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Abstract—Due to the severe pathloss experienced by
electromagnetic waves in the millimeter wave (mmWave) band,
a substantial challenge in their design is to have an adequate
coverage area. With the objective of improving the coverage area
and the sum rate attained, we conceive new full-duplex (FD)
mmWave multiple-input multiple-output (MIMO) multiple-relay
systems. Specifically, we propose a novel two-timescale analog-
digital hybrid beamforming scheme for maximizing the sum
rate, while reducing the system’s complexity and the channel
state information (CSI) signalling overhead, as well as mitigat-
ing both the effects of self-interference and that of outdated
CSIs caused by the associated delays. In the proposed scheme,
the long-timescale analog beamforming matrices are designed
based on the available channel statistics and updated in a
frame-based manner, where a frame contains a fixed number of
time slots. By contrast, the short-timescale digital beamforming
matrices are optimized more frequently — namely for each
time slot — based on the low-dimensional effective CSI matrices
available on a real-time basis. We develop both an efficient
analog beamforming algorithm based on the cut-set bound as
well as on stochastic successive convex approximation (SSCA)
and an innovative digital beamforming algorithm that relies on
the theory of penalty dual decomposition (PDD), where our
design objective is to maximize the system’s sum rate. Both the
convergence properties and the computational complexity of the
proposed algorithms are also examined. Our simulation results
show that the proposed two-timescale hybrid beamforming design
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significantly outperforms the conventional beamformers both in
terms of requiring a lower CSI-signalling overhead and a higher
sum rate in the face of realistic outdated CSIs.

Index Terms—Hybrid A/D beamforming, two-timescale,

mmWave, full-duplex relay.

I. INTRODUCTION

ILLIMETER wave (mmWave) communications operat-

ing in the frequency band spanning from 30 to 300GHz

have attracted considerable interest for the development of
beyond 5G wireless networks [1]-[7]. They can be readily
combined with large-scale antenna array techniques for dra-
matically improving system capacity, hence mitigating the
current radio spectrum shortage. In this context however,
the conventional fully digital beamforming structure leads to
excessive fabrication costs and energy consumption, owing
to its use of numerous (i.e., one per antenna element) radio
frequency (RF) chains and analog-digital (AD) converters
operating at such high frequencies. In recent years, a hybrid
AD beamforming structure has been proposed for circumvent-
ing this problem, which allows the use of a smaller number
of RF chains than the number of antenna elements [8]—[25].
By exploiting the structure of mmWave channels, orthog-
onal matching pursuit (OMP) and channel matching based
hybrid beamforming algorithms have been proposed in [8]
and [9], respectively. In [10], [11], the authors investigated the
uplink spectral efficiency of massive multiple-input multiple-
output (MIMO) systems with low-resolution AD converters
over Rician fading channels. In [12], the authors formulated
a nonlinear least-square problem for the hybrid transceiver
design and solved it iteratively in a greedy manner, where
a one-dimensional search algorithm with the Nelder-Mead
simplex method is employed in each step. The authors of [13]
proposed a low-complexity hybrid precoding algorithm for
downlink multi-user mmWave systems leveraging the sparse
nature of the channel and the large number of deployed
antennas. The performance of the proposed algorithm was
analyzed when the channels are single path and when the
system dimensions are very large. The work of [14] decoupled
the matrix factorization problem into a series of convex
subproblems and solved it via alternating optimization. In [15],
the authors proposed an effective hybrid transceiver design
algorithm. In particular, the analog beamforming matrix is
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first optimized, and then the other transceiver parameters
are sequentially designed by given the analog beamforming
matrix. The simulation results showed that the sum rate
performance of this algorithm achieves that of the fully
digital transceiver. In [16] and [17], the authors developed
joint hybrid beamforming algorithms based on manifold opti-
mization. In [18], a sophisticated joint hybrid beamforming
algorithm has been developed based on novel penalty meth-
ods. Besides, considering the associated hardware limitations,
several codebook-based hybrid beamforming algorithms have
been investigated in [19]-[21]. All the aforementioned hybrid
beamforming algorithms are designed based on the instanta-
neous channel state information (CSI). Owing to the use of
large-scale antennas, the acquisition of high-dimensional CSI
matrices results in transmitting a large number of signalling
bits, which can cause serious transmission delay. In [22]-[25],
a series of two-timescale hybrid beamforming algorithms have
been proposed, where the long-timescale analog beamforming
matrices are designed based on the channel statistics and the
short-timescale digital beamforming matrices are optimized by
using the low-dimensional real-time effective CSI matrices.
These algorithms can reduce the overhead needed for the
exchange of CSI and thus increase the robustness against the
CSI errors caused by the transmission delays.

Due to the severe pathloss experienced by electromagnetic
wave transmission in the mmWave band, one challenge for
the design of mmWave communication systems is coverage
extension. Relaying techniques can be employed to avoid line-
of-sight (LOS) blockage and extend the coverage area. In [26],
[27], the authors proposed the OMP and channel match-
ing based hybrid beamforming algorithms for relay-aided
mmWave systems. The achievable rate of a multipair massive
MIMO relaying system with low-resolution AD converters
at the relay has been analyzed in [28]. The authors of [29]
proposed joint hybrid beamforming design algorithms for
the sub-connected and full-connected structures in relay-aided
mmWave systems. However, those techniques are developed
for relays operating in half-duplex (HD) mode, for which
system capacity is decreased dramatically due to the two-hop
transmission. Full duplex (FD) relaying techniques, which
support simultaneous transmission and reception at the relay
station (RS), have therefore received great attention as a means
to boost capacity in fully digital systems [30]-[34]. Recently,
the authors of [35] proposed a joint AD hybrid beamforming
algorithm to handle the residual self-interference (SI) at the
RS and maximize the sum rate in a single FD MIMO relay
mmWave system. However, this approach requires a large
amount of CSI overhead and its performance may degrade
greatly due to CSI errors caused by transmission delays. In
spite of these recent advances, to the best of our knowledge,
the advanced AD hybrid beamforming techniques have not
been well investigated in FD multiple-relay systems.

In this work, aiming to improve the coverage and sum
rate performance of mmWave communications while reducing
implementation overhead and mitigating the effects of FD
interference and CSI delay, we investigate new schemes for
the design of FD mmWave MIMO multiple-relay systems.
Especially, we develop an efficient algorithm based on two
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timescales for the design of the AD hybrid beamforming
matrices employed in these systems. In our approach, the time
axis is partitioned into a sequence of superframes — defining
the long timescale — during which the channel statistics are
assumed to remain nearly constant [22]-[24]. Each superframe
is in turn partitioned into a sequence of time slots — defining
the short timescale — during which the instantaneous CSI
remains nearly constant. Within each superframe, the long-
timescale analog beamforming matrices are designed based
on the available CSI statistics and updated in a frame-based
manner, where a frame contains a fixed number of time slots,
while for each time slot, the short-timescale digital beamform-
ing matrices are optimized based on low-dimensional effective
CSI matrices available in real-time.

To design the analog beamforming matrices, we exploit the
concept of a cut-set bound to formulate a weighted ergodic
sum rate maximization problem and propose a novel algorithm
based on stochastic successive convex approximation (SSCA)
to solve it. Subsequently, we derive a tight upper bound for
the inter-relay interference (IRI) and formulate an optimiza-
tion problem for the digital beamforming matrices, whereby
a lower bound of the weighted instantaneous sum rate is
maximized subject to total transmit power constraints at the
BS and RS. To solve this highly coupled problem, we con-
ceive an innovative algorithm based on the theory of penalty
dual decomposition (PDD). The convergence behaviour and
computational complexity of these new algorithms are also
examined. Our simulation results show that in the presence of
CSI delay, the proposed two-timescale hybrid beamforming
design significantly outperforms the conventional beamform-
ing designs in terms of overhead and sum rate performance.

Within this framework, the main original contributions are
summarized as follows:

1) System model: We investigate an FD MIMO
multiple-relay system, with the aim of extending
the coverage area as well as improving the sum rate
performance of mmWave communications, and propose
a novel two-timescale hybrid beamforming design,
which significantly reduces both the implementation
overhead as well as the detrimental effects of outdated
CSIs. The existing two-timescale hybrid precoding
algorithms were mainly developed for multiuser
massive MIMO systems rather than for relay-aided
mmWave MIMO systems.

2) Problem formulation: We face a challenge in modelling
the IRI in the investigated system, which is circum-
vented by deriving a tight upper bound of the IRI
term and formulate a pair of problems for designing
the long-timescale and the short-timescale beamform-
ing matrices, respectively. Specifically, we formulate
a weighted ergodic sum rate maximization problem
based on the cut-set bound for the design of the
long-timescale analog beamformers, where the maxi-
mum ergodic capacity of the feeder link and the upper
bound of the ergodic rate of user m in the access link
are derived. Subsequently, a weighted instantaneous sum
rate maximization optimization problem is formulated
for the digital beamforming matrices.
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3) Long-timescale beamforming design: In contrast to
the conventional algorithms, which are obtained directly
by solving a two-timescale problem based on the exist-
ing stochastic optimization framework, in this treatise
we develop an effective long-timescale beamforming
design algorithm by fully exploiting the specific struc-
ture of the problem. The long-timescale beamforming
design problem can be equivalently decomposed into
the feeder link and access link problems. Moreover,
the access link problem is effectively transformed into
a number of independent unconstrained subproblems.
Finally, these subproblems and the feeder link problem
are solved based on the SSCA-assisted long-timescale
analog beamforming algorithm that relies on the CSI
statistics.!

4) Short-timescale beamforming design: The formulated
optimization problem of short-timescale beamforming
matrices is hard to solve due to the highly coupled trans-
mit power constraints. The existing deterministic opti-
mization algorithms cannot solve it effectively. In this
work, we propose an innovative digital beamforming
algorithm that relies on the theory of penalty dual
decomposition (PDD) for maximizing the system’s sum
rate.

5) Optimality and simulations: We analyze the com-
putational complexity of the proposed algorithms and
show that under mild conditions, they converge to the
Karush-Kuhn-Tucker (KKT) solutions of the original
long-timescale and short-timescale beamforming design
problems, respectively. The simulation results demon-
strate the advantages of the proposed two-timescale
hybrid beamforming design.

This paper is structured as follows. Section II and III
describe the system model and formulate the optimiza-
tion problems of interest, respectively. In Section IV,
we develop the SSCA-based long-timescale analog beamform-
ing algorithm and discuss its optimality and complexity. The
short-timescale digital beamforming algorithm based on PDD
is developed and studied in Section V. The simulation results
are presented in Section VI and conclusions are drawn in
Section VII.

Notations: Scalars, vectors and matrices are respectively
denoted by lower case, boldface lower case and boldface
upper case letters. I represents an identity matrix and O
denotes an all-zero matrix. For a matrix A, AT, A*, AH
and || Al denote its transpose, conjugate, conjugate transpose
and Frobenius norm, respectively. For a square matrix A,
Tr(A) denotes its trace, A > 0 (A =< 0) means that
A is positive (negative) semidefinite. [A],.p c.q represents a

In this work, channel statistics refer to the moments or distribution of the
channel fading realizations. The proposed SSCA-based analog beamforming
design algorithm only has to obtain a single (potentially outdated) channel
sample at each frame, and the analog beamforming matrices are updated
directly based on the channel samples observed. By observing one channel
sample at each time, the proposed SSCA-based design algorithm can auto-
matically learn the channel statistics (in an implicit way) and converge to
a stationary point of the stochastic optimization problem considered in our
design. Note that the potentially outdated channel sample required by the
proposed SSCA-based design algorithm is very different from the real-time
full CSI required by the fast-timescale hybrid beamforming.
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submatrix of A. For a vector a, ||al| represents its Euclidean
norm. E{.} denotes the statistical expectation. R{.} (3{.})
denotes the real (imaginary) part of a variable. The operator
vec() stacks the elements of a matrix in one long column
vector. |- | denotes the absolute value of a complex scalar. The
operator Z takes the phase angles of the elements in a matrix.
Cm>n (R™*™) denotes the space of m x n complex (real)
matrices. The symbol ® denotes the Kronecker product of
two vectors/matrices. The projection of a point X onto a set
Q is denoted by Po{X} £ minycq || X —Y]||. If Q is a sphere
of radius r centered at the origin, i.e., Q = {X|||X]| < r},
then Po{X} is equal to X

[X [ 4max(0,r—[[X]]) "

II. SYSTEM MODEL

We consider a multiuser FD mmWave MIMO multiple-relay
system, as shown in Fig. 1, which consists of one BS, K RSs
operating in FD mode and M users. The BS is equipped with
N transmit antennas and R; (R; < Ns) RF chains. The kth
RS, k€ K £ {1,...,K}, is equipped with N, ;. receive and
N, ), transmit antennas, as well as Ry (Rox < N, i) RF
chains for the receive and transmit processing, respectively.
Each user is equipped with a single receive antenna (and RF
chain). We assume that M < min{R;, R 1} so as to provide
sufficient degrees of freedom for signal detection. Moreover,
we assume that there is no direct link between the BS and the
users due to physical obstacles or severe attenuation.

Let b™ = [b7,...,b7,]T represent the M x 1 transmit sym-
bol vector at time instant 7 € {0, 1,2, ...}, whose elements are
modeled as independent random variables (over time and user
indices) with zero mean and unit variance, i.e., E{|b7, |?} = 1,
where m € M 2 {1,..., M}. The transmit signal vector at
the BS can be expressed as

X}, = UPb", (M)

where P = [p1,...,py] € CH>*M denotes the BS digital
beamforming matrix, and U € CN+*%1 denotes the BS analog
transmit beamforming matrix, whose elements obey the unit

modulus constraint, i.e., |U(l,n)| = 1, Vi,n. The transmit
power of the BS can be expressed as
Pp £ E{Tr(xpx5")} = |[UP|*. ()

The signal received through the feeder link at RS & € KC can
be written as

Yri = HyUPb" +ij + nf ., 3)

where H;, € CV~#*Ns denotes the channel matrix between
the BS and RS k, i} denotes the IRI at RS k and time 7
resulting from the simultaneous transmission of the previous
symbol at the other K — 1 RS in FD mode,” and np; €
CNrr*1 represents an additive noise vector at RS k. The noise
is assumed to be complex circular Gaussian, spatially white,
independent over time, with zero-mean and covariance matrix
E{n} ,n7}} = 02,1, where o2, denotes the noise variance.

2Since the relay self-loop CSI can be easily estimated at the RS,
the self-interference (SI) can be eliminated by applying existing cancellation
techniques as in [31], [36]-[38]. Hence, in this work, we focus our attention
on the IRI and its effective mitigation.

Authorized licensed use limited to: McGill University. Downloaded on November 21,2022 at 05:50:57 UTC from IEEE Xplore. Restrictions apply.



CAl et al.: TWO-TIMESCALE HYBRID AD BEAMFORMING FOR mmWave FD MIMO MULTIPLE-RELAY AIDED SYSTEMS

2089

Sl link

O Y — — ) :
A Anal.og | |Baseband AF| | Analog .
. receive " transmit /
| beamforming beamforming | ; beamforming | * User 1
— i  — ser
/ (| matixF, matrix W, matrix T, Y
Y M - N
— — T~ RS 1 - .
R Digital K Analog S~a_ - .
: | beamforming | : | beamforming Feeder link S~ - Access link
—— matix P —— matrix U -7 Tt~ .
1 1 - IRl link Tt

o s = i [
¥ " | beamforming bf;ler:;on&ing + | beamforming : \\\\ \
v\/ Y matrix Fyg 5 W matrix Ty ) User M
N /
IS RS K 7

Fig. 1. Full-duplex mmWave MIMO multiple-relay system.

The received vector yp, , at RS k is operated successively
by the receive analog beamforming matrix F, € CF2.xxNr.x
with element constraints |Fy(l,n)| = 1, Vi, n, the baseband
AF digital beamforming matrix W;, € CF2.x*f2x and the
transmit analog beamforming matrix T}, € CNr#*F2 with
element constraints |Tj(I,n)| = 1, VI, n. Hence, the transmit
signal at RS £ and time 7 can be expressed as

Xpp = Tk WipFp(HyUPD™ + i} +n} ). 4)
In the sequel, it is convenient to express the IRI as
K
i =) Hixg ()
#k

where Hy ; € CNr#*Nri denotes the inter-relay channel
matrix between RS j and RS k. Moreover, the transmit power
at RS k can be expressed as

Pry = E{lIxR.l?}, V7. (6)

By introducing P; and P» j, as the transmit power budget of
the BS and RS k, respectively, we have the following power
constraints:

|UP|* < P, (7
and
E{|Ix% 11>} < Poi, Vk,7. (8)

The signal received through the access link at user m and
time instant 7 can be written as

K
yr = Z gy TuW F(H UPb™ +n}, ) +s], +nl,, )
k=1

where 57, £ S S0 g Ty W, FHy, jx}, " denotes
the contributing effect of the IRI at user m and time 7, g, 1 €
CNrr*1 represents the Hermitian transpose of the channel
vector between RS k and user m, and n], is the complex
circular Gaussian receiver noise at user m, which is assumed
to be Gaussian, spatially white, independent over time, with
zero-mean and variance E{|n7 |?} = o02,. The transmitted

m*
symbols and the noise elements are mutually independent.

III. PROBLEM FORMULATION

In a typical mobile radio environment, the various channel
matrices appearing in the system model of Section II will
exhibit a random behavior and change more or less rapidly
over time. The joint design of analog and digital beamform-
ing matrices for each channel instance is not realistic for
implementation since as it requires repeated application of
a search-based algorithm with extremely high computational
complexity. Moreover, this approach entails a huge amount
of overhead in the estimation and exchange of real-time CSI
information,® and is likely to be very sensitive to CSI delays.
Therefore, to circumvent these difficulties, we hereby propose
a practical two-timescale hybrid beamforming scheme that
takes into account changes in both the instantaneous CSI and
their local statistics. As illustrated in Fig. 2, the time domain
can be divided into a number of superframes of duration Uy,
each of which consists of 7" frames which are made up of 7'
time slots of duration Ug. Based on this partitioning, let us
define the following concepts of timescales:

o Long-timescale: The channel statistics are assumed con-

stant over intervals of duration Uj,.

o Short-timescale: The channel gains are assumed constant

over intervals of duration Ug.
In practice, the values of Ug and Uy, can be easily determined
given the coherence times of the complex channel gains
and their short-time statistics, respectively. In our proposed
approach, to reduce CSI overhead, we only make use of the
complete estimated CSI at the end of each frame, while we
employ a so-called effective CSI with reduce dimensionality
within each time slot. The short-timescale digital beamforming
matrices are optimized in each time slot by using the effective
real-time channel matrices with reduced dimension, and the
long-timescale analog beamforming matrices are updated at
the end of each frame based on (possibly outdated) estimated

3In this case, the MIMO channel matrices, {Hy,}, {Hy, ;} and {gm 1}
Vk, 7, m, have to be estimated and exchanged between system nodes for each
time slot. When the numbers of antennas, i.e., Ns and N,., become large,
the system overhead will therefore dramatically increase.
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Fig. 2. Decomposition of the time axis into two timescales.

CSL. In the following, we formulate the optimization problems
for the analog and digital beamforming design, respectively.

A. Analog Beamforming

Note that the long-timescale analog beamforming matrices
should be optimized based on the CSI statistics over the
superframe, and we cannot directly optimize them by maxi-
mizing the weighted ergodic sum rate that relies on the optimal
digital beamforming matrices for all channel realizations. To
overcome this difficulty, we propose to optimize the analog
beamforming matrices by maximizing a cut-set bound of the
weighted ergodic sum rate, that does not depend on the digital
beamforming matrices. In the following, we first derive the
ergodic capacity expressions of the feeder and access links,
respectively. Then, we formulate the optimization problem for
the design of the analog beamforming matrices.

The feeder link can be seen as a virtual point-to-point
MIMO channel with extra interference caused by the relay FD
operation. Let us first derive an upper bound on the correlation
matrix of the IRI at the relays after processing by their relay
analog receive beamforming matrices,

E{F.ifii FI} < E{Tr(Fki;'THFH)}I

= E{I\sz %3 )|PH

J#k
K
< E{Q_ IIFWH ;x7 ' )°}T
J#k
K —
< E{O_ IFeH;[[IIx5 DI
J#k
K —
< (K = 1)) |FeHy |IPE{ x5 1P}
J#k
K
= (K —1))_ Py j|[FeHy | °L (10)
J#k

Then, the corresponding lower bound of the ergodic capac-
ity in the feeder link can be expressed as (11), as
shown at the bottom of the next page, where we have

F £ diag {F1,Fs,....Fg}, H £ [HIT,HQT,...,Hf(]T
p £ %, and ¢ £ 1371. The diagonal matrix

Y € CXwF2xxXy B2k is given by (12), as shown at the
bottom of the next page, where 1g,, € RF2x*1 js an all
ones vector. '
_ Furthermore, by defining the equivalent channel vector
h, 2 gl \T1, gl . Ty ...g%KTK]H, based on the
uplink-downlirik duality [39], [40], we can express each user’s
ergodic capacity in the access link as (13), as shown at the
bottom of the next page, where T = diag {Ty, Ta,..., Tx}.
Hence, by introducing an auxiliary variable 7, as the end-
to-end ergodic rate of user m € M, we can formulate the
following weighted ergodic sum rate maximization problem
based on the cut-set bound for the design of the long-timescale
analog beamformers,

M
QT 14
{GTk,ka} Gu,{rm Z r (14a)
M
Z Co(0u,{0r,}) (14b)
0 g rm < Cn({07.}), ¥Ym, (14c¢)

where we define 8y = ZU, O0p, = £ZF), and 07, = LT}y,
in consideration of the constant modulus structure of analog
beamforming matrices. Constraint (14b) reflects the fact that
the ergodic sum rate must not exceed the ergodic capacity of
the feeder link, while constraint (14c) represents the upper
bound of the ergodic rate of each user in the access link.
The positive weights «,,, in (14a) are chosen based on the
desired user priority; without loss of generality, we assume
L > Qo > ... 2> Q.

B. Digital Beamforming

For given long-timescale analog beamforming matrices,
we aim to maximize the weighted instantaneous sum rate
by optimizing the digital beamforming matrices under the
transmit power constraints. Note that it is difficult to obtain
a closed-form expression for the sum rate due to the indirect
effect of IRI at the user end, as given by the term

K K
E{|s,[*} =B{| > > gl \Tw Wi F Hy jx3 ), vm.
=1 j 7k
(15)
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Therefore, we instead derive and employ a tight lower bound
of the sum rate. Expanding the quadratic term in (15) and using
basic inequalities for the magnitudes of complex numbers, we
have (16), as shown at the bottom of this page. Applying
expectation to (16) and using (8), the upper bound shown
in (17), as shown at the bottom of this page, for the IRI
term (15) is obtained. In turn, making use of (17), we have
the inequality shown in (18), as shown at the bottom of this
page, for the signal-to-interference-plus-noise ratio (SINR) at
user m. Therefore, the lower bound of the instantaneous sum
rate can be expressed as

2091
into (6), we obtain
E{|xz4lI} = |TxWF:H,UP|?
K
+ E{HTkaFk Z I?I]“jx‘]r%jjl HQ}
j#k
+ 07 kT WiF|?, VE, 7. (20)

We further can derive a closed-form upper bound expression
of the second term in (20). Specifically, following the same
approach as in (16) and (17) yields

M K
R=" anlog(l+iim). (19) B{ITWiFy Y Hyxp %}
m=1 J#k
K
Next, let us consider the power constraint at the RS. < (Z‘/P2j|‘TkaFkﬁkj|D2- 1)
By substituting the expression of X}M (as defined in (4)) ik
Co 2 E{Cy} £ E{logdet| (7°FF7 + 1)~ (11)
Y £ diag{ [ P Te(FiHyHIFT G, .. Y P Te(FrHy HEL Fi1E, ] (12)
j#1 J#K
_ . KPR hhf
Crn 2 E{C,} éE{logdet( M Hp, " f;; Eha )—1)}, vm. (13)
K K
|S'm|2 = |Z gm kaWkaHk JXR] |
k=1 j#k
K K K
< > Z x5 g Tu W F i Hi {150l [lehh w0 T We Fr Hi |
k=1 j#k k'=1 j' £k’
1 K K K K P P
2, 2, T T
<3 30 (IR + e ) gl T W Bl 7 T Wi P i - (16)
k=1 j#k k'=1j'#k'
K K K
E{|s,I*} <> Z VP Pojllgm 1 Te WiF e Hy j|[||gn o T Wi Fr Hi e ||
k= 1;;&1@1@' 1; £k’
=1In = ZZ¢P2]||gkakkaka,]||> (17
k=1 j#k
| Sk 8 T Wi F Hy Up
hm =
Z];ém | Zk lgm »Te Wi FHyUpj[? + Zk 1 Urngm kT WiF |2 + E{|sT,[*} + o7,
a T, W, F,H,Up,,
> f, & |Zk_1gm,k x W F H, Up,, |2 (18)

M K K :
D jm | 2kt gg,kaWkaHkUij + 2 ke Ug,ngﬁ,kaWkaHQ + I + 07,
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Hence, the power constraint at the RS can be written as

K
Tk W FHLUP|? + (O /Py || T Wi Hy )
7k
+ Uf,kHTkaFk”Q <Py, Yk (22)

We optimize the digital beamforming matrices P and Wy,
to maximize the lower bound of the instantaneous sum rate,
i.e., (19), subject to the transmit power constraints. The design
problem can be formulated as

M
fnax 2 Q@ log(1 + 7)) (23a)
s.t. (7), (22), (23b)

where constraints in (23b) reflect the transmit power con-
straints of the BS and RS.

IV. PROPOSED LONG-TIMESCALE ANALOG
BEAMFORMING DESIGN

In this section, we introduce the proposed long-timescale
analog beamforming algorithm based on the CSI statistics.
Solving the analog optimization problem (14) poses several
challenges. First, the ergodic capacities (11) and (13) are
neither convex nor concave, and do not admit closed-form
expressions. Moreover, the presence of stochastic noncon-
vex constraints further complicates the problem. In the fol-
lowing, we first decompose problem (14) into two simpler
subproblems and then propose efficient stochastic optimiza-
tion algorithms to find the associated KKT points based
on SSCA.

A. Problem Decomposition

Referring to problem (14), we can see that the search
variables 0y and {6p,} only appear in Cj, while {67, }
only appear in C,,, Vm € M. Hence, this problem can
be equivalently expressed in the form of two subproblems,
as follows:

o The feeder link subproblem:

Co(0u.{0F,}). (24)

max
0u,{0r,}

o The access link subproblem:
M

g AUmTm

max
{01, },{rm} oo

M
s.t. Z Tm < Cf
m=1

0 < T'm < C7r1,({0Tk})a Vm, (25)

where Cf denotes the maximum ergodic capacity of the
feeder link under the optimal angle matrices 87, and {67 }
solving (24). This implies that the feasible region of prob-
lem (25) with respect to {07, } and {r,, } is maximized, which
cannot decrease the weighted ergodic sum rate. Note that
problem (25) is still difficult to handle due to the stochastic
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nonconvex constraints. In the following, we convert it into a
more tractable form.

Involving concepts from linear programming and exploiting
the structure of problem (25), the maximum ergodic rate of
user 1 is given by the following expression which depends on
two conditions,

. {g({em if C1({67,}) < Cj

= _ _ 26
Ci itoqon > 0

r=
Proceeding sequentially, the maximum ergodic rate of user m,
where m € {2,..., M}, can be expressed in (27), as shown at
the bottom of the next page, where three conditions are now
involved, and {77, } and {67, } denote the optimal solution of
problem (25).

Then, by employing (26) and (27), we can see that there
are M + 1 possibilities for the optimal value {67, }, which
can be formulated as the solutions of M + 1 independent
unconstrained problems, i.e.,

max  S;({01,1,})

1, Ty,

(28)

where S;({6;.1,}) is given in (29), as shown at the bottom of
the next page. The final solution {67, } can be determined

by selecting the one among {5;%} which maximizes the
objective function and satisfies (30), as shown at the bottom
of the next page, where {él*Tk} denotes a KKT solution of
the Ith problem (28).* Subsequently, {r},} can be obtained by
using (26) and (27). The optimality of the solution obtained
in this way of the access link subproblem is characterized in
the following theorem, whose detailed proof is provided in
Appendix A.

Theorem 1: When the KKT solution of problem (25) exists,
at least one solution among the sets {é;Tk} for 1 €
{0,1,..., M} satisfies (30). Any such solution is a KKT
solution of problem (25).

In the following subsections, we introduce the proposed
algorithms to obtain the KKT solutions of (24) and (28),
respectively.

B. Algorithm for Solving the Feeder Link Subproblem in (24)

In this subsection, we propose an efficient SSCA algorithm
to solve the feeder link subproblem (24) based on the theo-
retical framework exposed in [22], [23]. At each frame index,
the long-timescale angle variables Oy and {0, } for analog
beamforming are updated by solving a quadratic optimization
problem obtained by replacing the ergodic capacity of the
feeder link shown in (11) with a quadratic surrogate function.
Specifically, at the end of each frame, new channel samples H*
and {Ijlfw} where t € {0, 1,2, ...} denotes the current frame
index, are obtained and the surrogate function is updated by
using these channel samples and the values 0}, ' and {0};1}

4Due to the stochastic nonconvex nature of problem (25), based on currently
available optimization techniques, it does not seem possible to find its global
optimal solution. At the present time, providing a KKT solution, which
satisfies the necessary conditions for optimality, is the best we can do for
this kind of optimization problem.
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as
~ K
S ey, {er}) 2 wlley — 0511 + wz lem, — 0% "I
k=1
K ~
+ZTY((F%;1)H(<PFk —-0% 1)
k=1
+Tr((F )" (0 — 0571), (1)

where @ > 0 denotes a constant, and F ! and {Ff{kl}
denote approximations to the gradients with respect to Oy
and Op,, as obtained based on the current channel samples
H' and {H} ;}.

Subsequently, we obtain the optimal solutions ¢7; and
{cp}k} for frame ¢ by solving the following problem,

min (32)

‘PUv{‘PFk

S'(eu. {en})

which is a convex approximation of the feeder link subprob-
lem (24). It is readily seen that the optimal solution is given
by

t—1
Fy,

2w '
Then, the long-timescale variables are updated according to
=(1-70y " +7'ef. (34)

The approximations of gradients can be updated recursively
as follows

t—1
* Bt—l _ FU

o =05 " — (33)

0%, =(1-70% " +7'0%,, 0

~ ~ 0Cy = ~ 86‘0
Ft :(]—_Qt)F% I_Qt t F;J:(]'_Qt)Filtj ! ant
¥ K 007, 80

(35)
where dde(fo and ggc,” are the gradients of the instantaneous

capacity of the feeder link, and their expressions are derived
in Appendix B, and 0 < 7%, o' < 1 are time-varying forgetting
factors.
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The proposed long-timescale analog beamforming design
algorithm for the feeder link is summarized in Algorithm 1.
In order to characterize the computational complexity,
we focus on single iteration. For simplicity, we assume that
the relays are equipped with N transmit, N receive antennas
and R RF chains, while the BS is equipped with N transmit
antennas and R RF chains. We measure the complexity in
terms of the number of complex multiplications, which mainly
comes from Step 1. Hence the overall complexity is given by
O(K*N*R3). We emphasize that the proposed long-timescale
design algorithm requires low complexity, since the analog
beamforming matrices are only updated at the end of each
frame.

Algorithm 1 Proposed Long-Timescale Analog Beamforming
Algorithm for 8y and 05,

o Initialize: Set 67, 67, , F}, , FY, as zero matrices. Set
an appropriate value for w and let ¢t = 1.

. Step 1: Obtaln channel samples H' and {Ht -}. Update
ot and ~!, and the surrogate function via (31)

« Step 2: Obtain the optimal solution ¢ 7, and ¢7; via (33).

. S~tep 3: Update B}k and @}, via (34). Update F%k and
Fi; via (35).

o Step 4: Let t =
convergence).

t + 1 and return to Step 1 (until

Based on [22], if we choose the parameters 7' and o' so
that they meet the following conditions,

lim o' =0, ) o' =00, Y (o)
t t
t
. . Y
lim ~* = 0, t = o0, H2 <00, lim = =0,
(36)

then the proposed Algorithm 1 converges to the KKT solution
of subproblem (24). A typical choice of of, 4! that satisfies

Crn({0%,1) if Zm C- ({65,}) < Ci
=0 - ey it Y Cil8)) < Ci < S G )) @
0 if G5 < 21:1 ({67, })
S anCu{fin)) if1=0,
Si({61.1,}) = Zf:(am —an—141)Cn ({011, }) + a1 CF ifle M2 {1,... M —1} (29)
e if =M
Zflé ({01} < Cs if1=0,
SO <G <X CuliBin)) il M, (30)

Ci < Ci({0,.1,})

if 1 = M,
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condition (36) is o = (%)“1 and «* = (w:f’it)“?, where
0.5 < K1 < Ky < 1,1&1 >0,w2 >0,w3 > (, and
14 > 0 are properly chosen to achieve a good tradeoff between
accuracy and complexity. In practice, the hyper-parameters 1,
K2, V1, ¥, 13, 14 can be tuned such that a good empirical

convergence speed is achieved.

C. Algorithm for Solving the Lth Problem (28)

By following the same approach as above, we can develop
an SSCA algorithm to find the KKT solution of the /th prob-
lem (28) for the access link. We construct the quadratic sur-
rogate for the objective function shown in (28) at frame ¢ as’

Zﬁ (B
‘HDZ i,
k=1

Hence, the optimal solution {¢j, } for frame ¢ can be
obtained by solving the following problem

~t—1

{4Pz Tk (¢ T al,Tk))

— 0, % VieM. (37)

min 5 ({g.1,}). (38)
{‘Pl,Tk}
which yields
t—1
* ~t—1 FlT
e, = 0im, — 2wk~ (39)
Subsequently, the long-timescale variables ész and the
approximate gradient FZTk are updated as follows
~t ~t—1 N
0,7, =(1 740, T +’Yt<Pz,T,€v
- 05,
Fip = (1-o)Fg +o'——, (40)
1Ty
where —25L denotes the gradient of the instantaneous

1, Ty,
weighted sum capacity of the access link, whose expression

is derived in Appendix B.

The resulting algorithm is summarized in Algorithm 2.
According to [22], if we choose the parameters +' and o
so that they satisfy the conditions in (36), the proposed
Algorithm 2 converge to the KKT solution of the [th
problem (28). The overall complexity for updating the ana-
log beamforming matrices in the access link is given by
O(M?K?N?R?). Similarly, the analog beamforming matrices
are only updated at the end of each frame.

The proposed Algorithm 1 and Algorithm 2 do not require
explicit knowledge of channel statistics. They have the ability
to automatically learn the channel statistics from the channel
samples obtained at each frame and converge to the KKT
points of problem (24) and (25). Note that in practice, it is eas-
ier to obtain channel samples than channel statistics since we
can always generate channel samples from channel statistics.

SNote that for the case of I = M, the objective function is a con-
stant, and the solution of {él,Tk} needs be chosen to meet the condition
Cy < Ch ({ész }) in (30). Thus, this solution can be obtained by solving
maxéz,Tk C'1, which is equivalent to the case [ = M — 1.
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Algorithm 2 Proposed Long-Timescale Analog Beamforming
Algorithm for 6, 1, | € M’

o Initialize: Set é?,Tk’ F?,Tk as zero matrices. Set an
appropriate value for o and let ¢ = 1.

« Step 1: Obtain channel samples {g’, ,} within frame ¢.
Update o' and ~*, and the surrogate function via (37).

o Step 2: Obtain the optimal ‘PZTk via (39).

« Step 3: Update 0~ka and FﬁTk via (40).

o Step 4: Let t = ¢t + 1 and return to Step 1 (until
convergence).

V. PROPOSED SHORT-TIMESCALE DIGITAL
BEAMFORMING DESIGN

In this section, we concentrate on the design of the
short-timescale digital beamforming matrices by using the
real-time low-dimensional effective CSI matrices. This prob-
lem is first reformulated in an equivalent but more tractable
form, following which an innovative PDD-based algorithm is
developed to obtain its solution.

A. Problem Transformation

Let us define the following effective channel matrices,
Sr; 2 FyHy,, S, 2 FHU, and &, 2 THgnu,
Vk,j,m. By fixing the long-timescale analog beamforming
matrices, the design problem for the digital beamforming
matrices can be formulated as (41), shown at the bottom of
the next page, where

m Z Z VP &0k WSk 1)*.
k=1 j#k
Due to its highly nonlinear objective function, problem (41)
is very difficult to tackle. The following theorem provides
us with an equivalent yet more tractable form for this
problem:

Theorem 2: Problem (41) is equivalent to the following
problem, in the sense that the global optimal solution P and
W . for these two problems are identical:

M

Z ZmEm — Qi 1Og(zm)
=1
s.t. (41b), (41c¢),

(42)

min (43a)
Zm >0,Um , P, Wy,

(43b)
where z,, > 0 and u,, are auxiliary variables, and

em £ E{|b}, — umys,[*}
M K
| Z g v WiSep;|?
=1 k=1
K
+ Z o &g WiFi|? + Iy + 02,)
k=1

= |UM|2(

K

= (um Z g WiSipm
k=1
K

+up, Y PaSI WG ) + 1.
k=1

(44)
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Proof: Note that variables u,, and z,, only appear in the
objective function of problem (43). By fixing the other vari-
ables, the optimal value of u,,, can be obtained by applying the
first order optimality condition, which yields (45), as shown
at the bottom of the next page. By substituting (45) into (44)
and applying the first order optimality condition with respect
to z,,, we obtain the optimal value for z,, as shown in (46),
as shown at the bottom of the next page. Upon substitution
of (45) and (46) into problem (43), we recover (41). This
completes the proof. [ ]

B. PDD-Based Digital Beamforming Algorithm

1) Augmented Lagrangian Problem: In order to tackle the
coupling constraints (41b) and (419) of problem (43), we intro-
duce a set of auxiliary variables U, Xy, Xx, Wy, tr, tr VE,
where ), is the upper bound of Z;;k VP i | T WSk,
while the other auxiliary variables satisfy the following equal-
ity constraints:

U = UP, X;=T,WiSiP, X; =0, Ty W;Fy,
Wi, = Wy, t, =t VE. (47)

Making use of these auxiliary variables, it is readily seen that
problem (43) can be equivalently expressed as follows

M
cosgB o D omem = amog(em) (482
P,W,, W, U U X, X, "7
st [[O)* < Py, (48b)
IXel? + & + | Xel® < Pog, Vk,  (48c)

K
> VP TeWiSk || < t, Yk, (48d)
j#k

47). (48e)

Based on the PDD optimization framework [41], [42],
we take all the equality constraints shown in (47) into account
by augmenting the objective function with dual variables
AL, A2k, Ask, Agp and A5 VK, along with a penalty
parameter p. Thus, we obtain the augmented Lagrangian (AL)
problem as shown in (49). The proposed PDD-based algorithm
for short-timescale digital beamforming design exhibits a
twin-loop structure. In the outer loop, we adjust the dual
variables and the penalty parameter, while in the inner loop,
we optimize the primal variables by solving the AL problem
in (49), as shown at the bottom of the next page.

2) Proposed SCA Algorithm for Solving (49): In the fol-
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of the PDD optimization framework. One of the main difficul-
ties faced in solving problem (49) is due to the term fm 42)
in the expression of the mean-square error e,,. To surmount
this complication, we seek a more tractable problem form,
obtained by finding a locally tight upper bound of the objective
function. In this regard, we make use of the following lemma:

Lemma 1: For vectors X, y, X and y, the following inequal-
ity holds true:

x|2IFl - IyIPIRI .
iyl < PO P v 20, 520, %y,
2|Ix| 2[|y 1l
(50)
with equality satisfied at | x| = ||X|| and |y|| = ||7].®

By expanding the square term in (42) and applying
Lemma 1, we have (51), as shown at the bottom of the
next page, where Wi denotes the value of Wy, in the ith
iteration of the SCA algorithm and a,, k; = Z§=1 Zf 21

Py i/ Py w Consequently, the desired tight
J I gf Wi Skl ’
upper bound of the objective function in (49) is provided
as (52), as shown at the bottom of the next page.

Another challenge in solving problem (49) is posed by
constraint (48d). By using Lemma 1 we can obtain a tight

upper bound of > 7, /P, ;|| T WSk ;| as follows:

K K =
- 1 T WSk ||?
> VP I TkWiSi < 5 ) \/Pz,j(%
#k #k BV KDk
+ HTkW;CSk,j| ), Vk. (53)

Accordingly, constraint (48d) can be approximated as

K _
. ITs Wi Sk _
- P, (L—k T EERIIT T, WSl <ty, Vk.
2;;\/7]( I T« WSk, +IITeWiSijl) <tx

(54)

Hence, by considering the locally upper bound £ in (52)
and using (54), we can approximate problem (49) as follows:
min L

2 >0, U t st
P, W, UX, X, X

s.t. (48b), (48¢c), (54). (55)

The proposed SCA algorithm solves problem (55) itera-
tively, that is: it minimizes the upper bound successively by
updating one block of variables at a time while fixing the
others. Specifically, in each iteration, we divide the design
variables into four blocks, where the variables in each block

lowing, we develop an algorithm based on successive convex 5This lemma follows immediately from the basic inequality: zy < ngyz ,

approximation (SCA) to solve problem (49) in the inner loop  where z > 0 and y > 0.

M K =H Q 2
| Zk=1 gm,kwkskpm|
nax Zamlog 1+ —7 =g = 5 5 = S 5 (41a)
Yk m=1 Zj;ém, | Zk:l gm,k’wkskpj| + Zk’:l Jr,k’”gm,k’kak” + Im + Om
s.t. |UP||? < P, (41b)
K

ITeWiSkP[* + O V/Poj I TeWiSi ) + 07 4 I TeWiFi|* < Po, k. (41c)

J#k
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can be optimized either in closed form or by the Lagrange
multiplier method. The detailed derivation of the updating step
for each block of variables is provided in Appendix C.

3) Parameter Adjustment in the Outer Loop: In the outer
loop of the proposed PDD-based algorithm, we adjust the
penalty parameter p and the dual variables A1, A2 1, A3k, Aa g
and A5 . In particular, the penalty parameter is decreased by
updating p"*t1 « cp", where 0 < ¢ < 1 and n denotes the
iteration index of the outer loop, and the dual variables are
updated as follows

1 ~
D VAR L p_"(U —UP),
1 -
AL )‘gk + F(X,C — Ty WS,P),
7 7 ! %
N = N+ (Ri = 0ra T W),
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1 -
An7+1 =i+ p—n(wk, - W),
n+1 n 1 T
Asr = Aspt p—n(tk —ty), Vkelk. (56)
Let us define a constraint violation metric as
h=max{||U — UP||, || Xy — TyW:S,P|,
1Kk — vk T W F |, [ Wi — Wl|, [tr — ], VE}. (57)

Then the outer loop of the PDD-based algorithm is terminated
when h is less than a predefined tolerance threshold of accu-
racy. The overall proposed PDD-based digital beamforming
design algorithm is summarized in Algorithm 3.

Due to the fact that problem (41) and (48) are equiva-
lent and based on the convergence analysis in [41], we can
conclude that the proposed PDD-based short-timescale digital
beamforming algorithm converges to the set of KKT solutions
of problem (41). By retaining the dominant terms we obtain

Zk 1 pmSHWk m.k

Uy = = . —. 45)
D | 2 Bl W WiSip; |2 + Zk 107 I8 cWF |2 + I + 02,
M K =~ = K _
D1 | 2 VB WiSkps P+ 30, 0f L lIEg R W F k[ + Iy + 02,
Zm = Qi 5 Pt (46)
Z];ém | Ek 1 gm kaSkPJ| + Zk 1 UT’ ngmkkak” + Im + Om
M 1 .
g Z (zmem — am 1og(zm)) + 7 (10— UP + pAs [&
PW,, W, UUX,X, ™!
K —~
+ Z(ka — T WiSiP + pAai||® + | Xk — 00 ks Te Wi Fi + pAsi||?
k=1
+ Wi — Wi + pAaill® + te — T + pAs i)
s.t. (48b) — (48d). (49)
K K K K
=Y 33> Py Pajllgh i WSk llI&5 Wi Sk |
k=1 j#k k' =1 j' 2k’
< ii i EK: VP2 Pa (Hgm EWiSk;I2lIER Wi Sk | N &5 v Wi Sk i |I°1& mkwkskd')
B k=1 j#k k' =1 j' 2k 2 Héﬁ,kaSmll Hgm7k’wk’sk"7j |
. K K
=1I,% ZZ s & WSk |, (51)
h=1 7k
M M K
’C é Z Zm |Um| Z | ng kwkskp]|2 + Zgr k”gm kaFk” + I + O—m)
m=1 j=1 k=1 k=1
K
Z kwkskpm + um Z pgsHWk gm k) + 1) - IOg(Zm))
k=1 k=1
(||U UP + pAi|* + Z Xk — TeWiSiP + pAo k|
k=1
+ ||ch — 0k TeWiF i + pAs |2 + [Wi — Wi+ pAai|l® + [[te — T + pAs.]|))- (52)

Authorized licensed use limited to: McGill University. Downloaded on November 21,2022 at 05:50:57 UTC from IEEE Xplore. Restrictions apply.



CAl et al.: TWO-TIMESCALE HYBRID AD BEAMFORMING FOR mmWave FD MIMO MULTIPLE-RELAY AIDED SYSTEMS

Algorithm 3 Proposed PDD-Based Digital Beamforming
Design Algorithm

1. Define the tolerance of accuracy d; and Js. Initialize the
algorithm with a feasible point.
Set the iteration numberz = landn =1.Set0 < c < 1,
h° and p™) > 0.
2. Repeat
— Repeat
Update Zm, based on (68).
Update U and Wy, based on (70) and (72).
Update (X, X4, x) and u,, based on (74).
Update P and (W, t;) based on (76) and (78).
Update the iteration number: ¢ = ¢ + 1.

* X X X X

— Until the difference between successive values of the
objective function is less than J;.

- if A7 < 0.9 pn1

- Update the dual variables according to (56).

— else

- Update the penalty coefficient according to
pn+1 =c pn.

— end

— Update the iteration number : n =n + 1.
3. Until A" < Jo.

the overall complexity of the proposed PDD-based digital
beamforming algorithm as O(I; L, ((KR?)* + KM?R* +
KR4NM+KN2R2)), where I; and I5 denote the maximum
number of iterations for its outer and inner loop, respectively.
Although the short-timescale digital beamforming design algo-
rithm is implemented based on the real-time effective CSI
at each time slot, it requires relatively low computational
complexity due to the small values of K and R in general.

VI. SIMULATION RESULTS

In this section, we evaluate the performance of the proposed
two-timescale hybrid AD beamforming design algorithm for
FD mmWave MIMO multi-relay systems. In the simulation,
we consider a network configuration consisting of one BS
(downlink), 2 RSs and 4 users: the BS is equipped with
32 transmit antennas and 4 RF chains; each RS is equipped
with 32 receive and 32 transmit antennas, along with 4 RF
chains for the receive and transmit processing, respectively;
the end users are equipped with single antenna receivers.
For the mmWave channel model, we consider the uniform
linear antenna array configuration. Hence, the channel matrix
between RS £ and user m can be expressed as

Ne Np
H, = Z Z FncupaTr (926,,;))(31%6 (926,,p))T

Ner P

xexp(j2m farocos(0] )), (58)

Nel,P

where I'), , , denotes the channel gain, NN, represents the
total number of aggregated clusters with N, rays within
each cluster, a”"(! ) and af**(§7 ) are the transmit

Nel,P NelsP
o t T
and receive array response vectors, anl P and gncl:p are the
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azimuth angles of arrival and departure, respectively, f; is
the maximum Doppler shift, and 7, is the delay. The generic
expression for the response vector is given by

a(0) = 1 [Lejk’,,da,ﬂ-sin(é)),...7ejkoda7r(1\1—1)sin({~))]T7

vM
where k, = 27/),, A\, is the wavelength at the operating
frequency and d, is the antenna spacing.” We assume that
there are 3 clusters and 4 rays per cluster as in [15], [18].
Unless otherwise specified, the following parameter values are
used. The transmit power at each RS is given by P» ;, = 15dB,
the attenuation of the IRI link is set according to [34], [43], and
the level of noise variance is chosen as 02, = 1,02, = 0.01,
Vk,m. The transmission delay is set to 79 = 4ms. The
updating rule of the parameters in the proposed long-timescale

analog beamforming algorithm is given by ¢! = (:2-)%¢ and

T+t

= % Regarding the implementation of the+pr0posed
short-timescale digital beamforming algorithm, the tolerance
parameters are chosen as 01 = 0y = 10~° and the parameter ¢
is set to 0.25. We consider the following algorithms for
comparison:

e Proposed two-timescale FD: The long-timescale ana-
log beamforming matrices are designed based on
Algorithm 1 and Algorithm 2 while the short-timescale
digital beamforming matrices are designed based on
Algorithm 3.

o Conventional two-timescale FD: The long-timescale ana-
log beamforming matrices are designed directly based
on the SSCA algorithm to maximize the average
energy of the feeder link and access link, respectively.
The short-timescale digital beamforming matrices are
designed based on Algorithm 3.

o Fully digital FD: The single-timescale FD fully digital
beamforming algorithm.

o Single-timescale FD: The analog beamforming matrices
are obtained by using the channel matching approach [9]
and the digital beamforming matrices are designed based
on the PDD scheme.

o Single-timescale HD: Conventional single-timescale HD
hybrid AD beamforming algorithm.

We first study the convergence performance of the
long-timescale analog and short-timescale digital beamform-
ing design algorithms. In particular, Fig. 3 (a) and (b) show
the convergence performance for the proposed long-timescale
analog beamforming design Algorithm 1 and Algorithm 2
in the feeder and access links, respectively. From the results,
the proposed SSCA-based algorithms converge within less
than 500 iterations. Fig. 4 (a) and (b) show the objective value
and the constraint violation versus the number of iterations
for the proposed short-timescale digital beamforming design
Algorithm 3, respectively. We can see that the value of objec-
tive function converges within less than 50 iterations while
the constraint violation decreases to a value below 10~° after
150 iterations, thereby verifying that the proposed PDD-based
algorithm can effectively tackle the equality constraints.

(59)

"Here we provide the detailed mmWave channel matrix of the feeder link,
while the channel matrices for the other links can be obtained similarly.
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Fig. 3. Convergence performance of the long-timescale analog beamforming
design algorithm (a) in the feeder link and (b) in the access link.
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Fig. 4. (a) Objective value and (b) constraint violation versus the number of
iterations for the proposed PDD-based short-timescale digital beamforming
design algorithm.

Next, we compare the number of required signalling bits
of CSI feedback for the proposed two-timescale hybrid beam-
forming scheme and the conventional single-timescale hybrid
beamforming scheme. We assume that B denotes the number
of quantization bits for each element of the CSI matrix, thus
the number of signalling bits of the proposed algorithm in a
superframe can be given by BTTy(R?> + MKR+ K*NR —
KNR) + BT(N? + MKN + K?N? — KN?). Similarly,
we can obtain that of the single-timescale hybrid beamforming
algorithm in a single superframe as BTTy(N? + MKN +
K2N? — KN?). Fig. 5 shows the number of signalling bits
versus the number of antennas at the BS and RS (which was
previously set to 32), where we employ 1" = 300, Ty = 500
and B = 6. We can see that the proposed two-timescale hybrid
beamforming algorithm can significantly reduce the system
overhead compared to the conventional single-timescale hybrid
beamforming algorithm.

Fig. 6 shows the sum rate performance of the analyzed
beamforming algorithms versus the transmit power at the
BS. It is seen that with an increase of transmit power,
the proposed two-timescale FD hybrid beamforming design
provides the best performance, followed by the conventional
two-timescale FD hybrid beamforming design, the FD fully
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Fig. 5. The number of signalling bits versus the number of antennas
for the proposed FD two-timescale hybrid beamforming scheme and the
single-timescale FD hybrid beamforming scheme.
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Fig. 6. Sum rate versus the BS transmit power for the analyzed beamforming
algorithms.

digital beamforming algorithm, the FD single-timescale hybrid
beamforming algorithm and the HD single-timescale hybrid
beamforming algorithm. In Fig. 7, we compare the sum rate
performance of the various algorithms under study versus dif-
ferent values of delay. We can see that as the delay increases,
the performance of the conventional single-timescale beam-
forming algorithms degrades dramatically, while that of
the proposed two-timescale hybrid beamforming algorithm
changes only slightly due to the sophisticated design and the
large saving of signalling bits. Specially, the proposed design
starts to outperform the conventional fully digital beamforming
algorithm when the delay exceeds 1ms. These results verify
the effectiveness of the proposed algorithm against the CSI
errors caused by the delay.

In our last experiment, we investigate the impact of finite
resolution phase shifters on the proposed two-timescale hybrid
beamforming design. In Fig. 8, we plot its sum rate perfor-
mance versus the BS transmit power for different number of
phase shifter quantization bits. It is seen that the performance
of the proposed algorithm improves with the number of
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Fig. 8. Sum rate versus the BS transmit power for the proposed two-timescale
hybrid beamforming algorithm: finite resolution phase shifters.

quantization bits as expected. In particular, the performance
with 6 bits can approach the performance with infinite reso-
lution phase shifters when there are 4 RF chains.

VII. CONCLUSION

In this paper, we have investigated an FD mmWave
MIMO multiple-relay system and proposed an innova-
tive two-timescale analog-digital hybrid beamforming design
scheme, where the long-timescale analog beamforming matri-
ces are updated based on the channel sample at the end
of each frame and the short-timescale digital beamforming
matrices are optimized based on the real-time low-dimensional
effective CSI matrices. We developed the SSCA and PDD
based algorithms to optimize the analog and digital beamform-
ing matrices, respectively. We also discussed the optimality
and computational complexity of the proposed algorithms.
The proposed two-timescale hybrid beamforming design can
maximize the sum rate, reduce the system complexity and
overhead and mitigate the FD interference and the effect
caused by the delay of CSI. Our simulation results have shown
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that the proposed algorithm is capable of outperforming the
existing benchmark algorithms.

APPENDIX A
PROOF FOR THEOREM 1

The Lagrange function for problem (25) is given by
M M B
2= (am+ At A=m)rm = AnCn({07,}) = AC5,

m=1 m=1

(60)

where A, {\;, }, and {7,,, } denote the dual variables associated
to constraints Y. vy < CF, vy < Crn({07,}) and
T > 0.
Applying the KKT conditions to the [th problem, where
I € M', we obtain
M—1 .
> (am —an-141)Vg, , Cu{8,1,}) = 0.
m=1
Based on (26) and (27), and in the case that condition (30)
is satisfied, the following equations are established for the
solution of the Ith problem when [ € M’ and m € M,

(61)

M—I1+1
Z 'm = 057
m=1
M—1
_ ~%
Z (o — 04A471+1)V51)Tk Cm({0,1,}) =0,
m=1

TM—i41 < C_'M—l+1({ész})7 A= ap-it1,
An =0, Ym>M —1+1,
Tm =0, Ym = Qp—141 — Qmy, Ym > M —1+ 2,
Am = @ — Qp— 141, Ym =0, Ym < M —1,

rm = Cn({6,1,}), Ym < M —1,

Yv—1+1 =10

When [ = 0 and m € M, we have

(62)

M M -
drm <G5 Y omVg, . Cn({017,}) =0, A=0,
m=1 m=1

Tm = Cm({§ZTk})’ Am = Qm, Ym =0, Ym, (63)
and when [ = M and m € M, we have
rm =0, Ym>2; A\ =0, = Q1 — up, Ym;
A=a, 1 =C]. (64)

Here, we let ag = 0, aps41 = 0, rg = 0 and 7741 = 0 for
consistency of the expressions.

For the case of [ € M’ and m € M, by using (62), we can
further obtain the equations shown in (65), as shown at the
bottom of the next page, where (65a) and (65b) represent
the first-order necessary optimality conditions, (65c), (65d)
and (65e) denote the complementary slackness conditions,
(65f) and (65g) are the primal feasibility conditions, and (65h)
and (651) represent the dual feasibility conditions. Together,
(65a)-(651) imply that if (30) is satisfied, {é;Tk} for problem
[ is a KKT solution of problem (25). For the cases [ = 0 and
|l = M, where m € M, with the aid of (63) and (64) we can
reach the same conclusion. This completes the proof.
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APPENDIX B
DERIVATION OF GRADIENTS

Based on the rules of derivative for matrix functigns, we can
obtain the gradients of Cy(0y,{0F,}) and Si(0;1,). | €
{1,..., M —1}, with respect to the analog beamforming phase
matrices as follows

G _ G g OCo g

00p,  OFy OF}

825; = ;I:ijk ojTix — ;T—i o jTiy, (66)
where ch: = (ggi)*7 % = (380) nd g"i?; - (B%lek)*’

while the operator o denotes the Hadamard product.

9Cq 9Cq 98 3
Moreover, the conjugate gradients oF o, @ and T in

(66) can be obtained as (67), as shown at the bottom ofk the
next page, where G £ 72FFH 4+ Y+ RP1 FHUU"YHH"FH,

H
Gy 2 G2FFH 4 Y, Gyyp 2 02 TAT 4 K EIL RS g
KP, XM byl

H j#£m 23Ty
Gl Qm—O'mT T-l——JE =

APPENDIX C
DERIVATION OF UPDATING STEPS IN
THE SCA ALGORITHM

In Block 1, we optimize z, by fixing the remaining
variables. By applying the first order optimality condition, the
solution for z,, is obtained as

= 22 (68)
em

In Block 2, we optimize U and Wy, in parallel. The first
subproblem for U is given by

1 -~
min ——[[U — UP + pA||?
T 2p
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The solution can be obtained as the projection a point onto a
sphere centered at the origin; specifically, it can be expressed
in closed form as

U =Po, {UP — pA,},

where Q; 2 ||U||2 < P,.

The second subproblem for Wy is given by (71), as
shown at the bottom of the next page, which is a convex
unconstrained optimization problem and has a closed-form
solution. By vectorizing W, and examining the first order
optimality condition, we obtain

(70)

=B+0C)'d, (72)
where w 2 [vec(W )T, vec(W3)T, ... ,vec(W)T, ...,
vec(Wg)T]T  denotes a stacked vector, B €

CZr B3 xX0 Rk has the following structure
[Bl(k—1)R2 ,+1:6R2 ., 1—1)R2 , +1:1R2,
M M
=D zmlunlP(Sep))” @&l )" (Sipy)" @ &,
m=1 j=1
C € CZr B3xxEx B2 denotes a block diagonal matrix as
[Clik—1)R2 \+1:kR2 ., (h—1)R2 , + kR,
M

= Z Zm|um|2(03,k(F£ ® éﬁ,k)HFf ® gg,k

m=1

+Zam k.j Sk] ~H
J#k

WIS 080

- (BP0 1) (SP)T e T)

st ||U|% < Pr. (69) + (0,1 FE @ Tp) ¥ (0, 4k FF @ Ty) + 1),
z
a—:—ozm—l—/\m—i—)\—'ymzo, Vm, (65a)
orm,
M—1 B .
Vom 2= Z AV, 4, C ({07} = (am - ant-111)Vg, , Cu({617,}) = 0, (65b)
m=1 m=1
(i — ({817, ) Am = 0, ¥im, (65¢)
T'mYm = 0; Vm, (65d)
M
Y rm—CHA= (65¢)
m=1
M
> rm <G, (65f)
m=1
0<rm < Cn({6;7,}), Vm, (652)
Am 20, Ym >0, Vm, (65h)
2> 0. (65i)
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and d € CXx B2 B2 X1 fo]lows the structure

[d](kfl)R§1k+1:kR§’k

M ~
= Z Zmu:n(skpm)* & gm,k

m=1

1 -
+2—p (((SkP)T X Tk)Hvec(Xk + p)\gyk)

+ (Unsz ® Tk)HVCC(Xk + p/\37kx) =+ vec(Wk+p)\47k)).

In Block 3, we optimize u,, and (X, X4, ;) in parallel.
The solution of w,, is given by (45). The subproblem for
(X, Xy, 1) is given by (73), as shown at the top of the next
page. Similarly, we have the following closed-form solution
shown in (74), as shown at the top of the next page, where
Qa2 | Xp]* + 8 + X |1? < Page

2101

In Block 4, we optimize P and (Wk,tk,) in parallel. The
subproblem for P is given by (75), as shown at the top of
the next page, which is a convex unconstrained optimization
problem. This problem can be solved in the same way used
for solving {W}. The solution of P is given by

[Pl..=A, by,
M

where [P].; denotes the I/th column of P, A, = > " |
(emlum *(Zhor &1 WSO (S Brn WaSn)
L(Ufu 4+ Z,{‘ 1(TkaSk)HTkaSk), and
bpl = 21w Zk | SEW gL + 55 (UH([U] 0t e[l +

S (TeWiSi) 7 (X, + P[)‘Zk]., ))-
The subproblem for (W, i), Vk, is given by

(76)

. 1 - _
min  — (Wi = Wi + pAail|® + Itk — Tk + pAs.kl?)
ks th 2p
T WS .
s.t. —Z,/ % 5 %Hnw;sm)qh (77)
k,j

J#k

ac kRo K
0 o B o
T %G 1](k*l)RQ,k‘l’llkRQ,k:(k*l)Rzyk#*l:kRQ)ka + P, Z Vi Z Fk’Hk’ijHj
b i=(k—1)Ra i +1 7k
RlN Z U (m1) Ro ot 1k Ry (1) Rp s+ 151 Ro, Fs HLUUTHY
kRo2 K
— 2G5 (k1) R g 41k R (k1) Ro g 4 1k R Fle = Pr > > i Y FeHyHE,
i=(k—1)Ra 4 +1 7k
0Cy P HanH ~—1
= ——H"F"G] FHU,
our R1 N,
S, KP, &
! =
aT;, = - Z ((am, - OéM—l+1)( MT Z Zgj,kgfiTl,i[Gl,llm](ifl)Rz,iJrl:iRz,i,(kfl)ngkJrl:kRQ)k
: - J=1i=1

2 ~—1
+ UmTUc [Gl,lm,](k_l)Rz,k+1:kR2,k7(k_1)R2,k+1:kR2,k

M K
KP
Ty, Z[Gl o) (i—1) R i+ 15 R (h—1) R s +1:k Ra s
j#m i=1
- UiLTl,k[él,le](k1)R2,k+1:kR2,k,(k1)R2,k+1:kR2,k))- (67)
M MK
r&]in Z (Zm |U’m| Z Z Em, kaSka| + ZUT ngm,kwk’FkHQ + I + Ufn,)
Wil j=1 k=1 k=1
K | K
Um Y BN WiSipm + u, Z PrSIWE,, k))) +t3; D (1K — TeWiSP + pAs i 12
k=1 k=1 et
+ 11Xk — ok TeWiFr + pAs ]| + Wi — Wi + pAai|?) (71)

Authorized licensed use limited to: McGill University. Downloaded on November 21,2022 at 05:50:57 UTC from IEEE Xplore. Restrictions apply.



2102

IEEE JOURNAL ON SELECTED AREAS IN COMMUNICATIONS, VOL. 38, NO. 9, SEPTEMBER 2020

K
min
XXt} 1

st [|Xp|2 4+ 8 4+ | Xel? < Pog, V.

(X, X, i) = IP’Qz,k{Tkang — pA2 g, 0r k TEWRFL — pAs i, te + pAs i}

M M K 5
min 231 (zm(uml* D 1> & xWiSkp;|* —
-

j=1 k=1

K
_ ~ 1 - _
= U, ZpﬁSkHngm,k)) + 2_p(HU —UP + pAy|* + Z X1 — TeWiSkP + pAai[|?)
k=1

Z(ka — T WiSiP + pAo || + [|Xk — 0 s TR WL Fy + pAs k|12 4 [Its — T + pAs & ]1?)

(73)
(74)
K o~
> &l WiSkpn
k=1
K
(75)

k=1

This problem can be solved by using the method of Lagrange
multiplier as follows

te(pn) = pik + te — pAs i,

Wi (pr) = (I+ 2pp Z
J#k

VP wm
V2 WH W, )y,
2| Tk WSyl =

(78)

vy_here v_vk(,uk) £ VCC(Wk(,uk)), W e VCC(Wk - pA47k),
Wi = Sf’ ; ® Ty, and py, denotes the Lagrangian multiplier
which can be obtained by using a bisection search method as
in [35].
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