2018 26th European Signal Processing Conference (EUSIPCO)

Sampling a Noisy Multiple Output Channel to
Maximize the Capacity

Gaston Solodky
School of Electrical Engineering
Tel Aviv University
Email: gasrpl @gmail.com

Abstract—This paper deals with an extension of Papoulis’
generalized sampling expansion (GSE) to a case where noise is
added before sampling and the total sampling rate may be higher
than the Nyquist rate. We look for the best sampling scheme that
maximizes the capacity of the sampled channel between the input
signal and the M sampled outputs signals, where the channels are
composed of all-pass linear time-invariant (LTI) systems with
additive Gaussian white noise. For the case where the total rate
is between M-1 and M times the Nyquist rate, the optimal scheme
samples M-I outputs at Nyquist rate and the last output at the
remaining rate. When M = 2 the optimal performance can also
be attained by an equally sampled scheme under some condition
on the LTI systems. Surprisingly, equal sampling is suboptimal in
general. Nevertheless, for some total sampling rates where there
is an integer relation between the number of channels and the
total rate, a uniform sampling achieves the optimal performance.
Finally, we discuss the relation between maximizing the capacity
and minimizing the mean-square error.

I. INTRODUCTION

In [1], [2], Papoulis introduced the generalized sampling
expansion (GSE) showing that a band-limited signal x(¢) of
finite power that passes through M linear time-invariant (LTT)
systems and generating responses {gk(t)},i"i |» can uniquely be
reconstructed, under some conditions on the M LTI systems,
from samples of the output signals g (nT), at 1/M the Nyquist
rate. The vector sampling expansion (VSE), introduced in [3],
[4], extends the GSE to multi-input-multi-output (MIMO) LTI
systems where L input signals generate M output signals, and
if M/L is integer the input signals can be reconstructed from
samples of the output at L/M the Nyquist rate. The GSE is a
special case of the VSE where L = 1.

This work provides another extension to the GSE where
noise is added after the LTI systems.The total sampling rate
can be higher than the Nyquist rate (to combat the noise),
and each output signal may be sampled at a different rate. A
similar extension of the VSE is left for further work.

The criterion we suggest for choosing the best sampling
scheme for a given M LTI system and a total sampling rate f
is the maximal capacity representing the maximal information
rate that can be achieved over the resulted sampled channel.
For this, we assume that the additive noise is white and
Gaussian. As will be seen, sampling the output signals will
generate a non-white aliased noise; nevertheless, at high SNR,
we came up with an explicit formula for the capacity of the
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sampled channel which is valid for any sampling scheme. This
formula is utilized to establish the optimal sampling scheme.

The paper is organized as follows: In Section II, we present a
time and frequency domain settings. In Section III, we develop
the capacity equations. In Section IV, we provide the structure
of the matrix whose determinant defines the capacity, and
provide an upper-bound for that determinant. In Section V, we
give a detailed analysis for the case of M outputs and show the
sampling scheme that maximizes the capacity. In Section VI,
we discuss the uniform sampling scheme. Finally, we provide
conclusions and further work in Section VII.

II. THE MODEL

In our model, we have a band-limited signal x(f) with
bandwidth B, with finite power.

1 B/2 .
x(t) = — / X (w) e dw,
2n J gp

i (1
lim —/ x2(1)dt| < Py < o0
T—oo T -T2

where E[-] is the expectation and P, is the signal power.

A. Time Domain Model

The input signal first passes through M LTI systems with
impulse response {hm(t)},"f:l, which are perfectly known.
Then i.i.d Additive-White-Gaussian-Noise (AWGN) is added
and finally the M output signals are sampled at rate 1/7,,,
generating the output signals y,,(nT},), as can be seen in Fig.

1.

E

yi(t) = (x = hy)(t) + ni (1)
y@) = : 2
ym () = (x = hpg )(1) + np (1)
where = is the convolution operator and {n,,,(t)}i‘n”=1 are band-
limited white Gaussian with power spectrum N, (w) = Ny,
where w € [—B, B].

Rate assumptions: We assume that each of the M output
signals can be sampled up to the Nyquist rate and that the total
sampling rate f is between the Nyquist rate and M times the
Nyquist rate:

M
fNyq <f= Z fm < MfNyq- 3)

1
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Figure 1: Sampling Scheme

If the total rate equals the Nyquist rate we have a similar
model to Papoulis’ GSE model, except for the noise. If the
total rate is M times the Nyquist rate we sample each output
signal at the Nyquist rate. In this paper, we will use normalized
sampling rates:

M

rzf/fNyqs rm:fm/fNyq=>1Sr=ZrmSM~

m=1

4)

B. Frequency Domain Model

After defining the time-domain model, we consider the
frequency domain model, using the notations from [5]. Let T
be the smallest common denominator of the sampling times,
[(Tnyg» {Tm}™_|1€R, such that:

LTnyg =T, pmTm =T, L {pm}™., €N, (5)
Since Tnyq = 1, then p,, = r;, L. First, we define the vector-
valued function d(e/*’) of length L, whose kth element is given
by

di (e = %X(% + @) 0<

T Sw<2n (6)

where X(w) is the discrete-time Fourier transform (DTFT) of
x[n]. Next, we define c¢,,[n]:

Ym(nT) = (x * hy)[n] + nyp[n] @)

cmln] =

where [-] represent discrete time. ¢(e/*) is the output DTFT

vector of length rL of the output signals { ym}m |» structured
as follows:
Ci(e) Cont (/)
. Ca(e/?) . Cima(e?)
c(e’”) = : , Cp(e/) = ®)
Cr(e/®) Cinp,, (€7)
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where the DTFT of the samples , {ka(ej‘”)}’k’;"l is:

w+27rk

mk(€/) = Cn(/ )
(@ 1 w+2rk 2l (b)
- Téy’“(T*T) -
_Z (a) 2ﬂ(l+k))Hm(2+2ﬂ(l+k))
T T

leZ
PN, (w 2r(l + k))
w

1 X( w +2ﬂ(l+k))Hm( +27r(l+k))
T lez mem mem mem mem
2
PN, w N n(l + k) () ©
1 2n(l + k 2n(l + k
Ly X(e N M)Hm(e N M)
T 4 \L L L L
pPm €z
+Nm(2 . 2n(l + k)) (@
L L
L-1
l XQ+27r(l+k) Hm2+27r(l+k)
T 4 \L L L L
U+k) o7

@, 27r(1 +k))
L L

+Nm(—

where,

(a) Following Theorem 3.2 of [5]
(b) Definition of y,,(t)
(c) Only the relevant duplications are taken according to the
ratio k/pm
(d) Y(w) is band-limited to 271/Tnyq and T = LTnyg
and where, Y, (w), Hp(w), Npn(e/®) are the DTFT of
Ymlnl, hmln], nnln], respectively.
H(w) is the DTFT matrix describing the channel response
of size ML x L with the following elements:

H(w)

Hy(w)
H(w) = -

o =

2k
Hm(w)zdiag{ﬂm(2+i)} 0<k< L-1
T T/,

where diag{-}; is a square diagonal matrix of size L. We
assume that {Hm(a))}M | (10), are allpass filters, meaning that
{H,, (a))}m:1 are unitary matrices:

HY(w)H,(w) =1}, Vw. (11)

The choice of {H,,,(a))}f‘n’l=1 to be allpass filters makes sense,
since in our problem we try to determine how to allocate
samples between the channels, amplifying one of the channels
will give that channel an unfair advantage. A is a matrix of

size r LXM L where {A,,,}n]‘f=1 are the channel aliasing matrices
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composed of zeros and ones and depend on {rm}f‘r:lzl, of size
rmL X L:
Ay 0 -~ 0
0 A, -~ 0
A=|. . . . 12)
0 o0 Apm

N(e/*) is the DTFT of AWGN vector of length ML distributed
N(O, Ny - Is1) and its elements are:

Ni(e/®) N1 (/)

. Ny(e/®) ) N2 (e/®)
Ny = Ny = | (13

Nas(e/) Nt (1)

Finally, the DTFT equation model is:
c(e/?) = AH(w)d(e’)+AN(e’?) = G, d(e’“)+N.(¢/®) (14)
where, G, = G(w) is the channel matrix.

ITII. CAPACITY CALCULATION - WATER-FILLING FORMULA

Next, our goal is to find the sampling scheme that achieves
maximum capacity. The capacity of a general vector channel
is given by Telatar [6], using the water-filling equations [7]. In
order to use the water-filling formula in [6], the model noise
should be AWGN. Thus we need to whiten the noise in (14).

A. Noise Whitening

First let’s calculate the r L X rL covariance matrix of N.(w):
o7 = E[N(w)N{ (w)] = A -E[N,NJ]- A" = NpAA™ (15)

where (-)" is the conjugate transpose operator. In order to
whiten the noise, we will multiply the noise with the whitening
matrix (NoAAH)=03,
E[(NoAA™) ™ Ne(w)] = (NoAA™ ) E[N(w)] = 0,
E[(NoAA™)™*Ne(w)Ne(w)™ (NoAA )03
= (NoAA™) ™ NoAA™ (NoAA )70
— (AAH)—O.S(AAH)O.S (AAH)O.S(AAH)—O.S — IrL

(16)

Next, the model (14) is multiplied with the whitening matrix

to get a new model with white noise:
E(e’?) = God(e?“) + N(/®) 17)

where, &(e/) = (NJAA™)05¢(e/®),
G, = (NGAA™) OSAH(w), N(e/®) = (NGAAT )OS AN(e/®).

B. Water-filling formula

The water-filling equations are:

1 2r s
P(u) = E./o le(u—ﬂlw) dow,

where u is the water-filling level such that P(u) = Py, (g)* =
max(g, 0), and ;% are the eigenvalues of matrix G,,. In our
problem we normalize the water-filling equations with L (5):

3 1 2r v+
P =57 | 2 -4 s

1 2 .
C(y)zm/() Z(ln (o))" do.

We use the normalized equations since for different sampling
scheme, L is different. Then the spectrum is divided into
different parts number without increasing the spectrum sup-
port. While the total capacity does not increase, it is divided
through different spectrum parts number. To simplify the
calculations, we will find the eigenvalues of matrix Ggéw =
NO‘IHH(w)AH(AAH)‘lAH(w). Our solution is for high Signal
to Noise Ratio (SNR) cases. In that case, u is large enough
(larger than /l,’u])), so the water-filling formulas can be written
as:

19)

e ST D ]

P(u) = ‘A [wa z'é 5T dw =>
1 o Ha
p=P+— A tr((G,,Go) ") dw (20)
2 2 (10 (11e)) 2r 2 (I (4d1))
Cw= [ —dox [ —do =
2n
Cwy =K+ | In(det (GLG,))dw (1)

where K = In(u) is a constant, ¢r(-) is the trace function, and
the approximation is due to high SNR. High SNR causes the
water-level to be high, then all the eigenvalues are considered
and the water-level is constant. Thus, to maximize the capacity
at high SNR, we need the maximize Giéw determinant.

IV. GG, PROPERTIES

Equations (10) and (12) provide the components of (;Zéw
matrix. With direct calculation we get that:

M

~H ~ _ _

G,Go=Ny' ) HA(WANL A AL ApHy(w)  (22)
m=1

It is easy to see that {Hp (w)AL(AnAL) T AH (W)Y
are projection matrices, using (11) assumption. Thus G, G,
is a summation of projection matrices, and so its normalized
trace is constant:

Gy Go) _ i tr(H AT (A, AT A Hie,)

L — LNy
| o (18) | M | M 23)
_ + _ _ b _ -l
C(u) = 5 /0 Z (In(pd1)) dw = IN Z rank(4,,) = NG Z rmL = Ny'r
l m=1 m=1
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As can be seen from (23), the normalized trace is con-
stant and does not depend on the sampling scheme. Since,
{H ()" A (AAL) Ay H ()} are projection matri-
ces, each one has r, L eigenvalues that are equal to 1 and
(1-ry,)L that are equal to 0. Therefore, their rank is ry, L. The
arithmetic-geometric mean inequality and the normalized trace
property (23) provide an upper-bound for the determinant and

therefore, an upper-bound to the capacity as well:

det (GI1G,,) < Ny'rL. (24)
V. BEST SAMPLING SCHEME

Here we present the optimal sampling scheme that provides
the maximal capacity for the case when the input signal passes

through M LTI systems and the total sampling rate satisfies:
M-1<r<M. (25)

First, we find the sampling scheme that maximize the upper-
bound on the capacity and then we show that they are equal:

/2n In (det (G G,,)) y
—_— Y aw
0

C =
g = s [
m= m= (26)
1 2

~H~
<57 A ZMmax In (det (G, G,))dw

m=1Tm=r"

If | max det (GZGw) # f(w), then the inequality becomes
m=1Tm="

equalit]y. As shown in the following theorem and the discussion

that follows, for the case of (25), the best sampling scheme,

for all-pass H,,’s, will be:

(M =1, g =r— (M - 1). 27)

Theorem 1. Let {P,,,}r"r;":l be L X L projection matrices with
ranks r,, L, 1 < m < M, respectively and where

M

{rm},Ar/lI:1 <l r= Z”m,

m=1

(28)

M—-1<r<M, rpbLeN 1<m<M

Let H be a L X L full rank matrix summation of {Pm}f‘rf:l:

M
H= ZPm.
m=1

Then H has a least (r —(M — 1)) L eigenvalues with value M.

(29)

Proof. Let {rm}f‘f:l have restrictions as in (28). Let V be a
vector space with dimension L and {Vm}rl\le be subspaces of
V. Let {P,,,}n";’=1 be L X L projection matrices to the subspaces
{Vm}f‘rf:l with dimensions r,,,L 1 < m < M, respectively.

Each P, has r,, L eigenvectors that spans the subspace V,,
with eigenvalue 1, per projection matrix properties. First we
show that the dimension of the subspace ViNV, N---NVyy is
at least (r—(M —1))L when M —1 < r < M. This follows by
induction. Proof for the M = 2 case:

dim(V;NV,) = dim(V})+dim(V;)—dim(V;UV;,) > (r—1)L (30)
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Next assume that statement is correct for M — 1:

dim(VinVan---nVy_1) > (r-(M-2))N  (31)
It follows then:
dim(Vi nVo N --- N V) = dim(Vyy)
+dim(ViNnV, NN Vo)
—dim{VinV,n---NVy 1} UV,
{inw, m-1} U Vi) (32)

ZrML+(r—rM—(M—2))L
—dim({VinWv,n---NVy_1} UVy)
> (r—(M—Z))L—L:(V—(M—l))L

where the first inequality is due to the induction assumption.
That is, the statement is true for M.

-M-n)L .. .
Let the set {vi}i(:rl (=) be joint eigenvectors of matrices

{P,, }f‘n’lz |» that spans the subspace ViNV2N---NV),. Let H be as

in (29). Now we can show that {v,-}l.(zrl_(M_l))L

of H as well with the eigenvalue M:

are eigenvectors

M M
Hvl' = Z vai = Z /lmvi = le' = Avi (33)
m=1 m=1

The eigenvalues of the set {v[}[(:rl_(M_l))L are {/l,,l}r]‘y;’=1 = 1.

That conclude the proof, that H has at least (r — (M — 1))L
eigenvalues with value M when M —1 <r < M. O

Using Theorem 1, we know that GZGw has at least (r -
(M — 1)) L eigenvalues with the value M. The other (M —r)L
eigenvalues have a constant summation by the normalized trace
property of Gg@w (23):

~ H ~
tr(G,G
(CuCo) L T ot (o (M=) M+ (M=r)(M=-1)) (34)
L No
Then, if we can maximize the product of the other (M —
r)L eigenvalues, we are maximizing the determinant. The
arithmetic-geometric mean inequality,

A+ +-+ /l(M—r)L
(M -r)L
> MY Ay AL

with an equality, i.e. maximizes the determinant, when A; =
Ay =+ = -y = M —1. This case occurs when we sample
as in (27), regardless of the LTI systems. The determinant in
this case will be:

det (G G,) = Ny M™E(M — 1)L
— NO_IM(r_(M_l))L(M _ l)(M—r)L

M-1=

(35)

(36)

Since the determinant is not dependent on w (26) becomes
an equality, and this sampling scheme maximizes the capacity.
The best sampling scheme reaches the upper-bound (24), when
the total normalized sampling rate is r = {M — 1, M}.
Unfortunately, we do not know the optimal scheme for the
case where the total normalized sampling rate is lower than
M —1. It turns out that the techniques used to find the optimal
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sampling when the rate is (25), do not apply and it requires
to calculate the determinant of a summation of matrices
H?(w)AH(A,A7)1A,,H,,(w). Each of those matrices has
non-zero elements on some of the matrix diagonals, where
the location of those elements and the number of diagonals
are determined by the sampling rates. For example, when
one of the sampling rates is higher than half of the Nyquist
rate, r,, > 1/2, the matrix has three diagonals with non-zero
elements - the main diagonal and two secondary diagonals.
The location of the secondary diagonals is very sensitive to a
variation in r,, value. Then for every change of r,, different
techniques are required to calculate the determinant.

VI. UNIFORM SAMPLING SCHEME

An interesting sampling scheme that was expected to be the
best sampling scheme is the uniform scheme, similar to the
GSE and VSE, ie.:

M r
bty = 27 (37
The maximal determinant for this case was shown in [8]:
~H > (ML df \dr+Ddp
det(G G, = N, (—)( ) . (38
rmfrzl';lj(M et(G,,Gw) 0 df df +1 (38)

where dy = |M/r] and d,, = (1 — rdy/M)L. The maximum
is achieved when Zn]\leHm(w) = 0. When the H,,’s are
pure delay systems, this condition makes the entire sampling
uniform, in standard sampling - uniform sampling is known
to be the best. When M = 2 (36) and (38) are equal, while
this scheme provides another sampling scheme that achieves
the maximal determinant (for M = 2 case), it is very sensitive
to changes of H,,’s, unlike the best sampling scheme. For
the cases where M > 2, the maximal capacity that can be
achieved in this sampling scheme is suboptimal to (27). When
the relation between the number of channels and rate is:
M

— eN
,

(39)

The uniform sampling scheme achieves the upper-bound (24).
For those rates, it is the best sampling scheme. Notice that this
relation also valid when » < M — 1. In the previous results,
the best sampling scheme was the scheme that maximized the
capacity for a given rate and number of channels. This result
provides the optimal sampling scheme without the channels
number constrain. This is an important result since it allows
to construct a sampling scheme that achieves the maximal
performance.

VII. CONCLUSION

In this paper we analyzed the best sampling scheme, in
the sense of maximizing the capacity, for the scenario where
a band-limited signal passes through M LTI systems and
sampled at a constant total rate. In the case where M — 1 <
r < M we found the best sampling scheme in which M — 1
outputs are sampled at the Nyquist rate and the last output is
sampled at the remaining rate. In addition, we showed that for
M = 2 and for systems that fulfill anzl H,,(w) = 0 condition,
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there is another optimal solution where the sampling rates are
equal. Surprisingly, when M > 2 with systems that satisfies
similar condition, an equally sampled scheme turned out to
be suboptimal. Nevertheless, a sampling scheme in which the
output signals are sampled equally, is shown to be optimal for
some numbers of output signals and total sampling rates.

The criterion we used in this paper is maximum capacity,
with high SNR assumption. Another optional criterion is to
minimize the mean-square-error (MSE) of a Least-Square (LS)
estimator. We were able to show [8] that for the case where M —
1 < r £ M, minimizing this MSE is equivalent to maximizing
the capacity. The proof is omitted here for lack of space.

Interestingly, although this problem seems simple, it turned
out to be quite challenging. There are still quite a few open
challenges in this problem. To mention a few:

« What is the optimal scheme when the total sampling rate
isl<r<M-1and M > 2?

« Extending the results to the Vector Sampling Expansion
case (VSE), i.e., when there are L > 1 input band-limited
signals.

« Relating the capacity criterion to the MMSE criterion in
general. Also, finding solution for any SNR.

o What happens when the noise is not Gaussian?

These questions and some more are left for further research.
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