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Abstract

The largest eigenvalue of a single or a double Wishart matrix, both known as Roy’s largest root, plays an important
role in a variety of applications. Recently, via a small noise perturbation approach with fixed dimension and degrees of
freedom, Johnstone and Nadler derived simple yet accurate approximations to its distribution in the real valued case,
under a rank-one alternative. In this paper, we extend their results to the complex valued case for five common single
matrix and double matrix settings. In addition, we study the finite sample distribution of the leading eigenvector.
We present the utility of our results in several signal detection and communication applications, and illustrate their
accuracy via simulations.
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1. Introduction

Wishart matrices, both real and complex valued, play a central role in statistics, with numerous engineering ap-
plications, specifically signal processing and communications. Of particular interest are the roots of a single Wishart
matrix H, and of a double Wishart matrix E~'H, with H and E independent [1]]. The latter can be viewed as the mul-
tivariate analogue of the univariate F distribution and is also closely related to the multivariate beta distribution [32]
Section 3.3]. Here we consider the largest eigenvalue £; of either the matrix H or the matrix E~' H, a test statistic pro-
posed by Roy [38,39], known as Roy’s largest root [32} Section 10.6]. Specifically, we focus on the complex-valued
case where H, E are independent complex-valued Wishart matrices. Throughout this paper, we consider m X m matri-
ces, where E follows a complex valued central Wishart distribution with ng degrees of freedom and identity covariance
matrix Xg = I, denoted E ~ CW,,(ng, I). The distribution of the matrix H will either be central H ~ CW,,(ny, Zy),
or non-central H ~ CW,,(ng, Xy, Q). For the definition of central and non-central complex valued Wishart matrices,
see for example [[15] and [19} Section 8].

Obtaining simple expressions, exact or approximate, for the distribution of this top eigenvalue, denoted by ¢}, in
the single or double matrix case has been a subject of intense research for more than 50 years. Khatri [27] derived an
exact expression for the distribution of ¢; in the single central matrix case with an identity covariance matrix (Xy = I).
His result was generalized to several other settings, such as an arbitrary covariance matrix or a non-centrality matrix
[24] 28 136, 137, 41]. The resulting expressions are, in general, challenging to evaluate numerically. More recently,
Zanella et al. [44] derived simpler exact, yet recursive expressions, both for the central case with arbitrary Xy and for
the non-central case but with Xy = I. Alternative recursive formulas in the real-valued case and in the complex-valued
case were derived by Chiani [4-6].

A different approach to derive approximate distributions for the largest eigenvalue when Xy = Xy = I, is based on
random matrix theory. Considering the limit as ny and m (and in the double matrix case also ng) tend to infinity, with
their ratios converging to constants, ¢; in the single matrix case and In(¢;) in the double matrix case, asymptotically
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Table 1. Five common single-matrix and double-matrix cases. The middle column describes the distribution of the covariance matrices of the
observed data. In the first two cases only one sample covariance matrix is computed. The right column describes several relevant applications.

Case | General Form of Distribution | Application

1 H~CW,,(ny, X + Avv)) Signal detection in noise,
¥ is known known noise covariance matrix.

2 H ~ CW,(ng,Z, wovv') Constant modulus signal detection in noise,
% is known known noise covariance matrix.

3 H~CW,,(ng, X + Avvh) Signal detection in noise,
E~CW,ng,X) estimated noise covariance matrix.

4 H~CW,(ng,Z, wvv') Constant modulus signal detection in noise,
E~CW,(ng, %) estimated noise covariance matrix.

5 H~CW,(q, ®,Q) canonical correlation analysis
E~CW,(n—q,®) between two groups of sizes p < g
Q is a rank-one matrix

follow a Tracy-Widom distribution [20-22]. Furthermore, with suitable centering and scaling, the convergence to
these limiting distributions is quite fast [10, [31].

In this paper, motivated by statistical signal detection and communication applications, we consider complex
valued Wishart matrices H whose population covariance is a rank-one perturbation of a base covariance matrix.
Specifically, in the central case we assume X5 = I+Avv', where A is a measure of signal strength, the unit norm vector
v € C™ is its direction, and v’ denotes the conjugate transpose of v. Similarly, in the non-central case, we assume
that H ~ CW,,(ny, 1,€2), with a rank-one non-centrality matrix Q = Avv'. Our goal is to study the distribution of ¢;
and its dependence on A, which as discussed below is a central quantity of interest in various applications. A classical
result in the single-matrix case is that with dimension m fixed, as ny — oo, the largest eigenvalue of H converges to
a Gaussian distribution [1]. In the random matrix setting, as both ng and m tend to infinity with their ratio tending to
a constant, Baik et al. [3]] and Paul [34] proved that if A > vm/ny then ¢, still converges to a Gaussian distribution,
but with a different variance. In the two-matrix case, the location of the phase transition and the limiting value of the
largest eigenvalue of E~'H were recently studied by Nadakuditi and Silverstein [33]]. Dharmawansa et al. [§] proved
that above the phase transition, £; converges to a Gaussian distribution and provided an explicit expression for its
asymptotic variance.

Whereas the above results assume that dimension and degrees of freedom tend to infinity, in various common
applications these quantities are relatively small. In such settings, the above mentioned asymptotic results may provide
a poor approximation to the distribution of the largest eigenvalue ¢;, which can be quite far from Gaussian, see Fig. [1]
(left) for an illustrative example. Accurate expressions for the distribution of £}, for small dimension and degrees of
freedom, were recently derived for single and double real-valued Wishart matrices by Johnstone and Nadler [23]], via
a small noise perturbation approach. In this paper, we build upon their work and extend their results to the complex
valued case and to the study of the distribution of the leading sample eigenvector, not considered in their work. As
discussed below, both are important quantities in various applications.

Propositions 1-5 in Section [2 provide approximate expressions for the distribution of ¢; under the five single-
matrix and double-matrix cases outlined in Table In Section [3| we study the finite sample fluctuations of the
leading eigenvector and its overlap with the population eigenvector. Next, in Sectiond] we illustrate the utility of these
approximations in signal detection and communication applications. Specifically, Section [4.1] considers the power
of Roy’s largest root test under two common signal models, whereas Section .2] considers the outage probability
in a specific multiple-input and multiple-output (MIMO) communication system [24]. For a rank-one Rician fading
channel, we show analytically that to minimize the outage probability it is preferable to have an equal number of
transmitting and receiving antennas. This important design property was previously observed via simulations [24].



2. On the Distribution of Roy’s Largest Root

Table (1] outlines five common single matrix and double matrix complex Wishart cases, along with some repre-
sentative applications. Propositions 1-5 below, are the complex analogues of those in [23]], and provide simple ap-
proximations to the distribution of Roy’s largest root in these cases. As outlined in the appendix, their proof follows
those of [23]], with some notable differences. In particular, we present complex valued analogues of some well known
results for real valued Wishart matrices. In what follows we denote by E the expectation operator. We also denote by
)(]% the chi-squared distribution with k degrees of freedom and by X;%(U) the non-central chi-squared distribution with
non-centrality parameter 7. Throughout the manuscript we follow the standard definition of complex valued multiva-
riate Gaussian random variables, see [15]. Specifically, if X ~ CN(0, 0?) then it can be written as (A + (B)/ V2 where
A, B € R are independent N(0, o) random variables and ¢ = V1.

We start with the simplest Case 1 in Table involving a single central Wishart matrix, H ~ CW,,(ny, X + Avv').
In various engineering applications the matrix X denotes the covariance of the noise measured at m sensors and is often
assumed to be known, whereas A is a measure of the signal strength and the unit norm vector v denotes its direction.
Without loss of generality, we thus assume ¥ = o°, where o~ then denotes the noise variance. In contrast to previous
asymptotic approaches, whereby the number of samples ny — oo and possibly also the dimension m — oo, in the
following we keep ny and m fixed, and study the distribution of the largest eigenvalue in the limit of small noise,
namely as o — 0. To emphasize that we study the dependence of the largest eigenvalue of H on the parameter o, we
shall denote it by ¢, (o).

Proposition 1. Let H ~ CW,,(ny, AW’ + oI, with ||V|| = 1, 2 > 0 and let £,(c) be its largest eigenvalue. Then,
with (m,ng, A) fixed, as o — 0

/l+a'2A+a'2B+ o BC

s = 4
s Bt 3Ty A T M

ti(o) =

where A, B, C are independent random variables, distributed as A ~ ,\(%nH, B~ X% n2? and C ~ X% 2"

Remark 1. Given that €, is the largest eigenvalue of a Wishart matrix, it has finite mean and variance. Approximate
formulas for these quantities follow directly from . Since IE{)(%} =k Var{,\(i} = 2k, and IE{]/X%} = 1/(k = 2) for
k > 2 then for ng > 1

E{,(0)} = Any + (nyy + m — 1)o> + (m=1) + o(c™),

A+ 02
and similarly,
Var{€,(c)} = Pny + 2Ango? + (nyg +m— 1)0'4 + 0(0‘4).

Remark 2. The exact distribution of the largest eigenvalue €| in the setting of Proposition|l} with number of samples
larger than the dimension, has been recently derived by Chiani [6, Theorem 4, part 3]. The result is given in terms
of the determinant of an m X m matrix whose entries depend on the generalized incomplete gamma function, with
parameters that depend on A and on o In contrast, while ([I)) is approximate, the dependence on the values of A and
o is more explicit.

The next proposition considers a non-central single Wishart, Case 2 in Table

Proposition 2. Let H ~ CW,,(ng, 021, (w/a?)vwh), with ||| = 1, w > 0 and let €,(0) be its largest eigenvalue. Then,
with (m,ng, w) fixed, as o — 0

o2

BC
(o) = - (A +B+ 7) +op(ch) 2)
where A, B, C are all independent and distributed as A ~ X%,,H Qw/c?),B ~ X%m—Z and C ~ )(%nH_z.

Remark 3. By definition, E{Xi(n)} = k + n. Furthermore, it is easy to show that as n — oo, E{()(Z(n))’l} = (k-
2+ r])_l{l + 0(7]_1)} and Var{()(i(n))_l} =2/ {k+n—- 2)%(k + n—4}-{1+ 0(77_1)}. Note that as o — 0 the non-
centrality parameter 2w/o* which appears in the random variable A in @ tends to infinity. Hence, for small o, we
can approximate the mean and variance of €,(c) in (2) by

(g —Dm-1) 4

- _ 2
E{ti(o)} = w+ (nyg+m—-1)o° + -1t o
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Fig. 1. Density of the largest eigenvalue in Case 1 (left) and Case 2 (right). The parameters for Case 1 are ny = m = 5,1 = 5 and o> = 0.01. For
Case 2 they are ny = m = 5, w = 1 and o = 0.01. The red solid line corresponds to Propositions 1 and 2.

and

Var{£,(0)} ~ 8w + 402 {nH+m— 1+ (ny = DOm = 1) }

2ng +Z 12y + % - 2)

The next two propositions provide approximations to the distribution of Roy’s largest root in the central and non-
central double matrix settings, which correspond to Cases 3 and 4 in Table[I] For Case 3, for example, in principle
we need to study £;(E~'H) where E ~ CW,,(ng,Z) and H ~ CW,,(ny, = + Aww'). However, a simplification can be
made based on the following observations: (i) The matrix E~' H has the same eigenvalues as X'/?E~' HX~!/2, which is
equal to (Z~V2EX-12)~1("12HE"1/2), (ii) the matrix Z-12EX"1/2 ~ CW,,(ng, I) and (iii) the matrix Z-1/2HZ~1/2 ~
CW,u(ng,I + Avw'"), where v = X7'/2w/||Z~!/>w]|| has unit norm, and A = ||Z~"/?>w||> 1. Hence, in the following
propositions we assume without loss of generality that the covariance matrix of E is £ = 1.

Proposition 3. Let H ~ CW,,(ng, I + Av') and E ~ CW ,,(ng, I) be independent, with ng > m+ 1 and ||v|| = 1. Let
{1 be the largest eigenvalue of E'H. Then, with (m, ny, nr) fixed, as A becomes large

OO = (1 + DarFp, ¢, + arFp, ., + a3 (3
where the two F distributed random variates are independent and
ny m-—1 m-—1
al:nE—m+l’ azan_m+2, a3=(nE—m)(nE—m—l)’

“

by =2ny, by=2m-2, c;=2ng-2m+2, c=2ng—-2m+4.

Proposition 4. Suppose that H ~ CW ,,(ng, I, wvw and E ~ CW,,(ng, I) are independent, withng > m+ 1, w > 0,
and ||| = 1. Let £; be the largest eigenvalue of E-'H. Then, with (m, ny, ng) fixed, as w becomes large

ti(w) = arFp, ¢, Qw) + a2Fp, 0, + a3 (5
where the two F distributed random variates are independent and the parameters a;, b;, c; are given in (@).

Remark 4. In the limit as ng — oo, the two F-distributed random variables in (3) and (5) converge to x* distributed
random variables, thus recovering the leading order terms in (I) and ({2), respectively.

Let us illustrate the accuracy of our approximations via several simulations. Fig. [[jcompares the empirical density
of the largest eigenvalue, computed from 10° independent Monte Carlo realizations, in Cases 1 and 2 defined in Table
[} to the two corresponding propositions. For reference, we also plot the standard Gaussian density. The accuracy
of our proposition for computing tail probabilities of the form Pr(¢; > 1) is illustrated in Fig. 2| for Case 1. Similar
results (not shown) hold for other cases. Results for Cases 3 and 4 of Table|I| are shown in Fig. @ As can be seen, in
all cases, due to the small sample size and dimension, the distribution of the largest root deviates significantly from
the asymptotic Gaussian one, with our propositions being significantly more accurate.
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Fig. 3. Density of the largest eigenvalue in Case 3 (left) and Case 4 (right). In both plots ng = ny = 10, m = 5. In Case 3, 4 = 50 and in Case 4
w = 150. The blue solid line corresponds to Propositions 3 and 4.

2.1. On the leading canonical correlation coefficient

We now consider the fifth Case of Table[I]and study the largest sample canonical correlation coefficient between
a first group of p variables and a second group of ¢ variables, in the presence of a single large canonical correlation
coeflicient in the population. Canonical correlation analysis is widely used in a variety of applications, for example in
medical image processing [[7, 26} [30], signal processing [2} 35 40], and array processing [[L1]].

Since the canonical correlation is invariant under unitary transformations within each of the two groups of varia-
bles, in the presence of a single large correlation coefficient, without loss of generality we can choose the following

form for the matrix X,
(L P
= ( pT I )

Here P = (P 04— ,,)) with P = diag (p,0,...,0) € R”*” and p is the value of the correlation coefficient.

To study the sample canonical correlation, consider n + 1 complex-valued m-dimensional multivariate Gaussian
observations x; ~ CN (0,%), i = {1,...,n+ 1} on m = p + g variables, where without loss of generality p < g. The
corresponding sample covariance matrix S decomposes as

5 Y'y v'x
"= xy xix )

where Y € C"™? and X € C"™? represent the first p variables and the remaining ¢ variables, respectively.

5



Our interest is in the largest sample canonical correlation coefficient, denoted by r;. Similar to the real valued case
[32 Chapter 10], its square rf is the largest root of the following characteristic equation

det (Y'Y - Y'QY) =0, (6)
where Q = X(XTX)71 X', Introducing the notation H = Y'QY and E = Y'(I, - Q)Y, (@) can be rewritten as
det(r*(H + E) - H) = 0.

Hence, we may equivalently study the largest root of E~' H, since it is related to rf by ¢; = rf/ (1- r%).
Similar to [23]], it can be shown that with ® = I, - P2, conditional on X, the two matrices H and E are independent
and distributed as

HX~CW,(q,®,Q) and E|X~CW,(n-gq,®) @)

with the non-centrality matrix given by

2 2
Q=0 'pxixpT = £ (X'*X) ee =wee wherew =
1 2 11 1 1 1 p2

(x7X) (8)

1’

Since X'X ~ CW, (n, Iq), then all diagonal entries of X"X follow a chi-square distribution. In particular, (X TX)11 ~

X%,l/ 2. The next proposition provides an approximation to the distribution of the largest sample canonical correlation
in the presence of a single population canonical correlation. To this end, we introduce the following notation. We
denote by Ff,b(c, n) arandom variable, which is defined as a function of three other random variables as follows: First,
generate a random variable Z ~ cy2. Next, generate two independent random variables, one distributed as y2(Z) and
the other as )(i. Finally, compute their ratio

X2(2)]a
X;/b

~ FX (c.n). ©)

Proposition 5. Let {) = r% /(1 - rf), where ry is the largest sample canonical correlation between two groups of size
p < q computed from n+1 i.i.d. observations withv = n—p—q > 1. Then in the presence of a single large population
correlation coefficient p between the two groups, asymptotically as p — 1,

2
f] =~ (l[FZ(M_] (16—[)2, 271) + azsz’cz + as

where

ar=q/(v+ 1), aa=@p@-D/(+2), a3=(p-D/v{v-1),
bi=2q, by=2p-2, c;=2(v+1), c3=2(v+2).

Remark 5. It can be shown that the probability density ofFif‘b(c, n) is

1 b\'  xi! 1
Sx(x) = ( ) ( al 2 Fy [g,z(a+b) 2 ad

s(3.5)arormlal (e T e ]

where ,F(a, b; c; 2) is the Gauss hypergeometric function and B(p, q) is the beta function. This formula is useful for
numerical evaluation for small parameter values.

Fig. @ illustrates the accuracy of Proposition[5] A good match between the theoretical approximation formula and
simulation results is clearly visible, particularly at the right tail of the distribution.
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Fig. 4. Density function of £;(E~' H) in canonical correlation analysis.

3. Distribution of the Leading Sample Eigenvector

Another key quantity of both theoretical and practical importance is the squared dot product between the leading
sample eigenvector, denoted ¥, and its corresponding population eigenvector v. Assuming ||v|| = |[¥]| = 1,

R =[¥'v]% (10)

A practical application where it is important to understand the behavior of R under a rank one spike, involves
the design of dominant mode rejection (DMR) adaptive beamformers in array processing [42]. The main purpose of
this beamformer is to eliminate interferences from undesired directions other than the steering direction. As shown
in [43]], an important parameter which determines the performance of the DMR scheme is the correlation between
the random sample eigenvectors and the unknown population eigenvectors. Specifically, in the presence of a single
dominant interferer, the population covariance matrix takes the form of a rank one spiked model [43, Eq. 17], and
the effectiveness of the DMR depends on the quantity R. Another application where the quantity R plays a key role is
passive radar detection with digital illuminators having several periodic identical pulses [[14]. In a sequence of papers
[12H14]), the authors developed a new framework for passive radar detection based on the leading eigenvector of the
sample covariance matrix. This detection scheme outperforms traditional detectors [14]. Motivated by these and other
applications, we now develop stochastic approximations to R. For Case 1 of Table[I] we have:

Proposition 6. Let H ~ CW,,(ny, Avv' + o2I), with ||v]| = 1 and A > 0. Let ¥ be the eigenvector corresponding to
the largest eigenvalue of H. Then, with (m,ny, A) fixed, for small o

1
o> B 20 BC’
+ —+ —
A+0rA (A4 02) A?

R =~

where A ~ )(%HH, B~ X%m—Z and C ~ X%n,,—z are all independent.
The distribution of R in Case 2 of Table|l|is given by the following proposition.

Proposition 7. Let H ~ CW,,(ny, 021, (w/d?)vv'), with ||V]| = 1 and w > 0. Let ¥ be the eigenvector corresponding
to the largest eigenvalue of H. Then, with (m, ng, w) fixed, for small o

1

B b
1+—+2£
A, AL

R =~

where Ay ~ X%n,, Qw/o?), B ~ )(%mfz and C ~ X%nH—Z are all independent.

7
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Propositions [6]and[7] can be useful to analyze theoretically various DMR and radar detections schemes, and shed
light on their dependence on the relevant system parameters.
For the double-matrix Case 3 in Table[T] we have

Proposition 8. Let H ~ CW,,(ny, AV + 1) and E ~ CW,,(ng, I) be independent, with ng > m+ 1 and ||v|| = 1. Let
9 be the eigenvector corresponding to the largest eigenvalue of E-'H. Then, with (m, ny, ng) fixed, for large A

1

B’
1+—
D

~
=~

R

where B ~ X%m—Z and D ~ )(%nE +4_oy @re independent.

In the context of array processing, the double matrix Case 3 of Table [T] corresponds to a setting where the noise
characteristics of the m sensors are not perfectly known, but rather their covariance matrix is estimated from ng
samples that do not contain any signal. Comparing Proposition [§] with Proposition [6] sheds light on the effect of
estimating the covariance matrix of the noise. Whereas in Case 1, as signal strength 4 — oo the quantity R converges
to one, in Case 3, the random variable R does not converge to one, but rather to a Beta distribution.

Figs. [5] and [f] illustrate the accuracy of our approximate distributions of the squared inner product between the
leading sample and population eigenvectors.



4. Applications

We now demonstrate the utility of our approximations to Roy’s largest root distribution under a rank-one per-
turbation in three different engineering applications. The first two are concerned with common problems in signal
detection, whereas the third with the outage probability of a rank-one Rician fading MIMO channel.

4.1. Signal Detection in Noise

Detecting the presence of a signal in a noisy environment is a fundamental problem in detection theory. Specific
examples include spectrum sensing in cognitive radio [17]] and target detection in sonar and radar [42]. Assuming
additive Gaussian noise, the observed vector y(¢) € C™ at time ¢ is of the form

¥(1) = Vas(u +n(), (11

where s(#) € C is the time dependent signal, u € C” is normalized such that |ju]| = 1 is its direction, 4 > 0 is
a measure of the signal strength and the vector n € C” is a zero mean complex valued random noise, assumed to
be independent of the signal and distributed as n ~ CN(0,X). The positive definite Hermitian matrix X is thus the
population covariance of the additive random noise. In some cases it is assumed to be explicitly known, whereas
in others it needs to be estimated. The signal s(¢) is often modeled as a random quantity with E{|s(¢)]*} = 1. For
example, in multiple antenna spectrum sensing for cognitive radio a common model is that s(#) ~ CN(0, 1), namely
s(t) = 51(t)+1s52(¢) where 51(¢) and s,(¢) are real valued and independent random varlables distributed NV (0, 1) [45.46].
Similarly, in detection of constant modulus signals (e.g., FM signals [18l]]), s(f) = exp(t¢(¢)), where ¢(¢) is random.

When the covariance matrix ¥ of the noise vector n is assumed known, the observed data used to detect if a
signal is present are often ny i.i.d. observations yi,...,y,,, from (TI). A popular approach is to compute the sample
covariance matrix H = Z?Zl y jy;, and declare that a signal is present if some function of its eigenvalues is larger than
a suitable threshold. Several such detection tests have been proposed [18} 45} 46|, including Roy’s largest root [29].
As discussed below, depending on the model of the signal, this leads precisely to Cases 1 and 2 in Table[T}

In other situations, X is unknown, but it is possible to observe both the ny samples y; of as well as an additional
set of ng independent realizations ny, . .., n,, of the noise vector n. The latter are measured, for example, in time slots
at which it is a-priori known that no signals are emitted. Here, a typical approach is to form both the matrix H as
above and the matrix E = Z';j n jnj and detect the presence of a signal via some function of the eigenvalues of E~'H.
Signal detection based on the largest eigenvalue of E~!'H leads to Cases 3 and 4 in Table

As discussed in Section one may assume without loss of generality that X = o->/. Thus, when s ~ CN(0, 1),

H ~ CW,(ng, au’ + a?21).

In contrast, if s = exp(t¢), conditional on ¢y, ..., d,,,

A N
H~CW, (nH, a1, quu’).
o

Propositions 1-4 can thus be used to approximate the detection power of Roy’s largest root test as a function of signal
strength A in both the single matrix cases and the double matrix cases,

Pp = Pr{¢; > u|signal present with strength 1}, 12)
where p is a given threshold parameter. The accuracy of is illustrated in Fig.

4.2. Rank-One Rician-Fading MIMO Channel

As alast application, consider the outage probability of a MIMO communication channel with ny transmitters and
ng receivers. Here, the transmitted signals x € C"” and received signals y € C"* are related as

y=Hx+n
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where H is the ng X ny channel matrix and n is additive random complex valued noise, assumed to be distributed as
n~CN (n, o-ﬁl ), where o-ﬁ is its (real-valued) variance. Due to fluctuations in the environment, the channel matrix H
is modeled as a random quantity. In particular, under a common Rician fading model [16], H has the form

X 1
H= |- H + | ——H ]
K1 " Vg™ a3

where H; represents the specular (Rician) component from a direct line-of-sight between transmitter and receiver
antennas and H, represents the scattered Rayleigh-fading component. With fixed sender and receiver locations, the
matrix H; is constant whereas H, is random with entries modeled as i.i.d. complex Gaussians, CN(0, 0'%1). Un-

der the normalization tr(H, HT) = ngnr, the factor K represents the ratio of deterministic-to-scattered power of the
environment.
Under the maximal ratio transmission strategy, where the transmitter sends information along the leading eigen-
vector of HH', the channel signal to noise ratio is given by
Qp
p=-—2t(HH') (14)
n
where Qp = E[||x||*] is the power of the transmitted signal vectors [24]. An important quantity is the channel’s outage
probability, defined as the probability of failing to achieve a specified minimal SNR i, required for satisfactory
reception. Based on (14)), the outage probability P,y can be written as

Pou = Pr(Q_gfl < ﬂmin) . (15)
O—n
One particularly interesting case is when the Rician component H; is assumed to be of rank one, H; = uv',
where u € C™, v € C"7. An important design question is which configuration of antennas minimizes (I5)), under the
constraint that the total number of transmitting and receiving antennas is fixed. Via simulations, [24] showed it is best
to have an equal number of transmitting and receiving antennas. Here we analytically prove this result asymptotically
in the limit of small scattering variance (i.e., oy < 1).

Proposition 9. Consider a rank-one Rician fading channel with a fixed number of antennas, ny + ng = N. Then, for
oy < 1, the outage probability is minimized at ny = ng = N/2 for N even (or say ny = |[N/2],ng = [N/2] for N
odd).

Proof. Under the model in and the assumption that H; = uv' is rank one, the Jj-th column of H, of dimension ng,
is distributed as CN ( VK/(K + Duv;, 0'%{/(1( + 1)1nR). Therefore,

HH' ~ CW,,(nr, a1, /a*ww")
10
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Fig. 8. Outage probability as a function of nr, with ny + ng fixed. Circles represent a Monte-Carlo simulation whereas the solid line
is our approximation (which can be computed for any non-integer ny € R*). These graphs support Proposition@] and demonstrate
the accuracy of our approximations. In both graphs, K = 2,05 =0.3,0, = 1 and Qp = 5.

is non-central Wishart, with

w=v/Ivl. o= ﬁa%, and = %uuwvw = = R
Thus, Proposition 2 implies that for fixed (n7, ng, K),
o= i—g{’l =y (A + B+ Biq_C) + OP(O"}_]) (16)
where A, B, C are independent random variables distributed as
A~ X3, (€2), B~ X302 C ~ X3 2
nd Qpoy, 282 2K
Tk e T @ T a

Since E(A) = 2nr + ¢, > 1, and ¢; — oo as oy — 0, we may neglect the third term in . Furthermore, since A
and B are independent,

i~ i (A+B) =13, (€2) + X3y, 2) = CLXay_2(C2).

Clearly Py of (15) is minimal when the largest eigenvalue ¢; is stochastically as large as possible, or in turn, when
its non-centrality parameter ¢, is maximal. Since by (17)), ¢, « nyng, the proposition follows. O
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Appendix A. Proofs of main propositions

We prove our main results using the analytical framework developed in [23]]. For a complex-valued number z € C,
its real and imaginary parts are denoted R(z) and J(z), respectively, whereas Z is its complex conjugate. We begin
with the following auxiliary lemma, which describes the analytic structure of the leading eigenvalue and eigenvector
of a covariance matrix constructed from vectors all in the same direction, which without loss of generality we choose
as the standard vector e; = (1,0,...,0)7, but corrupted by small perturbations. Its proof is in

11



Lemma 1. Let {Xj}';.:] be n vectors in C" of the form

Xj = uje; + e (A.1)

0\ . . . L
where uj are complex valued scalars, & = ( p with &; € C"! are the perturbations in orthogonal directions to e,
Jj

and € € R is a small parameter. Define z € R,b € C"™' and Z € C"~1*m=1)

n n n
— _1 — +
2= wiy, b=27 Y U, Z=) £l (A2)
j=1 j=1 j=1
n
Let €,(€) be the largest eigenvalue of H(e) = Z X jxj with corresponding leading eigenvector vi(€) normalized such
=1
that erl(e) = 1. Then €,(€) is an even analytic function of €, whereas v(€) — e, is an odd function of €. In particular,
the Taylor expansions of £1(€) and v,(€) around € = 0 are given by

t1(e) = 2+ ||b|P€* + 27 'b"(Z — bb)be* + ... (A.3)

0 0
— -1/2 -3/2 3
vi(e) =e; +z (b)e+z (Zb—llbllzb)e +...

Proof of Propositions 1 and 2. Since the eigenvalues of H do not depend on the direction of the vector v, without
loss of generality we thus assume that v = e;. Then, H may be realized from ny i.i.d. observations of the form (A.T)
with € replaced by o,

) ..
&~ CN(O, 1), uj~ {CN(O, o 2+ ), ProposTgon 1, (A4)
CN(uj,o°), Proposition 2,
and y; are arbitrary complex numbers satisfying 3’ ; |u i = w.
For each realization of u = () and E = [£,...,&,,] € C" D% Lemma 1 yields the approximation (A.3])
for £,(0). To derive the distributions of the various terms in we proceed as follows. Define 0, = u/||ul]| € C",
choose columns 0y, ...,0, sothat O = [0y, ..., 0p,] 1S an nyXny unitary matrix, and consider the following (m—1)xng

matrix V = Z0. Its first column is v; = Zu/|ju|| = b, and thus the O(€?) term in (A.3) is b'b = |jv;||*>. For the forth
order term, observe that Z = Z=" = VV" and so the quantity D = b'(Z — bb")b may be written as

ny
D = v'{(VVT - vlv'i')vl = (v'l'V)(v'IV)T - (v'{'vl)(v}'v])Jr = Z Ivi'vjlz.
j=2
Hence, (A.3) becomes
51(6) =Vy+ V2€2 + V4€4 + ...

where Vo = |[ul*, V2 = |v|* and V4 = V;'D. To study the distributions of Vo, V2, V4, note that by assumption in
(A4). u; = (a; +1b}) / V2 with

N, A+ d?) Proposition 1 N, A+ 0?) Proposition 1
7 \N(V2R(u)), %)  Proposition 2 7 \N(V23(u)), 0%  Proposition 2.
1 ¢
Therefore, ||ull> = 3 Z(a? + bi) is a sum of 2ny independent squares of either mean centered or non-centered
=1

Gaussian random variables. This in turn gives

o

a2+, 2 ..
Vo= lul? ~{ 2 Xony,» Proposition 1,
)(%nH(fr—“{), Proposition 2.

2
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Since given u, O is unitary and fixed, then vjlu ~ CN(0,1,_1). Since this distribution is independent of u, v; ~
CN(0, I,,-1). By similar arguments

1
2 2
Vo =|wnill” ~ Eszfz
which is independent of ||u|>. Finally, conditioned on (u, v;), we have vIvj ~ CN(O, |lv{|[*) and IvIvjl2 ~ [vilPx3/2.

Thus,

- [[vil?
2 .2
Dl|(u,v) = Z IVJ{Vj| I(u, v1) ~ > A2

J=2
where the X%n,,_z variate is independent of (u, v;). We conclude that
1 2 \-1,2 2 s
V, ~ {20720 X2, Xo-2X3y,—2»  Proposition 1,
L2 2wy-1.2 2 L
F(/\/ZnH(U—‘;’)) Xom-2Xom,—2» Proposition 2.

Since the random variables Vj, V>, V, are independent, then so are A, B, C in either (EI) or @I) This completes the proof
of Propositions 1 and 2. O

To prove Propositions 3 and 4, we first introduce some additional notation and two auxiliary lemmas, whose proofs
are deferred to[Appendix B| For a matrix S, denote by S j and S’¥ the (j, k)-th entries of S and S ', respectively.

Lemma 2. Let E ~ CW,,(ng, I) and M = [e,, b] € C™2, with the vector b fixed and orthogonal to e,. Define a2 x?2
diagonal matrix D = diag (1, 1/||b||2). Then

S =M E'"M)"" ~CWy(ng —m+2,D),

and the two random variables "' and S 5, are independent with

2
2 X ng—2m
S~ Say ~ 2—2*“
Xonp—2m+2 2|l
0 0 . ..
Lemma 3. Let E ~ C'W,,(ng, 1) and let A, = 0 7 where Z is an (m — 1) X (m — 1) random matrix independent of

E, withlE(Z) = I,,_1. Then

E(e}E-lAzE-le,] m—1

EN T e —m)ng—m+ 1)

Proof of Propositions 3 and 4. Without loss of generality we may assume that the signal direction is v = e;. Hence

H CW,u(ny, I + /lelef), Proposition 3,
CWolny,I,were]),  Proposition 4.

Next, we apply a perturbation approach similar to the one used in the previous proof. To introduce a small parameter,
set

2 1/(1 +4), Proposition 3,
l/w, Proposition 4.

The matrix H, = €?H has a representation of the form XX with X = [xy,...,X,,] where each x ; follows li but
now with
CN(, 1), Proposition 3,

i ~ CN(0, 1), j
&j ( 1) uj {CN(ﬂj/ vw,1/w), Proposition 4,

where 3 |uj* = w. In particular,
i lu |2 %X%nH, Proposition 3,
Z = u j ~ ..
= ! ﬁ)(%rm (2w), Proposition 4.
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With b as in (A.2)), using the same arguments as in the previous proof, we have that b ~ CN(0, I,,-1), independently
of u.
The matrix H. may be written as H. = Ay + €A} + €2A,, where

(z O e (O (00
AO_(O om_l)’ A“‘/z(b om_l)’ A2‘(0 Z) (A-3)

with Z as in (A.2). For future use we define the following quantities

E' = E e, b= (g) B = bEe, E" = HED.
Note that the condition ng > m ensures that E is invertible with probability 1. This follows for example from Theorem
3.2in [9].

The matrix E~'H, is similar to the Hermitian matrix E~'/2H.E~1/2, Therefore, all its eigenvalues are real-valued
for any value of €. Furthermore, since E~'/2H_E~'/? is a holomorphic symmetric function of e, it follows from Kato
([23], Theorem 6.1 page 120) that the largest eigenvalue ¢; and its eigenprojection P(e) are analytic functions of € in
some neighborhood of zero, where the largest eigenvalue has multiplicity one. The projection to the corresponding
eigenspace of E"'H, is P(€) = E"'/>P(€). As the matrix E does not depend on e, this projection is also an analytic
function in some neighborhood of € = 0.

At e = 0, E~'e, is an eigenvector with eigenvalue E'!z, that is,

E'HoE'e; = zE'ejelE"'e; = zE''E7 ey,
from which we obtain
e P(0O)E'e; =e/E"'e; = E'\. (A.6)

Since P(e) is an analytic function of € and the inner product is a smooth function, then there exists a neighborhood of
€ = 0 where eIf’(e)E ~le;, e, is both analytic in € and strictly positive. In this neighborhood, we may define
EYM
vi(e) = ——————P()E ey (A7)
e P(e)E-'e

Clearly v;(€) is the eigenvector corresponding to the eigenvalue ¢ (€) and it is also analytic. We thus expand
0(e) = Z e, e = Z wiel. (A.8)
j=0 j=0

Inserting these expansions into the eigenvalue-eigenvector equations E~'H.v; = £;v| gives the following equations:
at the O(1) level,
E_1A0W0 = Aowo

whose solution is
Ao = zE', wo = const - E”'e;. (A9)

By (A.6)-(A.7), wo = v;(0) = E'e;, so the above constant is one.

By 1| e];vl(e) =Fll = e;{wo. Hence eij = (O for all j > 1. Furthermore, since Ay = zelei, then Agw; = 0 for
all j > 1. The O(e) equation is thus

E71A1W0 + E71A0W1 = /l]Wo + /l()W]. (AIO)

However, Agw; = 0. Multiplying this equation by eI gives that

-1 .
e E~'w f
S

Ell T El b 0
. i .
= E—\ﬁ{eiEl (8 %)Elel +eE (2 g)E‘el} = 2VZR(E™). (A.11)

14



Inserting the expression for A, into (A:10) gives that

1 S (VA iy 1
wyp o = Nl {E (b O)E e, —2R(E")E e
1 bl -1 113 b1y -1 1 e EPY
- \/EE“(E E-'e; + EVET'h - 2R(E"HE el)z_z E'b— 2B e

The next O(e?) equation is
E_1A2W() + E_1A1W1 + E_IA()Wz = /lQW() + Aiwy + /1()W2.

Multiply this equation by e/ and recall that Agw, = 0 and €{wo = E'! gives

e EAE e, € EAIZ(Eb-FrEe))

£
b= EU * El
e E'ME e, EUE 4 (B - 2EPTR(E) _ eET'AE e EVEY - EVER
B " = + (A.12)
Ell Ell E11 Ell

Combining (A9)-(A:12)), we obtain the following approximate stochastic representation for the largest eigenvalue ¢
of E'H,

Tr-14. -1 ol

e E'AEe; EVIEPP — EPVEDI

£1(€) = zE' + 26 VZR(E") + € +é
Ell E1l

Next, to derive the approximate distribution of £; corresponding to the above equation, we study a 2 X 2 Hermitian

matrix S, whose inverse is defined by

+ 0p(ed). (A.13)

o (EY EbT _ agtp-l
S - (Ebl Ebb =ME M’
where M = [ey, f)] is a 2 X 2 matrix. Inverting this matrix gives
- 1 Ebb _Ebl
~ plupe _ gpigol \~E?' E!

Hence in terms of the matrices S and S !, (A.13) can be written as
2 e E'AE e
0@ = 28" +2eVIR(EM) + — 4 2= 27 T
S 2 El 1

To establish Propositions 3 and 4, we start from (A.14). We neglect the second term T} = 2€ vzR(E?") which is
symmetric with mean zero, and whose variance is much smaller than that of the first term. We also approximate the
last term, denoted by T, by its mean value, using Lemma 3. We now have

+ 0p(e). (A.14)

1
li(e) ~ 28 + € {— + c(m,nE)},
S

where c(m, n) is the expectation from Lemma 3. Since £(e) is the largest eigenvalue of E-'H, = €?E~'H, (A.14)
should be divided by € to obtain the largest eigenvalue of E~'H. By doing so, and inserting the distributions of S !!
and combining this with the S, from Lemma 2 gives

P 21|12 m—1

2,2 3 _ 1)
Xong—rmez  Xanp-ames  (E =M —m—=1)

Next, by inserting the distributions of ||b||, z and the relevant value of €, we get that for Proposition 3
2

X
a) ~ (1 +)—2 :
Xong—om+2  X2np-2m+a

15

X%m—Z m—1
(ng —m)(ng —m—1)




and for Proposition 4

B 20) m—1

2 2
Xonp—om+2  Xong-2m+4

li(w) ~

(ng —m)(ng —m—1)

From Lemma 2 and the independency of u and z, all of the above y? random variables are independent. Finally, since
ratios of independent y? random variables follow an F distribution, the two propositions follow. O

Proof of Proposition[5, By , the non-centrality parameter w depends on the data only through X'X. Conditioning
on XTX, following , we invoke Propositionwith the parameters m = p,ny = ¢, and ng = n — g to obtain

20°

0 (E_IH) X ~ alFbl,cl (1 —p2

(XTX)“) + azsz,Cz + as.

Now the final result follows by integrating over the distribution of (X X )“ ~ % X%n’ and using the definition of FZ ,(c.n)

given in (9). O

Proof of Proposition[6|and[7, Let us assume without loss of generality that v = e,. If ¥ is not normalized, then we
can write (10)) as R = [¥7e;|?/||¥][>. From Lemma 1, we have

V=wo+ow +0ws +...

where

e 1 0 1 0

wo =€, wp=-—1 s W3 = ——= nu ,
R AR TP\ 2 vpvin
with i.i.d. variables v; ~ CN(0, I,,-;) all independent of u € C",

| CNO.Q+ 0™ for H~ CWu(ny, dere] +0°1)
CN(u,o*1,) for H ~ CW,u(nyg, 021, (/e €])

and ||u||> = w. Therefore,

1
R= n T2
H
Ivil? 42t Vil .
1+0° o + Op(c®)
[Jul? fJull*
The result follows from the distribution of these quantities. O

Proof of Proposition[8} Let us rewrite (A.8) as follows

P(€) = wo + wie + 0p(62),

where wo = E~'e;, wy = %2 (E’IE - %E’lel ) For convenience, decompose the matrices E and E~! as
- En El e E" E?T AL5)
ElZ E22 4 E12 E22 .

where E;; € R, E;, € C" VX1 and E,, € C"D*m=1_ Consequently, E'' = 1/(E;, — E;»"E»"'E») € R and
E"? = —EVE» "' E|, € C"=DX1 The exact form of E?2 is unimportant as it does not affect our calculations.
Let us now focus on the numerator of R. Since e'w; = 0, we have

pler = E'' + 0p(€?),
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from which we obtain
2
[plei = (E") + 0p(eD).

The denominator of R can be written as

I91P = ¢ (E7) e + %% el (E7) b}e- \/;5“ R(E")e] (E7') ere+ 0p()

Using the decomposition of E~! given in (A.15), we get
2 11\2 e, 2 { 1 it 211 22 } 2 b1 { 11\2 12 2} 2
W =(E") +IIE”|II°+ —=R{E'E“b+E" E“bje— ——RI{E EV) +E €+ Op(€).
9IP = (E") + 1E"| 7 \/EE”{}()II I p(€?)
Now we can conveniently express R as
2 2
(Ell) (Ell)

R= Py — Op(€%),
TN + {(E11)2 N ||E12||2}2 (Pg — Qp)e+ O0p(e)

where
Pr=—2 {(E“)2 + ||E12||2} R{E",  Qp= Zx {Em (E" Loy + Ezz)b}.
VEET Ve
Since Pg and Qf are zero mean random variables, we neglect them to obtain

1
R~ ——
1 +|Ey Epll?

where we have used the relation E'> = —E'"'E}JEj, € C™ D! Noting that E) Ei2|Ex» ~ CN(0, E;)) with Ex ~
CW,._1(ng, I._1), we can show that 1/ (1 +1E3) Elzllz) is beta distributed with parameters nz —m +2 and m— 1. Now

the final result follows from the observation that, for X ~ )(12, and Y ~ Xé, X/(X+7) is beta distributed with parameters
p/2 and g/2. O

Appendix B. Proof of Auxiliary Lemmas

Proof of Lemma 1. Write the m X n matrix X(€) = [x1,...,x,] and observe that X(—e) = UX(e), where U =
diag(1,—-1,...,—-1), is an orthogonal matrix. Thus, H(—€) = UTH(e)U has the same eigenvalues as H(e). In par-
ticular, the largest eigenvalue ¢; and its corresponding eigenvector v; satisfy

t1(=€) = {1(e), vi(=€) = Uvi(e). (B.1)

Hence ¢; and the first component of v; are even functions of € whereas the remaining components of v; are odd.

We decompose the matrix H(e) = ¥)}_; X ij as

J

H(e)

n n n n
i 2 it f o t
Z(u.,-el + &7 )(uje; + Efj')i = Z ot eleT + osZ:[.f]+ ‘uje) +uje; &'+ e ij &7
j=1 j=1 j=1

J=1

Z 0 0 bT ) 0 O _ )
(O Om_1)+6\/2(b Om_1)+6(0 Z)—A0+€A1+EA2,

with the matrices Ag, A and A, are given in (A.5). Following similar arguments which lead to (A.7) and with
E = I, we can establish that £,(¢) and v,(€) are analytic in some neighborhood of zero. Therefore, we have the
following Taylor series expansions:

l1(e) = Ay + EL+e'l+... and vi(e) = wo + ew; + Ewy + €3W3 +etwy 4. (B.2)
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Also, the eigenprojection P(e) of ¢; satisfies

T;P(G)el. (B.3)
e, P(e)e

vi(e) =
Inserting the expansions into the eigenvalue equation Hv; = {;v; gives the following set of equations for » > 0
A()Wr + Alw,,l + Azwr,z =AWy + oW,_o + 4Wp_4 + ... (B4)

with the convention that vectors with negative subscripts are zero. From the r = 0 equation, Agwy = Adgwy, we readily
find that

Ay =2, wo = const - ej.
Egq. 1| implies that e{vl = 1 and wyp = v1(0) = e;. This implies that w;, for j > 1, is orthogonal to e;, that is
orthogonal to wy.

From the eigenvector remarks following (B.T) it follows that wy; = 0 for j > 1. These remarks allow considerable
simplification of (B.4); we use those for r = 1 and r = 3

Aywgy = Agwy, Arywy = Agws + Aawy (B.5)
from which we obtain
wi=22b,  ws =54 - LDw. (B.6)
Multiply on the left by wg and use the first equation of to obtain, for r even,
A = (Awo) wot = dowiw,_y
and hence
A =owiwi =b'b and A4 =wi(Ar = 1aDwy = 27'BI(Z - bbTb.

Therefore, we can further simplify to yield

N A 0
— 172 — ,-3/2 _ 2 — 32
wp =2 b, wy=z (AZ [15]] Im—l>b 4 (Zb _ ”bHZb)

O

To prove Lemmas 2 and 3, we shall use the following two claims, which are the complex analogues of Theorems
3.2.10 and 3.2.11 in Muirhead [32]. While their proofs are similar to those in the real valued case, for completeness
we present them below.

Claim 1. Suppose A ~ CW,,(n,Z) with n > m — 1 where A and X are partitioned as follows
An Ap n I
A = Z =
(A21 Azz) (221 222)

and let A115 = Ay —A12A£21A2], and X112 = 211 — 2122521221. Then, Ay, is distributed as CWi(n —m+k,X11,) and
is independent of A1y, Az and Ay).

Claim 2. Let A ~ CW,,(n, X) and let M be a kxm matrix of rank k, where M is independent of A. Then (MA™'MT)™! ~
CWi(n—m+k, (M 'M"H™).
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Proof of Claim[} LetC =X!. We partition it as follows,

Cn Cn
C= s B.7
( Cy Cn ) (B.7)

where Cy; € Cok C,, € Cn=H0xm=k) and Cy, € CH0m=h) with C}Lz = Cy. Consequently, =;!, = Cyj.
Following [[15}19], the density of A is given by

det"™™(A) _ (s
A) = w(z'A) B.8
S =5 oaer ®B-8)
where tr(-) denotes the trace operator and

m

Tu(m) = 73" D [ [T = j+ 1)
j=1

with ['(-) denoting the classical gamma function.
To prove the claim we shall study the form of det(A) and of tr(X~'A). First of all, we have that

det(A) = det (Ay) det (Aj12).

Next, we introduce a change of variables from the entries of the matrix A, to Aj;p, = Ay — A12A521A21, By, = Ay,
By, = Aj;. The Jacobian of this transformation is an upper triangular matrix, with all diagonal entries equal to one.
Hence, the volume element in is dA = dA|dA,dAy; = dA|1.2dB2dBy;. Furthermore, using the expansion

- Cn Cn Ai12+ BiaB3lBy B
tr(=7'A) = tr 22
( ) (( C21 C22 )( B21 BZZ

=tr(Ci1Ay12) +tr (CllBlzBizl le) +tr(Ci2B21) + tr (Ca1B12) + tr (CouBy)
along with the fact that B, = BIZ yields that

det"™ (By) det"™ (A11.2)
det" (Xpp) det" (Zy1.2) [u(n)

f(Ai112, B2, Bn) =

e—tr(zf]].zAl142)—“(21711_23123521 B}\z) % e—lr(CzlBlz)—lr(C21312)%—tr(C22322). (B.9)
Now we may use the decomposition
k P m—k
k m—
Tu(m) =3¢ [ [T=m+ k= j+ Dxx T "D [T j+1)
Jj=1 Jj=1

m—k
= Tu(n — m + k) x 5 - m#k=D) [[re-i+1
j=1

to rewrite (B.9) as
S (A2, Bz, Bn) = fi (A112) X f2 (B2, B22), (B.10)
where

detn—m+k—k (A11~2)

° e—tr(Zl’ll_zAn»z)’ (B.11)
det"™* Chiy)liin—m+k)

fi(A2) =
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and

det"™ (Bp)
f2(Bi2, Bn) = —5 PRETE— . = m—k n
aoz DT (n = j+ 1det™ ™ (2112) det” (222)

5 ¢ (E112B12B5) B}, )-tr(Ca1 Bia)~t(Cay Bio) ~r(C2 Bry)

The factorization in (B.10) establishes that Aj;., is independent of Ay, and A,,. Finally, (B.11) implies that A;;., ~
CW, (n—m+k,%1,) which concludes the proof.
O

Proof of Claim[Zl Set B = 271243712, Now B ~ CW,,(n,I). For R = MX™ "2, (MA~'M")™' = (RB"'R")"! and
(MZ'M™)~! = (RR")™!. Thus, it is sufficient to prove that (RB"'R")™! ~ CW;(n—m+k,(RR")™"). LetR = L[I; : 0]H
be the SVD decomposition of R, where L is k X k and nonsingular and H is m X m unitary. Now,
—1pty-1 — . T T 12 A R N . N N M|
(RB'R")™' = (L[Ik :0JHB™'H'[I, : 0OT'L ) =L ([Ik : OJ(HBH)™'[I, : 0] ) L
-1
=@ (e 01C' L 07) L7
where C = HBH'™ ~ CW,,(n, I). Let

F:C‘lz(F“ F12) C:(Cll CIZ)

F21 F22 C21 C22

where F;, and Cy, are k X k. Then (RB™'R")~! = (L‘l)fFl‘llL‘l, and since Fl‘l1 =Ci — C12C2‘21C21, it follows from
Claimthat Fl‘l1 ~ CWi(n—m+k, I;,). Hence (L‘I)TF]‘IIL_1 ~ CWi(n—m+k,(LLH™), and since (LL")™' = (RR")™!,
the proof is complete. O
Proof of Lemma 2. Note that S'! = E'! = el E~'e,. Then, by Claim S~ CW (ng—m+1,1)) :X§n5—2m+2/2’
meaning S'! ~ Z/XgnE—Zm .»- Next, by definition S = (M'E~'M)™", with fixed M. Thus, by the same claim, S ~
CWs(ng —m + 2, D) from which we obtain Sy, ~ XinrzmM/QIIbllz). Finally, since (S'')™" = 8§11 — §1255,821, by
Claim[i} (§'")~" is independent of S 1. O

Proof of Lemma 3. First we decompose the expectation as follows:
TE-1AE™! TE-1AE™!
E(e1 Foll B - ) =Eg {EA\E (_e] T - )}
Next, since A, is independent of E,
0 o
E(A2|E) = E(A;) = (0 I ) -
m—1

Combining the above two equations gives that

Lo 71A —1 n 112 12112
E(_el pEEnZE _01) = E[Z II%HH ] = (m — 1)E(_H1;;11H') .

J=2

Ell E21
To compute this expectation, consider the matrix S~ = [e; e,]TE~'[e; e;] = (Em Ezz)' Since $* = E?? and
S = EVJ(EVE® — ||[E"2|?), we have
1 ER|2
1 g NETIE (B.12)
S 29 El 1
Noting that S, ~ %X%HE_M .4 and E*? ~2/ X%ng—Zm 2> We take the expectation of both sides of li to obtain
E'?)? 2 1
E{( 11) }zE(EZZ)_E 2 -
E Xopy—omid (ng —m)(ng —m+1)
which completes the proof. O
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