer-Rao lower bound
(CRLB) of the proposed adaptive sparse channel estimator
is derived based on prior information of known positions
of non-zero taps. Lastly, various simulation results are given
to confirm the effectiveness of our proposed methods.

Section 2 introduces the system model and problem
formulation. Section 3 discusses various adaptive sparse
channel estimation methods using different LMS-based
algorithms. In Section 4, computer simulation results for
the MSE performance are presented to confirm the effect-
iveness of sparsity-aware modifications of LMS. Concluding
remarks are presented in Section 5.

2 System model and problem formulation
Consider a sparse multipath communication system, as
shown in Figure 2.
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Figure 2 A typical sparse multipath communication system.
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The input signal x(¢) and ideal output signal y(¢) are
related by

y(t) = h'x(t) +2(2), (1)

where h = [hy, hy, ..., by~ 1)7 is N-length sparse channel
vector which is supported by K (K « N) dominant taps,
x(t) = [x(8), x(¢ - 1), ..., x(t = N+ 1)]T is an N-length input
signal vector of x(¢) and z(f) is an additive noise at time
t. The objective of the LMS-type adaptive filter is to esti-
mate the unknown sparse channel h using x(¢) and y(z).
According to Equation 1, the mth channel estimation
error e(n) is easily written as

e(n) = y(t)-h" (m)x(t) = y(t)-hT (m)x(t), (2)

at time £, where h(z) is the LMS adaptive channel estima-
tor. It was worth noting that x(¢) and y(¢) are invariant as
iterative times. Based on Equation 2, standard LMS cost
function can be written as

L(n) = =é*(n). (3)

Hence, the updated equation of LMS adaptive channel
estimation is derived as

oL(n)

R(r 1) = R0 op 5 = RO+ el)x(®), (4

where p is the step size of gradient descend. For later
use, we define a parameter y,,x which is the maximum
eigenvalue of the covariance matrix R =E{x(1)x”(£)} of

input signal vector x(z). Here, we introduce Theorem 1
in relation to the step size 4. The detailed derivation can
also be found in [21].

Theorem 1 The necessary condition of reliable LMS
adaptive channel estimation is 0 < p < 2/Y -

Proof At first, the (n + 1)th update coefficient vector
h(n + 1) is written as
h(n+ 1) = h(n) + px(t)e(n)
= h(n) + ux() (y(t)-h" (n)x(t)).

Assume that h is a real FIR channel vector; subtracting
h from both sides in Equation 5, we can rewrite it as

(5)

h(n+ 1)-h = h(n)-h + px(¢) (y(t)-h " (n)x(2)).
(6)

By defining v(1) = h(n)-h and according to Equation 1,
Equation 6 can be rewritten as

v(n+ 1) = v(n) + px(t) (y(£)-h"x(t))
+ux(t) (xT (£)h—xT (£)h(n))
= v(n) + ux(t)z(t)-px(£)x" (¢)v(n)
= (T-px(£)x" (£))v(n) + ux(£)z(2).

(7)

Assume that input signal vector x(¢) and estimated
FIR channel vector h(n) are statistically independent
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from the other, then x(¢) and z(¢) are also independent, i.e.,
E{x(t)z(t)} = 0. Taking the expectation for both sides in
Equation 7, we can obtain

E{v(n+1)} = E{(l-ux(£)x" () v (n) } + E{px(t)z(t)}
= (I-uE{x(t)x" (6) }) E{v(n)} + E{ux(t)z(t)}
= (I-pR)E{v(n)},

(8)

The necessary condition of the reliable LMS adaptive
channel estimation is given by

|1-phmax| < 1, 9)

where A« denotes the maximum eigenvalue of R. Hence,
to guarantee fast convergence speed and reliable updating
of LMS in Equation 4, step size 4 should be satisfied:

0 < # < 2/Mmax. (10)

O

3 (N)LMS-based adaptive sparse channel estimation
From Equation 4, we can find that the LMS-based channel
estimation method never takes advantage of the sparse
structure in channel vector h. To get a better understand-
ing, the LMS-based channel estimation methods can be
expressed as

h(n + 1) = h(n) 4+ Adaptive error update. (11)

Unlike the conventional LMS method in Equation 11,
sparse LMS algorithms exploit channel sparsity by intro-
ducing several £,-norm penalties to their cost functions
with 0<p<1. The LMS-based adaptive sparse channel
estimation methods can be written as

h(n + 1) = h(n) 4+ Adaptive error update +Sparse penalty .

LMS

sparse LMS
(12)

Equation 12 motivated us to introduce different sparse
penalties in order to take advantage of the sparse structure
as prior information. Here, if we analogize the updated
equation in Equation 12 to the CS-based sparse channel
estimation [10,11], one can find that more accurate sparse
channel approximation is adopted, and then better esti-
mation accuracy could be obtained and vice versa. The
conventional sparse penalties are £,-norm (0<p<1) and
£o-norm, respectively. Since £y-norm penalty on sparse
signal recovery is a well-known NP-hard problem, only
the £,-norm (0 < p < 1)-based sparse LMS approaches have
been proposed for adaptive sparse channel estimation.
Compared to conventional two sparse LMS algorithms
(ZA-LMS and RZA-LMS), LP-LMS can achieve a better
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estimation performance. However, there still exists a
performance gap between the LP-LMS-based channel
estimator and the optimal one. As the development of
mathematics continues, a more accurate sparse approxi-
mate algorithm to £y-norm LMS (LO-LMS) is proposed in
[22] and analyzed in [23]. However, they never considered
any application on sparse channel estimation. In this paper,
the LO-LMS algorithm is applied in adaptive sparse chan-
nel estimation to improve the estimation performance.

It is easily found that exploitation of more accurate
sparse structure information can obtain a better estimation
performance. In the following, we investigate sparse
LMS-based adaptive sparse channel estimation methods
using different sparse penalties.

3.1 LMS-based adaptive sparse channel estimation
The following are the LMS-based adaptive sparse channel
estimation methods:

o ZA-LMS. To exploit the channel sparsity in time
domain, the cost function of ZA-LMS [18] is given by
1 ~
Lza(n) = 5€(n) + Aza[[(m)]] . (13)
where A7, is a regularization parameter to balance the

estimation error and sparse penalty of h(#). The
corresponding updated equation of ZA-LMS is

h(n+ 1) = R 220

SR () )
(1) + pe(n)x(t)-pzusgn(h(n)),
(14)

=h
=h

where pza = Az and sgn(-) is a component-wise
function which is defined as

1,h>0
sgn(h){ 0,h=0 .
-1,h<O0

From the updated equation in Equation 14, the
function of its second term is compressing small
channel coefficients as zero in high probability. That
is to say, most of the small channel coefficients can
be simply replaced by zeros, which speeds up the
convergence of this algorithm.

o RZA-LMS. ZA-LMS cannot distinguish between
zero taps and non-zero taps as it gives the same
penalty to all the taps which are often forced to
be zero with the same probability; therefore, its
performance will degrade in less sparse systems.
Motivated by the reweighted £;-norm
minimization recovery algorithm [19], Chen
et al. have proposed a heuristic approach to
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reinforce the zero attractor which was termed as
the RZA-LMS [18]. The cost function of RZA-
LMS is given by

1 N
Lrza(n) = 5€(n) + Anza Y log(1+ exzalhi(n)]),

) (15)

where Agza >0 is the regularization parameter
and egza >0 is the positive threshold. In
computer simulation, the threshold is set as
erza = 20 which is also suggested in [18]. The
ith channel coefficient /z;(n) is then updated as

hun+1) = ﬁi(n)_u%
- ] sgn (fz,(n))
= o)+ (=
(16)

where prza = yArzaérza. Equation 16 can be
expressed in the vector form as

h(n+ 1) =hn) +/,le(n)x(t)—PRzA1_T_g;<ZhA(‘}:])()n)"

Please note that the second term in Equation 16
attracts the channel coefficients fzi(n), i=12,..,N
whose magnitudes are comparable to 1/exz to zeros.
LP-LMS. Following the above ideas in [18], LP-
LMS-based adaptive sparse channel estimation
method has been proposed in [20]. The cost
function of LP-LMS is given by

Lip() = 5200 + e [R() (17)

where A1 p > 0 is a regularization parameter. The
corresponding updated equation of LP-LMS is given as

h(n+1) = ﬁ(n)-ﬂiagg?i’)’)
1G]], “sen{B(m)}
erp + |l~1(n)|(17p)

(18)

= h(n) + pe(n)x(t)-pyp

where prp = p#Arp and gp > 0 is a small positive
parameter.

e LO-LMS (proposed). Consider £y-norm penalty on

LMS cost function to produce a sparse channel
estimator as this penalty term forces the channel tap
values of h(n) to approach zero. The cost function
of LO-LMS is given by

Lua(n) = 300) -+ ha )] 19)
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where 174 > 0 is a regularization parameter and

Hfl(n) I , denotes £y-norm sparse penalty function
which counts the number of non-zero channel taps of
h(n). Since solving the £,-norm minimization is an
NP-hard problem [17], to reduce computational
complexity, we replace it with an approximate
continuous function:

i)=Y (1-¢*

i=0

WH). (20)

The cost function in Equation 19 can then be
rewritten as

Lio(n) = %eE(n) + Ao Ai(l—e"ﬂw"(””). (21)

=0

The first-order Taylor series expansion of
exponential function e )| i given as

- ~ 1
-Alin] | 1=Bli(n)], when [i(m)|< 5

0, otherwise
(22)

The updated equation of LO-LMS-based adaptive
sparse channel estimation can then be derived as

h(n+1) = h(n) )
+ pe(n)x(t)=pyoBsgn (h(n))e ™,
(23)

where p;o = pA10. Unfortunately, the exponential
function in Equation 23 will also cause high
computational complexity. To further reduce the
complexity, an approximation function J (ﬁ(n) is
also proposed to the updated Equation 23. Finally,
the updated equation of LO-LMS-based adaptive
sparse channel estimation can be derived as

h(n+1) = h(n) +ue(n)x(t)-py) (h(n)), (24)

where pro = Ao and ](fl(n)) is defined as

2h(n)-28-sgn ( h;(n wen~-n<l
) = {2ﬁ hi(n) 2{;) gn (71 (n)) hth )<
(25)

forall i € {1, 2,..., N}.

3.2 Improved adaptive sparse channel estimation methods
The common drawback of the above sparse LMS-based
algorithms is that they are vulnerable to probabilistic
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scaling of their training signal x(¢). In other words, LMS-
based algorithms are sensitive to signal scaling [21].
Hence, it is very hard to choose a proper step size y to
guarantee stability of these sparse LMS-based algorithms
even if the step size satisfies the necessary condition in
Equation 10.

Let us reconsider the updated equation of LMS in
Equation 4. Assuming that the nth adaptive channel esti-
mator h(z + 1) is the optimal solution, the relationship

between the (1 =1)th channel estimator h(z+ 1) and
input signal x() is given as

R (n + 1)x(t) = »(0), (26)

where y(f) is assumed to be ideal received signal at
the receiver. To solve a convex optimization problem
in Equation 26, the cost function can be constructed
as [21]

C(n) = (R(n+1)~R(n))" (R(n+ 1)-R(n))
+E(y(t)-R (n + Dx(1)),

(27)

where ¢ is the unknown real-value Lagrange multiplier
[21]. The optimal channel estimator at the (# + 1)th
update can be found by letting the first derivative of

C(n) = 0. (28)
Hence, it can be derived as
oC(n) i (n RO () —
M—Z(M +1)-h(n)-x(t) =0.  (29)

The (n + 1)th optimal channel estimator is given from
Equation 29 as

Rn 1) = R(n) + 5 8x(0). (30)

By substituting Equation 30 into Equation 26, we ob-
tain

&7 (t)x(t) = 2(5(6) R (n)x(t)) = 2e(n).

where e(n) = y(t)-h” (n)x(t) (see Equation 2) and the
unknown parameter ¢ is given by

(31)

€ 2e(n)

XX -

By substituting it to Equation 30, the updated equation
of NLMS is written as
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e(n)x(t)

h(n+1) = h(n) + 1 7y o

(33)

where y; is the gradient step size which controls the
adaptive convergence speed of NLMS algorithm. Based
on the updated Equation 33, for better understanding,
NLMS-based sparse adaptive updated equation can be
generalized as

h(n + 1) = h(n) + Normalized adaptive error update +Sparse penalty,

NLMS

sparse NLMS

(34)

where normalized adaptive update term is /,tle(n)x(t)/xT
()x(¢) which replaces the adaptive update pe(n)x(¢) in
Equation 4. The advantage of NLMS-based adaptive
sparse channel estimation it that it can mitigate the scal-
ing interference of training signal due to the fact that
NLMS-based methods estimate the sparse channel by
normalizing with the power of training signal x(¢). To
ensure the stability of the NLMS-based algorithms, the
necessary condition of step size y; is derived briefly. The
detail derivation can also be found in [21].

Theorem 2 The necessary condition of reliable NLMS
adaptive channel estimation is

E{e(n)(h—fl(n))Tx(t) /xT(t)x(t)}
E{e(n)/xT(¢)x(¢)}

0<py <

(35)

Proof Since the NLMS-based algorithms share the
same gradient step size to ensure their stability, for sim-
plicity, studying the NLMS for a general case. The
updated equation of NLMS is given by

x(t)

B(n 1) = R0 - prel0) o

(36)

where y; denotes the step size of NLMS-type algo-
rithms. Denoting the channel estimation error vector as
u(n) = h-h(xn), (n+1)th update error u(z+1) can be
written as

x(t)

u(n+ 1) = u(n)-pe(n) T (Ex(E)

(37)

Obviously, the (7 + 1)th update MSE E{w®*(n+1)} can
also be given by
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E{@(n+1)} = E{“z(”)}_zﬂlE{%}
2 ﬂ
tmE {xf(t)x(t)}'

To ensure the stable updating of the NLMS-type algo-
rithms, the necessary condition is satisfying

2 2 - e(n) (h—f\(n)) Tx(t)
E{w?(n+1)}-E{w’(n)} = ‘2“1’5{ xT (0)x(t) }

(38)

B s
(39)

Hence, the necessary condition of reliable adaptive
sparse channel estimation is y; satisfying the theorem in
Equation 35.

m

The following are the improved adaptive sparse channel
estimation methods:

e ZA-NLMS (proposed). According to the
Equation 14, the updated equation of ZA-NLMS
can be written as

R(n+ 1) = B(n) + peln) T"(‘)( prasen(h(n).

xT(¢)x(t

(40)
where pzan = p1yzan and yzay is a regularization
parameter for ZA-NLMS.

e RZA-NLMS (proposed). According to Equation 16, the
updated equation of RZA-NLMS can be written as

h(n) + pye(n ) (D)

sgn(h(n )
1 +5RZA‘h I’I)‘

h(n+1) = (41)

“PRZAN

where przan = #1Arzagrzan and YrzaN 1S a
regularization parameter for RZA-NLMS. The

threshold is set as egxzan = €rza = 20 which is also
consistent with our previous research in [24-27].

e LP-NLMS (proposed). According to the LP-LMS in
Equation 18, the updated equation of LP-NLMS can
be written as

_ . x(2)
h(n+1) = h(n) + ye(n) m (42)
IB(n)]|, "sen{ ()}

(1-p)

P -
o euon + |h(n)|
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where prpn = p#1A1pn/10, Azon is a regularization
parameter, and e;py > 0 is a threshold parameter.

e LO-NLMS (proposed). Based on updated the
equation of LO-LMS algorithm in Equation 24, the
updated equation of LO-NLMS algorithm can be
directly written as

R(n 4 1) = B(n) + () ) b (h(m)

xT(t)x(t
(43)

where pron = t1Aon and Azgn is a regulari%ation
parameter. The sparse penalty function J (h (n)) has
been defined as in (25).

3.3 Cramer-Rao lower bound
To decide the CRLB of the proposed channel estimator,
Theorems 3 and 4 are derived as follows.

Theorem 3 For an N-length channel vector h, if u sat-
isfies O<p<2/Auy then MSE lower bound of LMS
adaptive channel estimator is B = pPoN /(2—phpin)” O
(N), where P, is a parameter which denotes unit power
of gradient noise and A,,;, denotes the minimum eigen-
value of R.

Proof Firstly, we define the estimation error at the (n + 1)
th iteration v(z + 1) as

=h(n+1)-h

= () + o))
= v(n)-5uT (1),

v(in+1)
(44)

where T'(n) = oL(n)/oh(n) = —2x(t)e(n) is a joint gradi-
ent error function which includes channel estimation error
and noise plus interference error. To derive the lower
bound of the channel estimator, two gradient errors should
be separated. Hence, assuming I'(#) can be split in two
=TI'(n) +2w(n) where I'(n) = 2(Rﬁ(n)—p)
denotes the gradient error and w(n) = [wo(n), wi(n), ...,

wx _ 1(n)]" represents the gradient noise vector [21].
Obviously, E{fw(n)} = 0 and

terms: I['(n)

x(t)e(n) = —~T(n)

2
= —R(h(n ~h)-w(n)
(Rh(n -p)-w(n) (45)
( )-h)-w(n)
= —Rv(n)-w(n),

where p=Rh. Then, we rewrite v(n+1) in Equa-
tion 44 as
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) +ux(t)e(n)
v(n)-pRv(n)-pw(n)

= (I-uR)v(n)-pw(n)
(I-uQDQ" ) v(1n)-uw(n)
= Q(I-uD)Q"v(n)-uw(n),

v(n+1) = v(n
(n

(46)

where the covariance matrix can be decomposed as
R = QDQ". Here, Q is an Nx N unitary matrix while
D =diag{d;, Ay, ..., Ap} is an Nx N eigenvalue diagonal
matrix. We denote V(1) = Qv(n) and w(n) = Q'w(n)
as the rotated vectors, and Equation 46 can be rewritten as

v(n+1) = (I-uD)v(n)-puw(n). (47)

According to Equation 47, the MSE lower bound of
LMS can be derived as
B = lim E{¥|(n+1)]3}

= tim E{[(1-uD)¥ ()" ()] [(1-4D)¥ (n) g ) |

= lim (IuDPE( V09I - 2u(1-pD)E{W ()}
a(n) b(n)
+?E{wT (m)w(n)} .
c(n)

(48)

Since signal and noise are independent, hence, E
{WI(n)v(n)} = ... = E{wT(n)v(n)} = 0, and Equation
48 can be simplified as

B = lim (1D E{ [W(n) |2} + 2 E{w" (n)w
a(n) c(n)

(n)}

(49)

For a better understanding, the first term a(n) in
Equation 49 can be expanded as

According to Equation 50, Equation 49 can be further
rewritten as
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~uD)*E{wT (n)w(n)}

¢(0)+c(1)+...4¢(n-1)

(m)},

B lim (D) E{[VO)3} +4 £ 1

a(0)
nt1

> lim 42 " (1-uD)*E{W" (m)Ww

—>00 -
" i=0

(51)

where the first term lim, ... (I-uD)*E{|¥(n)|5}—0
when |1 -pd;| <1. Consider the MSE lower bound of
the ith channel taps {b; i=0, 1, ..., N - 1}. We obtain

z

P,
b, = limy2 (1 N 2lE{|w, |2} = M0

=2 (52
Jlim s %2

Iy
o

where E {|ﬂ/,(n)|2} = 1Py and P, denotes the gradient
noise power. For any overall channel, since the LMS
adaptive channel estimation method does not use the
channel sparse structure information, the MSE lower
bound should be cumulated from all of the channel taps.
Hence, the lower bound By s of LMS is given by

N-1 N-1 N-1

#Po #Po UNPy
B=2bi= : = O(N),
i=0 =5 2= —phi i—0 2~pdmin  2~pAmin
(53)
where N is the channel length of h, {A;i=0, 1, ..., N-1}

are eigenvalues of the covariance matrix R and A, is its
minimal eigenvalue.
O
Theorem 4 For an N-length sparse channel vector
h which consists of K non-zero taps, if u satisfies 0 <y <2/
MArmaxr then the MSE lower bound of the sparse LMS adap-
tive channel estimator is Bs = uPoK /(2—pAmin)~ O(K).

Proof From Equation 53, we can easily find that the
MSE lower bound of the adaptive sparse channel estimator
has a direct relationship with the number of non-zero
channel coefficients, i.e., K. Let Q denote the set of
non-zero taps' position, that is, #;# 0, for i € Q and 4;=0
for others. We can then obtain the lower bound of the
sparse LMS as

(I-uD)’E{|[¥(n)3} = (1-uD) E{||¥(n-1)|I3} +pi* (1-puD)’E{wT (m)w(n)}

a(n-2)

(1-uD)* " VE{|[¥(

D>} = (-

D) E{[¥(0)[2} + 42 (1-

a(n) a(n-1) c(n-1)
(I-uD) E{|[v(n-1) |3} = (1-pD)°E{¥||(n-2) |3} +#*(1-uD)*E{W" (n)Ww(n)}
a(n-1) c(n-2) (50>

uD )" VE{WT (m)w(n) }

a(1) a(0)

c(0)
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Table 1 Simulation parameters of (N)LMS-based
algorithms

H Yzaw) YRrzAWN) Yipiv) Yeow)
LMS-based 0.05 0.0202 0.0502 0.00502 0.0202
NLMS-based 0.1 0.00202  0.0050>  0.000502  0.00202
N-1
#Po [25
Bs = bi =
0 DR B vid B e o
i=0,ieQ) i€Q i€Q (54,)
KPy
__#rTo O(K).
2_,"lAmin O

4 Computer simulations

In this section, we will compare the performance of the
proposed channel estimators using 1,000 independent
Monte Carlo runs for averaging. The length of sparse
multipath channel h is set as N =16, and its number of
dominant taps is set as K=1, 2, 4, and 8. For simplicity,
the number of dominant taps is written in the form of a
set as K € {1, 2, 4, 8}. The values of the dominant channel
taps follow the Gaussian distribution, and the positions of
dominant taps are randomly selected within the length
of h and is subjected to ||h||5= 1. The received signal-
to-noise ratio (SNR) is defined as 10 Iog(Eo/ofl), where
EO =1 is the received signal power and the noise power is
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given by 02 = 107SN¥/10 Here, we compare their perform-
ance with three SNR regimes: {5, 10, 20 dB}. All of the step
sizes and regularization parameters are listed in Table 1. It
is worth noting that the (N)LMS-based algorithms can
exploit more accurate sparse channel information at higher
SNR environment. Hence, all of the parameters are set at a
direct ratio in relation with noise power. For example, in
the case of SNR =10 dB, the parameters of LMS-based
algorithm are matched with the parameters which are
given in [20]. Hence, the propose regulation parameter
method can adaptively exploit the channel sparsity under
different SNR regimes.

The estimation performance between the actual and
estimated channels is evaluated by MSE standard which
is defined as

MSE{R()} = £{ [h-R(n)[;}, (55)

where E{-} denotes the expectation operator, and h and
h(n) are the actual channel vector and its estimator,
respectively.

In the first experiment, we evaluate the estimation
performance of LP-(N)LMS as a function of p € {0.3, 0.5,
0.7, 0.9} which are shown in Figures 3, 4, 5, 6, 7, 8, 9, 10,
11, 12, 13, and 14 in three SNR regimes, ie., {5, 10, 20
dB}. The parameter is set as &p = & py = 0.05 which is sug-
gested in [20]. In the case of low SNR regime, e.g., SNR =

SNR=5dB
K=1

MSE

10

0= LMS
-t LP-LMS(
O LP-LMS(
e | P-LMS(
LP-LMS(
-0—NLMS
—€-LP-NLMS
-6~ LP-NLMS
=&~ P-NLMS
LP-NLMS

p=
p=
p=
p=

= = ==
'O'O'U'O
OOOO
© N 0w
- = = =

“':'?:L_“:,?-L;"“’* ]

0 50 100 150 200

250 300 350 400 450 500
Number of updates (n)

Figure 3 Performance comparison of LP-(N)LMS with different p (SNR=5 dB and K=1).
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Figure 4 Performance comparison of LP-(N)LMS with different p (SNR=5 dB and K=2).

500

5 dB, MSE performance curves are depicted in Figures 3,
4, 5, and 6, with different K € {1, 2, 4, 8}. One can find
that LP-(N)LMS algorithm is not stable if we set p = 0.3
because their estimation performances are even worse
than the other cases, i.e., p € {0.5, 0.7, 0.9}. In the case of

intermediate SNR regime, e.g., SNR =10 dB, MSE per-
formance curves are depicted in Figures 7, 8, 9, and 10,
with different K € {1, 2, 4, 8}. As shown in Figure 7, to
estimate a very sparse channel (K =1), the LP-(N)LMS
algorithm with p =0.3 can obtain a better estimation

!

é“\

MSE

50

IR S TENP Ep TSR pURNED™ P
SNR=5dB

K=4

100

150

=0~ LMS
~¢ LP-LMS(p=0.3)
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Figure 5 Performance comparison of LP-(N)LMS with different p (SNR=5 dB and K =4).
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Figure 6 Performance comparison of LP-(N)LMS with different p (SNR=5 dB and K=8).
A\

performance than the others, ie., p € {0.5, 0.7, 0.9}.
However, if K> 1, the LP-(N)LMS algorithm is no lon-
ger stable as shown in Figures 8, 9, and 10, whose esti-
mation performance is even worse than that in (N)LMS.
In the case of high SNR regime, e.g., SNR=20 dB,

likewise, the LP-(N)LMS algorithm achieves a better es-
timation performance than the others only when K'< 2 as
shown in Figures 11 and 12. Hence, one can find that
the stability of the LP-(N)LMS algorithm with p = 0.3 de-
pends highly on both SNR and K. If the algorithm adopts

~N

8
A
Y SNR=10dB
& K=1
.
10™
w
wn
s
107
1073 L L L L

0 50 100 150 200
Number of updates (n)

250 300 350 400 450 500

Figure 7 Performance comparison of LP-(N)LMS with different p (SNR=10 dB and K=1).
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Figure 8 Performance comparison of LP-(N)LMS with different p (SNR=10 dB and K=2).

250 300 350 400 450 500

p € {0.5, 0.7, 0.9} as shown in Figures 3, 4, 5, 6,7, 8, 9, 10,
11, 12, 13, and 14, fortunately, there is no obvious rela-
tionship between stability and either SNR or K. In order
to trade off stability and estimation performance of the
LP-(N)LMS algorithm, it is better to set the value of the
sparse penalty as p =0.5. For one thing, the LP-(N)LMS

algorithm with p = 0.5 can always achieve a better esti-
mation performance than the cases with p € {0.7, 0.9}.
In another case, even though the LP-(N)LMS
algorithm with p=0.3 can obtain a better estimation
performance in certain circumstances, its stability de-
pends highly on SNR and K. Hence, in the following

SNR=10dB

MSE

== LMS

¢ LP-LMS(p=0.3)

-0~ LP-LMS(p=0.5)

4 LP-LMS(p=0.7)
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——NLMS

—€&~ LP-NLMS(p=0.3)|]
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N ARt o Rl C R Sl AL c IR c Ry
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Number of updates (n)

Figure 9 Performance comparison of LP-(N)LMS with different p (SNR=10 dB and K =4).
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Figure 10 Performance comparison of LP-(N)LMS with different p (SNR=10 dB and K = 8).
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simulation results, p =0.5 is considered for LP-(N)
LMS-based adaptive sparse channel estimation.

In the second experiment, we compare all the (N)
LMS-based sparse adaptive channel estimation
methods with different SNR regimes: {5, 20 dB} as

well as K € {1, 8}, as shown in Figures 15, 16, 17, and 18,
respectively. In the case of low SNR regime (e.g., SNR =5
dB), the MSE curves show that NLMS-based methods
achieve a better estimation performance than LMS-based
ones as shown in Figure 15. Let us take ZA-NLMS and
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Figure 11 Performance comparison of LP-(N)LMS with different p (SNR=20 dB and K=1).
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Figure 12 Performance comparison of LP-(N)LMS with different p (SNR=20 dB and K = 2).

ZA-LMS as examples. As shown in the figure, each per-
formance curve of ZA-NLMS is much lower than that of
ZA-LMS. That is to say, the proposed ZA-NLMS achieves
a better estimation performance than the traditional ZA-
LMS. Similarly, other proposed NLMS-type methods, i.e.,

RZA-NLMS and LP-NLMS, also achieve better estima-
tion performances than their corresponding sparse
LMS types. To further confirm the stability and
effectiveness of our proposed methods, sparse (N)
LMS-based estimation methods are also evaluated in
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Figure 13 Performance comparison of LP-(N)LMS with different p (SNR=20 dB and K =4).
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Figure 14 Performance comparison of LP-(N)LMS with different p (SNR=20 dB and K =8).
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the case of 20 dB as well as with different K,
respectively.

As the SNR increases, the obvious performance advan-
tages of NLMS-based methods are vanishing. Hence,
compared with LMS-based methods, we can conclude

that NLMS-based methods not only work more reliably for
unknown signal scaling, but also work more stably for noise
interference, especially in low SNR environment.

In addition, the simulation results also show that (N)
LMS-based methods have an inverse relationship with
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Figure 15 MSE versus the number of iterations (SNR=5 dB and K=1).
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Figure 16 MSE versus the number of iterations (SNR=5 dB and K = 8).

the number of non-zero channel taps. In other words, for a  than in the case where K'=8, as shown in Figures 17 and
sparse channel, (N)LMS-based methods can achieve a bet-  18. Hence, these simulation results also show that the esti-
ter estimation performance and vice versa. Let us take K= mation performance of adaptive sparse channel estimation
1 and 8 as examples. In Figures 15 and 16, when the num- is also affected by the number of non-zero channel taps.
ber of non-zero taps is K= 1, performance gaps are bigger = When the channel is no longer sparse, the performance of
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Figure 17 MSE versus the number of iterations (SNR=20 dB and K=1).
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250 300

these proposed methods will reduce to the performance of
(N)LMS-based methods.

5 Conclusions

In this paper, we have investigated various (N)LMS-
based adaptive sparse channel estimation methods by
enforcing different sparse penalties, e.g., £,-norm and £,-
norm. The research motivation originated from the fact
that LMS-based channel estimation methods are sensi-
tive to the scaling of random training signal and easily
causing the estimation performance unstable. Unlike
LMS-based methods, the proposed NLMS-based methods
have avoided the uncertain signal scaling and normalized
the power of input signal with different sparse penalties.

Initially, we proposed an improved adaptive sparse
channel estimation method using ¢y-norm sparse con-
straint LMS algorithm and compared it with ZA-LMS,
RZA-LMS, and LP-LMS. The proposed method was based
on the CS background that £y-norm sparse penalty can ex-
ploit a more accurate channel sparsity.

In addition, to improve the robust performance and
increase the convergence speed, we proposed NLMS-
based adaptive sparse channel estimation methods using
different sparse penalties, i.e.,, ZA-NLMS, RZA-NLMS,
LP-NLMS, and LO-NLMS. For example, ZA-NLMS can
achieve a better estimation than ZA-LMS. The proposed
methods exhibit faster convergence and better performance
which are confirmed by computer simulations under vari-
ous SNR environments.
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