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Abstract: In this work, the capacity of multiple-input multiple-output channels that are subject
to constraints on the support of the input is studied. The paper consists of two parts. The first
part focuses on the general structure of capacity-achieving input distributions. Known results are
surveyed and several new results are provided. With regard to the latter, it is shown that the support
of a capacity-achieving input distribution is a small set in both a topological and a measure theoretical
sense. Moreover, explicit conditions on the channel input space and the channel matrix are found such
that the support of a capacity-achieving input distribution is concentrated on the boundary of the
input space only. The second part of this paper surveys known bounds on the capacity and provides
several novel upper and lower bounds for channels with arbitrary constraints on the support of the
channel input symbols. As an immediate practical application, the special case of multiple-input
multiple-output channels with amplitude constraints is considered. The bounds are shown to be within
a constant gap to the capacity if the channel matrix is invertible and are tight in the high amplitude
regime for arbitrary channel matrices. Moreover, in the regime of high amplitudes, it is shown that
the capacity scales linearly with the minimum between the number of transmit and receive antennas,
similar to the case of average power-constrained inputs.

Keywords: MIMO; channel capacity; amplitude constraint; input distrbution; capacity bounds

1. Introduction

While the capacity of a multiple-input multiple-output (MIMO) channel with an average power
constraint is well understood [1], there is surprisingly little known about the capacity of the more
practically relevant case in which the channel inputs are subject to amplitude constraints. Shannon
was the first who considered a channel that is constrained in its amplitude [2]. In that paper,
he derived corresponding upper and lower bounds and showed that in the low-amplitude regime,
the capacity behaves as that of channel with an average power constraint. The next major contribution
to this problem was a seminal paper of Smith [3] published in 1971. Smith showed that, for the
single-input single-output (SISO) Gaussian noise channel with an amplitude-constrained input,
the capacity-achieving inputs are discrete with finite support. In [4], this result is extended to
peak-power-constrained quadrature Gaussian channels. Using the approach of Shamai [4], it is shown
in [5] that the input distribution that achieves the capacity of a MIMO channel with an identity channel
matrix and a Euclidian norm constraint on the input vector is discrete. Even though the optimal input
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distribution is known to be discrete, very little is known about the number or the optimal positions of
the corresponding constellation points. To the best of our knowledge, the only case for which the input
distribution is precisely known is considered in [6], where it is shown for the Gaussian SISO channel
with an amplitude constraint that two point masses are optimal if amplitude values are smaller than
1.665 and three for amplitude values of up to 2.786. Finally, it has been shown very recently that the
number of mass points in the support of the capacity-achieving input distribution of a SISO channel is
of the order O(A?) with A the amplitude constraint.

Based on a dual capacity expression, in [7], McKellips derived an upper bound on the capacity of
a SISO channel that is subject to an amplitude constraint. The bound is asymptotically tight; that is,
for amplitude values that tend to infinity. By cleverly choosing an auxiliary channel output distribution
in the dual capacity expression, the authors of [8] sharpened McKellips” upper bound and extended
it to parallel MIMO channels with a Euclidian norm constraint on the input. The SISO version of
the upper bound in [8] has been further sharpened in [9] by yet another choice of auxiliary output
distribution. In [10], asymptotic lower and upper bounds for a 2 x 2 MIMO channel are presented and
the gap between the bounds is specified.

In this work, we make progress on this open problem by deriving several new upper and lower
bounds that hold for channels with arbitrary constraints on the support of the channel input distribution
and then apply them to the practically relevant special case of MIMO channels that are subject to
amplitude-constraints.

1.1. Contributions and Paper Organization

The remainder of the paper is organized as follows. The problem is stated in Section 2. In Section 3,
we study properties of input distributions that achieve the capacity of input-constrained MIMO
channels. The section reviews known results on the structure of optimal input distributions and
presents several new results. In particular, Theorem 3 shows that the support of a capacity-achieving
input distribution must necessarily be a small set both topologically and measure theoretically.
Moreover, Theorem 8 characterizes conditions on the channel input space as well as on the channel
matrix such that the support of the optimal input distribution is concentrated on the boundary of the
channel input space.

In Section 4, we derive novel upper and lower bounds on the capacity of a MIMO channel
that is subject to an arbitrary constraint on the support of the input. In particular, three families
of upper bounds are proposed, which are based on: (i) the maximum entropy principle (see the
bound in Theorem 9); (ii) the dual capacity characterization (see the bound in Theorem 10); and (iii)
a relationship between mutual information and the minimum mean square error that is known as
the I-'MMSE relationship (see the bound in Theorem 11). On the other hand, Section 4 provides
three different lower bounds. The first one is given in Theorem 12 and is based on the entropy
power inequality. The second one (see Theorem 13) is based on a generalization of the celebrated
Ozarow—-Wyner bound [11] to the MIMO case. The third upper bound (see Theorem 14) is based on
Jensen’s inequality and depends on the characteristic function of the channel input distribution.

In Section 5, we evaluate the performance of our bounds by studying MIMO channels with
invertible channel matrices. In particular, Theorem 17 states that our upper and lower bounds are
within nlog,(p) bits, where p is the packing efficiency and n the number of transmit and receive
antennas. For diagonal channel matrices, it is then shown (see Theorem 18) that the Cartesian product
of simple pulse-amplitude modulation (PAM) constellations achieves the capacity to within 1.64# bits.

Section 6 is devoted to MIMO channels with arbitrary channel matrices. It is shown that,
in the regime of high amplitudes, similar to the case of average power-constrained channel inputs,
the capacity scales linearly with the minimum of the number of transmit and receive antennas.

In Section 7, our upper and lower bounds are applied to the SISO case, which are then compared
with bounds known from the literature. Finally, Section 8 concludes the paper. Note that parts of the
results in this paper were also published in [12].
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1.2. Notation

Vectors are denoted as bold lowercase letters, random vectors as bold uppercase letters,
and matrices as bold uppercase sans serif letters (e.g., x, X, X). For any deterministic vector x € R",
n € N, we denote the Euclidian norm of x by ||x||. For some random X € supp(X) C R" and any p > 0,
we define

1 ’
It = (EUNI7) <1>

where supp(X) denotes the support of X. Note that for p > 1, the quantity in Equation (1) defines
anorm and for n = 1 we simply have ||X||£ = E[|X]|7].
The norm of a matrix H € R"*" is defined as

[[Hx||
[H|| := sup /
x:X7#0 ”X”

whereas Tr(H) is denoting its trace. The n x n identity matrix is represented as I,,.
Let S be a subset of R". Then,

Vol(S) == /S dx

denotes its volume. Moreover, the boundary of S is denoted as 9S.
LetRy := {x € R: x > 0}. We define an n-dimensional ball or radius r € R centered at x € R"
as the set
B(r) ={y e R": [x —y[ <r}.

Recall that, forany x € R" and r € R,
Vol (Bx(r)) = ———1",

where I'(z) denotes the gamma function.
For any matrix H € Rk*" and some S  R”, we define

HS = {y e RF:y =Hx, x e S}.
Note that for an invertible H € R"*" we have
Vol(HS) = |det(H)|Vol(S)

with det(H) the determinant of H. We define the maximum and minimum radius of a set S C R” that
contains the origin as

tmax(S) =min{r €e Ry : S C By(r)},
Tmin(S) == max{r € R4 : By(r) C S}.

For a given vector a = (ay,...,a,) € R, we define
Box(a) = {x e R" : |xj| <a;,i=1,...,n}
and the smallest box containing a given set S C R" as
Box(S) = inf{Box(a) : S C Box(a)},

respectively.
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The entropy of any discrete random object X is denoted as H(X), whereas h(X) (i.e., the differential
entropy) is used whenever X is continuous. The mutual information between two random objects X and
Y is denoted as I(X;Y) and N (m, C) denotes the multivariate normal distribution with mean vector
m and covariance matrix C. Finally, log! (x) := max{log,(x),0}, for any base a > 0, Q(x), x € R,
denotes the Q-function, and dx(y) the Kronecker delta, which is one for x = y and zero otherwise.

2. Problem Statement

Consider a MIMO system with n; € N transmit and 7, € N receive antennas. The corresponding
n,-dimensional channel output for a single channel use is of the form

Y = HX + Z,

for some fixed channel matrix H € R™*" (considering a real-valued channel model is without loss of
generality). Here and hereafter, we assume Z ~ N (0, 1,,,) is independent of the channel input X € R
and H is known to both the transmitter and the receiver.

Now, let X C R"™ be a convex and compact channel input space that contains the origin
(i.e., the length-n; zero vector) and let Fx denote the cumulative distribution function of X. As of the
writing of this paper, the capacity

C(X,H) = max I(X;Y) = max I(X;HX+Z), ()
Fx:XeX FXeX

of this channel is unknown and we are interested in finding novel lower and upper bounds.

Even though most of the results in this paper hold for arbitrary convex and compact X, we are

mainly interested in the two important special cases:

(i) per-antenna amplitude constraints, i.e., X = Box(a) for some givena = (A1,...,Ay,) € Ri’ ;and
(i) ns-dimensional amplitude constraint, i.e., X = By(A) for some given A € R.

Remark 1. Note that determining the capacity of a MIMO channel with average per-antenna power constraints
is also still an open problem and has been solved for some special cases only [13-17].

3. Properties of an Optimal Input Distribution

Unlike the special cases of real and complex-valued SISO channels (i.e., n; = n, = 1), the structure
of the capacity-achieving input distribution, denoted as £, is in general not known. To motivate why
in this paper we are seeking for novel upper and lower bounds on the capacity (Equation (2)) instead of
trying to solve the optimization problem directly, in this section we first summarize properties optimal
input distributions must posses, which demonstrate how complicated the optimization problem
actually is. Note that, whereas an optimal input distribution always exists, it does not necessarily need
to be unique.

3.1. Necessary and Sufficient Conditions for Optimality
To study properties of an optimal input distribution, we need the notion of a point of increase of

probability distribution.

Definition 1. (Points of Increase of a Distribution) A point x € R", n € N, is said to be a point of increase of
a given probability distribution Fx if for any open set A C R" containing x, Fx(A) > 0.

The following result provides necessary and sufficient conditions for the optimality of a channel
input distribution.
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Theorem 1. Let Fx be some given channel input distribution and let £(Fx) C X denote the set of points of
increase of Fx. Then, the following holds:

o Fx is capacity-achieving if and only if the Karush—Kuhn-Tucker (KKT) conditions

h(x; Fx) <h(HX+2Z), xe€ X, (3a)
h(x;Fx) = h(HX+Z), x € E(Fx) C &, (3b)
are satisfied [3,18], where
' 1 _ ly=Hx?
HoiB) == [, e loma(fv(y)dy

with fy being the probability density of the channel output induced by the channel input X ~ Fx.
o Fx is unique and symmetric if H is left invertible [18].
o  Fy (ie., the channel output distribution) is unique [18,19].

3.2. General Structure of Capacity-Achieving Input Distributions

Theorem 1 can be used to find general properties of the support of a capacity-achieving input
distribution, which we will do in this subsection.

Remark 2. Fully characterizing an input distribution that achieves the capacity of a general MIMO channel
with per-antenna or an ny-dimensional amplitude constraint is still an open problem. To the best of our
knowledge, the only general available for showing that discrete channel inputs are optimal was developed by
Smith in [3] for the amplitude and variance-constrained Gaussian SISO channel. Since then, it has been useful
to also characterize the optimal input distribution of several other SISO channels (see, for instance, [4,20-24]).
The method relies on the following series of steps:

1. Towards a contradiction, it is assumed that the set of points of increase £ (F) is infinite.

2. The assumption in Step 1 is then used to establish a certain property of the function h(x; Fx) on the input
space X. For example, by showing that h(x; Fx) has an analytic continuation to C. Then, by means of the
Identity Theorem of complex analysis and the Bolzano—Weierstrass Theorem [25], Smith was able to show
that h(x; Fx) must be constant.

3. By using either the Fourier or Laplace transform of h(x; Fx) together with the property of h(x; Fx)
established in Step 2, a new a property of the channel output distribution Fy is established. For example,
Smith was able to show that Fy must be constant.

4. A conclusion out of Step 3 is used to reach a contradiction. The contradiction implies that € (Fx) must be
finite. For example, to reach a contradiction, Smith was using the fact that the channel output distribution
Fy results from a convolution with a Gaussian probability density, which cannot be constant.

Remark 3. Under the restriction that the output space, ), of a Gaussian SISO channel is finite and the
channel input space, X, is subject to an amplitude constraint, Witsenhausen has shown in [26] that the
capacity-achieving input distribution is discrete with the number of mass points bounded as |X| < |Y|.
The approach of Witsenhausen, however, does not use the variational technique of Smith and relies on arguments
from convex analysis instead.

According to Remark 2, assuming in the MIMO case that £(Fx) is of infinite cardinality does
not help (or at least it is not clear how this assumption should be used) in showing that the
capacity-achieving input distribution is discrete and finite. However, by using the weaker assumption
that £(Fx) contains a non-empty open subset in conjunction with the following version of the Identity
Theorem, we can show that the support of the optimal input distribution is a small set in a certain
topological sense.
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Theorem 2. (Identity Theorem for Real-Analytic Functions [27]) For some n € N let U be a subset of R"
and f,g : U — R be two real-analytic functions that agree on a set A C U. Then, f and g agree on R™ if one of
the following two conditions is satisfied:

(i)  Aisan open set.
(ii) A s a set of positive Lebesgue measure.

Furthermore, for n = 1, it suffices for A to be an arbitrary set with an accumulation point.
We also need the definitions of a dense and a nowhere dense set.

Definition 2. (Dense and Nowhere Dense Sets) A subset A C X is said to be dense in the set X if every
element x € X either belongs to A or is an accumulation point of A. A subset A C X is said to be nowhere
dense if for every nonempty open subset U C X, the intersection A NU is not dense in U.

With Theorem 2 at our disposal, we are now able to prove the following result on the structure of
the support of the optimal input distribution.

Theorem 3. The set of points of increase £ (Fy) of an optimal input distribution F is a nowhere dense subset
of X that is of Lebesgue measure zero.

Proof. It is not difficult to show that h(x; F{) is a real-analytic function on R™ ([18] Proposition 5).
Now, in order to prove the result, we follow a series of steps similar to those outlined in Remark 2.
Towards a contradiction, assume that the set of points of increase £ (Fy) of Fy is not a nowhere dense
subset of X'. Then, according to Definition 2, there exists an open set i/ C A’ such that £(F) NU is
dense in U.

By using the KKT condition in Equation (3b), we have that /i(x; F) is constant on the intersection
E(F{) NU. Thus, as E(F;) NU is dense in U, it follows by the properties of continuous functions
(real-analytic functions are continuous) that /1(x; F) is also constant on /. Moreover, as { is an open set,
Theorem 2 implies that /(x; F{) must also be constant on R". This, however, leads to a contradiction
as h(x; F§) cannot be constant on all of R", which can be shown by taking the Fourier transform of
h(x; F5) and solving for the probability density fy(y) of the channel output (the reader is referred to
[3] for details). Therefore, we conclude that £(FY) is a nowhere dense subset of X

Showing that £(Fy) has Lebesgue measure zero follows along similar lines by assuming that
E(F{) is a set of positive measure. Then, Property (ii) of Theorem 2 can be used to conclude that
h(x; F§) must be zero on all of /. This again leads to a contradiction, which implies that £ (Fg) must be
of Lebesgue measure zero. [

Remark 4. Note that if X = By(A) for some A € Ry and h(x; Ff) is orthogonally equivariant (i.e., it only
depends on ||x||), then £(FX) can be written as a union of concentric spheres. That is,

e(r) =Jc(ay) @
]

with C(Aj) = {x € R" : ||x|| = A;} for some A; € R... To see this, let
g(x) == h(x; Fx) —h(HX+ Z)

and observe that ifx € E(FY), then g(x) = 0. Combining this with the symmetry of the function ||x|| — g(||x]|),
we have that (We know that it is abuse of notation to use the same letter for the functions x — g(x) and ||x|| —
<(|Ix||) even if they are different. It is an attempt to say in a compact way that g is orthogonally equivariant.)

Vixl = llyll - x € E(F) =y € E(FK).
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Moreover, this implies that
£(F) = JC(4)),
jez
where T is possibly of infinite cardinality. In fact, T has finite cardinality. To see this, note that, if g(x) is
real-analytic, then so is ¢(||x||). However, as ||x|| — g(||x||) is a non-zero real-analytic function on R, it can
have at most finitely many zeros on an interval.

As an example consider the special case ny = ny = n with H = 1,,. Then, the union in Equation (4) implies
that the cardinality of €(FK) is uncountable and that discrete inputs are in general not optimal. Therefore,
Theorem 3 can generally not be improved in the sense that for n > 1, statements about the cardinality of £ (Fy)
cannot be made. Note, however, that the magnitude of X is discrete. An example of the corresponding optimal
input distribution for the case of n = 2 is given in Figure 1.

X2
(@)
I
|

Figure 1. An example of a support of an optimal input distribution for the special case n; = n, = n = 2.

Even though Theorem 3 does not allow us to conclude that the optimal input distribution of
an arbitrary MIMO channel is discrete and finite, for the special case of a SISO channel we have the
following partial result.

Theorem 4. (Optimal Input Distribution of a SISO Channel [3,6,28]) For some fixed h € Rand A € R,
consider the SISO channel Y = hX + Z with input space X = [—A, A]. Let F§ be an input distribution that
achieves the capacity, C(X, h), of that channel. Then, F} satisfies the following properties:

o F} isunique.

o F5 is symmetric.

o [} is discrete with the number of mass points being of the order O( A?).
o F contains probability mass points at { —A, A}.

Moreover, binary communication with mass points at {—A, A} is optimal if and only if A < A, where A =
1.665.

Theorem 4 can now be used to also address the special cases of multiple-input single output
(MISO) and single-input multiple output (SIMO) channels.
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Theorem 5. Let Y = hTX* + Z be a MISO channel with channel matrix h! € R™ and some optimal input
X* € X C R™. Then, the distribution of hT X* is discrete with finitely many mass points. On the other hand,
let Y = hX* + Z be a SIMO channel with channel matrix h € R™. Then, the optimal input X* € X C R has
a discrete distribution with finitely many mass points.

Proof. For the MISO case, the capacity can expressed as
C(Xx,hT) = max I(X;h'X+ 2)
F:XeX

= max I(h""X;h"X+2)

F:XeX
= max I(5,S+2)
Fs:SehTx
= max I(S;S+ Z). )

Fs:|S|<rmax(hT X)

Using Theorem 5 we have that the maximizing distribution in Equation (5) FZ, where S := h7X,
is discrete with finitely many mass points.

For the SIMO case, the channel input distribution is discrete as a SIMO channel can be transformed
into a SISO channel. Thus, let A € R be finite. Then, the capacity of the SIMO channel can be
expressed as

C(X,h) = max I(X;hX+2Z)
Fx:|X|<A

= max I(X;||h|X+Z). 6)
Again, it follows from Theorem 5 that the mutual information in Equation (6) is maximized

by a channel input distribution, F%, that is discrete with finitely many mass points. This concludes
the proof. O

Remark 5. Note that in the MISO case, we do not claim Fy, to be discrete with finitely many points. To illustrate
the difficulty, let hT = [1, —1] so that

th* _ hT XT _ X* _ X*
- X; - 1 2

As X7 and X3 can be arbitrarily correlated, we cannot rule out cases in which X7 = X — D and
X5 = X — 2D, with D a discrete random variable and X of arbitrary distribution. Clearly the distribution of
X* is not discrete.

Note that in general it can be shown that the capacity-achieving input distribution is discrete
if the optimization problem in Equation (2) can be reformulated as an optimization over one
dimensional distributions. This, for example, has been done in [5] for parallel channels with a total
amplitude constraint.

3.3. Properties of Capacity-Achieving Input Distributions in the Small (But Not Vanishing) Amplitude Regime

In this subsection, we study properties of capacity-achieving input distribution in the regime of
small amplitudes. To that end, we will need the notion of a subharmonic function.

Definition 3. (Subharmonic Function) Let f be a real-valued function that is twice continuously differentiable
on an open set G C R™. Then, f is subharmonic if V2f > 0 on G, where V2 denotes the Laplacian (if f is

twice differentiable, its Laplacian is given by V*f(xq,...,xn) = Y1, g%).
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We use the following Theorem, which states that a subharmonic function always attains its

maximum on the boundary of its domain.

Theorem 6. (Maximum Principle of Subharmonic Functions [29]) Let G C R" be a connected open set.
If f : G — Ris subharmonic and attains a global maximum in the interior of G, then f is constant on G.

In addition to Theorem 6, we need the following result that has been proven in [30].

Lemma 1. Let the likelihood function of the output of a MIMO channel be defined as

R 5 R, U(y) = _ Ny >
i P
(271)7r

and let Ay denote the Hessian matrix of log, (¢(y)). Then, the Laplacian (or the trace of Ay) is given by
V2 log, (((y)) = Tr(Ay) = E[|HX||Y = y] ~ [|E[HX|Y = y]||" %
Theorem 7. Suppose that 12, (HX) < log,(e). Then, x — h(x; Fx) is a subharmonic function for every Fx.
Proof. Let Fx be arbitrary and observe that
h(x; Fx) = —E[log, (fy(Hx+Z))]

o 1 o \\Hx;zw
82\ om) %

= —E[{(Hx+Z)] —E

X 2 nr
= —E[{(Hx+ Z)] +E{HH;ZH} log, (e) +log2<(2n)7)
X 2 r nr
= —E[{(Hx+Z)] + HHH% log, (e) +log2((27r) 2 )

With this expression in hand, the Laplacian of h(x; Fx) with respect to x can be bounded from
below as follows:

V2h(x; Fx) = V2 <—E[€(Hx +2)] + w log, (e) +log, ((zn)"z’))

H 2
= —E[V*(Hx+Z)] + V2@10g2(e)

2
@ ~E[Tr(HHTApy,2)] + Vzwlogz(e)
—E[Tr(HH" Ay z) ] + Tr(HHT) log, (e)

A
I\/s;

E[Tr(HHT)Tr(Apxsz) | + Tr(HHT) log, (e)
= Tr(HHT) (—E[Tr(Anxiz)] +1log(e))

> Te(HHT) (12, (HXY) + log(e)), ®

—
N

v

where (a) follows from Equation (7) and the chain rule for the Hessian; (b) from using the
well-known inequality
Tr(CD)? < Tr(C)?Tr(D)?
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that holds for C and D positive semi-definite; and (c) from using the inequality

Tr(Ay) = E[|HX|?|Y = y] — ||E[HX]Y = y]|
< E[|HX|?[Y = y]
<2 (HX).

Thus, according to the assumption that 72,,,(HX) < log,(e), the right-hand side of Equation (8)
is nonnegative, which proves the result. O

Now, knowing that h1(x; Fx) is a subharmonic function allows us to characterize the support of an
optimal input distribution of a MIMO channel provided that the radius of the channel input space, X,
is sufficiently small.

Theorem 8. Let F be a capacity-achieving input distribution and 12, (HX') < log, (e). Then, E(Ff) C 0.X.

Proof. From the KKT conditions in Equation (3), we know that, if x € £(Fy), then x is a maximizer
of h(x; F). According to Theorem 7, we also know that (x; F) is subharmonic. Hence, from the
Maximum Principle of Subharmonic Functions (i.e., Theorem 6), it follows £ (Fg) C oX. O

Combining Theorem 8 with the observations made in Remark 4 leads to the following corollary.

Corollary 1. Let X = By(A) and A < ﬁ log, (e). Then,

E(F) € C(4),
where C(A) == {x € R" : ||x|| = A} denotes a sphere of radius A.

We conclude this section by noting that for the special case n; = n, = n with H = |, the exact
value of A such that £(Ff) = C(A) has been characterized in terms of an integral equation in [31],
which is approximately equal to 1.5/7.

4. Upper and Lower Bounds on the Capacity

The considerations in the previous section have shown that characterizing the structure of
an optimal channel-input distribution is a challenging question in itself that we could only partially
answer. A full characterization, however, is a necessary prerequisite to narrow down the search
space in Equation (2) to one that is tractable. Except for some special cases (i.e., special choices of
&), optimizing over the most general space of input distributions that consists of all continuous
ni-dimensional probability distributions Fx with X € X, is prohibitive (Note that Dytso et al. [32]
summarized methods of how to optimize functionals over the space of probability distributions that
are constrained in there support). Thus, up to the writing of this paper, there is little hope in being able
to solve the problem in Equation (2) in full generality so that in this section we are proposing novel
lower and upper bounds on the capacity C(X, H). Nevertheless, these bounds will allow us to better
understand how the capacity of such MIMO channels behaves.

Towards this end, in Section 4.1, we provide four upper bounds. The first is based on an upper
bound on the differential entropy of a random vector that is constraint in its pth moment, the second
and third bounds are based on duality arguments, and the fourth on the relationship between mutual
information and the minimum mean square error (MMSE), I-MMSE relationship for short, known
from [33]. The three lower bounds proposed in Section 4.2, on the other hand, are based on the
celebrated entropy power inequality, a generalization of the Ozarow—Wyner capacity bound taken
from [11], and on Jensen’s inequality.
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4.1. Upper Bounds

To establish our first upper bound on Equation (2), we need the following result ([11] Th. 1).

Lemma 2. (Maximum Entropy Under pth Moment Constraint) Let n € N and p € (0, 00) be arbitrary.
Then, for any U € R" such that h(U) < co and ||U||, < oo, we have

h(U) < nlog, (kn,p nv ||U||p>/

where

Theorem 9. (Moment Upper Bound) For any channel input space X and any fixed channel matrix H,
we have

) ky, 1
C(X,H) < Cp(X,H) := inf n, 1o PP lx+2Z, |,
( ) M( ) o0 r 108, ((ZHe)% r || ||p>

where X € HX is chosen such that ||X|| = rmax(HX).
Proof. Expressing Equation (2) in terms of differential entropies results in

C(X,H) = F)I(‘g(aexxh(HX +Z)—-h(Z)

(a) kn,p %
< max n,log, “—nf [[HX+Z||,
Fx:Xex (27te)7

() knp 3
2 1, log, pnf max [[HX+Z], ). ©)

(2me)2 K

where (a) follows from Lemma 2 with the fact that h(Z) = % log, (27e); and (b) from the monotonicity
of the logarithm.

Now, notice that ||HX 4 Z|| , is linear in Fx and therefore it attains its maximum at an extreme point
of the set Fx := {Fx : X € X'} (i.e., the set of all cumulative distribution functions of X). As a matter
of fact [26], the extreme points of Fx are given by the set of degenerate distributions on X’; that is,
{Fx(y) = dx(y),y € X}xcx. This allows us to conclude

max_[|HX + Z||, = max ||Hx + Z||,.
F:XeX xeX

Observe that the Euclidian norm is a convex function, which is therefore maximized at the
boundary of the set HX. Combining this with Equation (9) and taking the infimum over p > 0
completes the proof. [

The following Theorem provides two alternative upper bounds that are based on duality arguments.

Theorem 10. (Duality Upper Bounds) For any channel input space X and any fixed channel matrix H

Vol(Bo(d))>

(2me) 7 10

C(X/ H) < CDuaI,l(Xr H) = 1082 (Cm (d) +
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where ( )
n—1 r(m-t
r ny—1 2
d:=rmax(HX), ¢, (d) = . = d’,
M), 0@ = & (" )M(,,z,
and
- i 2A;
C(X,H) < CDuaI,Z(XrH) = Zlogz <1 + )/ (11)
i=1 27e

where a = (A, ..., Ap,) such that Box(a) = Box(HX).

Proof. Using duality bounds, it has been shown in [8] that for any centered n-dimensional ball of
radiusr € R

Vol (By(r))
max I(X;X+Z)<lo cnl(r)+ ———— |, 12
Fx:XeBo(r) ( ) g2< (r) (27te)2 (12
— yn—1 -1y T("F)
where ¢, (r) == Y21 ("] )zérzg)) .
Now, observe that
C(X,H) = max h(HX+ Z) — h(HX + Z|HX)
PxiXEX
= max I(HX;HX+Z)
Fx:XeX
= max I(X;X+Z) (13)
F)-(ZXGHX
(a) o -
< max IX;X+2Z)

o F)'(SXEBO (d),d:zrmax(HX)

(2 log, <cn, (d) + VOI(BO(d))).

(27e)'?

where (a) follows from enlarging the optimization domain; and (b) from using the upper bound in
Equation (12). This proves Equation (10).

To show the upper bound in Equation (11), we proceed with an alternative upper bound
to Equation (13):

C(X,H)= max I(X;X+2Z)
Fy:XeHX

A
IND
3

max I(X;X+2Z)
F:X€Box(HX)
1y
max I(X; X, + Z,
F:XeBox(HX) z; (Xis Xi /)

A
INS

Ny
(22 max [(X;X; + Z;)
l':lFXi:‘Xi‘SAi

(d) nr 2A;
< V'l 1+ L,
- l; og2< \/Zne)

where the (in)equalities follow from: (a) enlarging the optimization domain; (b) single-letterizing
the mutual information; (c) choosing individual amplitude constraints (Ay, ..., Ay, ) = a € R such
that Box(a) = Box(HX); and (d) using the upper bound in Equation (12) for n = 1. This concludes
the proof. O
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As mentioned at the beginning of the section, another simple technique for deriving upper bounds
on the capacity is to use the -MMSE relationship [33]

XX +2Z) = @/JI@[HX—E[M\NXJFZ]HZ} dr. (14)

For any 7 > 0, the quantity E [||X — E[X |/7X + Z]||?] is known as the MMSE of estimating X
from the noisy observation ,/yYX + Z. An important fact that will be useful is that the conditional
expected value E[X|,/7X 4 Z] is the best estimator in the sense that it minimizes the mean square
error over all measurable functions f : R" — R™; that is, for any Y € R and X € R™

E[IX-EXY)|?| = inf E[X=f(V)[2]. (15)

f is measurable

Theorem 11. (I-MMSE Upper Bound) For any channel input space X and any fixed channel matrix H

_ o, (ThelMN)) 2 (s g,
C(X/ H) S C|7MMSE(X’H) = logz(e) { (HX) g ( ) 2 (HX) <
maxi Ia ~ nr

7 max

Proof. Fix some € € [0, 1] and observe that

2 (a) 2
IX;HX+Z2) = ————1
Tog,(e) )= togye)

[ BIHX— EHX) 7HX 7] ]y

:/ E[||HX — E[HX|\/7HX + Z]||*]dy

HX; HX + Z)

—
<

)

+/ [|HX — E[HX|/7HX + Z]|?]dy

< [ E[Iux—0)a
+/ [HHX— = (VX +2) | }
—eE[ux)+ [ 1e(iZ)ay
1
B[] + E[Z]?] os. 1
2 1
E[HHX” } +7’lr10ge )
where the (in)equalities follow from: (a) using that I[(HX; HX + Z) = I(X; HX + Z) for any fixed
H; (b) using the I-MMSE relationship in Equation (14); and (c) using the property that conditional

expectation minimizes mean square error (i.e., (15)).
Now, notice that

log, (e)
<
Jnax, I(X; HX + Z) Jnax, —5— ( [|Hx||}+nrloge( ))

= ;(e max||Hx|| +nr10ge< ))

= ;( max(HX)+nrloge< )), (16)

—
=

—
=
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where () follows from maxpxex E [|[HX||?] = maxzex |[Hx||? (the same argument was used in the
proof of Theorem 9); and (b) from the definition of r2,,, (HX).

Since € is arbitrary, we can choose it to minimize the upper bound in Equation (16). Towards this
end, we need the following optimization result

a
min}(ea—i—blog(i)) :{ bblog(f), azb (17)

ecl0,1 a, a<b

which is easy to show. Combining Equation (16) with Equation (17), we obtain the following upper
bound on the capacity

max [(X;HX+2Z) <

{ nr + log(M), r%ax(H‘){) 2> 1y
F:XeX

maX(HX) r%wax(HX> <n
This concludes the proof. O

Corollary 2. For any channel input space X and any fixed channel matrix H

m + L2 IOg (M)l HH| max(‘)() = Ny
H 2
wz HH| max(X) < ny

Ci—mmse (X, H) <log,(e)

Proof. The corollary follows by upper bounding Equation (16) using the fact that 2, (HX) <
IH[rhax (%) O

. . . . o _ l
Remark 6. In the proof of Theorem 11, instead of using sub-optimal estimators f(Y) = 0 and f(Y) = JY,
we could have used an optimal linear estimator of the form f(Y) = KxyKy'Y, where Kxy denotes the
cross-covariance matrix between X and Y and Ky the covariance matrix of Y. This choice would result in the
capacity upper bound

C(XH) < max - Liog, (det(ln + HKXHT)) (18)

with Ky the covariance matrix of the channel input. While Equation (18) is a valid upper bound, as of the
writing of this paper, it is not clear how to perform an optimization over covariance matrices of random variables
with bounded support. One possibility to avoid this is to use the inequality between arithmetic and geometric
mean and bound the determinant by the trace:

ny
Tr( 1y, + HKxH' 7 L HxI12\ "™
det(ln, +HKXHT> < ( ) - <”+”2 . (19)

ny ny

However, combining Equation (19) with Equation (18) is merely a special case of the moment upper bound
of Theorem 9 for p = 2. Therefore, the estimators in Theorem 11 are chosen to obtain a non-trivial upper bound
avoiding the optimization over covariance matrices.

In Section 5, we present a comparison of the upper bounds of Theorems 9-11 by means of
a simple example.

4.2. Lower Bounds

A classical approach to bound a mutual information from below is to use the entropy power
inequality (EPI).
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Theorem 12. (EPI Lower Bounds) For any fixed channel matrix H and any channel input space X with X
absolutely continuous, we have

n, i h(HX)
C(X,H) > Cgp(X,H) = Fr;}(aexx > log, {1+ e ) (20)
X.

Moreover, if ny = n, = n, H € R™" invertible, and X uniformly distributed over X, then

(21)

2 2
n det(H)|»Vol(&X')n
C(X,H) = Cepi(X,H) = 7 log, <1+ [det )2|7Te &) )

Proof. By means of the EPI

Z%h(HX—&-Z) > zn%h(HX) +2n%h(z),

we conclude , h(HX)
2 max
2w CAH) > 1 4 (277e) 10" BeXeX

7

which finalizes the proof of the lower bound in Equation (20).
To show the lower bound in Equation (21), all we need is to recall that

h(HX) = h(X) + log, |det(H)|,

which is maximized for X uniformly distributed over X. However, if X is uniformly drawn from X,
we have ,

23 HX) — Vol(HA) 7 = |det(H)|7 Vol(X)7,
which completes the proof. [J

The considerations in Section 3 suggest that a channel input distribution that maximizes
Equation (2) might be discrete. Therefore, there is a need for lower bounds that unlike the bounds in
Theorem 12 rely on discrete inputs.

Theorem 13. (Ozarow-Wyner Type Lower Bound) Let Xp € supp(Xp) C R™ be a discrete random vector
of finite entropy, g : R" — R™ a measurable function, and p > 0. Furthermore, let K, be a set of continuous
random vectors, independent of Xp, such that for every U € KCp, we have h(U) < oo, [|U||, < oo, and

supp(U + x;) ﬂsupp(U—f—x]-) = (22)
for all x;,x; € supp(Xp), i # j. Then,

C(X,H) > Cow(X,H) == [H(Xp) — gap] ™,

where
gap:= inf (Gy,(U,Xp,g) + Gap(U))
Uek,
g measurable
p>0
with

IU+X0 _g0lp), =)

Gl,p(U, Xp,g) = n; log2< 1ol

1

kn,pn! ||U

Go,p(U) = ntlog, (W) / (24)
nt
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and k,,p as defined in Lemma 2, respectively.

Proof. The proof is identical to ([11] Theorem 2). To make the manuscript more self-contained,
we repeat it here.

Let U and Xp be statistically independent. Then, the mutual information I(Xp;Y) can be lower
bounded as

a

—
=

I(Xp;Y) > I(Xp + U Y)
= h(Xp +U) — h(Xp + U[Y)
© B (Xp) + h(U) = h(Xp + UY). (25)

Here, (a) follows from the data processing inequality as Xp + U — Xp — Y forms a Markov
chain in that order; and (b) from the assumption in Equation (22). By using Lemma 2, we have that the
last term in Equation (25) can be bounded from above as

1
h(Xp +U|Y) < n;log, <kn,,p n! || Xp +U —g(Y) |p>
Combining this expression with Equation (25) results in

I(Xp;Y) = H(Xp) — (G1,,(U,Xp,§) + Ga,p(U)),

with Gy, and G, as defined in Equations (23) and (24), respectively. Maximizing the right-hand side
over all U € k), measurable functions ¢ : R" — R™, and p > 0 provides the bound. [

Interestingly, the bound of Theorem 13 holds for arbitrary channels and is therefore not restricted
to MIMO channels. The interested reader is referred to [11] for details.

We conclude the section by providing a lower bound that is based on Jensen’s inequality and
holds for arbitrary inputs.

Theorem 14. (Jensen’s Inequality Lower Bound) For any channel input space X and any fixed channel
matrix H, we have

C(X,H) > Cjensen (X, H) := max logzr ((2) 2 lpl(le)> (26)

x:XEX
008 =2 (OB (21 ],

where X' is an independent copy of X and ¢x denotes the characteristic function of X.

with

Proof. To show the lower bound, we follow an approach of Dytso et al. [34]. Note that by
Jensen’s inequality

h(Y) = ~Ellog, fy(Y)] = — log, E[f(Y)] = ~log, [ fr(y)fv(y) dy. @)

Now, evaluating the integral in Equation (27) results in

| N f(y)dy = (2;)” /R E {QW]E[QW} dy
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(2) 1 E'/ e—wdy}
LR

1 [ IHx—Hx|2 il HX=X) 12
S

o 1 E'e_|H<X4x’>2],

= [
2ty

(28)

where (a) follows from the independence of X and X’ and Tonelli’s Theorem ([35] Chapter 5.9);
(b) from completing a square; and (c) from the fact that [, e_”y_wﬂzdy = Jgnr e’HYHZdy =n7.
Combining Equation (27) with Equation (28) and subtracting h(Z) = ¥ log, (27re) completes the proof
of the first version of the bound.

To show the second version, observe that

E[efw} (:) IE:[(PH(X—X’) (Zﬂ

H'Z
g E _— ,
(%)
where (d) follows from Parseval’s identity ([35] Chapter 9.5) by noting that exp(—| - [|?>/2)
is a characteristic function of Z and ¢ yx_x/ (-) is a characteristic function of H()\EX ); (e) from using

V2
the property that the characteristic function of a sum of random vectors is equal to the product of its

characteristic functions; (f) from using the fact that a characteristic function is a linear transformation;
(g) from using that X and X’ have the same characteristic function; and (k) from the fact that the
characteristic function is Hermitian. This completes the proof. [

Remark 7. As is evident from our examples in the following sections, in many cases, the Jensen’s inequality
lower bound of Theorem 14 performs remarkably well. The bound, however, is also useful for MIMO channels
that are subject to an average power constraint. For example, evaluating Equation (26) with X ~ N (0, Kx)

results in

1 2 min(ny,n¢)
I(X;HX +2Z) >  log] (e> det(ln,—i-HKXHT) .

Note that this bound is within W log, (%) bits of the capacity of the power-constrained channel.

In Section 3, we discuss that the distributions that maximize mutual information in n;-dimensions
are typically singular, which means that they are concentrated on a set of Lebesgue measure zero.
Singular distributions generally do not have a probability density, whereas the characteristic function
always exists. This is why the version of Jensen’s inequality lower bound in Theorem 14 that is
based on the characteristic function of the channel input is especially useful for amplitude-constrained
MIMO channels.
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5. Invertible Channel Matrices

Consider the symmetric case of n; = n, = n antennas with H € R"*" being invertible. In this
section, we evaluate some of the lower and upper bounds proposed in the previous section for the
special case of H being also diagonal and then characterize the gap to the capacity for arbitrary
invertible channel matrices.

5.1. Diagonal Channel Matrices
Suppose the channel inputs are subject to per-antenna or an n-dimensional amplitude constraint.

Then, the duality upper bound Cpy,|2(X, H) of Theorem 10 takes on the following form.

Theorem 15. (Upper Bounds) Let H = diag(hyy, ..., hun) € R" " be fixed. If X = Box(a) for some
a=(Ay,...,An) €RY, then

B n 2|l | A;
C Box(a),H) =Y log, 1+ =2 l). 29
ous2(Box(a) H) = Yo (1+ 2722 @)
Moreover, if X = By(A) for some A € R, then
] i 21| A
c Bo(A),H) = Y 1 1+”). 30
Dual2(Bo(A), H) 1; ng( Jiv/are (30)

Proof. The bound in Equation (29) immediately follows from Theorem 10 by observing that
Box(HBox(a)) = Box(Ha). The bound in Equation (30) follows from Theorem 10 by the fact that

Box(HBy(A)) C Box(HBox(By(A))) = Box(h),

where h := % (|h11l, - -, |hnn|). This concludes the proof. [

For an arbitrary channel input space X, the EPIlower bound of Theorem 12 and Jensen’s inequality
lower bound of Theorem 14 take on the following form.

Theorem 16. (Lower Bounds) Let H = diag(hyy, ..., hun) € R™*" be fixed and X arbitrary. Then,

gt ((2)
QJensen(XrH)_logZ <<e) l/)(H,b*)) (31)
with ;
¥(H,b*) = {g}g ¢(|hii|B;),

whereb :== (By,...,By) and ¢ : Ry — Ry,
1/ _p
9(x) = (7 =14 Vax(1-20(v2¥)) ). (32)
Moreover,

2
n 2 KL h n
Cepi(X, H) =  log, (1 + Vol(X)7 IH;M> (33)
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Proof. For some given values B; € Ry, i = 1,...,n, let the ith component of X = (Xy,..., X;) be
independent and uniformly distributed over the interval [—B;, B;]. Thus, the expected value appearing
in the bound of Theorem 14 can be written as

_x|12 T 2 (X -X1)2
E[e_ IHOCX)| } _]E[e_ =11 } _E

2 12
n e (X —X})

i n h%(Xi7X£)2
[Ie = —HE[e_‘l} (34)

i=1

Now, if X’ is an independent copy of X, it can be shown that the expected value at the right-hand
side of Equation (34) is of the explicit form

_h]zi(xi—xl/-)z
E[ : ]—qoﬂhﬁwi)

with ¢ as defined in Equation (32). Finally, optimizing over allb = (By,...,B;) € X results in the
bound (31). The bound in Equation (33) follows by inserting |det(H)| = |TT/_; ;| into Equation (21),
which concludes the proof. [

In Figure 2, the upper bounds of Theorems 9 and 15 and the lower bounds of Theorem 16 are
depicted for a diagonal 2 x 2 MIMO channel with per-antenna amplitude constraints. It turns out that
the moment upper bound and the EPI lower bound perform well in the small amplitude regime while
the duality upper bound and Jensen’s inequality lower bound perform well in the high amplitude
regime. Interestingly, for this specific example, the duality upper bound and Jensen’s lower bound are
asymptotically tight.

T T T T

14 || === Moment upper bound, Cy
=== Duality upper bound, Cpya2

12 | | == MMSE upper bound, C|_mmse
Jensen’s lower bound, C jensen
10l == EPI lower bound, Cgp,

1

Rate in bits/channel use

-
-

0 5 10 15 20 25 30
Amplitude Constraint, A, in dB

Figure 2. Comparison of the upper and lower bounds of Theorems 9, 11, 15, and 16 evaluated for
a 2 x 2 MIMO system with per-antenna amplitude constraints A; = Ay = A (i.e.,, a = (4, A)) and
channel matrix H = ( 0(')3 091 ) The nested figure represents a zoom into the region 0dB < A < 5dB to
visualize the differences between the bounds at small amplitude constraints.

5.2. Gap to the Capacity

Our first result provides and upper bound to the gap between the capacity in Equation (2) and
the lower bound in Equation (21).
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Theorem 17. Let H € R"*" be of full rank and

_ Vol(By (rmax(HX)))
p(XH) = Vol(HX)

Then, " X ,
C(X,H) = Cep (X, H) < 7 log, ((7tn) Tp(X, H)T ).

Proof. For notational convenience, let the volume of an n-dimensional ball of radius r > 0 be
denoted as .,
mzrt
EEN
Now, observe that, by choosing p = 2, the upper bound of Theorem 9 can further be upper
bounded as

Viu(r) = Vol(Bo(r)) = Vu(1)r" =

_ k
Cp(X,H) < nlog, | —"2+ n?||x+Z|»
(2me)z

—

(a)

tog, (121 + 217

Lisi2
toga (1+ 1112 ),
2re.

27e; and (b) since E[||Z||?] = n. Therefore, the gap between
Equation (21) and the moment upper bound of Theorem 9 can be upper bounded as follows:

—

b)

NI NI

where (a) follows since k,, =

_ n 1+ 1|12
Cm(X,H) — Cepi(X,H) = Elogz n7|g
1 _|_ w
2me
2
1 Va(lIX[) \ "
1+ﬁ( V(D) )

27me

n
) log,

1+
2
X H)Vol(HX) \ n
14 1 ()
2

n
Vol(HX)
27e

b) 4 1 (X, H)\ "
< Elogz <n27'£e (an(l) ) >

) n 1 2
< 5 log, ((7‘[7’[) np(X, H)n).

1+

where (a) is due to the fact that ||X|| is the radius of an n-dimensional ball; (b) follows from the

inequality 1% < cfor ¢ > 1and x € Ry; and (c) follows from using Stirling’s approximation to

2
n 1
obtain( 1 )"< L__plts, O
n

T 2enmlw

The term p( X, H) is referred to as the packing efficiency of the set HX'. In the following proposition,
we present the packing efficiencies for important special cases.
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Proposition 1. (Packing Efficiencies) Let H € R"*" be of full rank, A € Ry, and a :== (Ay,...,Ay) €
Rt Then,

p(Bo(A),In) =1, (35)
p(Bo(A), H) = (36)
|det(H)|’
7t al”
Box(a), ;) = , 37
PO = g, A @
il [HI["[|af|"
Box(a),H) < . 38
p(Box(a): H) < 3 Taet(R) 1T, 4 (%8)
Proof. The packing efficiency in Equation (35) follows immediately. Note that
fmax(HBo(4)) = max [|Hx]| = [[H]|A.
Thus, as H is assumed to be invertible, we have Vol(HBy(A)) = |det(H)|Vol(By(A)),
which results in Equation (36). To show Equation (37), observe that
i
Vol (Bo (rmax (InBox(a)) ) ) = Vol(Bo(||all)) = T(+1) [[aff".

The proof of Equation (37) is concluded by observing that Vol(l,Box(a)) = T, A;. Finally,
observe that Box(a) C By(||a||) implies max(HBox(a)) < rmax(HBo(||a]|)) so that

ISR

Vol(Bo([Hllflal)) _ =% [H["[a]”
p(H,Box(a)) < Vol(HBox(a))  T(%+1) [det(H)[IT., A’

which is the bound in Equation (38). O

We conclude this section by characterizing the gap to the capacity when H is diagonal and the
channel input space is the Cartesian product of n PAM constellations. In this context, PAM(N, A)
refers to the set of N € N equidistant PAM-constellation points with amplitude constraint A € R
(see Figure 3 for an illustration), whereas X ~ PAM(N, A) means that X is uniformly distributed over
PAM(N, A) [11].

Figure 3. Example of a pulse-amplitude modulation constellation with N = 4 points and amplitude
constraint A (i.e.,, PAM(4, A)), where A := A/(N — 1) denotes half the Euclidean distance between two
adjacent constellation points. In the case N is odd, 0 is a constellation point.

Theorem 18. Let H = diag(hi1,...,hun) € R"™ " be fixed and X = (Xy,...,Xy). Then, if X; ~
PAM(N;, A;),i=1,...,n, for some given a = (Ay, ..., An) € R, it holds that

Cbual2(Box(a), H) — Cow(Box(a), H) < ¢ - nbits, (39)
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where N; = Ll + 24 ‘h”w and

V2re
1 e 1 6
¢ =1+ logy (%) + 210g2<1 + ne) ~ 1.64.
Moreover, if X; ~ PAM(N;, A), i =1,...,n, for some given A € R, it holds that

Cpual2(Bo(A),H) — Cow(Bo(A), H) < c- nbits, (40)

. t— ZA‘hll‘ J
where N; := Ll + N
Proof. Since the channel matrix is diagonal, letting the channel input X be such that its elements X;,
i=1,...,n, are independent, we have that

n
I(X, HX + Z) = Z I(XZ‘,' hiiXi + ZZ)
=1

Let X; ~ PAM(N;, A;) with N; := {1 + ijzl%IJ and observe that half the Euclidean distance
between any pair of adjacent points in PAM(N;, A;) is equal to A; :== A;/(N; — 1) (see Figure 3),
i=1,...,n. Tolower bound the mutual information I(X;; h; X; + Z;), we use the bound of Theorem 13
for p = 2 and ny = 1. Thus, for some continuous random variable U that is uniformly distributed over
the interval [—A;, A;) and independent of X;, we have that

(41)

[(Xi; hiXi + Zi) > H(X;) — logz(ne> _ ;10g2<E[(U+Xi —8(¥))?] )

E[U?]

Now, note that the entropy term in Equation (41) can be lower bounded as

2Aihii|J> ( 2Aihii|>
H(X;) =1 1+ — > 1 1+ +1 2), 42
( ) ng<\‘ m = 108, m ng( ) ( )

where we have used that |x| > % for every x > 1. On the other hand, the last term in Equation (41)
can be upper bounded by upper bounding its argument as follows:

E[(U+X—g(09)] o |, 3E[(X - g(1)’]
E[U?] A?
) SN 12
- A?|hy;|?
3(N;—1)
A?|hjj|?
24| 2
0, 3Che)
- A?|hji|?
6

=1+— 4
t e (43)

=1+

2
where (a) follows from using that X; and U are independent and E[U?] = A?)' ; (b) from using the
: 24| 24|
estimator g(Y;) = %Yi; and (c) from N; = Ll + \/‘—w <1+ \/Ll Combining Equations (41), (42),
and (43) results in the gap in (39).
The proof of the capacity gap in Equation (40) follows along similar lines, which concludes
the proof. O
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We are also able to determine the gap to the capacity for a general invertible channel matrix.

Theorem 19. For any X and any invertible H

rmin(‘)() rmin(X)

~1)12,2 -1)12
C(X,H) — Cow(X,H) <log,(rtn) + glog2 <1+4n(4+4n) (HH |l Fmax(HY) + n|2\H ” >>

Proof. Let X be uniformly distributed over a set constructed from an n-dimensional cubic lattice with
the number of points equal to N = | ||+ Z||} |, where X € HX is chosen such that ||X|| = rmax(HX),
and scaled such that it is contained in the input space X. Note that the minimum distance between
point in X are given by
i (supp(X)) = (Y]
N#n

Now, we compute the difference between the moment upper bound of Theorem 9 and the

Ozarow-Wyner lower bound of Theorem 13:

_ (a)
Cm (X, H) — Cow (X, H) < log,(||x+Z|2) — H(X) + gap
= nlog, ([X + Z[[2) — log,(|[[x+ Z|2]) + gap

(b)
< log,(2) + gap, (44)

where (a) follows from Theorem 9 by choosing p = 2; and (b) by using the bound [x] > 5 for x > 1.
The next step in the proof consists in bounding the gap term, which requires to upper bound the terms
in Equations (23) and (24) individually. Towards this end, choose p = 2 and let U be a random vector
that is uniformly distributed over a ball of radius d;, (X). Thus, for (23) it follows

[U+X— g(Y)|z>
U2

Gi12(U, X, g) = nlog2<

(@ U - HlZ||2>

= nlogz< oI

oL
o113

—_
_|_

4(4+4n)||H—1z|y§>
drz'nin (SUPP(X))

(4+4n)||H'Z|3 ||x + Z|)3
2. (X)

min

i (%)

min

"o ()

min

<1+ (4+4n)|[H'Z|3 (rrznaX(HX)—i—n))

4(4+4n) [HY2(IZ3 (2 (HX) +n>>

n 4(4+4n)[[H Y120 (r2 0 (HX) +n
- g (- KN i 00) 1))

min
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where (a) follows by choosing g(Y) = H™'Y: (b) by using ||U||3 = 41%, where r = d’"‘"(suzw is

the radius of an n-dimensional ball; (¢) from dropping the floor function in the expression for the
minimum distance, i.e.,

1
n

1 ~ ~
NE IRz =4 z]e

1 su =
dmln( pp(X)) rmin(X) rmin(X) - rmin(X),

(d) follows by expanding ||X + Z||3 using that ||X| = rmax(HX); and (e) from using the bound
IHZ]2 < [H7H]1|Z]2.
On the other hand, the term G; ,(U) can be bounded from above as follows ([36] Appendix L):

p 17 U]
Gz,p(U) = n10g2 (W) < n10g2((7'[1’l) )

Combining these two bounds with the one in (44) provides the result. O

S=

6. Arbitrary Channel Matrices

For an arbitrary MIMO channel with an average power constraint, it is well known that the
capacity is achieved by a singular value decomposition (SVD) of the channel matrix (i.e., H = UAVT)
along with considering the equivalent channel model

Y=AX+2Z,
where Y := UTY, X := VTX, and Z := U"Z, respectively.

To provide lower bounds for channels with amplitude constraints and SVD precoding, we need
the following lemma.

Lemma 3. For any given orthogonal matrix V€ R" ™ and constraint vectora = (Ay, ..., An,) € R, there
exists a distribution Fx of X such that X = VT X is uniformly distributed over Box(a). Moreover, the components
X4, ..., Xy, of X are mutually independent with X; uniformly distributed over [—A;, Aj), i =1,...,n

Proof. Suppose that X is uniformly distributed over Box(a); that is, the density of X is of the form

1

(%) = Vol (Box(a))

, X € Box(a).

Since V is orthogonal, we have VX = X and by the change of variable Theorem for x € VBox(a)

1 1
|det(V)[Vol(Box(a)) - Vol (Box(a))

fX(X) |det( )‘fx( )

Therefore, such a distribution of X exists. [

Theorem 20. (Lower Bounds with SVD Precoding) Let H € R" " be fixed, npyi, := min(n,, n;),
and X = Box(a) for somea = (Ay,...,An,) € ]R'ﬁ. Furthermore, let 0;,i = 1,..., Nnin, be the ith singular

value of H. Then,
2\ 1
CJensen(Box(a), H) = logy ((e) ¢(Hb*)> (45)

and

n _2
) min A | "min
gEPl(BOX(a)/ H) = nr;ln logz (1 + W) , (46)
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where .
Hb*) = min || e(cB;
¥(H,b*) berggg(a)gﬂm i)

withb := (By,..., By, ) and ¢ as defined in Equation (32).

Proof. Performing the SVD, the expected value in Theorem 14 can be written as

[HX=X")|? JuavT (x—x")|2 IAvT (x=x") |2 [AX=X") |
]E[e E: }:E{e L =E|e™ L =FE|e™ L .

By Lemma 3, there exists a distribution Fx such that the components of X are independent and
uniformly distributed. Since A is a diagonal matrix, we can use Theorem 16 to arrive at Equation (45).

Note that by Lemma 3 there exists a distribution on X such that X is uniform over Box(a) C R™
and AX is uniform over ABox(a) C R"min, respectively. Therefore, by the EPI lower bound given in
Equation (20), we obtain

_ zﬁh(l\f()
Cepi(Box(a),H) = 2'" log, | 1+ “ome
2
 Tmin Vol (ABox(a)) "min
=7 logp (1t 27te
o (I—Inmin A)ﬁ Hnmin o Mmin
_ Mmin i=1 44 i=1 Yi
=7 g1t 27te ’

which is exactly the expression in Equation (46). This concludes the proof. [

Remark 8. Notice that choosing the optimal b for the lower bound in Equation (45) is an amplitude allocation
problem, which is reminiscent of waterfilling in the average power constraint case. It would be interesting to
study whether the bound in Equation (45) is connected to what is called mercury waterfilling in [37,38].

In Figure 4, the lower bounds of Theorem 20 are compared to the moment upper bound of
Theorem 2 for the special case of a 3 x 1 MIMO channel. Similar to the example presented in Figure 2,
the EPI lower bound performs well in the low amplitude regime, while Jensen’s inequality lower
bound performs well in the high amplitude regime.

We conclude this section by showing that for an arbitrary channel input space X, in the large
amplitude regime the capacity pre-log is given by min(n,, n¢).

Theorem 21. Let X be arbitrary and H € R™>"™ fixed. Then,

lim C(X’ZH) Y = min (1, n).
rmin(X)_wo 10g2 (]. + 7’/\7% ) )

Proof. Notice that there always exists a € R and ¢ € R} such that Box(a) € X C cBox(a). Thus,
without loss of generality, we can consider X = Box(a),a = (4,..., A), for sufficiently large A € R.
To prove the result, we therefore start with enlarging the constraint set of the bound in Equation (11):

BOX(HBOX(&)) C By (rmax(HBOX(a)))
- B(] (Tmax(HBO(\/thA)))
= Bo(rmax (UAVT Bo(/71A) ) )
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— Bo(rmax (UNBy(y/A)))
= Bo (7max (ABO (ﬁA)) )
C Bo(r)
C Box(a'),
where r := \/nfAy /¥ o2 and a’ = ( = \/ﬁ) € R{™. Therefore, by using the upper bound

in Equation (11), it follows that

il 24; 2 VAL o7
C(Box(a),H) < ') log, (1 + i > < Mminlog, | 1+ o1

i—1 vV 271e vV 2re v PMmin
Moreover,
1 2 \/rTfA \ Z,n:lm Uiz
C(BOX(a) H) ng 1 + \/27‘[8 vV Nmin
Ahm —;14 = Mimin f{im 24 = Tmin-
—*log, (1 + Tne) e log, (1 + Tne)

Next, using the EPI lower bound in Equation (46), we have that

2
o, (14 ALl
_ Cepi(Box(a), A) 2% ( T
}m — o\ = Mmin }m ” = Hmin-
—>00 —0
log, (1 + Tne) log, (1 + Tne)
This concludes the proof. O
35 T T T
= Moment upper bound
== Jensen’s lower bound + SVD i
= = EPI lower bound + SVD
9]
5 25 -
3
g
. 1
9]
~
a
8 1.5 -
=
W
g 1 *
0.5 i
oe == =" | | | | |
0 2 4 6 8 10 12 14 16

Amplitude Constraint, A, in dB

Figure 4. Comparison of the upper bound in Theorem 2 with the lower bounds of Theorem 20 for
a 3 x 1 MIMO system with amplitude constraints A; = Ay = A3 = A (ie.,a = (A, A, A)) and channel
matrix h = (0.6557,0.0357,0.8491).
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7. The SISO Case

In this section, we apply the upper and lower bounds presented in the previous sections to the
special case of a SISO channel that is subject to an amplitude constraint (i.e., X = [—A, A] for some
A € Ry) and compare them with the state-of-the art. More precisely, we are interested in upper and
lower bounds to the capacity

C([-A,A]h) = FX:erel[a_xA A I(X;hX +Y). (47)

Without loss of generality, we assume /1 = 1 in all that follows.

7.1. Upper and Lower Bounds

As a starting point for our comparisons, the following Theorem summarizes bounds on the
capacity (47) that are known from the literature. The bounds are all based on the duality approach that
we generalize in Section 4 to the MIMO case.

Theorem 22. (Known Duality Upper Bounds) Let A > 0 be arbitrary. Then, the following are valid upper
bounds to the capacity of the amplitude-constrained SISO channel defined in Equation (47).

e McKellips upper bound [7]:

Cll-A,4]1) < Cu([-4, 4] 1) = logy (14 2= ). s)

o Thangaraj—Kramer—Bocherer upper bound ([8] Theorem 1):

C([-A, A1) < Crea([~A, A1) = { B 108, (/24 ) + Hi(B(A)), 4° < 6304

CMCK([iAr A]/ 1)/ else,
(49)
where B(A) :== } — Q(2A) and Hy, denotes the binary entropy function.
o  Rassouli—Clerckx upper bound [9]:
C([=A,4L,1) < Cre([=A4,4],1) = Crka([—A, A],1) + W(A), (50)
where . . . 24)
L 2 _ - 3
W(A) = 5 <loge(¢7 (A)) + Z(A) 1) (2 + Q(ZA)> + 202(A)’
204 .— 25(24)
o (A) =1+ 1520024
and )
g(x) = x?Q(x) — m*

Now, we apply the moment upper bound of Theorem 9 to the SISO case.

Theorem 23. (Moment Upper Bound) Let A > 0 be arbitrary. Then,

C([-A,A],1) <Cu([-A, A]1) = inf log2< kl'p) E[|A+Z|P};>, (1)

p>0 (27te 2
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where the expected value is of the explicit form

25T ( Iy 1. A

with 1F (a; b; z) being the confluent hypergeometric function of the first kind ([39] Chapter 13).

Proof. First, note that rmax([—A, A]) = A. Then, by using the expression for the raw absolute moment
of a Gaussian distribution given in [40], we have that

14 +1
25T ”—)
2 p 1l a
max El|la+ Z|P| = max ———%F <—;;—>.
ac[0,4] | ") = ac0,A] VT i\ 272
The proof is concluded by observing that f(a) == 1F (—g ; % ; —%) is an increasing function
ing. O

The following theorem establishes the EPI and the Jensen lower bound of Section 4.2 assuming
the channel input symbols are uniformly distributed.

Theorem 24. (Lower Bounds with Uniform Inputs) Let A > 0 be arbitrary and the channel input X be
uniformly distributed over [—A, A). Then,

C([~A4, AL1) > Cepi([-A, A1) = 10g2<1 + 2A:) (52)
and
2
C([_A/ A},l) > CJensen([_A/A]rl) = 10g2 (e; (e_AZ — 1+ \/\f:(l — ZQ(\EA))) ) ’ (53)

Proof. The lower bound in Equation (52) follows from Theorem 12 by observing that Vol(X') = 2A.
To show the lower bound in Equation (53), consider Theorem 14 and let X and X’ be independent and
uniformly distributed over [—A, A]. Then, we have

E[e XX/Z} 4A2// 5

:F( ~1+V7A (1-20(v24))),

which concludes the proof. [

Restricting the channel inputs to be discrete allows for another set of lower bounds
on Equation (47).

Theorem 25. (Lower Bounds with Discrete Inputs) Let A > 1 be arbitrary, Xp € {—A, A} equally likely,
and Xp ~ PAM(N) with N = [1+ —A_]. Then,

C([_A/ A]/l) > gBinary([_A/ A],l) = I(Xp; Xp + Z) (54)

[N]

¥
2

1 [00) ef
~ log.(2) (Az_/_oo Va8 (cosh(A? - y))dy), (55)
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e 1 (D, ~p;)*

__t 7
SN2 Z e 4 , (56)
(XDi,XDj)EPAM(N)z

C([_A/ A]/l) > gJensen([_A/ A},l) = —logz

and
C([-A, AL, 1) = Cow([-4A, AL 1) = Cmek ([-4, A] 1) —2. (57)

Proof. The expression of the mutual information in Equation (54) for a uniform binary input Xp €
{—A, A} is found in [41] by using the I-MMSE relationship. The bound in Equation (56) follows from
using Theorem 14 and the bound in Equation (57) from Theorem 13, respectively. This concludes
the proof. O

Figure 5 compares the upper and lower bounds presented in this section in dependency of
the amplitude constraint A. Observe that for values of A smaller than ~1.665 (i.e., to the left of
the gray vertical line), the lower bound (55) is in fact equal to the capacity. Up to constraints of
A = 1, the moment upper bound in Equation (51) is the best after which the bound in Equation (50)
becomes the tightest. The best lower bound for constraint values smaller than A ~ 10 is the bound in
Equation (56) after which the lower bound in Equation (53) becomes the tightest. Note that all lower
and upper bounds are asymptotically tight (i.e., for A — o).

100.6
0.254
04 |-
10 0.252 B "*‘
§ l" —;&
- e
= 1092|0250 ‘ - ‘:0"' .
& ~1.90 ~1.89 ~1.88 7 27
[ - (s
(o] - P
'Ja ’¢’ ,,/I
= 109 s %
= ,I ’”
'g -~ /'
R -
B 10792 - e l, .
5] ’ R4
2 . ,7
¢ 7
04 Pl KA .
10 ,, R
V4 ’ "
U 7
10-06 2 LA | | |
-2 0 2 4 6 8 10
Amplitude Constraint, A, in dB
== Upper Bound (48) Upper Bound (49) = Upper Bound (50)
= Upper Bound (51) === Upper bound (51), p = 2 = =+ Lower Bound (52)
= = Lower Bound (53) Lower Bound (55) = = Lower Bound (56)

Figure 5. Comparison of upper and lower bounds on the capacity of a SISO channel with amplitude
constraint A. The capacity of this channel is known for amplitudes smaller than A ~ 10log;,(1.665) =
2.214dB only (i.e., to the left of the gray vertical line) and unknown elsewhere. The nested figure
represents a zoom into the region —1.9dB < A < —1.88dB to highlight the differences between the
Moment upper bound (51), the Rassouli-Clerckx upper bound in Equation (50), and the lower bound
with binary inputs in Equation (56).



Entropy 2019, 21, 200 30 of 33

7.2. High and Low Amplitude Asymptotics

In this subsection, we study how the capacity in Equation (47) behaves in the high and low
amplitude regimes. To this end, we need the following expression

Cawn (1A, A],1) = 3 logy (1-+ A7),

which is either the capacity of a SISO channel with an average power constraint A? or the moment
bound in Equation (51) evaluated for p = 2.

Theorem 26. (SISO High and Low Amplitude Asymptotics) It holds

C([-A,A]L1

A5 Cawen (-4, AL D) 9
- C([-AA]1)
A% Ce (A ALT) )
and
lim C([-A,A],1) - Cawen([-4,4],1) = 1og2(”e) ~ 1.044. (60)

Proof. The capacity of an amplitude-constrained SISO channel in the regime of low amplitudes
(i.e., for amplitudes smaller than A ~ 1.655) was given by Guo et al. [41]

L
2

C([-A A1) = logl(z) (A2 _ j:o ﬁloge (Cosh( Ay))dy) .

Now, observe that

I\J‘ o

. 1 © e”
}‘1111)0 Tlogy (1 + A7) ) vor loge (cosh( Ay)) y

2 oo e_yT log, (cosh(A? — Ay))
~log,(e) Joo v2r  log,(1+ A2)
2
2 © e=7  log,(cosh(A? — Ay))

dy

= |
log,(e) J-c /2 7 AS0 log,(1+ A?) dy
L
[
logz Vi 2
b&()
Therefore, the limit in Equation (58) is given by
. C([-A, A]1) . A? 1
lim = = lim I _
A=0 CawaN([=4,A],1)  A=01og,(2)1log,(1+ A2)  log,(2)log,(e)

~ 2log,(2) B 1
log,(2)  log,(2)log,(e)
=2-1=1
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The limit in Equation (59) follows from comparing the EPI lower bound Cgp(([—A, A],1) =
$log, (1+ %) in (52) with the McKellips upper bound Cyck ([—A, A], 1) = log, (1 + \/22—’%) given in
Equation (48).

Finally, to show Equation (60), observe that

lim C([-A, A],1) — Cawen([—A, A], 1) = Jim Cmek ([—A, AL, 1) — Cawen([—A, AL, T)

A—o0

2A 1
= lim 1 14+ ——=) — = log, (1 + A?
Al—rgo ng( + \/2%) 2 ng( + )

1 e
=3lom(5 )
This concludes the proof. O

8. Conclusions

In this work, we studied the capacity of MIMO channels with bounded input spaces. Several
new properties of input distributions that achieve the capacity of such channels have been provided.
In particular, it is shown that the support of a capacity-achieving channel input distribution is a set
that is small in a topological and measure theoretical sense. In addition to that, it is shown that, if the
radius of the underlying channel input space, X', is small enough, then the support of a corresponding
capacity-achieving input distribution must necessarily be a subset of the boundary of X. As the
considerations on the input distribution have demonstrated that determining the capacity is a very
challenging problem, we proposed several new upper and lower bounds that are shown to be tight in
the high amplitude regime. An interesting future direction would be to study generalizations of our
techniques to wireless optical MIMO channels [42] and other channels such as the wiretap channel [43].
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