Computationally Efficient Algorithms for Radar
Signal Design in Spectrally Busy Environment
Author: Markus Yli-Niemi

Instructor: Sergiy Vorobyov

November 2, 2018

Master’s Thesis,
Aalto University School of Electrical Engineering,
Department of Signal Processing and Acoustics



Author Markus Yli-Niemi

Title of thesis Computationally Efficient Algorithms for Radar
Signal Design in Spectrally Busy Environment

Degree Master of Science

Degree programme Signal Processing and Data Science

Thesis advisor(s) Sergiy Vorobyov

Year of approval 2018 Number of pages 87+8 Language English

Abstract
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1 Introduction

Waveform design is one of the classical problems in radar and communication
systems [1, 2, 3, 4, 5, 6, 7]. In recent years there have been a lot of interest in
designing radar signals in spectrally busy environments, when frequency bands
are highly congested. In this type of environment, it is challenging to design
radar signals that have adequate signal-to-interference-plus-noise ratio (SINR),
while undesired radiation to overlaid systems is kept under control. This prob-
lem leads to an NP-hard SINR-value maximization problem, as derived in [8]
and [9], with constraints applied both to disturbance level on overlaid band-
withs and fast-time radar code energy. The basic setting of the SINR-value
maximization problem in spectrally busy environment is derived in Section 3.1
of this Master’s Thesis.

When the waveform design problem needs to be solved in radar systems that
operate in GHz region, the resulting maximization problem is essentially large-
scale optimization problem with fast-time radar code vector reaching to dimen-
sions of tens of thousands. This large-scale optimization problem requires very
efficient algorithm to be solved accurately enough in a very short time.

In [8], certain type of relaxation and randomization procedure is introduced to
solve SINR maximization problem. Unfortunately, this type of solution method
is very inefficient, with the time complexity of O(N3?®) to O(N*5), where N
is the problem dimension, which equals the transmitter waveform code length
squared in here because of the lifting of the code optimization variable to a
positive semidefinite (PSD) matrix variable as a relaxation step. Thus, such
problem cannot be solved in feasible time if fast-time radar code vector has di-
mension of tens of thousands. Therefore, more efficient solution methods must
be developed.

To tackle the problem, we will use Alternating Direction Method of Multi-
pliers (ADMM) algorithm as our base approach. ADMM is one of the best
algorithms to date to solve convex optimization problems. ADMM provides
fast convergence rate with adequate solution resolution, which is desirable in
this application. The details of ADMM and its preceding methods can be found
in Section 2 of this Master’s Thesis.

In this thesis, we will consider both single waveform and multiple waveform
design problems in a spectrally busy environment. Multiwaveform design prob-
lem is a straight extension of the single waveform design problem with objec-
tive to maximize the sum of SINR-values of designed signals. Also, additional
constraints for integrated sidelobe level (ISL) and peak-to-average-power ratio
(PAPR) are considered. Single waveform design problem is considered in Sec-
tion 3, while multiple waveform design problem is considered in Section 4. For
all derived algorithms, we will execute the performance analysis to evaluate the
time-complexities of the methods, and run simulations in which we implement



our design algorithms in an example environment.



2 Prerequisites

In this section, we introduce optimization techniques and mathematical frame-
works that are needed in the next sections. The aim is to introduce ADMM by
first discussing details of its precursors, called Dual Ascent and Method of Mul-
tipliers. ADMM combines the advantageous properties of these precursors. It
motivates the use of ADMM in the later algorithm derivations (see subsections
3.2,4.2, 4.3 and 4.4).

In addition to ADMM, Majorization-Minimization (MM) techniques using first-
order surrogate functions are discussed. In many cases, the objective functions
in optimization problems are so complex that they cannot be efficiently solved in
their original forms. One way to tackle this problem is to use approximate func-
tions that bound the original objectives. In the case of minimization problem,
objective function is upper-bounded by surrogate, and instead of minimizing
objective, surrogate is minimized, which gives an approximation of the mini-
mum point of the objective. This technique is called then MM. In Subsection
3.2, MM methods turn out to play a central role in the algorithm derivation.

If reader is interested to deepen the knowledge of prerequisites introduced here,
more details about the techniques and results can be found in [10], [11], [12].
2.1 Dual Ascent algorithm

Consider a minimization problem of the form:

{ minimize f(x) (2.1.1a)
subject to: Ax < b, (2.1.1b)

where x € R", b € R™, A € R™*" and f: R"™ — R is convex. The Lagrangian
function for the problem (2.1.1a)-(2.1.1b) is given as:

L(x,A) = f(x) + AT(Ax —b), (2.1.2)

where A € R™ is the vector of Lagrange multipliers. By rewriting constraint
(2.1.1b), Ax < b = Ax — b < 0, and requiring AT > 0, i.e. A; > 0, Vi, the
Lagrangian can be upper-bounded by the objective function f:

L(x,A) = f(x) + AT(Ax — b) < f(x). (2.1.3)
<0

Infimum of the Lagrangian function can be written as



inf L(x,\) = inf {f(x) + AT(Ax—Db)} = inf {f(x) + ATAx — A"b}
= inf {f(x) + AT Ax} = A"b
MEZETN Gup (= (F(x) + ATAx)} — bTA

= sup {—)\XTAX — f(x)} —b"A

= f)’: (—ATA) —b" A, (2.1.4)

where convex conjugate f*(X) is defined as [10]:

f*A) = sup {—)\Tx—f(x)}. (2.1.5)

xedom( f)

Function dom(f) refers to the domain where f(x) is defined. Denote g(A) =
infx L(x,A) and p* = infx f(x). From (2.1.3) it is clear that g(A) < p*. To
attain p* using g(\), we write:

p* = m}z\ixg()\) = supinf L(x, \). (2.1.6)
A X

Expression (2.1.6) is called Lagrangian dual problem. The idea of dual problem
is that minimum point of objective can be found by maximizing dual function
and vice versa. Maximum point obtained from (2.1.6) is called dual optimal
point A*, while primal optimal point x* is the point where objective f is mini-
mized.

Primal optimal point x* can be restored from dual optimal point A*:

x* = argmin L (x, A¥). (2.1.7)

X

To iteratively find primal optimal point x*, approximations of x* and A* are
calculated as long as feasible tolerance is reached. Steps can be written as:

Xpr1 = argmin L (x, Ag) (2.1.8a)

Ai+1 = argmax g(A) = supinf L(x, A). (2.1.8Db)
by A X

Step (2.1.8a) restores primal optimal point from dual optimal point, and step
(2.1.8b) finds update for dual optimal point. In Dual Ascent algorithm, gradient
ascent method, i.e., Ax11 = A + @ Vg(A), where ay, is step-length, is used to
find dual optimal point. Gradient of the dual function g(A) is given as:



Vg(A) = Vi (inf {£(x) + ATAx} ~ A"b)
=Va (f (x*) + ATAx" — ATD)
= Ax" — b, (2.1.9)

where xT is optimal point of infy L(x,A). Hence Dual Ascent algorithm can be
written as:

{ Xp+1 = argmin L (x, Ag) (2.1.10a)
Ak+1 = A + ag (Axg1 —b). (2.1.10b)



2.2 Method of Multipliers
For optimization problem (2.1.1a)-(2.1.1b) augmented Lagrangian is defined as:

L,(x,A) = f(x) + AT(Ax — b) + g||Ax—b||§, (2.2.1)

where p > 0 is penalty parameter and ||v]js = \/ZkN:1 v[k]?2, v = Ax — b,
denotes the L2-norm of a vector. Augmented Lagrangian (2.2.1) can also be
considered as Lagrangian of optimization problem of the form (2.1.1a-2.1.1b),
where objective function is augmented as F(x) = f(x) + §[|Ax — b[|3. Dual
Ascent for this problem can be written as:

{ Xp+1 = argmin L, (x, Ag) (2.2.2a)
Ait1 = Ak + p(Axp41 — b)), (2.2.2b)

where gradient ascent step length « is chosen to be the penalty parameter p.
Steps (2.2.2a)-(2.2.2b) are called Method of Multipliers.

The advantage of the Method of Multipliers compared to the Dual Ascent
method is that it converges faster and for more general conditions [10]. The
disadvantage however is that it does not support parallel computations (as the
Dual Ascent does, if the objective is separable) because the augmented objec-
tive F is not separable due to L?-norm term. This means that the Method of
Multipliers can be significantly slower than the Dual Ascent method in some
cases.



2.3 ADMM

Alternating Direction Method of Multipliers (ADMM) can be considered as a
combination of the Dual Ascent method and the Method of Multipliers intro-
duced in Subsections 2.1 and 2.2, respectively. In ADMM, objective function is
assumed to be separable. Thus, ADMM can be applied to minimization problem
of the form:

{ minimize f(x) + g(z) (2.3.1a)
subject to: Ax + Bz =c, (2.3.1b)

where x € R",z € R™,c € RP, A € RP*" B € RP*™_ and functions f : R" —
R and g : R™ — R are convex. Augmented Lagrangian for (2.3.1a)-(2.3.1b) is
given as:

Ly(x,2,\) = f(x) + g(z) + AT (Ax + Bz —c) + g”AX +Bz —cl3 (23.2)

The Method of Multipliers for problem (2.3.1a)-(2.3.1b) can be expressed as:

{ (Xk+1,2Zk+1) = argmin L, (x, 2, Ay) (2.3.3a)
AXer1 = A+ p (Axk+1 — b) . (2.3.3]3)

By splitting step (2.3.3a) for separate x- and z-variable updates, the following
three-step iteration is obtained:

Xpt1 = argmin L, (X, zg, Ag) (2.3.4a)
Zip41 = argmin L, (Xp41,2, Ag) (2.3.4D)
Ait1 = Ak + p(Axpy1 + Bzi — ). (2.3.4¢)

Steps (2.3.4a)-(2.3.4c) are called ADMM. The popularity of ADMM in con-
vex objective optimization is due to its general convergence properties and the
support for parallel computations [10]. ADMM can be thought of having the
advantages of both the Dual Ascent method and the Method of Multipliers.

In some applications, ADMM steps are written in so-called scaled form. In
this form constraint (2.3.1b) is written as residual r:

r(x,z) = Ax+ Bz —c. (2.3.5)

Augmented Lagrangian (2.3.3) in this case becomes:



Ly(x,2,X) = f(x) +g(z) + A"r + £|r[3

= f(x)+9(z)+ Ar 4+ ngr

1 1
=f(x)+g(z) + ATr + ngrJr %)\T)\f %)\T)\

P 2 T T 1 T 1 T
:f(x)+g(z)+2<p)\ r+r r+p7A )\>_2p)\ A
) +g@) + 5 (A r+-rA+rr+ SAA] AT A
2\p p p 2p

AT rirT)\

=(r+12)" (r+1)

T
:f(x)+g(z)+g <r+;)\> <r+fl)>\> —zip)\T)\
2 ‘ 2

AP oA
Plla p

P P
27 1) + 9(a) + v + w3 - ZJhul3.

p

2 2

Then ADMM in scaled form becomes:

Xj4+1 = arg min (f(x) + g Ir (x,2) + ung) (2.3.6a)
Zj4+1 = arg min (g(z) + g lr (Xk41,2) + uk||§) (2.3.6b)
U1 = Ug + T (Xt 1, Zht1) - (2.3.6¢)



2.4 Majorization-Minimization (MM) techniques in Large-
Scale Optimization

In Majorization-Minimization (MM) optimization methods the idea is to find
a simpler surrogate function g(x) that upper-bounds a more complex objective
function f(x). Instead of minimizing the objective function, the surrogate func-
tion is then minimized. Since the objective is upper-bounded by the surrogate,
minimum value of the surrogate also approaches minimum value of the objec-
tive. This approach is very useful in situations where the objective function
cannot be easily minimized.

In this work, Lipschitz gradient surrogate and Proximal gradient surrogate func-
tions are used. These two surrogate function families belong to the first-order
surrogate functions. The definition of the first-order surrogate functions is given
in [11] and [12]:

Definition 2.4.1 (Family of first-order surrogate functions) Let k be in
convez region © and f € C° be the objective function. Denote by St ,(f, k) the
set of p-strongly convex functions g such that g > f,g(k) = f(k), the approz-
imation error e = g — f is differentiable, and the gradient Ve is L-Lipschitz
continuous. Then the functions g in St ,(f, k) are called "first-order surrogate
functions”.

In Definition 2.4.1, the function family C™ denotes family of n-times continu-
ously differentiable functions, p-strong convexity is defined as:

9(k) = g(8) +Vg(0)(k — 0) +g|\% — I3 (2.4.2)

tangent hyperplane

and L-Lipschitz continuity as:

l9(k) = 9(0)| < L|r —6]. (2.4.3)

It is important to notice that inequality (2.4.3) also applies to L?-norm:

lg(r) = g(8)]l2 = (9(k) — g(6), g(k) — g(6))"/*

— </9_® lg(k) — g(0)]? da) 1/2
([ om-are)”
- (/9—@ e —oF d(;v)l/2

= Lllx — 62

10



The definitions of Lipschitz gradient surrogates and Proximal gradient surro-
gates can be found in [4] and [5], and are given below.

Definition 2.4.4 (Lipschitz gradient surrogates) Let f € C! and its gra-
dient V f is L-Lipschitz. Lipschitz gradient surrogate g in Sar, (f,K) is:

9(0) = f(K) + Vf(K)(0 — k) + 510 — &l|3.

If f is convex, g is in Sp.r(f, k), and when f is p-strongly convex, g is in
St—u,r(f, ). Surrogate g(@) can be minimized with gradient descent step 6
k—1Vf(K).

Definition 2.4.5 (Proximal gradient surrogates) Let f = f1 + fo, where
fi1 € CY,V f1 is L-Lipschitz continuous and fs is convex. The prozimal gradient
surrogate g in Sar.(f, k) is:

9(0) = fi(K) + Vf1(K)(0 — k) + 5|0 — &[|3 + f2(0).

If f1 is conver, g is in Sp.1(f,K), and when f1 is p-strongly convez, g is in
St—u,r(f,K&). Surrogate g(@) can be minimized with proxzimal gradient step

0 «+ argming {% |k — Vi) - BHZ + %fg(@)}.

In Definition 2.4.4, the objective function is differentiable and hence its first-
order Taylor expansion can be written as:

£(8) " f(k) + VF(K)(O — k) + g,(0), (2.4.6)

where ¢;(6) denotes the difference f(0) — (f(k) + Vf(k)(0 — K)). It is easy to
check that

f(9)=f(li)+/0 Vilk+7(0—-k)(O—-kK)dr |Ju=k+7(0—kK),da=(0—k)dr
= f(k) + ’ Vf(u)du [r=0=u=kandr=1=u=20

u=

= f(k) + £(0) — f(r) = f(0).

Now (2.4.6) can be rewritten as:

11



1
£(0) = f(r) + / V(K + (0 — K))(O — K)dr
:f(n)+/0 Vik+71(0—-K)O—r)-V[f(Kk)(O—kK)+V[f(K)(O—kK)|dr

= f(k) + V[(r)(0 - k) +/0 Vi +7(0-£K))(0 - k)= Vf(r)(0—r)dr

= 9i(0) = f(0) — f(k) — Vf(K)(0 — K)
2/0 [Vilk+7(0 — k)0 —k)—Vf(k)(O— k) dr

Absolute value of g;(0) is:

19:(0)] = /O [Vi(k+7(0 - k)0 —Kr) = V(r)(O—k)dr

s/o IV £ (5 + (8 — £))(8 — k) — VS()(0 — &), dr
= [ Vst 4 706~ ) = V)6~ ) r
< / IV (5 + (8 — ) — VI ()l 10 — K, dr

_ (/ 195+ 76 = 1) = V() dr ) 6~ ],

1
( [ rzio- nn?dv) 16— xll,

L 2
Lol

[N *

(*) Lipschitz continuity has been used here: [|[Vf(k+7(0 —k)) — Vf(k)|, <
L|k+7(0—-kK)—kl,=T1LI|0— K|,.

With the above calculation and using the fact Z(|6 — k||3 > 0, the surrogate
function can be written as g(8) = f(k) + Vf(k)(0 — k) + 6 — k|13 > £(6)
and the Lipschitz surrogate function g(8) indeed upper-bounds f(0). The proof
above follows closely the proof of Lemma 1.2.3 in [13].

In Definition 2.4.5, the objective function is splitted into two parts, where f;
has identical properties with those for the objective in Definition 2.4.4. Hence,
similar surrogate can be used. For f; surrogate is not needed since f5 is already
convex.

12



3 Single waveform design in spectrally busy en-
vironment

In this chapter, SINR maximization problem of radar signal design is introduced.
In spectrally busy environment, radar signal radiation energy is constrained in
specified frequency bands. Also fast-time radar-code energy is constrained to
make sure that the radar signal can be sent with feasible energy. In addition to
these constraints, we require that designed radar-code signal is close to refer-
ence signal which is usually a linearly modulated signal. The details about the
problem derivation can be found from [8] and [9].

After introduction of SINR-maximization problem, ADMM-type algorithm for
solving it is developed [14]. The tools provided in Section 2 are used in the
derivation together with some fundamental results from linear algebra. All steps
of derivations will be shown in details with explaining figures so that a reader
can follow the algorithm construction without a need for additional material.

3.1 SINR maximization problem in spectrally busy envi-
ronment

Let us consider linearly modulated sinusoidal signals x(t),z,¢t € R, which are
often used in radar applications due to their beneficial properties (e.g., pulse

compression):
x(t) = Acos (277 /t f(T)dT)
0
= Acos (271' /t fo+ fAT(T)dT), (3.1.1)
0

where fa denotes frequency range, A € R and r(7) = a 7, € R. Change in
frequency with respect to time is linear:

a _

dr @ fa-

Signal z(t) can be decomposed to orthogonal components using trigonometric
identity cos (@ + b) = cosacosb — sinasin b:

13



x(t) = Acos (271' /t fo+ fAT(T)dT)
0
= Acos (27r(f0 + %a fa t)t)
= Acos <27rf0t + %a fa t2>

1 1

=A (cos (27 fot) cos <2a fa t2> — sin (27 fot) sin <20z fa t2>>

— A1)+ Q). (3.1.2)
where I(t) and Q(¢) are called in-phase and quadrature components respec-
tively. In complex notations, (3.1.2) can be written as:

21(t) = A(I(t) + JQU1) = A* Z(1), (3.1.3)

where Z(t) = I(t) + jQ(t) is called baseband signal of z(t).
To extract only positive frequencies of baseband signal Z(t) (and hence rep-

resent the physical signal) single-sided frequency spectrum of Z(t) needs to be
considered, and it is given as:

S+(f) = F {203 (f) = 2u())F{Z([0)} (), (3.1.4)

where F{Z(t)}(f) = [ Z(t)e~7*"/td¢ is Fourier transform of Z(t) and u(f) is
the Heaviside step function. Hence, physical signal is

Zut) = FHS0) = [ Sc(p)er ey (3.1.5)

This yields (see for example [1]):

Z.(t) = s(t) + js(t), (3.1.6)

where s(t) = I(t)cos (2mfot) — Q(t)sin (27 fot) and §(t) = I(t)sin (27 fot) +
Q(t) cos (2 fot). To use physical signal representation introduced in (3.1.1)-
(3.1.2), signal s(t) is chosen to represent physical signal.

With the use of (3.1.6), the relationship between (3.1.2) and (3.1.3) is expressed

as:

x(t) = Re{xs(t)} cos (27 fot) — Im{x;(¢)} sin (27 fot)
= I(t) cos (2w fot) — Q(1) sin (27 fot)
= Re{x(t)e/?>™ ot} (3.1.7)

14



Now baseband representation of x(¢) in (3.1.2) can be written as:

xy(t) = A(cos (;a fa t2) + jsin (;a fa t2>)

= Aedzefat® (3.1.8)

Representation (3.1.8) is called complex representation of chirp signal. In [§]
and [9], chirp is defined with A = 1/v/N, a = 47, and fa = K.

Let us define the fast-time radar code signal ¢ (transmitted signal) as a base-
band signal of transmitted radar pulse. The fast-time radar code is a digital
signal and it can be represented as vector of length N in which each element is
linearly modulated subpulse:

c= [61,62,...,CN]T S (CN, (319)
where ¢,,n € {1,..., N} is code element of n’th subpulse. An example of code
signal is discrete version of (3.1.8) with parameters A = 1/V/N, a = 47 and
fA = Ks:

1 1 .
Cchirp(n) _ 76327rK5(nT)2 _ 76327rK§(n/f3 )2. (3.1.10)

VN VN

The transmitted signal (the fast-time radar code) is called fast-time observation
signal once it reaches radar receiver. The received fast-time observation signal
can be written as:

v = [v1,02,...,05]" € CV. (3.1.11)

The observation signal v can be modeled with the use of the radar code signal
c as:

vV =arc+n, (3.1.12)

where n is called a vector of filtered disturbance echo samples and ar is a
parameter contributing to backscatter effects. Vector n includes both noise
and disturbance signals (e.g. signals from jammers and other radiators) that
deteriorate the observation signal quality. Vector n is usually modeled as a
complex-valued, zero-mean Gaussian random vector with covariance matrix:

E [nn"] =M. (3.1.13)

It is important to notice that the covariance matrix M in (3.1.13) is Hermi-
tian, i.e., M = M. The energy transmitted by radar to specific bandwith is
expressed as:

15



15
/ S.(f)df = cHRke, (3.1.14)
f

k
1

where fF is the lower-bound and fJ is the upper-bound of k’th bandwith and
Se(f) is the energy of radar-code signal frequency components, that is:

Sc(f) = |Fulc(n)}?

oo

Z c(n)e_ﬂ”f"

n=—oo

2

N-1 2

Z c(n)e*ﬂ”f"

n=0

(3.1.15)

where Fy{c(n)} denotes the discrete-time Fourier transform (DTFT) of signal
c. The matrix R} can be written as:

f2k - f{c’ m =1
le(m,l) = {ej2ﬂf§(ml)_ej27rf{“(ml) (3.1.16)
727 (m—I) m # l;

where (m,1) € {1,..., N}2.

If radar transmits energy over K different frequency bands, the total trans-
mitted energy over the frequency bands is:

K
> cfRic. (3.1.17)
k=1

In spectrally busy environments, it is important to constraint the amount of en-
ergy that radar transmits over different frequency bands. Otherwise, radar can
deteriorate the performance of other radiators (e.g., telecommunication devices
etc.) significantly. Let us denote the total maximum allowed disturbance to
frequency bands by E;. The disturbance constraint can now be expressed as:

cRrc < Ey, (3.1.18)

where the left-hand-side is the weighted sum (with weights wy > 0) of energies
radiated to frequency bands:

K

R; =) wiRj. (3.1.19)
k=1

For designing the fast-time radar code signal, one way to determine quality of
the signal is to determine its SINR:
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SINR = |ar|* ¢ Re, (3.1.20)

where R = M ™! (M defined in (3.1.13)). Because M is Hermitian, the inverse
M ! is Hermitian. SINR tells how distinguishable is the given radar code signal
c from disturbance signals. The greater the SINR value the better. Thus, the
objective for designing c is to maximize SINR (3.1.20).

In addition to the energy radiated to frequency bands, the fast-time radar code
energy is also constrained to make sure that the transmitted signal can be sent
with feasible energy:

H

el =ce=1. (3.1.21)

Moreover, to make sure that radar signal is well-behaving (in the sense that for
example the radar signal has desired ambiguity function properties) it needs to
be close to a given unit energy (i.e., ||col|, = 1) reference signal cq:

lc —coll < e, (3.1.22)

where ¢ defines the similarity region.

To maximize SINR (3.1.20) under constraints (3.1.18), (3.1.21) and (3.1.22),
the following maximization problem P; is introduced:

max lar|® cFRe (3.1.23a)
C
pyc st le|l? =1 (3.1.23b)
cRic < E; (3.1.23¢)
lc —co® <e. (3.1.23d)

Because ap is constant, it can be dropped from the objective function and
P, simplifies to:

max cHRe (3.1.24a)

Cc
. ) st |2 =1 (3.1.24b)
! cHRc < E; (3.1.24¢)
e —col® <e (3.1.24d)

Problem ’Pl(l) can be equivalently written as minimization problem:
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3.1.25d

min —cfRe (3.1.25a)

P2 s.t. : lell? =1 (3.1.25Db)
' cHRye < By (3.1.25¢)

)

—

e —col® <e.

3.2 ADMM-type algorithm derivation

Before tackling minimization problem 791(2), it is important to notice that ob-
jective (3.1.25a) is non-convex because matrix R is positive semidefinite (PSD).
Indeed, it is inverse of PSD noise covariance matrix. If matrix R was negative
semidefinite (R < 0) it would guarantee that (3.1.25a) is convex. This can be
seen using convexity property (2.4.2):

F(x) + V)(y - %) £(x) = x"Rx
=x"Rx+ (R+R")x)"(y - x) IVf(x) = (R+R")x
=xTRx+xT(R+R")(y — x)

=x"Rx+ xRy +x"RTy — xTRx — xTRTx

=x"RTy +x"Ry — x"RTx x=y+a«a
=y+a)R'y+(y+a)Ry—(y+a)' R (y+ )

= yTRTy +a’Ry — yTRTa —a"RTa

=y"RT'y + "Ry — (aTRy)T —oa"RTa |aTRy = (aTRy)T since RT =R
=y'R'y —a"RTa IfR >0, a’RTa >0
<y"R"y = f(y). |convexity: f(y) > f(x) + Vf(x)(y — %)

It is worth noticing that for any R < 0, convexity of —c Re holds, not only for
Hermitian R, although in this work only Hermitian R needs to be considered.
To ensure that objective (3.1.25a) is convex, let us rewrite 771(2) as:

min ciQc (3.2.1a)

C
P, st =1 (3.2.1b)
' cHRc < By (3.2.1¢)
le = col® < e, (3.2.1d)
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where Q = pI — R, I is identity matrix and p is positive constant such that
Q > 0. Because Q = 0, the objective function is convex. Also Q is Hermitian
because R is Hermitian.

Objective (3.2.1a) upper-bounds objective (3.1.25a):

cQc=c(ul—R)c
= puctc—cfRe
= pflcll; —c"Re
~——
>0
> —cfRe,

which implies that the minimum value of objective (3.2.1a) is an approximation

of the minimum value of (3.1.25a). Hence transformation from 731(2) to 791(3) can
be seen as Majorization-Minimization step.

Next let us write the complex valued matrix Q € CN* and vectors ¢, cq € CV
in real-valued notations as:

Q- [[elQ) @) o [Fele)] s, — [Feleol]

T Im{Q} Re{Q} |’ |Im{c} Im{co}

To justify the transformation above when real and imaginary parts are indepen-
dent, we check that the product of complex numbers can be written as:

Z129 = (a+]b)(0+]d)
=Re{z1}Re{z2} —Im{z1} Im {22} + j (Re {21} Im {22} + Im {21} Re {22})

x |:Re{21}R,e{22} - Im{Zl}Im{ZQ}]
Re{z1 }Im{z2} + Im{2; }Re{22}

o] s R L oo

(*) Move to vector notation z = a + jb = [Z]

Also it is worth noting that L?-norm remains unchanged in this transforma-
tion:

21 = 22l = |21 — 22/
= (Re{z1} —Re{z})? + (Im {21} — Im {2,})?
B Re{z1} —Re{z}
= [Re{z1} —Re{z2} Im{z1}—Im{z}] I {21} Im {zz} .
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and

213 = |2* = (Re {z})* + (Im {z})*

— [Re{s} Im{z}] E‘Hel gﬂ .

Now 73{3) can be written as the following real-valued optimization problem:

min c<’'Qc (3.2.2a)

P s.t. : cll?=1 (3.2.2b)
! cTRic < E; (3.2.2¢)
e —col® <e, (3.2.2d)

where Q,R; € R2V>X2N ¢ ¢ R2V | and ¢y € R?Y,

In P1(4), objective (3.2.2a) is convex but not separable which is needed in ADMM.
To allow separability let us introduce the slack variable z and the constraint
c = z. Now, it is easy to write Augmented Lagrangian L,(c,z, A) for the mini-

mization problem mine ¢’ Qc s.t.: ¢ = z:

Ly(c,z,A) =c"Qc+ AT (c—2z) + g||c—z||2. (3.2.3)

ADMM-steps for 73{4) are:

Crt+1 = argmin L, (¢, zg, Ag) (3.2.4a)
Zp+1 = argmin L, (Cx11,2, Ag) (3.2.4D)
)‘k+1 =X+ P (Ck+1 — Zk+1) s (3240)

where Augmented Lagrangian L,(c,z, ) is defined in (3.2.3). It is important
to notice that constraints (3.2.2b)-(3.2.2d) are not included in Augmented La-
grangian. These constraints need to be addressed either in ADMM step (3.2.4a)
or (3.2.4b). The order in which constraints (3.2.2b)-(3.2.2d) are addressed in
steps (3.2.4a) and (3.2.4b) does not matter since z and ¢ are essentially the
same variable, which is ensured by the constraint ¢ = z.

Step (3.2.4c) (A-variable update) is trivial, while steps (3.2.4a) and (3.2.4b)
need further simplifications. In Subsections 3.2.1 and 3.2.2, these steps respec-
tively, are simplified to their final forms. Also in Appendix A (Subsection 7.1)
step (3.2.4a) is further analyzed. In Subsection 3.2.3, final ADMM-type algo-

rithm for solving problem 791(4) is proposed.
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3.2.1 c-variable update

c-variable update (3.2.4a) can be written as:

Cit1 = argmin L, (¢, zg, Ag)

= arg min {CTQC + AT (c—2)+ g”c - z||2}

= arg min {CTQC + X —pz)Tc+ (g (14 ||z]* - )\Tz))}

= argmin {c" Qc + (A — pz)"c}

= argmin h(c) s.t. lc]? =1, e —co|® < (3.2.5)
To efficiently solve minimization problem (3.2.5), Majorization-Minimization
techniques (as introduced in Subsection 2.4) need to be used. Let us split
h(c) into two parts h(c) = hi(c) + ha(c). Now hi(c) = ¢’ Qc is convex and

ha(c) = (A — pz)Tc € C! is continuously differentiable. Gradients of hy(c),
ha(c), and h(c) are given as:

— (Q QT) c, (3.2.6)

Veha(c) = (A — pa), (3.2.7)

and

Veh(c) = Vehi(c) + Veha(c)
= (Q+Q")c+ (A~ p2). (3.2.8)

Gradient Vch(c) is L-Lipschitz continuous because we can find L such that
|[Veh(k) — Veh(c)| < Lk —cl:
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Veh(r) = Veh(e)| = |(Q+ Q")+ (A= pz) - ((Q+Q") e+ (A p2))]
~|[(@+Q")x-(Q+Q")¢|
~|(@+Q") (ko)
—(@+Q")|Ik ol LIk ¢
=|(@+a’)[ <z
[Q+QT} <L
@+Q7] <L

[ava], |<r

where [Q + QT} ~ denotes i'th row of the matrix Q + Q7 and L is Lipschitz
3

constant.

Because h(c) € C! and V.h(c) is L-Lipschitz continuous, according to Defi-
nition 2.4.4, the following Lipschitz gradient surrogate g € Say, 1.(h, k) for h(c)
can be used:

0() = h(k) + Vh(R)(e — ) + 5 lle — k3

= KTQr+ A=)+ ((Q Q) Kt (A=) (e )+ e rl3

Surrogate g(c) can be minimized using gradient descent step:

C— K — %Vh(n)

ZK—%(<Q+QT>R+(A—pZ)>,

where K € © = {c € R*?V | ||c||2 =1 and ||c — co|? < ¢, for some cq € R2V}.
Hence the iteration update becomes:

Cri1 = Cp — % ((Q + QT) cr, + (A — pz)) . (3.2.9)

Gradient descent yields updated c that has ||c||3 # 1. Cheap way to, possibly
suboptimally, project it back to the feasible region is to divide updated c by its
L?-norm:
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Cit1 =t/ k2 (3.2.10)

Now obviously ||z, 1|3 = 1. The idea of the projection is illustrated in Figure 1.

Next, the similarity constraint ||c — co||3 < € needs to be considered. The idea
is to find the component of cg perpendicular to ¢ and move to that direction
length o and then project back to the region ||c||3 = 1. This operation is per-
formed as long as region ||c — ¢p|| < € is reached. Component perpendicular to
c can be found by Gram-Schmidt process.

Vector v can be projected to vector u by operator:

proj,(v) = u. (3.2.11)

Hence component of v perpendicular to u is simply

~ ) v,u
vV =v—proj,(v)=v— gu 11; (3.2.12)
)
and unit vector to perpendicular direction:
v
1vll2

With the help of (3.2.11)-(3.2.13) rotation steps for c-variable can be written as
in Table 1. The steps mentioned in Table 1 are illustrated in Figure 2.

Table 1: c-variable rotation.

Step 1:  Find component of ¢y perpendicular to ¢: € = ¢g — proj.(cg) = cg — <<°C“’CC)> c

Step 2: Find unit vector to this direction: e = ﬁ

Step 3: Move the length « in direction of unit vector e: ¢* = ¢ + ae.
Step 4:  Project c¢* back to region ||c|| = 1.

Step 5:  Check if ||c* — co||3 < €. If not repeat steps, otherwise exit.
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Projection of ¢ back to region [c]“=1

Figure 1: Projection of ¢ back to region ||c||3 =1
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Rotation of ¢ towards co

axe

[c-col?<e

Figure 2: Rotation of ¢ towards cg
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The steps in Table 1 can be written as a function as shown in Algorithm 1.

Algorithm 1: Rotate ¢ toward ¢ as long as region ||c — cg| < € is reached

1 function RotateVector(c, cg, a, €);
Input :c, cp, o, and €
Output :c

while ||¢ — ¢y|| > € do

N

€ = ¢y — proje(co) = co — 7@}3 c;

e =
|

w

ol

lefl2?

+ ae;
«

¢}

c* =

a O

C =
[

*

c*[l2’

B I = NS B

end

The combination of steps (3.2.9), (3.2.10) and Table 1 are the steps to the
projected gradient step for the problem:

min g(c) subject to ¢ € ©. (3.2.14)
[

Projected gradient step for (3.2.14) is:

1
Vi1 =k — 7 Vhier) (3.2.15a)

Ckt1 = argmin”ka —c||2. (3.2.15Db)
ceo

The region © is a part of 2/N-dimensional sphere surface. By using angular coor-

dinates ¢ = [¢1, ¢2, ..., pan_1], where ¢; = cos (¢1),cn = (H;:ll sin (¢j)) cos (¢n)

n € [2,2N —1] and coy = H?fl_l sin (¢;), ¢ € © can be expressed as a function

of ¢. Hence step (3.2.15b) can be written as:
Ck4+1 = arg min Hyk+1 - c(¢)“2 , (3.2.16)
PEQ

where O = {¢ € R*V~! [ ||c(¢)[|3 = 1 and [[e(¢) — co(9)[3 < ¢}
————

satisfied V¢

={@ eR* ! | lc(¢) —co(@)3 < ¢}
Let us define optimal ¢* € R*NV~! for which g(c(¢*)) < g(c(¢)) ,V¢p € RZV -1,

Let us also assume that ¢* is reached by the projection ¥, .1 =y 1/ll¥es1llz =
Vir1(@*). We can show that g(c(¢)) is convex in © by writing the Taylor ex-
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pansion of g:

9(c) =k"Qr + (A = p2) K + (Q + Q") + (A — p2))" (c — K) + %HC - &3,

Veg(e) = (Q+Q")(2c — k) + (A — pz) + L(c — k),
Veeg(c) =2(Q+ Q) + LI - 0,

Vcccg(c) =0
1
= g(c+1) = g(c) + " Veg(c) + 51" Veeg()r, ¥r € RY
1
= g(c+r) —g(c) =r"Veg(c) + §rTVccg(c)r, vr e RY, (3.2.17)
>0,VreRN

where r is a small step to a certain direction. From (3.2.17) it can be seen that
g fulfills convexity property g(c +r) — g(c) > r’'Vg(c) because Vcg(c) = 0.
By choosing r such that |[c+r|s =1 and [[c+ 1 —col2 <€ (i.e. c+1r € O), it
is clear that g is convex in the region ©. The operation ¢ + r € O is equal to
c(¢ + ¢') for some ¢’ € R?N =1 such that ¢ + ¢’ € Q.

Since g is convex and Veeg(c) = 2(Q + Q) + LI > 0, we have g(¢1) < g(¢)
if |1 — ¢*||2 < |2 — ¢*||2- This can be seen by choosing ry and rs such that
Iri|lz < |Ir2l]2 and c(¢p*) +r; € © and c(¢*) + ry € ©. Now we have:

9(c(9”) +r2) — g(c(d”) +11)

= ¥ Vegl(e(#) + 27 Veenl(e(@)rs — (] Vegl(e(@) + 1] Veegl(e(@)r)
—_—— —————
=0 =0
1

= 51 Veeg(e(6)rs — 51 Vee(c(d))r: 2 0.

This allows to rewrite (3.2.16) as
{ ¢r+1 = argmin ||@" — @||2 (3.2.18a)
PeQ

Ck+1 — C((].’)k+1). (3218b)

It is important to notice that (3.2.18) is a convex problem, while (3.2.15) is not
because O is not convex region. Problem (3.2.18a) can be solved using rotation
step introduced in Table 1. One complete c-variable update is illustrated in
Appendix A.
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3.2.2 z-variable update

z-variable update (3.2.4b) can be written as:
Zp+1 = argmin L, (Cx11,2, Ag)
z

= arg min {CTQC + AT (c —2z) + g”c - ZHQ}

= arg min {)\T(c —z)+ ch - ZHQ}

z

= arg min u(z). ls.t. 27 Rz < EJ. (3.2.19)
z
Let us rewrite the objective function u(z) as:

u(z) = X'(c—2) + Ll — 2|

:)\T(c—z)—l—g(c—z)T(c—z)
=A(c—12)+ B(c —z)T(c—2z)+ i)\T)\ - i/\T/\
2 2p 2p
P2 T T Lyr Ly
25(;)\ (c—2z)+(c—2) (c—z)—i—p—Q)\ )‘)_27))\)\
plyr 1 T T Lyr Ly
(A (c—z)+—-(c—z)'A+(c—2z) (c—z)+ A A)——A" A
LEAT(e =)+ (e~ 2)A+ (e~ 2) (e~ )+ SATX) - o
P 1 1 1
=5(le—2)+ ;)\)T((C —z)+ ;)\)) - 27))\T>\
2
~Ple—aa Iall - a2
=5llc—z+ )\2 2p\|/\||2.

The above manipulation is essentially the same as converting ADMM steps to
scaled form (see Subsection 2.3). Now minimization problem (3.2.19) can be
written as:

Zp1 = argmin {)\T(c —z)+ 5 le z||2}
1P 1
argzmin{g c—z+ - 22p|)\||§}
RE

:argmin{ c—z+—-A }

z 2

. 17 T

=argmin{ |z — (c+ =) |s.t. 2" Rz < EJ. (3.2.20)

z P 9



It is important to notice that minimization problem (3.2.20) is non-convex be-
cause matrix Ry is indefinite. Lagrangian for (3.2.20) is given as:

2

+~(zTRrz — Ey), (3.2.21)
2

1
L(z,v) = ||z — (c + ;)\)

where v € R is the Lagrange multiplier.

Karush-Kuhn-Tucker (KKT) conditions for minimization problem (3.2.20) are
given as:

V. L(z*,7v") =0 (3.2.22a)
¥ >0 (3.2.22h)
v*((z*)"Ryz* — Er) =0 (3.2.22¢)
(z"Ryz — Er) <0 (3.2.22d)
Vo L(z",7") = 0, (3.2.22¢)

where z* and v* denote critical points of the Lagrangian L(z, ). From (3.2.22a),
we find:

*

1
ViL(z*,7") = 7" (R + R} )z" +2(z" — (c + ;)\)) =0

R; +RY 1
= <I+7* (IJ; I))z*:c—FpA

sk 1
S (I++"Rp)z"=c+ ;)\. (3.2.23)

(*) Vav(z"Ryz — Er) = V72" Ryz = y(Rr + R )z and
Velfem e+ 3l =V (o (e 33)) (s (o4 43))

(e (0 )] o (e 1) =2 (e 1)

A.

N————
| ~—

A+AT

(**) For symmetric matrices =5

Now with (3.2.22¢) and (3.2.23), the iteration steps for yxio and zgy; can
be written as:

Yk+2 (Z£+1R]Zk+1 - E]) =0 (3.2.24&)

1
(I—I—’yk_i_gR[) Zi+1 = C+ ;)\ (3224b)
Solve (3.2.24b) for vx41 > 0:
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_ 1
zii1 = I+ 1Ry <c + p)x) , (3.2.25)

where ;41 can be found as the solution to (3.2.24a):
Z£+1R[Zk;+1 — E[ =0

T
* 1 _ _ 1
= <c+ p)\) (I+ ka1 R) T Ry (T+ Ry~ <C+ pA) = Ey. (3.2.26)

T
() (@R ™) = T+ 301R1) ™ (see appendix B).

We can further simplify (3.2.25):

_ 1
Zjt1 = (I =+ 'Yk+1RI) ! (C + p)\)

2N o 1
=1 AT 5 pf <c+ A) 3.2.27
( ot S (ST A P ( )
where o, is n’th eigenvalue and p,, is the corresponding eigenvector of Ry,
which can be precomputed for given Rj.
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3.2.3 Proposed algorithm

By collecting the results from Subsections 3.2.1 and 3.2.2, The ADMM steps
(3.2.4a)-(3.2.4¢) can be written as Algorithm 2.

Algorithm 2: Single waveform design algorithm

1 function Singlewaveform(Q, co, Ry, Ey, €, K);
Input :Q=pl—-R*>0,co, Ry, Ef, e and K
Output :c

Initialize ¢, z and A;

3 fork=1k< K, k++ do

4 Ck+1—ck_*<(Q+Q)Ck+(A_pZ>)§

N

5| G = ||ckL|\v
6 ck+1 = RotateVector(Cx11, co, @, €);
T
7 | Solve (c + %A) I+ 7R Ry I+ 1 Rp) (c + %)\) -y
for yk41 > 0;
8 | Zpy1= (I +ye Ry (C + %)\) =

VE410m ).
(1- 5 wtsant) (e 23):
9 Aky1 = )\k + p(Crg1 — Zr41);
10 end

In Algorithm 2, function RotateVector is defined as in Algorithm 1 (see Subsec-
tion 3.2.1).

One way to efficiently solve the equation in line 7 of Algorithm 2 is to define
function

A\ _ _ A
1) =(e+2) @R Re @Ry (e+5) ~ B
(3.2.28)
A\ A
= <c+> X(v) (c—l—) - Ey,
p p
and find roots of f (i.e., find f(y) = 0) using Newton’s method.
By Woodbury’s matrix identity:
(A+UcCV)'=A"'—A'UcCct+VATIU) VAT, (3.2.29)

where the kernel matrix X(y) can be written as:
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+ k1R T Ry (T4 01 Rp) T
+ %HPDP*)‘1 PDP ! (I + 7,1, PDP?)

=(
(I

= (I D +I>_1 P1> PDP ! (I -P (iDl +1>_1 P1>
( DP ' - (iDl + I) - DP1> (I -P (iDl + I) - P1>

-1
1 1
=PDP " -P ( D'+ I) DP ! -PD (
gl

gl
(1 ) D <1D1 + I>_1 p!
5
ZPDP ! - PCDP ! -PDCP !+ PCDCP!
=PDP ! + PCDCP ' —2PCDP!
:P(D+CDC—2CD)P !
=P (C*-2C+I)DP ',

—1

-1
D'+ I) Pt

g1y
1401y

-1

(*) C = (%D_l +I) =
O2N7Y
1+oany

where R; = PDP ! is eigenvalue decomposition of R;. Let the vector of
eigenvalues be denoted as o = [o7 ... gap].

The derivative of the kernel matrix X(v) is

dX d -1 d (1 -1
e, D'+ I) — (D—1 + 1>
dry [dv < dy \v
—1 —1
p| L <1D1 +I> D (1D1 +I> P4
dy \v Y
—1 —1
P <1D1 +I> p| < <1D1 +I>
Y dy \v

-1
where % (%D71 + I) is simply:

DP ' - PD P+

P71

)
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d _oiy

d /1 -1 dy 1401y
dy <7 )

d _oanNY
dy 14+oan7y

o1(l+017)—0fy
(14017)?

<72N(1+<72N’Y)—<7§N’Y
(I4+02n7)?

Now it is easy to write the derivative of f with respect to «y as:

EICH

-1
( ) _PGDP ' - PDGP ! + PGD (1D—1+I> P+
7y
_|_
K

P(iD I) 1DGP )( +;‘>

*

A
c+ ~PGDP ' - PDGP ' + PGDCP ' + PCDGP ') <c + )
p

(
[e:2

= ) —2PGDP~' + 2PGDCP ') ( + )‘>
P

=2(c+= (PGDCP —~PGDP ') (c+ =

p p

A7 . A
=2 et (P(GDC+GD)P ) e+

A7 . A
=2 et (PGD(C+T)P ) ct ) (3.2.30)

o1y
( )71 1401y
) C=(iD'+I) =
K O2N7Y
1+oany

Newton’s method for solving the equation in line 7 of Algorithm 2 is summarized
in Algorithm 3.
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Algorithm 3: Newton’s method to find positive root of f

1

© W0 N o~ W N

10
11

function NewtonMethod(zg, V);

Input :2pand N
Output : =z

while true do
for k=1,k < N,k ++ do
‘ T = Th—1 — J{/((Z’;__ll));
end
if zny <0 then
‘ xg = X9 + a, where a > 0;
else
‘ break;
end
end
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3.3 Performance analysis and simulation example

In this section, we evaluate the performance of Algorithm 2 in terms of simula-
tion example. The time complexity graph of Algorithm 2 is shown in Figure 3,
alongside reference curves ranging from O(Nlog(N) to O(N*®). The problem
dimension (x-axis) is the number of elements in the fast-time radar code vec-
tor ¢, and the runtime is the time of one iteration of Algorithm 2 ran on the
desktop computer (HP Z240 Tower Workstation with Xeon E3-1230v5 3.40GHz
8MB processor). By comparing the slope of Algorithm 2 runtime to slope of ref-
erence curves, we see that the time-complexity of Algorithm 2 is approximately
quadratic (i.e., O(N?)). This is expected since the most expensive operation
in Algorithm 2 is matrix to vector product which essentially requires O(N?)
operation.

Next, we use Algorithm 2 in simulation example. We consider frequency band
occupied by several unlicensed and licensed radiators. For reference signal, we
use linearly modulated signal.

3.3.1 Simulation set up

Let us consider radar system with transmit bandwidth of 6GHz. Radar uses
sampling frequency fs = 12GHz. Radar pulse has length T = 2us with duty
cycle d = 0.5. This implies that the fast-time radar code has the length 1us,
which corresponds to 12000 dimensional fast-time radar code vector by using
sampling frequency f;.

Covariance matrix M is modelled as:

K K,

O,k

M = oI+ ) AL, R} + Y osxRuk, (3.3.1)
k=1 k=1

where

e 0y = 0dB (thermal noise level);
e K =7 (number of licensed radiators);

e 07, = 10dB,Vk € {1,..., K} (energy of coexisting telecom network oper-
ating on normalized frequency band Qi = [fF, f5]);

o Afy, = f¥ — fF vk € {1,..., K} (bandwidth associated with the k’th li-
censed radiator);

e K; =2 (number of active and unlicensed narrowband jammers);

{50dB, k=1
Jk —

10dB. k=2 (energy of active jammers);
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Figure 3: Time complexity graph of Algorithm 2
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e Ry, =r J,krg ok =1,..., K; (normalized disturbance covariance matrix
of the k’th active unlicensed jammer);

eIy = ej2ﬂfj,k7b/fs7fJ,l/fs = 0.7 and f‘]’g/fs = 0.75;
o wp,=1,Vk e {1,...,7} (weights in Ry).

The parameter values for noise covariance matrix M are exactly the same as
the parameter values in [9]. For reference signal, we use linearly modulated
signal ¢y = e27(fat+fo)t with carrier frequency fo = 1.8GHz and frequency
range fa = 3.6GHz/us. The licensed radiators operate at normalized frequency
bands:

e Q= [f1, f3] = [0.0000,0.0617]
o Oy = [f7, f3] = [0.0700,0.1247]
o Oy = [f}, f5] = [0.1526,0.2540]

Q= [/}, £3] = [0.3086,0.3827]

Qs = [f7, f3] = [0.4074,0.4938]

Q6 = [ff, £§] = [0.6185,0.7600]

Q7 = [f7, f3] = [0.8200,0.9500]

We set the similarity and radiation constraint levels to ¢ = 0.9 and E; = 0.87.
In Figure 4, convergence graph of Algorithm 2 is shown alongside constraint
levels per each iteration. In Figure 5, frequency spectrum of designed signal
(i.e. signal maximizing SINR) is shown. In Figure 6, SINR of the designed sig-
nal per iteration is shown, and in Figure 7, the ambiguity function of designed
signal is shown.

From Figure 5, we see that designed signal uses all available bands except the
bands in the range 0.0617-0700 and 0.3827-0.4074. The reference signal ¢ is in
the range 0.3-0.9, and the level of € determines how freely designed signal can
use allowed bands outside this region.

From Figure 6, we see that while minimizing surrogate objective, we are si-
multaneously maximizing original objective which is the SINR of the designed
signal. Finally, from Figure 7, we see that our designed waveform has similar
ambiguity function as the reference linearly modulated signals. Autocorrelation
is very narrow and Doppler leakage is small.

Here the ambiguity transform X(u,u) : Zy x Zy — C (Zy is N-periodic
discrete space) is defined as:
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Figure 4: Convergence graph of Algorithm 2
N—
—j2mke/N *
X(u,u)(&,y) § : P2k INw(k + y/2)u(k — y/2)*, (3.3.2)
k=0

where £ denotes frequency shift, y is time shift, and (e)* is complex conjugate
operation. Autocorrelation has the form:

1 N-1
X (u,u)(0,y) Z u(k +y/2)ulk —y/2)", (3.3.3)
Ni=

e., it is a 0-Doppler cut of (3.3.2).
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3.4 Single waveform algorithm extension

In this subsection we consider radiation energy constraint (3.2.2¢) separately
for each constrained frequency band instead of summing them together as we
do in Subsection 3.2. This is essentially the extension from paper [9] to [8].
Motivation for doing this is based on the discussions we had in IEEE SAM 2018
conference in Sheffield.

Therefore, the minimization problem P£4) is written as:

min c’'Qc (3.4.1a)

Cc
pe), ) st |2 =1 (3.4.1b)
' cTREc < EF, Vke{l,. K} (3.4.1c)
lc —coll” <, (3.4.1d)

where Q,R; € R2V*2N ¢ ¢ R2N and ¢y € R?V.

To solve 731(5) we address constraints (3.4.1c) in z-variable update. The c-
variable update remains the same as in Algorithm 2.

3.4.1 z-variable update

We have minimization problem of form:

Nt
Zpyl = argmin{ z—(c+ ;)\) } s.t. 2T Rz < EY, Vke{l,.,K}.
z 2
(3.4.2)
Lagrangian for (3.4.2) is given as:
e X
L(z,v) = |z — (c+ ;A) +3 A" "Rz - E}), (3.4.3)
2 k=1

where v = (v, 7@ . yENT with v*) € R, k € {1,..., K}, are the Lagrange
multipliers.

Karush-Kuhn-Tucker (KKT) conditions for the minimization problem (3.4.2)
are given as:

V.L(z*,v*) =0 (3.4.4a)
>0 (3.4.4b)
(v ) ((z)TREz* — EF) =0, Vke{l,...,K} (3.4.4c)
(z"Ryz — Er) <0 (3.4.4d)
Va2 L(z",7*) = 0, (3.4.4e)
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where z* and 4* denote critical points of the Lagrangian L(z,~). To solve «’s
we use complementary slackness conditions (3.4.4c) and z-variable update is
obtained by gradient condition (3.4.4a). Gradient V,L(z*,~*):

K
Vo L(z"4") = 2(z — (c + %A)) £330 (R +RE) 2

z—2 <c + 1>\) (3.4.5)

Therefore condition (3.4.4a) yields:

K -1
7= (I + ZW”R’;) (c + ;)\> (3.4.6)

k=1

Substitution of (3.4.6) to complementary slackness conditions (3.4.4c) yields:

T k k
zi 1 Ryzp1 — Ef =0

1 \T K - K -1 1
= <c + A) (I + Z%’”R’}) RY (I + Zv(’“)R’}> <c + A) — E}.
P k=1 k=1 P
(3.4.7)
* K k) g K Bk ! .
(*) <(I+Zk_1 A )RI) > = (I+Zk:1 A )RI> (see appendix B).

By denoting:

1 A\7 K -t K -1 1 A
fily) = (c + pA) (I + ZW”R’;) R; (I + Z%“R’;) (c + pA) —Ei,
k=1

k=1
(3.4.8)
we have system of K equations with K unknowns:
A(y) =0, (3.4.92)
f2(v) =0, (3.4.9b)
fx(y)=0. (3.4.9¢)
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To solve system of equations (3.4.9a)-(3.4.9¢) we use Newton’s method:

Yirr =1~ [T ()] F () (3.4.10)
37<1) (Yx) 37(2) (v6) - 37(10 (Yx)
where J (i) I I : (Jacobian) and
1:?7(1) (V&) 37<2> (V&) - awo (V&)
F (&) = (f1(%) f2(Y), s fic (7)) - Jacobian entries are given as:

1 1% -1
afi(v) 1\* o X (K)o k i (K)o 1
D = c+;}\ pNG) 1+> 4R} R, (1+> +"™R} c+;)\ +

k=1 k=1
L) S wopr) gl ? 5o ogr) 1
c+7)\) I+5 4R Ri—— [[1+S 4R (c+7>\>
1 T K -1 P K K -1
z_ (c+ 7>\> <1+ Z%“R’}') {W <I+ ZV(k)RI;)} <I+ ZW“’R’}) *
P k=1 2 k=1 k=1
: K - 1 1 \" X .
RY <I+ny(k>RII‘> <c+7)\> - (c-l——)\) <1+Z~,<’“>R§> Rix
k=1 P P k=1
K ) —1 K —1 1
*RE (k) () RE
(e rmt) o (1 oms)| (1 2m) (e 3)
1 - —1 K —1 K —1 1
:7<c+7k> <I+Zv<k)R’;> R} <I+Zv(k)R’;> R <I+Zv(k)R’;> (C+7)\>7
P k=1 k=1 k=1 P
1 \T K -t K -1 K -1 1
(e+ 1) <1 S wRﬁ) R <1 S wRﬁ) R <1 S V(MR’;) (e+13)
14 k=1 k=1 k=1 P
(3.4.11)
(*) Derivative of inverse matrix (K1) = —-K1K'K~1.
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4 Multiple waveforms design in spectrally busy
environment

Next, we extend our single waveform design algorithm to multiple waveforms
design, i.e., we simultaneously design P signals. To do this, we need to add
constraint for integrated side-lobe level (ISL). ISL controls auto- and cross-
correlation between designed signals. This is required to make sure that each
signals are not deteriorating the detection performance of distinctive transmit-
ter signals.

For P radar codes (or sequences in general) of length N, c¢®) = {cﬁO };-V:_Ol, we
define ISL as (see e.g. [15]):

N-1

P P
Z Z Z [ Xewetw (B)[, (4.0.1)

where the cross-correlation X )¢ (k) is defined as:

min{N—k,N}—1
Xewew k)= > P, k={-N+1,...,N—1}. (4.0.2)
j=max{0,—k}

In (4.0.2), ¢* denotes complex conjugate. We aim to obtain sequences c(?) such
that the autocorrelation for any non-zero time shifts, i.e., X eo (k), VE # 0,
is low. This means sequences that are uncorrelated with time-shifted versions
of themselves. Also, the cross-correlations between each pair of sequences, i.e.,
Xeweto (k),VE{—N + 1,..., N — 1}, need to be low. This means that each
sequence must be uncorrelated with other sequences. These requirements are
achieved by requiring ISL to be low, more precisely by ISL to be upper-bounded
by some small constant.

Next, we will write the similarity constraint (3.1.22) in more general form (as
discussed in [8]):

e — acycoll® < e, (4.0.3)

where |ac,|? < 1, [[c||? £ 1 and [|co|*> = 1. Tt is worth pointing out that if
cl|? =1 (i-e., radar code is unit energy signal), we have:
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f(aco) = ”C - 040000”2
= lle)l? + aZ, lcoll* = 2ae,c o

2 H
= 1—|—ozCO — 2ae,c cp.
To minimize f(ag,), we find:

f(ey) = 20e, — 2ctcy =0

= ae, = c'lcg,

which leads to similarity [c — ae,col? =1 — |cf cg|?. By comparing it to simi-
larity constraint (3.1.22) [lc — col|? = 2(1 — c*cy), we see that both expressions
are minimized when ¢ = ¢¢ and they are monotonically increasing around this
point. Hence, these constraints can be said to be equivalent.

P
For multiple waveform design, let us use the sum of SINR values 3" ()M~ !c(®)
p=1
as the objective. Now, we can write the optimization problem for multiple wave-
form design as Ps:

P
max S (cPHHEM ) (4.0.4a)
c p=1
s.t. le®|?2 <1, Vpe{l,.., P} (4.0.4b
P (c®YARcP) < By, Vpe{l,.., P} (4.0.4c

lae, |2 < 1 (4.0.4e
ISL(c®) c@) <6, Vp,qe{l,..,P},p#q, (4.0.4f

)
)

2
HC@L%OCBP)H <e VWpell,.., P} (4.0.4d)
)
)

where ¢ ¢! e C¥,pe1,..,P, M,R; € C¥*V q, € C, and Ej,¢,6 € R
It is worth pointing out that objective (4.0.4a) is separable which makes it nat-
ural to be approached by splitting methods such as ADMM.

In addition to constraints (4.0.4b-4.0.4f), we can consider PAPR (peak-to-
average power ratio) constraint. PAPR constraint can be written as:

|C(:D)
peakl <3 (4.0.5)

yalle@)?

where 8 > 0. However in this section, we will ignore the PAPR-constraint and
focus on solving problem Ps.
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4.1 Simplified version of P,

We first write problem Ps as the following minimization problem:

P
min -3 (eP)HEM ) (4.1.1a)

c p=1
s.t. |2 <1, Vpe{l,..P} (4.1.1b)
P . (c®)HR;cP) < E;, Vpe{l,.., P} (4.1.1¢)
Hc( - acocgmu <e Wpe{l,..P}  (4.1.1d)
e, | < 1 (4.1.1e)
ISL(cP) ¢ @) <4, Vp,qe{l,.., P} p#q(4.1.1f)

Next step is to define side-lobe level as:
N-1 P N-1
SL (c(p)7c(‘1)) = Y Kewen®P+ D Y Xewew (B).
k=—N+1,k#0 q=1,p#q k=—N+1

(4.1.2)

Equation (4.1.2) can be equivalently (from optimization point of view) written
as:

N-1 N-1 . P N-1 N-1
SL2 (c(p)) = BIEAC; (c(p) J —|—k:)) 1+ 1) @y ( (@) (5 —i—kz)) 2.
k=1 j=0 q=1,p#q k=0 j=0
Autocorrelation Cross—correlation
(4.1.3)
In matrix notation, we can write the autocorrelation as:
. H 2
(c(p) (j + 1))
. H
N1 lNo1 2 (c(”)(] _|_2)) ,
c®(j (c(p) i+ k)) —17 : c@(j)| =17 ’Ac(”)‘ :
Sl () (j+ N —2)"
(c®(j+N—1)"

and the cross-correlation as:
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(@ ()" ;
P N-1|N-1 N P (c9(+1))
3 () (DG +m) | = Y T :
q=1,p#q k=0 | j=0 q=1,p#q (C(q) (j+ N — 2))H
(C(q) (j+N— 1))H
P 2
= Z 17 ch(”) .
q=1,p#q
1N
. 2 |(V)2‘ . .
In above expressions, |v|” = . , where (v); is the #’th element of the
2
(V)|
vector v. Hence SL2 is written as:
2 Lt 2
812 () =17 ‘Ac(p) + 3 T \ch@) (4.1.4)
q=1,p#q
By using SL2, we can rewrite 7)2(1) as:
P
min -3 (e®yHM ) (4.1.5a)
c p=1
. st |c® |2 =1, Vpe{l,.. P} (4.1.5b)
Py (cPYHR;c® < By, Vpe{l,..,P} (4.1.5¢)
2
Hc<P> —eP| <6, Wpef1,.,P} (4154
SL2(c®) <5, Vpe{l,.., P} (4.1.5e)

Let us rewrite the objective —25:1 ( (p))HMflc(p) as 25:1 (c(p))HQc(p),
where Q = puI — R, R = M~ ! (Hermitian), and u is positive constant such
that Q = 0. Because Q > 0, the objective function f(c) is convex. Also Q
is symmetric. Let us write the complex valued matrices Q, Ry, B, € CV*¥V,

A € CN=1*N and vectors ¢, c(()p) € CV in real-valued notation as we did in
the single waveform design case. We get the real-valued optimization problem:
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P
min S ()T Qe (4.1.6a)
p=1

" st [e®]2 =1, Vpe{l,.., P} (4.1.6b)
Py (cP)TR;c® < E;, Vpe{l,..,P} (4.1.6¢)
2
Hc(p) — c(()p) <e Vpe{l,..P} (4.1.6d)
Sr2(c®) <4, ¥pe{l,.., P} (4.1.6¢)

To address 772(3), we derive two different algorithms. The first one is straightfor-
ward extension of our single-waveform design algorithm developed in Section 3,
and the second one is a new approach which aims to achieve lower computational
complexity.

4.2 1st algorithm for multiple waveform design

For given ¢®), Yk % i, 732(3) can be decomposed into the single waveform update:

I&l? (T Qe (4.2.1a)

s.t. @2 =1, (4.2.1b)

O (c TR < By, (4.2.1c)
Hc@') ~O <, (4.2.1d)

SL2(c®) < 6. (4.2.1e)

Notice that 73;2) is exactly the same problem as we had in the single waveform
design case, except that we also have side-lobe level constraint (4.2.1e). There-
fore, we can use our single-waveform design algorithm embedded with side-lobe
constraint. We can do this by addressing the side-lobe constraint in z-variable
update, while c-variable update remains the same.

4.2.1 z-variable update

We have the following minimization problem (derived in Subsection 3.2.2):

1
z—(c+ -\
( p)

2
} s.t. 2" Ryz < By, SL2(c™) <6

Zj41 = argmin {
z 2

(4.2.2)
The Lagrangian L(z,,v) for the problem is:
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2

1
L(z,7v,v) = ||z — <c + pA) + v (z"Ryz — Er) + v(SL2(z) — 0)
2
1\ r
=|lz — <c+p)\> +7(z"Rrz — Ef) +v 17| Az + Z 17 |qu|2—6
2 q=1,p#q

The KKT conditions for the problem are then:

V.L(z", 7", v*) =0 (4.2.3a)
N >0 (4.2.3b)
V>0 (4.2.3¢)
v ((z*)'Ryz* — Er) =0 (4.2.3d)
v*(SL2(z*) — §) = 0. (4.2.3¢)

From (4.2.3a), we obtain:

q=1,p#q
Slzf—|c+-A] | +7v
p 2
—_—————
=R;
P
v | 24T (Az")+ > Bl (Bgz*) | =0
q=1,p#q

P
1
=z" — (c + ,0)\) + v Ryz" + 20" AT Az + Z I/*B?;qu* =0

q=1,p#q

P
1
= 2"+ v Ryz" + 20" AT Az + Z V*BqTqu* =c+—-A
p

q=1,p#q
L 1
= (I+7R;+20°ATA+ Y v'BIB, |z =c+-X
P
q=1,p#q
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By using (4.2.3a), (4.2.3d) and (4.2.3e), we get system of three equations with
three unknowns:

~ (ZTRIZ — EI) =0 (4.2.4a)
V(SL2(z) — 6) = 0 (4.2.4b)
P
T T 1
T+9R +20ATA+ > vBIB,|z=c+-X  (424c)
p
q=1,p#q

Then we solve (4.2.4¢) for v > 0 and v > 0:

-1
P
1
z=(I+9R;+20ATA+ > uvB!B, (ch)\). (4.2.5)
P

q=1,p#q

Now the system reduced to two equations with two unknowns:

{ z'Rjz = E; (4.2.6a)
SL2(z) =6 (4.2.6b)

—1
1 \7 F
(c+7>\> <I+7R1+2VATA+ > vBIB,| Rix
P a=1,p#q

q=1,p#q

—1
P
1
<I+7R1 +2vATA+ > quTBq> (c—',— ;A) = E;,

T

1 +

-1
P
1
A<I+7RI+2VATA+ > quTBq> (c—&-f)\)
P

q=1,p#q

2
P

> 1

q=1,p#q

= 4.

q=1,p#q

—1
P
1
B, <I+7R1+2uATA+ > quTBq> (c+7>\)
P

This can be rewritten as:

{ fily,v) =0 (4.2.8a)
fa(y,v) =0, (4.2.8b)

T —1
where fi(y,v) = (c—|—%)\) (I+7RI+2VATA+Z(I;:1,p¢qVBZBq) Ryx

—1
(4R +2wATA+ 57, L, vB]B,)  (c+1A) - Fy, and

-1
fa(y,v) =17 |A (I + Ry + 2wATA + 327 quTBq) <c + %)\) ‘ +

q=1,p#q
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1
S 1T ‘Bq (4R +2wATA+ L L, vBIB,)  (

1
q=1,p#q c+ EA) —9.
System (4.2.8a-4.2.8b) can be solved by Newton’s method:
Xpa1 =X — [J (x0)] T F (%), (4.2.9)

= i)t Xy) = T(Xk) W(Xk) acobian) an Xi) =
where x; = (i, 1), J ( k)-(%(xk) an(xk))(J bian) and F (xy,) =
(f1(xx), fa(xx)) "

Let us calculate Jacobian (notice that Jacobian does not depend on x):
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-1
of @ 1\ T -

- = "[[c+ =2 I+9R;+20ATA+ > uBIB, Ry
&y &y p q=1,p#q

-1

P

1

I+9R;+20ATA+ > uvBIB, (c—i-f)\) — Ef]
q=1,p#q P

1 N\T_ 1 1

= (c—l— ;A) R; 'R/R; (c+ ;)\)
1 \7" 1

= (c+ 4) R;! (c+ 7)\) ,
p p

-1

of @ 1\ T oo

EZE[ c+ - I+9R;+20ATA+ > uBIB, R+
p q=1,p#q

-1

P

1

I+9R;+20ATA+ > uvBIB, (c—i-f)\) — Ef]
q=1,p#q P

q=1,p#q q=1,p#q

-1 -1
1\7 - F 1
= (c+ ;A) (2ATA+ > Bng) Ry (2ATA+ > B?Bq> <c+ ;A) ,
1 2
of2 9 - 1
=2 = 1T |A | I+9R; +20ATA + Z vBIB, <c+ —A) +
Oy p

0
v q=1,p#q
2

—1
P P
> 1T |B, <1 +9Rr+20ATA+ > quTBq) (c + 1A> _—
q=1,p#q q=1,p#q d
1 2 P 1 2
=17 |AR;! (c+ f,\) + >, 1T BR;! (c+ 7>\) ,
P q=1,p#q P
—1 2
Ofa o 7 T z T 1
o =5, A<I+'yR1+2uA A+ D VBqu> (c—i—;)\) +
q=1,p#q
P P -1 ?
> 17 |B, (1 +9Rr+20ATA+ > qu{Bq) (c + lA) — 3]
q=1,p#q q=1,p#q P
P -1 ?
=17 |A (2ATA + > Bng) (c + 1A) +
q=1,p#q P

2

q=1,p#q q=1,p#q

-1
P P 1
> 1T Bq<2ATA+§ BqTBq> (c+7)\)
P
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Now we can write the 1°¢ multiple waveform design algorithm as Algorithm 4:

Algorithm 4: 1% multiple waveform design algorithm

1 function Multiplewaveform1(Q, {Cg)p)}pe{l,__.7p}, R, Er,€,0,K);
Input :Q=puI-R >0, {c(()p)}pe{lwwp}, R;, Er, e and K
Output : {c(”)}pe{lwwp}

2 Initialize {c(”)}pe{ly,,,,p}, {Z(p)}pe{L...,P} and {A(p)}pe{l,.u,P}?
sfork=1k< K k++do

4 | Solve P{" Vie{1,.., P};

5 Update cross-correlation matrices By, Vg € {1,..., P};

6 end

where Péi) is solved as shown in Algorithm 5:

Algorithm 5: Solve Péi)

1 function Solve,Péi) (Q, céi), Ry, Er,¢6,6,K);

Input :Q=puI-R >0, c(()i),RI,EI,eandK
Output : c(®

Initialize ¢, z(9) and X9,

for k=1,k< K,k ++ do

. é](;J)rl = 1 ((Q i QT> e+ (AO — pZ(i)));

. a(i)
~() _  Cri1 .
5 Clc+1 - ‘A(i) ’

Cht1

w N

cl(f}rl = RotateVector(E,(jll, céi)7 a, €);
7 Solve system (4.2.8a-4.2.8b);

) -1 ) .
s | 20 = (T+ 7R +2wATA+ S, L vBIB,) () + 1A0);
o | A=A el —2il);
10 end

The problem in line 7 in Algorithm 5 can be solved by Newton’s method (4.2.9).
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Figure 8: Time-complexity graph of Algorithm 4

4.2.2 Performance analysis

In this section, we evaluate the performance of Algorithm 4 by plotting its time
complexity graph and other relevant figures of merit. In Figure 8, time com-
plexity graph of Algorithm 4 is drawn alongside reference curves ranging from
time-complexities Nlog(NN) to N3. The blue line is the runtime of Algorithm 4
for one iteration when we design 3 different waveforms (i.e., P = 3) on desktop
computer (HP Z240 Tower Workstation with Xeon E3-1230v5 3.40GHz 8MB
processor). By comparing the slope of Algorithm 4 runtime curve to reference
curves, we can see that time complexity is approximately cubic (i.e. O(N?)).
This is due to the fact that in line 7 of Algorithm 5 we use Newton’s method
which requires many matrix inversions. Also line 8 of Algorithm 5 requires ma-
trix inversion. Matrix inversions are roughly obtained with O(N?3) operations.

4.2.3 Simulation set up

Let us consider radar system with transmit bandwidth of 1.5 GHz and sampling
frequency fs; = 3GHz. Radar pulse has length T' = 2us with duty cycle d = 0.5.
This implies that the fast-time radar code has length of 1us, which corresponds

o4

10°



to 3000 dimensional fast-time radar code vector by using sampling frequency fs.
We use covariance matrix M as defined in (3.3.1) with same parameter values
as in section 3.3.1.

We aim to design three (i.e., P = 3) waveforms to frequency band, with refer-
ence signals being {c(()p) = eiz’T(f(Ap)Hfép))t}p€{172)3}, where fél) = f) = ff’) =
0.2GHz/us and f{" = 250MHz, f{* = 700MHz and f{*) = 1.1GHz.

The licensed radiators operate at normalized frequency bands:
o Q1 = [fi, f2] = [0.0000,0.1500]
o Oy = [/}, f3] = [0.2300,0.3000]

Q3 = [f2, f3] = [0.4200, 0.4800]

Q4 = [f, f4] = [0.5000, 0.6000]

Q5 = [f7, £3] = [0.8300, 0.8800]

Q6 = [£5, £§] = [0.9200,0.9600]

For constraint levels we use values EFr = 0.45,¢ = 0.6, and 6 = 7.

In Figure 9, the convergence graph of the objective is shown alongside constraint
levels per iteration. In Figure 10, the frequency spectrums of the designed wave-
forms {c(p) }peqi,2,3) are plotted. In Figure 11, the SINR values of the designed
waveforms are shown per each iteration, and finally in Figures 12, 13 and 14,
the ambiguity functions of the designed waveforms are plotted.

We see from Figure 10 that the first and second designed waveforms occupy
mainly one allowed band, while the third designed waveform occupies two dif-
ferent allowed bands. The difference between allowed and constrained band
radiation levels is about 20-30dB. From Figures 12, 13 and 14, we can see that
the ambiguity functions of the designed waveforms are close to the ambiguity
functions of the linearly modulated reference signals.
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4.3 2nd algorithm for multiple waveform design

In this section we develop the second algorithm to solve problem 772(3) introduced
in Subsection 4.1. The motivation for this development is that Algorithm 4 in-
volves many unavoidable matrix inversions which cost O(N?) operations. Ide-
ally, we would like to reduce the time-complexity of operations to O(N?) in
order to ensure that the operations are suitable for large-scale problems.

We begin by writing the augmented Lagrangian to 732(3) using side-lobe level
constraint SL2(c)) < §:
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L, (c(l),c@), . c(P), A)

.y ()" Qe + S (12 (c) —g) + £ 5 (12 (c) — 5)’
p=1 2 p=1

p=1

Augmentationpart

(C<p))T Qe 1+ APSL2 (Cuo)) @ 4 gSLQ <c<p>>2 — poSL2 <C<p>) N g 52

|
M~

]
Il
—

(c@))T Qc® + (A(p) - p5> SL2 (c@)) + gsm (c<P>)2 O 552

M~

S|
Il
—

2

Il
M

P
2
+ 3 1T‘ch<f’> +

q=1,p#q

(c(p))T Qc® + ()\(p) _ p5> 17 ’Ac(p)

iS]
Il
—

2
2 P 2
£ 1T‘AC<P>‘ + ¥ 1T‘ch<'))‘ — A 4 22
q=1,p#q

P T 2 P 2 2
:_Z(cm) Qc® 4 AT Ac(m‘ Y 1T’ch<p>‘ _p(ng’ Ac(”)‘ _

p=1 q=1,p#q
2

P 2 2 Lid 2
o Y 17 B 12 (17 a0 3 17 [Be|T) - oa0) 4 L5
q=1,p#q q=1,p#q

2

P T ) P
— Z (c(p)) Qc® + AT |AcP| 4 \P Z 17 quc(p)
p=1 a=1,p#q

2 2\ 2 2 P 2
po Z 17 ’ch(p)‘ —+ g (1T ‘Ac(”)’ ) +2x17 ‘Ac(p)‘ * Z 17 ‘ch(p)‘ +
q=1,p#q q=1,p#q

2
—po1T ’Ac(p)

2
2

P
Z 17 ‘ch(p)

q=1,p#q

—aA® g(s?,

where A = [)\(1), A /\(P)]T is the vector of Lagrange multipliers.

Using the augmented Lagrangian L, (c(l), c@, .. )] )\), we can write ADMM
steps:
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( _
Cri1 =
c 1

(2)

(P)

N =+ p (s2 (ff) ) o)

. argmin L, (c(l),CECQ),...,céP),)\k)

€y, =argminl, (c,(:ll, c(2), e c,(f)), )\k)
<@

. 1 2
hil = arg(}r)r)nn L, (c,ﬁ,_&l, c,i_il, . c(P), )\k>
Cc

(4.3.1a)

(4.3.1b)

(4.3.1¢c)

(4.3.1d)

It is important to notice that the side-lobe level constraint (4.1.6e) is non-convex.
This means that the convergence is not guaranteed when using ADMM. Also
the fact that we have more than two primal variable updates in our ADMM
steps (4.3.1) can cause problems with convergence. More details can be found

from [10] Section 9.

In ADMM-steps (4.3.1a - 4.3.1c), we need to consider constraints [[c®)[|? = 1,
(c(p))H Rc®) < E;, and Hc(p)—c(()p)H2 <€, Vp e {l,..., P}. Hence minimization

problems (4.3.1a - 4.3.1¢) can be written as:

(@) (i-1)

c(?)

st P2 =1

N\T )
(c(l)) R[c(’) < Es

o = eI < .

Let us thus address optimization problem (4.3.2a-4.3.2d).

4.3.1 Single waveform update

Objective function (4.3.2a) can be simplified to:
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(4.3.2b)
(4.3.2¢)

(4.3.2d)



L, (cfcl_gl,.. cgﬂl),c(i),cgﬂ),...,cfcp),)\k)
_ @\ 0e® 1+ (\®) _ ®) 4, P ®) (
;(cp) Qe + (A~ pg) SL2 () + SLQ(CP) - 4 Ly
- (c“‘))T Qe + (W - p5) SL2 (c(“) + gsm ( — 52 +

= )
x — (c(i)>T Qct + ()\(i) — p5) SL2 (c(i)) + gSL2 (c i)>

P
T
_ (C@)) Qe + (Au) _ p5) 1T ‘ Ac|” & S oaf ‘ch@') S
q=1,p#q
P 2
P17 ‘Ac(i) g ST
2
q=1,p#q
This yields the simplified minimization problem:
D _ aremin ()T @e® + (A0 — ( T
c = arg c c' 4+ (A ) (1
(3 = angmin (6) Qe (49 - )
2
il 2 o 2 P 2
4 3 1T’ch(l> +2 IT‘AC(” + 3 gl (4.3.3a)
PO L a=Tai a=1,p7#q
st. lc@)? =1 (4.3.3b)
<C<i>>TRIC(i> < B (4.3.3¢)
e® — |2 < e. (4.3.3d)

Let us rewrite the objective function in above minimization problem as

. NT , 2 P NP
fo (c(l)) = (c(z)) Qc + ()\(2) - p5) 17 ‘Ac(’) Z 17 ’ch(l) +
q=1,q#i
2
P T |2 . T @|?
51‘Ac +21‘ch
q=1,p7#q
Our aim is to use Dual Ascent for the following minimization problem:
c(l) = arg mi (@) 4
pi1 = argmin fo (c (4.3.4a)
e
N\ T .
(c@)) Rc?) < B, (4.3.4b)
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and project the result of applying Dual Ascent in to region D = {c | [[c@]? =1,]c® — c(()i) 2 < 6}.
Notice that the radiation energy constraint (4.3.4b) is non-convex too. As in

the case of ADMM-steps (4.3.1a-4.3.1c), this means that the convergence is not

guaranteed.

The Lagrangian £ (c(i), C) is given as:
£(e0¢) =fo () ¢ () Rec i) @

The dual function g({) is expressed as:

9(¢) = (1:{11: {fo (C(i)> +¢ ((C(i)>T Rrct) — EI) }
{0 (6) - (60) mact )

“{ (6) e (60) i) o

The Lagrangian (4.3.5) can be minimized by Gradient Descent, and the dual
function can be maximized by Gradient Ascent. This yields routine:

(i iy 1 i

Cl(cll = Cl(c) - Zvc(i)‘c <C§g)’ <k:) (436&)

Project é;:j_l to region D to obtain 01(3-1 (4.3.6b)
1d

Cht1 = Cx + Edfcg(C) (4.3.6¢)

In (4.3.6b), we project é;ﬂﬁ)rl to region ||c(?||? = 1 by dividing it by its L?>-norm
as we did in Subsection 3.2.1, equation (3.2.10). The rotation to similarity re-
gion ||c(® — c(()l) |? < € is done by Algorithm 1. Only thing remained to be done

is to find gradient V. L (cg), ) and derivative d%g(g‘).

The derivative d%g((:) is given as:

290 =7 [ngf {fo () +¢ () chm} - <E1}
= [ (e8) ¢ (e) el - e
= Coip)t) Rlcggt Er,

66



where cggt is obtained from steps (4.3.6a-4.3.6b). The gradient of the La-

grangian V. L (c,(:), C) can be found by considering all parts of the sum sep-
arately as follows:

The 1¢ part of the sum:

Vew ((c“‘))T Qc“)) = (Q@+Q") ¢ = 2qc®,

The 2™ part of the sum:

, 2 P 2
Ve [ (A@ = o) 1T’Ac<1’> + Y 1T‘ch<p>

q=1,p#q
2 P 2
- ()\(i) - p5> V1T ‘Ac@) + Y Vewd” ‘ch@)
q=1,p#q
2 P 2
= ()\(1) _ p(;) vc(p)]-T (AC(P)> + Z vc(p) 1T (BqC(P))
q=1,p#q
P
22 (A0~ ps) (247 (Ac) + 37 BY (B,e®)
q=1,p#q
The 3"¢ part of the sum:
2

2

P
p L2 B
Ve 5 17 ‘Ac(z) + Z 17 ‘ch(”

q=1,p#q
2 P 2 2 P 2
=pl17 ‘Ac(z) + Z 17 ‘ch(z) Vc(mlT ’Ac(p) + Z chlT ‘ch(p)
q=1,p#q q=1,p#q
2 P 2 2 P 2
=Zpl1? (Ac(i)) + Z 17 (ch(i)) Vc<p>1T (Ac(p)) + Z Ve 17 (ch(”))
q=1,p#q q=1,p#q

oo (17 (a0} Z;é 17 (8,0’ ) (247 (460 + Z;ﬁ B (13,e)

The 4" part of the sum:

67



\N\T . . T_ .
Voo ((c“)) Ry — E1> —¢ (RI ¥ R?) c® MR 9 R

Then the overall gradient can be found as:

P
Ve £ (c,@,g) —2Qc +2 (/\(i) - p5) 2AT (Ac(i)) + 3 B! (ch@) n
q=1,p#q
N2 P N2 , P , .

20 |17 (Ac?) + 3 17 (Bye®) [ | 247 (Ac®)+ > B (Bye®) | + 2Ry,

q=1,p#q N———— =1l pF G ————

ER2N ER2N
€R(Scalar)

(*) Because the vector Ac®) is real valued ’Ac(p)|2 = (Ac(p))27 where ()2 is
elementwise second power.

(%) V17 (Ac®)? = 4AT Ac).,

We obtained the final algorithm for multiple waveforms design as in Algorithm 6.

Algorithm 6: 2"¢ multiple waveforms design algorithm

1 function Multiplewavefoer(Q,{cép)}pe{lrwp},RI,El,e,d, K);
Input :Q=puI-R >0, {cép)}pe{l ,,,,, py, Ry, Ep, e and K
Output :{c(p)}pe{l,wp}
Initialize {C(p)}pe{l,m,P} and {A(p)}pe{l,...,})};
for k=1,k < K,k ++ do

Solve P{”,Vi € {1, ..., P};

AD =0 4 (SL2 (c,(;ll) . 5) Wiell,.. P}

6 end

w N

'y

9]

68



where Pii) are solved as shown in Algorithm 7.

Algorithm 7: Solve P4i)

1 function Solve,Pf) (Q,c®, céi), R;, Er,¢6,6,K);
Input :Q=uI-R >0, c((f),RI, Er, eand K
Output : c¢(®

Initialize ¢(¥);

g fork=1k<K,k++ do

4 égﬁlj-l = cgcl) - %Vc“)ﬁ (c](;)7 Ck)a

N

, NO)
~(1)  _  Ckr .
5 Cplq = ot
wEr
6 cffll = RotateVector(Egj_l, c(()l), a, €);

. . . T .
P o= (o) Reelt - B ),

8 end
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4.3.2 Performance analysis and example simulation

In Figure 15, the time complexity graph of Algorithm 6 is plotted alongside
reference curves ranging from time-complexities O(Nlog(N)) to O(N?). The
runtime is for one iteration of Algorithm 6 when we design three distinctive
waveforms (i.e., P = 3) on desktop computer (HP 7240 Tower Workstation
with Xeon E3-1230v5 3.40GHz 8MB processor). By comparing the slope of
runtime of Algorithm 6 to slopes of reference curves, we see that time complex-
ity of Algorithm 6 is approximately quadratic, i.e., O(N?), which is expected
since the heaviest operation we do is matrix to vector product. This was also the
case in Algorithm 2, and therefore the time complexity graphs of Algorithm 2
and Algorithm 6 are similar.

Although Algorithm 6 is efficient, it has some technical issues to point out.
We discussed in Subsection 4.3 that the side-lobe level constraint (4.1.6e) and
radiation energy constraint (4.1.6c) are non-convex. In addition to these, we
had more than two primal variable updates in ADMM steps (4.3.1). These fea-
tures mean that by applying ADMM and Dual Ascent the convergence of the
method is not guaranteed.

We also face this issue when applying the method in example environment.
For randomly generated data (i.e. matrices Q > 0,Ry, s.t. R? = R; and
vectors ¢, ¢g are randomly generated) the method is able to minimize the ob-
jective and satisfy constraints, as can be seen in Figure 16, but in an example
environment similar to the environment of Subsection 4.2.3, the method is able
to find a solution inside feasible region (i.e., region where constraints are sat-
isfied), but cannot do any minimization inside the feasible region. For future
work, it would make sense to analyze this method further and try to make it
more reliable, since although it is quick it does not guarantee convergence in all
situtations.
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4.4 3rd algorithm for multiple waveform design

In this section, we develop yet another algorithm for addressing multiple wave-
forms design problem 732(3). In addition to constraints (4.1.6b-4.1.6e), we con-
sider now PAPR constraint. PAPR constraint can be written as:

max, |c(p) (n) |2

PAPR(c?)) =
wle®]2

<nn>1, (4.4.1)

where N denotes waveform length. The maximum operator in numerator of
(4.4.1) can be eliminated by rewriting (4.4.1) as:

|C(p) (n)

T2

2
| <n,Vne{l,2, .. N} (4.4.2)

By constraint (4.1.6b), we have that ||c(®)||?> = 1. Thus:

‘c(p)(n)r < yne{1,2,..,N} (4.4.3)

N
N

1, i=nandj=n
If we introduce matrices E,, in which E,(4,5) = { ] J , we can
0, otherwise

rewrite (4.4.3) as:

H
<c<p>> E,c® < %Vn €{1,2,..,N}. (4.4.4)

By adding constraint (4.4.1) to 732(3), we get the following optimization problem:

min f:l(c(p))TQc(p) (4.4.5a)
o=
s.t. [c® )2 =1, Vpe{l,..P} (4.4.5b)
Ps (c(p))TEnc(p) < %nefl,..,N},Vp  (4.4.5¢c)
(c®)TRc) < E;, VYpe{l,.., P} (4.4.5d)
Hc(p) —cP ’ <e Vpedl,..P} (4.4.5¢)
SL2(c®) <6, Vpe{l,.., P} (4.4.5¢)

For given ¢®), ¥k # i, Ps can be decomposed into single waveform updates as:
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P

m(l{l S ()T Qc® (4.4.6a)

c p=1
st c@]? =1, (4.4.6b)
Pl . () Eped < % ne{1,.,N},  (4.4.6c)
(cHTR;c® < By, (4.4.6d)

i N2

HC(Z) - c((f)H <, (4.4.6e)
SL2(c) < 4. (4.4.6f)

To solve Péi) we use 1°¢ algorithm we developed for multiple waveforms
design in Section 4.2. We implement additional constraint (4.4.6¢) in c-variable
update, while the z-variable update remains the same.

4.4.1 c-variable update
We have the following minimization problem:
i, = argmin(c@)7 Qe + (A - pz)Tc®,

c(®)

C

, , 12 NT A
st [lc@)? =1, Hc(l) - céz) <, (c(l)) E,c® <

%,n €{1,...N}. (4.4.7)

The Lagrangian L (c(*), £) for (4.4.7) by using constraint (4.4.6¢) can be written
as:

N
(4.4.8)

L (c(i),E) = (c("’))T Qe + (A = pz)Tel + XN: €n ((c(i))T E,c® — 77) :
n=1
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The dual function g(&) can be found as:

. N\T ) .
9(¢) = inf L (c(’),f) = inf { (c@)) Qe + (A — pz)Tc®+ (4.4.9)

- 0\ g o _
;gn((c ) E,c _N>}

T N T N
= inf { (C(i)) Qe + (A= pz)e + > "¢, (c(i)) E,c® — % 3 5n}

e n=1 n=1
T N T N
= inf ( (i)) Qe + (A —pz)Tc + 3¢ (cu)) E. c® _Ezg
Al ’ " S P
n=1 n=1
O\ Q.0 W e O\ o ) 1
= (cozpt) Qcozpt + ()‘ - pZ)TCo;)t + Z gn <Cozpt) E”Cozpt - N Z gn
n=1 n=1
(4.4.10)

) cggt obtained by first step in dual ascent (primal problem minimization).

Denote Q) = {c(i) eR?N | @2 =1 and ||c® — c(()i)||2 < 6}. By using Dual

ascent to the problem

min (cNTQc® 4 (A — pz)Tc® (4.4.11a)
st (c®) Epe® < 2 ne{l,., N}, (4.4.11b)
we get the routine:
(i oy 1 i
CECJ)rl = CEC) — Zvc(i)ﬁ (C](c)7£k) (4.4.12&)
Project é,(;j_l to region Q) to obtain 01(3-1 (4.4.12b)
1
o1 =&k + aVQQ(fk). (4.4.12¢)
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The gradients can be found as:

Ve £ (c.€) = (@7 +Q) e + (A= pz) + S (BT +E.)c®
n=1

N
T_ T_ ) .
D TULTE 50 1 (A - pz) + 2 Y &nEnc®,

n=1

9 9 1\ 9 (i)
8751{:9(6) = 3¢ |:(copt) Qcopt + ()‘ - pz)Tcopt+

N LNT , n &
Z &n (Cgt) Enc(()lpzt - N Z gn‘|
n=1

opt N ’
. T .
<c£)p)t> Elcgp)t - %
D\ @
(copt> Ebcopt %

T
(Cc()p)t> ENC&& - %

Steps (4.4.12a) and (4.4.12¢) are straightforward. The projections in step (4.4.12b)
are performed as in the single waveform update case.

Now we can write the 374 multiple waveforms design algorithm as Algorithm 8,
where 735(” is solved as shown in Algorithm 9. The system of equations in line
8 in Algorithm 9 can be solved by Newton’s method (4.2.9).

Algorithm 8: 3"¢ multiple waveforms design algorithm

1 function Multiplewaveform3(Q, {Cép)}pe{l,_“’p}, R, Er,¢,0,K);
Input :Q=pul—R >0, {c}per. py, Riy Er, 6, § and K
Output : {c(p)}pe{17,,,}p}

2 Initialize {c(p)}pe{l,m,p}, {Z(p)}pe{1,..4,P} and {A(p)}pe{l,..A,P}?
gfork=1k< K k++ do

a | Solve P{V Vic{1,.., P}

5 Update cross-correlation matrices By, Vg € {1,..., P};

6 end

76



Algorithm 9: Solve Péi)

1 function Solve,Péi) (Q, c(()i), Ry, Er,¢6,6,K);

Input :Q=uI-R=0,c\” Ry, By ¢, 6and K
Output : c(®

Initialize ¢, z(), ¢ and X(®);

3 fork=1k< K, k++ do

I Al AV (CS% Ck);

RO)

N

=) Sk,

5 Cri1 = ‘ééi )

6 ), = RotateVector(E(i) o €);
k+1 k+1>%0 »“ ¢

7| G =¢0 + 2Veg(cD);

Solve system (4.2.8a-4.2.8b);

o | 2= (T+ R +2ATA+ T, L vBIB,) () +1x0);
10 )\](3_1 = )\S) + p(cgj_l - zg’}rl);

11 end

4.4.2 Performance analysis

In Figure 17, the time complexity graph of Algorithm 8 is drawn alongside refer-
ence curves ranging from time-complexities Nlog(N) to N3. The blue line is the
runtime of Algorithm 8 for one iteration when designing 3 different waveforms
(i.e., P = 3) on desktop computer (HP Z240 Tower Workstation with Xeon
E3-1230v5 3.40GHz 8MB processor). By comparing the slope of Algorithm 8
runtime curve to reference curves, we can see that the time complexity is ap-
proximately cubic (i.e. O(N?3)). This is similar to runtime of Algorithm 4, which
is expected because Algorithms 4 and 8 are based on the same implementation.
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Figure 17: Time-complexity graph of Algorithm 8
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4.4.3 Simulation set up

In this Subsection we use Algorithm 8 in an example environment similar to
the environment of Subsection 4.2.3. All parameter values are the same as in
simulation in Subsection 4.2.3, but we also add PAPR-constraint with the con-
straint level of § = 5.5.

In Figure 18, the convergence graph of the objective is shown alongside con-
straint levels per iteration. In Figure 19, the frequency spectrums of the de-
signed waveforms {c(p) }peqi,2,3) are plotted. In Figure 20, SINR values of the
designed waveforms are shown per each iteration, and finally in Figures 21, 22
and 23, the ambiguity functions of the designed waveforms are plotted.

By comparing designed waveforms to the waveforms obtained by Algorithm 4,
we can see that Algorithms 4 and 8 yield very similar waveforms. The only dif-
ference between these algorithms is that Algorithm 8 includes PAPR~constraint,
and in the cases where PAPR-constraint is active these two methods can yield
different results.
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5 Conclusion

In this thesis, we developed computationally efficient algorithms for radar trans-
mit waveform design in spectrally busy environment. We derived one algorithm
(i.e., Algorithm 2) for single waveform design, in which only one transmit wave-
form is designed, and three algorithms (i.e., Algorithm 4, 6 and 8) for multiple
waveform design, in which multiple transmit waveforms are designed simultane-
ously. The developed algorithms have been tested by means of simulations and
their computational complexities have been shown in terms of time complexity
graphs. The multiple waveforms algorithm simulations have been performed by
designing three different transmit signals simultaneously. For Algorithm 6 we
have only shown simulation with random data (i.e., vectors and matrices have
been random) because of the convergence issues with the algorithm. This is due
to the shortcomings of Algorithm 6 which have been discussed in Subsection 4.3.

All four algorithms are based on ADMM, which is one of the most powerful
convex optimization algorithms up-to-date. ADMM guarantees fast conver-
gence with general convergence properties which are desirable in this type of
applications. Also Dual Ascent algorithm have been used in sub-problems of
Algorithms 6 and 8.

By examining the time complexity graphs of the algorithms (see Figures 3,
8, 15, and 17) we have shown that Algorithms 2 and 6 reached quadratic time-
complexity (i.e., time-complexity O(N?), where N is problem dimension), while
Algorithms 4 and 8 reached cubic time complexity (i.e., O(N?)). This is due
to the fact that Algorithms 4 and 8 performed several matrix inversions, while
Algorithms 2 and 6 avoided them completely. Matrix inversion has roughly
cubic time-complexity (i.e., O(N?)). Although passing quadratic time complex-
ity, Algorithms 4 and 8 are still suitable for large-scale optimization problems
as long as matrix inversion is computationally feasible operation.

By examining the ambiguity graphs (i.e., Figures 7, 12, 13, 14, 21, 22, and
23), we have shown that the designed signals by Algorithms 2, 4 and 8 have had
the ambiguity properties similar to that of the linearly modulated signals. This
means that the designed signals have had small Doppler-leakages and autocor-
relation functions have been sharp and narrow. These properties are desired
because they help radar system to identify possible targets.

Finally, by examining frequency spectrum graphs (i.e., Figures 5, 10, and 19) we
have shown that the designed signals by Algorithms 2, 4, and 8 have efficiently
used available frequency bands while constrained bands have been left unused.
The designed waveforms have had radiation magnitude difference of 10 to 50
dB between allowed and constrained bands which can be considered adequate
for radar systems.
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7 Appendices
7.1 Appendix A

One c-variable update step is illustrated in Figure 24.
Steps in Figure 24:
(0) Beginning of the iteration update:

Initially we have cj with length |ck||3 = 1 and angle ¢,. This can be out-
side of the feasible region © = {c € R?V | ||c||?> = 1 and ||c — cy||? < ¢, for some
co € R*V} (initial guess) or inside the feasible region (at least one iteration
done or initial guess is inside feasible region).

(1) Restoring primal optimal ¢* from dual optimal X*:

Primal optimal is restored by identity ¢* = min. L, (c, A*). We have f(c*) <
f(c), where f is the objective. Minimization problem (3.2.5) is solved with MM-
method which yields iteration update é;41 = cx—1 ((Q + QT> c, + (A — pz)).
This update both scales and rotates vector ci, which yields better length ||c||2
and angle ¢y 1. Thus, é{HQékH < cFQey.

(2) Projecting epy1 back to region ||c||3 = 1:

~ o o 1 ~T ~ . .
Cre1 = Cra1/ll€rea]l3. Still Cir1QCrt1 < cF'Qcy, since angle @1 is bet-
ter than ¢y.

(3) Rotation of €41 to region ||c — ¢ol|3 < e:

Vector €41 is rotated to region ||c —cgl|3 < e with Gram-Schmidt process if its
outside feasible region. If ¢* is outside the region ||c(¢) — co(@)||3 < ¢, rota-

tion yields worse ¢ than ¢j_ ,, but since Vg f(¢*) = 0 and Vgef(d*) = 0
(Hessian), where ¢* is the angle for which f(¢) is minimized, Vgg(¢p) =
1 (c(¢)*) — %c(dﬁ), 1 < 0, the best feasible angle ¢ is at the boundary
of the feasible region and hence cannot be worse than ¢y, if ¢y is in the feasible

region.

(4) epy1 has been found and it complies with constraints ||c||3 = 1 and ||c — c0||§ <
€.
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One update of c-variable
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Figure 24: c-variable update
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7.2 Appendix B

Re{I:{I} —Im{Af{I}
Im{RI} Re{RI}

. T .
and (3.1.11). For this construction, we have (Re{RI}) = Re{R;} and

(—Im{ﬁj})T — Im{R;).

Matrix Ry = [ } , where Ry € CVN*V is defined as in (3.1.8)

Block matrix transpose identity is given as:

AT CT

- [BT DT}

L3

which yields

_ [Re{R;} —Im{R;}

(Re{R})” (Im{RI})T]_{ A .
Im{R]} RG{RI}

“Im{R;))T (Re{R/})T } =R

R =

Hence R? = Ry, that is R is symmetric.

For symmetric Ry, identity (I 4 yx11R7)™ )7 = (I+ 7441 R;) ™" holds Vy € R,
because

—1
(T+ 1R ™HT = (I + ’7k+1R?) = (I+yaRp)7
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7.3 Appendix C

In Subsection 4.4 we introduced the PAPR-constraint which essentially yielded
an additional constraint of a form:

2
‘c(p)(n)) < %,vn € {1,2,..,N}. (7.3.1)

In the simulation setup this constraint did not seem to contribute to the wave-
form design. We were not able to set up simulation in such a way that modifying
the n parameter (i.e., suppressing the PAPR-constraint) would affect the wave-
form design. If 7 was chosen to be small, we ran out of feasible region.

To avoid this problem we can reformulate the constraint (7.3.1) to following
forms:

‘c(p)(n)’ <1+ %,Vn € {1,2,..,N}, (7.3.2a)

‘c(p)(n)’ >1- %,Vn € {1,2,..,N}, (7.3.2b)
or

()] < 1%,\m € {1,2,... N}, (7.3.3a)

@ (m)] > %,\m € {1,2,... N}, (7.3.3D)

In (7.3.2a)-(7.3.2b) we require all elements of the designed waveforms to be
close to 1. It is worth noting that with this type of constraints we cannot use
sinusoidal reference codes, because otherwise the similarity constraint (4.4.5¢)
would not be attainable. This means we would run out of feasible region in
optimization.

By using constraints (7.3.2a)-(7.3.2b) instead of (7.3.1) we get a minimization
problem:

min fl(c(p))TQc(”) (7.3.40)
=
s.t. [c®)|? =1, Vpe{l,.., P} (7.3.4b)
lcP(n)| <1+ . ne{l,..,N},p (7.3.4¢)
Ps : —|e® ()| < £ —-1,nef{l,..,N}Vp (7.3.4d)
(c®TR;c?) < E;, Vpe{l,.. P} (7.3.4e)
Hc<p> —c? ‘<o wpe {1,...P} (7.3.4f)
SL2(c®) <4, ¥pe{l,.., P} (7.3.4g)
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Then again, by using constraints (7.3.2a)-(7.3.2b) instead of (7.3.1) we get a
minimization problem:

min fi@@»TQdm (7.3.5a)

-
s.t. [c® |2 =1, Vpe{l,..P} (7.3.5b)
‘c@Nn)’§A§%,VnGE{L2,m,AQpr (7.3.5¢)
Pr —|e®(n)| < "—\/_ﬁl,n €{1,..,N},Vp (7.3.5d)
(c®)TR;c® < E;, Vpe{l,..,P}  (7.3.5¢)
%w_#ﬂgngﬂwf} (7.3.5f)
Sr2(c®) <4§, ¥pe{l,.. P} (7.3.5g)

The constraints (7.3.4c)-(7.3.4d) and (7.3.5¢)-(7.3.5d) are handled in the c-
variable update similarly as the original PAPR-constraint in 3"¢ multiple wave-
form algorithm.

In case of the minimization problem Pg, we have a following minimization prob-
lem:

cf), = argmin(c)7 Qe + (A~ pz)T e
c(?)

. . 112
st e 2 =1, [le® — e’ <

)| <1+,
“Lne{l,., N} (7.3.6)

and in case of the minimization problem P7, we have a following minimization
problem:

C,(;-J)r1 = arg min(c(i))TQc(i) + (A= pZ>Tc(i)

c(?)

. . ) 1
st e@ 2 =1, [l — cff al/y

? (@)
<e,‘cl n‘<
() N

_‘Aﬂﬁw‘gqlgg,ne{j,"JVL (7.3.7)

The Lagrangians Lp, (¢V,€,¢) and Lp, (cV,€,¢) for (7.3.6) and (7.3.7)
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by using the constraints (7.3.4¢)-(7.3.4d) and (7.3.5¢)-(7.3.5d), respectively:
T N .
(4) = (c® (4) T () E (@)
Lp, (c ,&C) (c ) Qc +(A—pz)'c —l—n 1§n (‘c (n)‘ (1 + N))

_icn(

c® (n)‘ - (1 - %)) , (7.3.8)

(i) (N 0eld) 4 (A AT N (
L. (¢9.6.¢) = (V) Qe + (A= p2)Te 26

_§<n<

()

o (n)] - (%)) , (7.3.9)

where & = (£1, &2, ...,&n) and ¢ = (¢4, (o, ..., () are Lagrange multipliers. The
dual functions gp, (&, ¢) and gp, (&, ) are given as:

g7,(6,€) = inf L (¢, £,)

- N el T L N
:1n,f{(c ) Qc +()\—PZ) C +nzlgn<

w62}

o]~ (1+3)

n=1

= inf { (c( >)T Qe 4+ (A — pz)Tc + i(é‘n —(n) C(i)(n)‘
ct n=1
N

OWACSOEE)

E L6 (-3 -a ) @
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g7:(6,¢) = inf L (c?,6.¢)

« (O ~ G
= (C(()p)t> chp)t + (A= pz) T

2l (F) -+ ()]

obtained by the first step in dual ascent (primal problem minimization).

(@)

opt

(") e

Denote Q) =
ascent to problem

c® e RV | [|c@ |2 =1 and [|c® — ¢

@

opt

Z ()]

<7L

(7.3.11)

(()i)||2 < e}. By using Dual

min (cNTQc™ 4 (A — pz)Tc® (7.3.12a)
s.t.: lc®D(n)| <1+ &,ne{l,.., N}, (7.3.12b)
— P (n)| < & -1ne{l,..,N} (7.3.12¢)
or
min (cNTQc™ 4 (X — pz)Tc® (7.3.13a)
s.t.: lc®(n)| < i}"ﬁn c€{1,..,N}, (7.3.13b)
—[c@(n)] < T=,n e {1,...,N} (7.3.13c)
we get routines:
&), — ol - fvc( \Lpin, (ck En, ck) (7.3.14a)
Project c,(cil to region Q@ to obtain céll (7.3.14b)
1
Epr1 =&k + Evggp{w} (&k, Ck) (7.3.14c)
1
Cr1=Cr + Bvcgmw} (&k» Cr)- (7.3.14d)

Gradients in (7.3.14) are given as:
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vc(i)LPe‘ (ng)a ks Ck) = 2Qc(z) + ()‘ - pZ)T +&—¢,
Ve Lr, (e 6. G) =2Qe + (A= p2)T + €~ ¢,
— o) _ A
Vegrs(€,6) =c (1 + N)’
N C)) _n
Vegri(6,¢) = = + (1= ).
o 1+
Vegp, (€,¢) =V — — 1,

I
Vegp, (6.0) = —e + .
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