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Abstract—1In this work we investigate the achievable rates of
ultra-wideband (UWB) systems using a m-ary pulse position
modulation (PPM) with non-coherent receivers in multipath
fading environments. We derive a random coding bound on the
achievable information rates and highlight the influence of system
parameters (bandwidth, delay spread). We also investigate the
effect of the use of hard decisions prior to channel decoding and
characterize its impact on system performance.

I. INTRODUCTION

In this work, we consider transmission strategies for Ultra-
wideband (UWB) systems based on m-ary Pulse-Position Mod-
ulation (m-ary PPM) and focus on the achievable data rates
for non-coherent receivers (i.e. those which do not perform
channel estimation). Here we take a UWB system to be loosely
defined as any wireless transmission scheme that occupies a
bandwidth of at least several hundreds of megahertz and more
than 25% of it’s carrier frequency in the case of a passband
system.

The most common UWB transmission scheme is based
on transmitting information through the use of short-term
impulses, whose positions are modulated by a binary infor-
mation source [1]. This can be seen as a generalized form
of binary-PPM. Similar to direct-sequence spread-spectrum,
the positions can further be modulated by an m-ary sequence
(known as a time-hopping sequence) for mitigating inter-user
interference in a multiuser setting [2]. This type of UWB
modulation is a promising candidate for military imaging
systems as well as other non-commercial sensor network
applications because of its robustness to interference from
signals (potentially from other non-UWB systems) occupying
the same bandwidth. Based on recent documentation from the
FCC [8], it is also being considered for commercial ad-hoc
networking applications based on peer-to-peer communica-
tions, with the goal be to provide low-cost high-bandwidth
connections to the internet from small handheld terminals in
both indoor and outdoor settings. Proposals for indoor wireless
LAN/PAN systems in the 3-5 GHz band (802.15.3) are also
considering this type of transmission scheme as a high bit-rate
alternative to existing signaling methods.

In this work, we focus on the case of non-coherent detection
since it is well known [3], [4] that coherent detection is not
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required to approach the wideband AWGN channel capacity,
Co = % bits/s, where Pp is the received signal power
in watts, and N is the noise power spectral density. In [4]
Telatar and Tse showed this to be the case for arbitrary channel
statistics in the limit of infinite bandwidth and infinite carrier
frequency. Their transmission model was based on frequency-
shift keying (FSK) and it was shown that channel capacity is
achieved using very impulsive signals. The main goal of this
work is to examine under what conditions m-ary PPM with
non-coherent detection can approach the wideband channel
capacity subject to a large but finite bandwidth constraint and
different multipath delay-spread values.

In [5] Verdu addresses the spectral efficiency of signaling
strategies in the wideband regime under different assumptions
regarding channel knowledge at the transmitter and receiver.
The characterization is in terms of the minimum energy-per-bit
to noise spectral density ratio (Ep/No)min and the wideband
slope Sp. The latter quantity is measured in bits/s/Hz/3dB
and represents growth of spectral efficiency at the origin as a
function of Ej,/Ny. Verdu’s work is fundamental to our prob-
lem since it shows that approaching C, with non-coherent
detection is impossible for practical data rates (>100 kbit/s)
even for the vanishing spectral efficiency of UWB systems.
This is due to the fact that Sy is zero at the origin for non-
coherent detection. To get an idea of the loss incurred, consider
a system with a 2GHz bandwidth and data rate of 20 Mbit/s
(this would correspond to a memoryless transmission strategy
for channels with a 50ns delay-spread) yielding a spectral-
efficiency of .01 bits/s/Hz. For Rayleigh statistics the loss in
energy efficiency is on the order of 3dB, which translates into
a factor 2 loss in data rate compared to a system with perfect
channel state information at the receiver. The loss becomes
less significant for lower data rates and/or higher bandwidths.

Section II deals with the underlying system model for
transmission and reception as well as the block-invariant
channel model. In section III we evaluate expressions for the
achievable information rates using random codebooks on an
m-ary PPM alphabet as a function of the channel delay-spread
and system bandwidth. Section IV deals with the effects of
hard symbol decisions. We present conclusions in Section V.

II. SYSTEM DESCRIPTION
A. Notation

Throughout the paper, small letters ‘a’ will be used for
scalars, capital letters A’ for vectors, and bold capital letters
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'A’ for matrices.

B. Channel Model

We consider a general multipath fading channel, namely
when the channel input waveform is x(¢), the channel output

y(t) is given by

- at)

where L is the number of paths, a;(t) is the gain of path [
at time ¢, d;(t) is the delay of the path [ at time ¢, and z(t)
is white Gaussian noise with power spectral density Ny/2.
Let T, be the coherence time of the considered channel. For
simplicity, we assume that the channel processes {a;(¢)} and
{d;(t)} are piecewise constant, with their values remaining
fixed on time-intervals [nT., (n + 1)T.), n € Z. We further
assume that {a; 1, } and {d; 7.} are stationary and ergodic
discrete-time stochastic processes, and independent of each
other. In this work we focus on the case where the delay
spread, Ty, is much less than the coherence time of the
channel. The average transmitted power is constrained to Pr,
and the bandwidth of the baseband input signal is constrained
to be approximately W Hz.

The large bandwidths considered here (>1GHz) provide a
high temporal resolution and enable the receiver to resolve a
large number of paths of the impinging wavefront. Providing
that the channel has a high diversity order (i.e. in dense
multipath environments), the total channel gain Zlel aj is
slowly varying compared to {a;(¢)} and {d;(¢)}. It has been
shown [6], [7], [10] through measurements that in indoor
environments, the UWB channel can contain several hundreds
of paths of significant strength. We may assume, therefore,
that for all practical purposes, the total received energy should
remain constant at its average path strength, irrespective of the
particular channel realization. Variations in the received signal
power will typically be caused by shadowing rather than fast
fading. For all the following developments we will assume
that the total channel gain is constant and, without loss of
generality, equal to 1.

For the sake of determining some numerical guidelines,
recent FCC proposals [8] suggest a maximum of 7.5GHz of
bandwidth (3.1-10.6 GHz) and maximal transmitted power
spectral density of 107Pr = —42dBm/MHz. Worst case-
path loss measurements on the 3-5GHz indoor channel for
non-line-of-sight transmissions are on the order of 80dB [9]
at a 10m separation between transmitter and receiver. If
we consider a transmit power of Pr = —10dBm across a
2GHz bandwidth, which is close to the maximum transmitted
power level proposed by the FCC, we may obtain a worst-
case received signal power to noise-spectral density ratio of
Pr/Ny = 84dB yielding an AWGN channel capacity of
Cs = 362.3 Mbits/s. This operating point, however, cannot
really be considered as being in the “ultra-wideband regime”,
since the processing gain W/Cy is small (< 10 dB). In
a multiuser (ad-hoc) setting and because of interoperability

z(t = di(t)) + (1) (1)

with narrowband systems, the target operating point will likely
be a substantially lower Pr/Ny. This operating point can
nonetheless be thought of as a high-SNR benchmark for the
numerical results in this paper.

C. PPM Transmitter Structure

As a practical implementation of asymptoticaly optimal
flash-signaling [5], we use a base-band PPM signal to transmit
the information bits. The data is encoded using a randomly
generated codebook C = {C4,Cs,...,Cy} of cardinality M
and codeword length N. Each codeword C,, is a sequence
Cw = (C1,wsC2.05---,CNw) corresponding to the emission
timeslot indexes within each of the N symbol-times used
for it’s transmission. With ¢; ; € {0,...,m — 1}. m is later
optimized according to the target received SNR. A guard
interval of length at least Ty is left at the end of each symbol
time in order to avoid inter-symbol interference. The assigned
signal for codeword C,, is

=Y VEG(t—(n—1)T,

where § is the spacing between two consecutive emission
timeslots, F; = PT} is the pulse energy, Ts = md + T, the
symbol duration, and ¢(¢) a unit energy pulse of duration T},.
This transmission scheme can be seen as a coded-modulation
strategy with an outer block code of rate R. and inner code
(modulation) of rate log,(m)/m as shown in figure 1. It is
assumed that the system bandwidth is roughly 1/T,,.

- Cn7m6) (2)

modulo-m
Code ‘ Code > 6(t — nTs — ¢md)

ot
rate R, ‘ rate log;Em) #(t)

m Cin T (t)

log,(M)  bits

T

Fig. 1. Transmitter block diagram.

D. Receiver Structure

The received signal is 7(t)
[(n = DTu,nT], h(t) = ha(t) =
channel impulse response and ’.
operator.

At the receiver, the received signal is first projected on
the subspace spanned by the set of orthonormal functions

{¢0,7L7¢1,717---7¢Ts 7T"d Tp } where ¢;, n( ) = ot — (n —

1)Ts — iT},). This allows us to reduce the number of degrees
of freedom of the received signal while capturing the majority
of it’s information bearing part'. In fact, the sent signal is
spread in time due to the multipath effect of the channel and
by consequence the received signal lies in a signal-space of
higher dimensionality than the emitted signal one. A more
refined treatment of front-end receiver structures can be found
in [11]. Let < .,. > be the scalar product defined by the

= (& *h) |4 +2(t) where Vt €
ZZLZ1 az,n(;(t - di,n) is the
" stands for the convolution

Idue to the finite duration of ¢(t), this projection is incomplete since ¢(t)
does not form a complete basis for the transmitted signal space. If ¢(t) were
of infinite duration (e.g. for band-limited pulses) then we could use a finite-
dimensional basis but suffer from interference from adjacent symbols.
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following (h(t),g(t)) = fjooj h(t)g(t)dt. ¥n € [1,N] and
Vk € [1, M] let
Rn,cn,;c =

i [0 3] rOsintt = cosi)| @

= Hn,cn,k + Zn,cn,k

where H, , » (resp. Z.
part) of R. , n.

n) 1s the signal part (resp. the noise

n, ko

Znsws = [i€ [0 7] COLBE - crsa)| @

p

Z

[

n 18 a Gaussian random vector with mean zero and
covariance matrix K, = %I. A non-coherent energy detector
is then used

Skn = (Hn,cnwk + Zn,cnyk)(Hn,cnyk + Zn,cn,k)T (5)
2
- H V EsAanb,n(cn,k - Cn,m) + Zn.,cn‘;C (6)
where A, = [an1,an2,.--,anL), R£7n(t) is given by

equation 7, and r4(¢) is the autocorrelation function of ¢(t).
A similar energy-based detector can be implemented using
analog technology [11].

III. ACHIEVABLE RATES

In this section we focus on calculating the achievable rates
of the system described in Section II when using an optimal
soft-decoding strategy. This will be achieved through the
derivation of an upper-bound on the decoding error probability.
For the sake of simplicity of the following developments, and
without loss of generality, we assume that Vi, j |d; —d;| > T).

A. Decoding Error Probability

The decoder forms the decision variables

N
1
Sk = N E Sk,n
n=1

and uses the following threshold rule to decide on a message:
if s exceeds a certain threshold p for exactly one value of k&,
say l;: then it will declare that k& was transmitted. Otherwise,
it will declare a decoding error. This is the same sub-optimal
decoding scheme considered in [4]. An upper bound of the

decoding error probability is given by the following theorem:
Theorem 1: The probability of codeword error is upper
bounded by

Prlerror] < M min
t>0
—t—aFE
-N tp+g1n(17N0t)71n<<17p+>+p+elfNot )]
e (8)
with p+ min((2Td;;Tp)/§,m)’ r o= % + 1, o =

_ —(1— No
OSETTJ [re(t) +re(Tp — )], and p = (1 — €) Esa + r 2.

Proof: The decision variable for the transmitted code-
word C, is given by

N
% > |VEARG(0) + Zu...

n=1

2

9

by the ergodicity of the noise process, this time-average will
exceed the threshold with probability arbitrarily close to 1 for
any € > 0 as N gets large. For all & # w We bound the
probability Pr [s, > p] using a Chernoff bound

Pr[sp > p] = Pr[Ns, > Np]

N

< : —tNp

< mine H Elexp(tsnr)] (10)
n=1

The next lemma is needed to end the proof of Theorem 1.

Lemma 2: Let C\, be the transmitted codeword, then

Vk € [1,M],n € [1,N] E exp(tsgn)] < Eexp(tswn)]

(1D
The proof of the lemma is derived in the Appendix. Returning
to the error probability calculation, the probability p of having
a collision at slot n between the sent codeword C,, and a
candidate codeword C}, (i.e. the probability that |¢,, .y —cp 1| <

| Za]), is upper bounded by p+ = METatT)/0m) e haye
now that for all ¢, j, such that |cy 0 — cpi| < |22 ]

Elexp (tsnk)] < FE {exp (t”anCn,m +va6n,m||2)}

) /4]
!

12

= EE |:eXp (t Hancn,nz + Z"ycn,'m

= g] [(1 — Not)® exp

t
1— Not HHnﬁcnnn
t —r
= ——akF, | (1 — Not) 2
oxp (=70 ) (1= Not)

and for all ¢,  such that |c, . — Cp i| > L%j

E [exp (tsn )] = (1 — Not) = . (13)

In the above, (c) follows from lemma 2, and (d) from the
fact that ||Hn,cn,wﬂ is constant and independent of particular
realization of the channel by assumption. Let [ be the number
of collisions between codewords C, and C}, then we have
that

Prlst > p] < min e NP exp (%MtlaEs) (1= Not) 2

(14)

Averaging over all the realizations of the randomly generated
codebook we obtain

E [Pr[s. > o]

code

- t
< E | min e "¢
- code LZER+ P <1 — Not;

—Nr
laEs) (1 — N()tl)T:|

_ t Ny
< min F {e theXp(l_—NotlaES) (1 — Not) 2 :|

teR+ code
N
= min Z ! pl(l - p)N_l
teERT —o N
e NP exp <1 _tNOtlozEs) (1- Not)%m)

_Nr o N
= min e ™N(1- Not) 2 ((1—p) +pemer ™) (15)
teR+

note that in (e) we perform a less optimal minimization opera-
tion for the sake of feasibility of the analytical developments.
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T¢(d1,n - t)
T (dl,n —t—"1T, )
R, 0= "

T’¢(d17n —t— Td) T¢(d2,n

T'¢ (dQ,n - t)
T¢(don —t —Tp)

T¢ (dL,’rL - t)
rqb(dL,n —t— tp) (7)

—t—Td) r¢(dL7n —t—Td)

Noticing that expression (15) is an increasing function of p
and using a union bound we obtain the desired result. ]

B. Achievable Rates

The decoding error probability depicted in (8) decays to
zero exponentially in N as long as the transmission rate R
satisfies

1
NT;

1 T
?elll%f T <tp + 3 In(1 — Not)—

In ((1 —p") +p+el+N0‘aEs>)

Due to the finite cardinality of the symbol alphabet for a given
Ty, T), and T's, our information rate is bounded by

R =

log(M) (16)

IN

a7

R< Ti log,(m) bits/s (18)
By numerically optimizing the achievable rate R over ¢ and
symbol duration 75 we obtain it’s variation as function of
system parameters i—f;‘, Ty, Tp. Typical delay spreads for UWB
channel are of the order of 50 ns, for indoor environments, and
several hundreds of ns for outdoor environments [12], [13].

As can be seen in figures 2 and 3, obtained for § = Ty +7T,,
the PPM based energy detector achieves data rates of the order
of U for an optimaly chosen modulation size. Decreasing
T, (i.e. increasing the bandwidth) degrades the performance
in the low SNR region. This can be explained by the fact
that augmenting the bandwidth increases both the number of
degrees of freedom of the system and the amount of noise
collected by the receiver. In the low SNR region the effect
of the increased receiver noise is dominant. The same kind of
behavior was observed for spread-spectrum white-like signals,
also called uniform in time and frequency signals, (typically
standard CDMA signals) over fading channels, for which
the capacity decreases to zero when the system bandwidth
increases to infinity if no side information about the channel
is used [4], [14], [15]. In the high SNR region the system does
not take advantage of the increase in the number of degrees of
freedom because T can not be made smaller than T + 2T,
(guard interval).

The optimization of the modulation size, as a function of
the system operating SNR, leads to a constant received peak
SNR and outer code rate on the order of 1/2 irrespective of
average received SNR. It should be noted, however, that the
modulation size may be limited due to peak-power emission
requirements [8], and thus it may not be possible to satisfy
the optimality condition in practice.

IV. EFFECTS OF HARD DECISION DECODING

Due to implementation constraints related to the large sys-
tem bandwidth, we may be obliged to use hard decisions when
decoding. We investigate the effect of such a modification
on the achievable rates in the simpler case of orthogonal
(at the receiver ie. 6 = T, + 1,) PPM modulation using
a maximum likelihood decoding rule. Such a system can
be viewed as a discrete memoryless channel (DMC) with
transition probabilities Vi # j € 1...m

P(ili) = [ Pris:> s
k=1
= (PrlH+ 2> 11Z,)*])" (19)
P@ilj) = [ Prisi> s
k=1

1 m—2
(3) PrlzE<iEezi) oo

2 . . . .
where ||Z;||° is a chi-square random variable with r =
% + 1 degrees of freedom, zero mean and variance Nj/2
P

and ||H + Z;||* a non-central chi-square random variable with
ro= % + 1 degrees of freedom, variance Ny/2, and non-
p

centrality parameter |[H||> = «F,. The capacity for the
considered channel with equal probability inputs is then given
by [16]
. P(j,k)
VeE=1...m C= P(jlk)log ——="+— (21)
; LS, PGl

Evaluating numerically this capacity and comparing it with
the achievable rate of orthogonal PPM modulation with soft
decoding we obtain the results shown in Figure 4. We note
that a very harsh penalty can be expected when using hard
decision decoding.

V. CONCLUSION

We studied the achievable rates of a general m-ary pulse
position modulation (PPM) modulation with non-coherent
detection over a time-varying multipath fading channel. We
showed that with the considered modulation scheme and
bandwidths in line with current UWB proposals we may
achieve information rates close to C, for moderate SNR. We
also showed that the use of hard decisions prior to decoding
leads to extremely large performance losses. These results
are strengthened in [11] where average mutual information
of generalized flash signaling [5] with non-coherent detection
is computed for the same target system parameters. This
analysis has been extended to a multiuser ad-hoc network
setting. Future work will focus on practical coding schemes
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for achieving these rates and obtaining realistic UWB system  [11] Souilmi, Y, Knopp, R, “Challenges in UWB Signaling for Adhoc
capacity for various network topologies. Networking” DIMACS Workshop on Signal Processing for Wireless
Transmission, Oct. 2002.
[12] Cassioli, D. ; Win, M. Z. ; Molisch, A. F“A statistical model for the
REFERENCES UWRB indoor channel ” Vehicular Technology Conference, IEEE 53rd,
Vol. 2, pp. 1159-1163, 2001.
[1] Win, M. Z. , Scholtz, R. A. , “Impulse radio: how it works ” IEEE  [13] Win, M. Z. ; Ramirez-Mireles, F. ; Scholtz, R. A. ; Barnes, M. A. “Ultra-
Communications Letters, Volume: 2 Issue: 2, Pages: 36 -38, Feb. 1998. wide bandwidth (UWB) signal propagation for outdoor wireless commu-
[2] Win, M. Z. , Scholtz, R. A. , “ Ultra-wide bandwidth time-hopping nications” Vehicular Technology Conference. IEEE 47th, Vol. 1, 1997.
spread-spectrum impulse radio for wireless multiple-access communica-  [14] Medard, M.; Gallager, R. G. , * Bandwidth scaling for fading multipath
tions ” IEEE Transactions on Information Theory Volume: 48 Issue:4, channels” IEEE Transactions on Information Theory Volume: 48 Issue:
Pages; 679 -689, Apri] 2000. 4, Pages: 840 -852, April 2002.
[3]1 R. S. Kennedy, Fading Dispersive Communication Channels. John  [15] Subramanian, V. G. ; Hajek, B. , “Broad-band fading channels: signal
Wiley & sons, 1969. burstiness and capacity “ IEEE Transactions on Information Theory ,
[4] Telatar, I. E.; Tse, D. N. C. ,“Capacity and mutual information of Volume: 48 Issue: 4, Page(s): 809-827, Apr 2002. o
wideband multipath fading channels ” IEEE Transactions on Information ~ [16] R-'G- Gallager, Information Theory and reliable Communications. John
Theory, Vol. 46, Tssue:4, pp. 1384-1400, Jul. 2000. Wiley & sons, 1968.
[5] Verdu, S. ,“ Spectral efficiency in the wideband regime ” IEEE Trans-
actions on Information Theory, Vol. 48 Issue: 6 , pp. 1319-1343, June
2002 .
[6] Win, M. Z. ; Scholtz, R. A,“On the energy capture of ultrawide band-
width signals in dense multipath environments ” IEEE Communications
Letters, Vol. 2, Issue: 9 pp. 245-247, 1998.
[7] Cramer, J. M. ; Scholtz, R. A. ; Win, M. Z, Spatio-temporal diversity
in ultra-wideband radio” Wireless Communications and Networking
Conference, IEEE, Vol. 2, pp. 888-892, 1999.
[8] FCC document 00-163, “Revision of part 15 commission rules ET
Docket No. 98-153 regarding UWB transmission systems”, adopted
2-14-2002.
[9] Gassemzadeh, S. S., Tarokh, V., “The Ultra-wideband Indoor Path Loss
Model,”, IEEE P802.15 Working group, June 2002 .
[10] Pendergrass, M. , IEEE P802.15 Working group, “Empirically Based
Statistical Ultra-Wideband Channel Model,” April 2002.
APPENDIX
Proof:
T T T T
Elexp(tsk,n)] = F {exp <t [Hn’cn,an»cn,k + Hue, 1, Zncn T Znen i Hne, o T Znien Zn,cn,k:| )}
(@)
2 B foxp (1 [Huw o HE o Hoe s 2 4 o+ Znenn 7))
(®)
— E {exp <t [Hn,cn,,m, Hz;acn,'m + Hann,mZE;Cn,'m + Z"vcn,mH'fq;nd,?n + ancn,mzz’cn,nz} ):|
—  Bleap(tsmn)
(a) Hn,cn,mHE;’ e 2 Hn,cn)mHg, ¢, , because variance is the maximum value taken by an autocorrelation function, and
Zncn s Znien., are identically distributed. (b) because chn’mHg’ en, and ZHM,MH,{ ¢, ., are distributed according to the
same law with the same mean and a higher variance for Z Hg e ]
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