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ABSTRACT

This paper! focuses on the evaluation of performance limits for ultra-
wideband communications in terms of constellation-constrained ca-
pacity. The major drawback of most of the existing capacity mea-
sures is that an exact and closed-form expression cannot be easily
obtained. As a result, evaluation of these capacity measures must
resort to numerical methods. In this paper, however, closed-form up-
per bounds for the constellation-constrained capacity of PPM mod-
ulation are proposed for both coherent and non-coherent receivers.
The tightness of the proposed bounds is evaluated under the IEEE
802.15.3a/4 channel models where a good match is observed, in par-
ticular, for the low-SNR regime.

Index Terms— Ultra-wideband, PPM, capacity, bounds.

1. INTRODUCTION

Short-range wireless communication has become an essential part
of everyday life thanks to the enormous growth in the deployment
of wireless local/personal area networks. However, traditional wire-
less technology cannot meet the requirements of upcoming wireless
services that demand high-data rates to operate. This issue has moti-
vated an unprecedented resurgence of ultra-wideband (UWB) tech-
nology, a transmission technique that is based on the emission of
extremely-short pulses with a very low power spectral density. Be-
cause of the particular characteristics of UWB signals, very high data
rates can be provided with multipath immunity and high penetration
capabilities.

Nevertheless, formidable challenges must be faced in order to
fulfill the expectations of UWB technology. One of the most im-
portant challenges is to cope with the overwhelming distortion intro-
duced by the intricate propagation physics of UWB signals [1]. In
addition to this, UWB antennas behave like direction-sensitive filters
such that the signal driving the transmitting antenna, the electric far
field, and the signal across the receiver load may differ considerably
in waveshape and spectral content [2]. As a result, matched filter
correlation is difficult to be implemented at the receiver unless high
computational complexity is dedicated for obtaining perfect wave-
shape estimation. Thus, UWB receivers may be implemented under
a coherent or non-coherent approach depending on a tradeoftf be-
tween complexity and performance.

On the one hand, coherent receivers are optimal in the sense that
they have perfect knowledge of the end-to-end channel response.
This channel state information is usually obtained by using chan-
nel estimation techniques prior to the symbol detection stage. With
proper channel knowledge, coherent receivers consist of a traditional
correlator-based architecture where a replica of the transmitted pulse
is used to implement a matched filtering or RAKE receiver [3]. On
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the other hand, non-coherent receivers do not perform channel es-
timation and thus, they can be seen as a low-cost and low-power
alternative to the more complex and computationally demanding co-
herent receivers [4]. The save in hardware complexity is especially
important because channel estimation usually requires about 60 %
of the total number of gates in an UWB coherent receiver [5].

From the above considerations, the main purpose of this pa-
per is to analyze the asymptotic performance of both coherent and
non-coherent UWB communication systems operating over multi-
path fading channels. To this end, the conditions for which an ar-
bitrarily small error probability is achieved are analyzed by using
the concept of constellation-constrained capacity. Since we focus
on digital communication systems, constellation-constrained capac-
ity is adopted because it provides a benchmark on the best rate it can
be achieved with a given discrete input distribution [6]. This is in
contrast with the traditional definition of capacity where continuous
inputs are considered. One of the major problems when dealing with
capacity measures is that rather difficult expressions are encountered
and their evaluation must resort to numerical methods. In order to
circumvent this limitation, this paper presents tight upper bounds
for the constellation-constrained capacity of both coherent and non-
coherent receivers. The major contribution is that simple and closed-
form expressions are provided that tightly model the exact behavior
of constellation-constrained capacity.

The paper is structured as follows. The signal model is presented
in Section 2 and the notion of constellation-constrained capacity is
introduced in Section 3. The proposed closed-form upper bounds for
both coherent and non-coherent receivers are derived in Section 4.
Finally, simulation results are enclosed in Section 5 and conclusions
are drawn in Section 6.

2. SIGNAL MODEL

The mostly adopted modulation formats for UWB communication
systems are pulse-amplitude modulation (PAM) and pulse-position
modulation (PPM). On the one hand, PAM requires perfect channel
state information in order to resolve the ambiguity introduced by
the channel in the amplitude of the received signal. On the other
hand, PPM can either be adopted in the presence or in the absence
of channel state information. That is, PPM can be adopted by either
coherent or non-coherent receivers. For this reason, PPM will be
considered in the sequel.

When focusing on PPM, several variations are found including
multipulse PPM (MPPM), overlapping PPM (OPPM) and differen-
tial PPM (DPPM), among other. Interestingly, they all can be re-
garded as a constrained version of on-off keying (OOK) modulation.
In OOK a single bit is transmitted per channel use. That is, a pulse
is transmitted within the symbol duration for representing ”1” and
no pulse is transmitted for representing ”’0”. An important point to
be remarked is that, since PPM, MPPM, OPPM and DPPM are each
a constrained version of OOK modulation, the capacity of uncon-
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strained OOK becomes the upper bound on the capacity of these
pulse-position modulation formats. As it is shown in [7], the capac-
ity of PPM is found to be near that of OOK for the low-SNR regime.
Consequently, no other constrained version of OOK modulation (e.g.
MPPM, OPPM or DPPM) can offer a significant improvement over
traditional PPM for this region. Since most UWB communication
systems must operate in the low-SNR regime because of the strin-
gent spectral regulations, we will not consider MPPM, OPPM nor
DPPM hereafter but only the standard and traditional PPM.

Let us consider the following real-valued discrete-time signal
model for the received PPM signal,

y=Hx;+w 1

where y € RN=*1 is the vector of received samples with N, the
number of samples per symbol. The vector w € R™==*1 incor-
porates the Gaussian contribution from both the thermal noise and
possible multiple access interference with C,, = E [ww”]. The
(P x 1) vector x; corresponds to the i-th PPM symbol from the
PPM codebook X : {x0,X1,...,Xp—1}. Only the i-th entry in x;
is active. That is, [x;], = 1 and [xi}j =0 forall j # 1.

The shaping matrix H € RV==*F incorporates the end-
to-end channel response between transmitter and receiver. The
columns of the shaping matrix H are indicated by h; with H =
[ho,hy,...,hp_1], and they contain time-shifted replicas of the
end-to-end channel response with the time-shift equal to Na sam-
ples. The end-to-end channel response has a maximum length of
Ny samples. Then, by taking into consideration the maximum delay
spread of the channel and the maximum PPM time-shift, a guard in-
terval is introduced in order to avoid intersymbol interference with
the next received symbol. Since no time-hopping is assumed here
for the sake of simplicity, the condition for avoiding intersymbol in-
terference is Nss > Ny + (P — 1)Na. Later on, it will be useful
to incorporate the N, samples of the channel response into a vector
indicated herein by g, with g € R®V9* !, Indeed, g is included in the
columns of the shaping matrix H as follows,

T T
hi:[0,0,...,0,0,g ,o,o,...,o,o] . )

iNp Nss—iNa—Ng

Two different approaches are adopted in this paper depending on
whether coherent or non-coherent receivers are considered.

e Coherent approach: The end-to-end channel response is as-
sumed to be perfectly known at the receiver side so that the
only nuisance parameter is the Gaussian contribution from
the noise. As a result, the probability density function of the
received signal y conditioned on the transmission of the PPM
codeword x; and a given channel response g becomes

exp(——(y hi)" G (v ~ h))

co Xi; -
f h(y‘ g) (27‘(’) SS/2det1/2 (Cw)

3

e Non-coherent approach: The end-to-end channel response
is assumed to be an unknown random Gaussian process.
Since the unknown end-to-end channel response and the noise
are statistically independent, the probability density function

of the received signal y conditioned on the transmission of
the PPM codeword x; is

exp (3" (Cuw +Cn,)"'y)
(2m)Nes/2 det'/2 (C, + Ch,)

fnon—coh (y'xz) = (4)

withCp;, = E [hihiT] the covariance matrix for the received
waveform under the hypothesis H; : x = x;.

Similarly to [2] and the references therein, the noise contribution
will be assumed to be white. This assumption is well justified by
the low duty cycle of UWB transmissions and the adoption of time
hopping mechanisms for multiple access.

3. CONSTELLATION-CONSTRAINED CAPACITY

For the case of digital communication systems, the so-called
constellation-constrained capacity establishes a benchmark on the
achievable rates with a given discrete input distribution [6]. The
constellation constrained capacity is indicated herein as C. and it is
based on the original definition of capacity where the maximization
over the input distribution is omitted. That is,

Ce _Z / f(x,y)log, f{() 7 ())dy (bits/channel use). (5)

For the case of P-ary modulation with equiprobable transmitted
symbols we have that p(x = x;) = %. Then, after some straightfor-
ward manipulations, the contellation-constrained capacity is found
to be given by a more insightful expression as follows,

| Pl P-1
Ce=log, P— 3 > By, [logQ > Aj,i(y)} (6)
i=0 j=0
where A ;(y) is the likelihood ratio for deciding between the hy-

pothesis H; : x = x; and the hypothesis H; : x = x;. That is,
- fylx=x%)
Ajaly) = : 0
3:4() fyx=xi)

The result in (6) provides a valuable interpretation of the notion of
channel capacity since the argument of the log,(-) operator is in-
deed a sum of likelihood ratios. In the sequel, the constellation-
constrained capacity in (6) will be analyzed for coherent and non-
coherent UWB receivers and closed-form upper bounds will be pro-
vided to avoid numerical evaluation.

4. CLOSED-FORM UPPER BOUNDING

4.1. Coherent Receivers

Since channel state information is available in coherent receivers, the
likelihood ratio in (6) must be evaluated with the probability density
function in (3). The result is found to be given by

Aw(y,g)—eXp<21 [2(h —h;)" y+hfhi7thth.(8)

with E [WWT} = 021 and o2 the noise power. According to

(8), the likelihood ratio for coherent detection depends on the par-
ticular realization of the end-to-end channel response g contained
within h,;. However, the channel response may vary between differ-
ent transmissions and so does the capacity. Therefore, a meaningful
measure for the channel capacity requires the expectation over the
channel statistics. This leads to the so-called ergodic capacity de-
fined as C¢ | con = Eg [Cc]. In that case,

P_1 P—1 2
1 h; — h;
Cclcoh:log2P— ﬁ Eg,w[logQZexp (_H 202J|| )
i=0 j=0 w
X exp (U% (h; —hj;)" W) } )

where y has been substituted by the signal model y = h; + w to be
consistent with the conditioned expectation Ey |y, [-] in (6).
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The main problem with the result in (9) is that an exact and
closed-form expression is hard to find. The main difficulty is due
to the discrete nature of the input alphabet which makes the argu-
ment of the log,(+) to consist on the sum of exponential terms. The
problem of finding a simple expression for the logarithm of a sum of
exponentials is a recurrent problem, for instance, in the field of turbo
decoding. In particular, the so-called max-log MAP algorithm for
turbo decoding is based on the approximation log (Zl exp zl) =~
max; z;. However, the max operator is still a nonlinear operator
which does not help in providing a closed-form expression for (9).

Interestingly, a closed-form upper bound for the constellation-
constrained capacity in (9) can be obtained when orthogonal PPM
signaling is considered. Orthogonal signaling can directly be ob-
tained by properly designing the transmitted signal such that non-
overlapping time intervals are assigned to different PPM symbols.
However, even when there exists some overlapping, the noise-like
structure of the received waveforms makes the cross-correlation be-
tween different PPM hypothesis to be almost negligible.

With orthogonal signaling, the Euclidean distance in (9) turns
out to be given by ||h; — h;||?> = 2F; fori # 7, with Es = ||g||?
the energy of the received waveform or, equivalently, the energy-per-
symbol®. Then, the constellation-constrained capacity in (9) can be
simplified as follows,

] bt
Colcon = logy P— 2 Eg w [log2 (1 + exp (—p)
i=0
X exp( hiw )Zexp( )>:|(10)
J#i
where the symbol-SNR p is defined as p = fl = 25,0 with

Sw(f) = % the double-sided noise spectral density. Next, by con-
sidering the law of large numbers in (10),

> exp (f—h w> — (P —1)Ew |:exp <7éh3w>} .

J#i
(11
The assumption above can be reasonably adopted provided that P is
sufficiently large and taking into consideration that the product h?w
does not vary significantly for different j. After some mathematical
manipulations, the required expectation is found to be given by

1.7 1 2 P
Ew {exp (__«%;hj W)] = exp (mHhJH ) = exp <§> .
(12)
Note that the result in (12) is indeed an exact result. No approxima-

tions were made at this point. Substituting the result in (12) into the
constellation-constrained capacity in (10) results in

P—1

1
P Eg,w |:10g2 (1 + (P —1)exp ( g)
i=0

X exp (U%hfw> )} (13)

The expression in (13) still requires numerical evaluation. However,
a simple and closed-form expression can be obtained by introducing
the Jensen’s inequality. To this end, let us define the function

1
g (h;,w) = log, (1 + (P —1)exp (—g) exp (—Qh?w)> .
Ow
(14
The function g(h;, w) is a convex U function. Consequently, the
Jensen’s inequality results in

Ew [g (hi,w)] > g (h;, Ew [W]) = log, (1 +(P—1)exp (_g»

Cc\coh = 10g2P—

2For simplicity, frame repetition is not considered in this study.

because of the zero mean of the Gaussian noise, Ev [w] = 0. Fi-
nally, substitution of the Jensen’s inequality results in the following
closed-form upper-bound for the constellation-constrained capacity
of orthogonal PPM signaling.

Ce|con < logy, P —log, <1+(P—1)exp (_§>> . (15)

4.2. Non-Coherent Receivers

For the case of non-coherent receivers, the end-to-end channel re-
sponse is now assumed to be a random Gaussian process with covari-
ance matrix Cg = E [ggT]. When the pulse-position modulation
comes into action, the received waveform g creates a set of time-
shifted replicas {ho, h1, ..., hp_1} as indicated in the signal model
in Section 2. These received waveforms hy, fork =0,1,..., P —1
are characterized by the multivariate Gaussian probability density
function in (4) so that the likelihood ratio A; ;(y) becomes,

-1
det!/? (C., + Cn,) &P <—%yT (Cuw + Cu,) Y)
det'/? (Cy + Ch,) exp(—2y(Cuw +Ch,) ! y)

Since white Gaussian noise is being considered, the expression
above can be simplified because the determinants on the form
det (Cy + Ch,) turn out to be independent of 4. This statement
can easily be proved by taking into consideration the properties of
the determinant of block partitioned matrices. Then,

1
Aji(y) = exp (5

With the above considerations, the constellation-constrained ca-
pacity can be upper bounded as follows,

Ajai(y)= 16)

v [(E1+ Cn) 7 - (oR1+ €)M y) . a7)

Cc | no—coh =

1 Bl P-1 1 B
-5 Z Eyx, |:log2 Z exp <2yT [ (UZ}I + Ch,,)

i=0 j=0

log, P

_ (gﬁ,uchj)‘l}y)] (18)
P—

1
. exp <;TT(|: (03,1 + Chi)_l

IN

| Pl
log, P — 2 ZO log,

= j=
- (o‘iI+Chj)71} (J§I+Chi))>, (19)

In (19), the Jensen’s inequality was applied over the random matrix

yT, that is,
Ey|x; [Cc | no—coh (ny)] Ce | no—coh (Ey\xz [ny])
= Cclno—coh (Ui,I + Chi) (20)

To be more specific, it is interesting to particularize the result
in (19) to the case of UWB received waveforms with uncorrelated
scattering (US). These waveforms are obtained when adopting most
of the channel models in the IEEE802.15.3a/4 standards. The ad-
vantage of US is that covariance matrices Cy, turn out to be di-
agonal. Thus, significant simplifications can be incorporated in
(19). After some straightforward manipulations, the upper bound
for the constellation-constrained capacity of non-coherent receivers
with uncorrelated received samples is given by

IN

Cfhocon < logy P @
P-1 P-1 Ngs—1
N 0 S e <_1 M)
P i=0 =0 2 k=0 7%+ (k)

with vi(k) = [Ch,], , the k-th entry of the power delay profile
(PDP) of the received waveform under the hypothesis H; : x = x;.
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Fig. 1. Constellation-constrained capacity for UWB PPM coherent
receivers.

5. NUMERICAL RESULTS

In this section, the proposed closed-form upper bounds are compared
with the exact constellation-constrained capacity for both coherent
and non-coherent receivers. The exact constellation-constrained ca-
pacity in (9) and (18) is numerically evaluated with UWB signals
propagating through some of the IEEE 802.15.3a/4 channel mod-
els in [8] and [9], respectively. For non-coherent receivers, only the
channel model CMS8 from the IEEE 802.15.4 is considered. The rea-
son is that it assumes an industrial environment with NLOS propaga-
tion where the small-scale fading statistics are found to be modeled
by the traditional Rayleigh distribution. Thus, the received samples
can still be modeled by random Gaussian variables as in (4).

The results are shown in Fig. 1 and Fig. 2 for the case
of coherent and non-coherent receivers, respectively, with P =
{2,8,16,64}. For both simulation scenarios, the sampling time is
set to T = 0.5 ns, the symbol duration is 7" = 1.5 us and the PPM
time-shift is 7o = 15 ns. The delay spread of the simulated chan-
nel models is larger than the PPM time-shift so that some degree of
overlapping is experienced. However, the randomness introduced by
the propagation channel makes the cross-correlation between time-
shifted waveforms to be almost negligible. To proof this fact, the ex-
act capacity for orthogonal PPM in coherent receivers is also plotted
in Fig. 1. This capacity was derived in [10] and requires numerical
evaluation. When comparing the capacity for the simulated chan-
nel models with the exact capacity for orthogonal signaling in [10],
both results do coincide. Therefore, we are virtually dealing with an
orthogonal PPM signaling despite of the waveform overlapping.

From the observation of Fig. 1 and Fig. 2, it is found that the
proposed closed-form upper bounds provide a really tight fit for the
low-SNR regime. This is especially important, since this is the re-
gion where most UWB communication systems are forced to operate
due to stringent spectral regulations. For the medium- to high-SNR,
a good match is observed with just an slight deviation when entering
the capacity saturation region.

6. CONCLUSIONS

Closed-form upper bounds have been presented for the constellation-
constrained capacity of UWB communication systems operating
with PPM modulation. Both coherent and non-coherent receivers
are considered and simulation results are provided to show the tight-
ness of the proposed bounds. Interestingly, an excellent match to the
exact capacity is achieved for the low-SNR regime, the region where

T T
—6- |[EEE802.15.4 CM8
++ |EEE802.15.4 CM8 (closed—form upper bound)

[N
T

bits/channel use

p (dB)

Fig. 2. Constellation-constrained capacity for UWB PPM non-
coherent receivers.

most UWB communication systems are forced to operate because of
spectral regulations.

7. REFERENCES

[1] R. C. Qiu, “A Study of the Ultra-Wideband Wireless Propaga-
tion Channel and Optimum UWB Receiver Design,” [EEE J.
Select. Areas Commun., vol. 20, no. 9, pp. 1628-1637, Decem-
ber 2002.

[2] M. Di Benedetto, T. Kaiser, A. F. Molisch, I. Oppermann,
C. Politano, and D. Porcino, Eds., UWB Communication Sys-
tems. A Comprehensive Overview, EURASIP Book Series
on Signal Processing and Communications. Hindawi Publising
Corporation, 2006.

[3] M.Z. Win and R. A. Scholtz, “Impulse Radio: How It Works,”
IEEE Commun. Lett., vol. 2, no. 2, pp. 36-38, February 1998.

[4] C. Carbonelli and U. Mengali, “M-PPM Noncoherent Re-
ceivers for UWB Applications,” [EEE Trans. Wireless Com-
mun., To appear in 2006.

[5] L. Yang and G. B. Giannakis, “Ultra-Wideband Communica-
tions: An Idea Whose Time Has Come,” /EEE Signal Process-
ing Mag., vol. 21, no. 6, pp. 26-54, November 2004.

[6] G. Ungerboeck, “Channel Coding with Multilevel/Phase Sig-
nals,” IEEE Trans. Inform. Theory, vol. 28, no. 1, pp. 55-67,
January 1982.

[7] J. Hamkins and B. Moision, “Selection of Modulation and
Codes for Deep Space Optical Communications,” in Proc.
of SPIE, Free-Space Laser Communication Technologies X1V,
2004, vol. 5338, pp. 123-130.

[8] J. Foerster, Channel Modeling Sub-Committee Report (Final),
IEEE P802.15 Working Group for Wireless Personal Area Net-
works (WPANSs), February 2003.

[9] A.F. Molisch, IEEE 802.15.4a Channel Model Final Report,
IEEE P802.15 Working Group for Wireless Personal Area Net-
works (WPANs), November 2004.

[10] S. Dolinar, D. Divsalar, J. Hamkins, and F. Pollara, “Capacity
of Pulse-Position Modulation (PPM) on Gaussian and Webb
Channels,” Tech. Rep., Jet Propulsion Laboratory (JPL), Na-
tional Aeronautics and Space Administration (NASA), 2000,
LPL TMO Progress Report.

III - 568



