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Abstract—We investigate the optimal performance of dense
sensor networks by studying the joint source—channel coding
problem. There are N uniformly spaced sensor nodes sampling
noiselessly a one-dimensional spatial random process over an
interval [0, Us]. The overall goal of the sensor network is for the
sensor nodes to code and transmit the measurement samples
to a collector node over a cooperative multiple-access channel
with noisy feedback, and for the collector node to reconstruct
the entire random process with minimum expected distortion.
We provide separation-based lower and upper bounds for the
minimum achievable expected distortion when the underlying
random process is Gaussian. When the Gaussian random process
satisfies some general conditions, such as the eigenvalues of its
Karhunen-Loeve expansion decrease roughly inverse polynomi-
ally in order =, i.e., the %th eigenvalue is roughly #~*, we evaluate
the lower and upper bounds explicitly, and show that they are of
the same order for a wide range of power constraints. Thus, for
these random processes, under these power constraints, we show
that the minimum achievable expected distortion decreases as
(log NP(N))' ™", where P(N) is the sum power constraint on the
sensor nodes. Further, we show that the achievability scheme that
achieves the lower bound on the distortion is a separation-based
scheme that is composed of multiterminal rate-distortion coding
and amplify-and-forward channel coding. Therefore, we conclude
that separation is order-optimal for the dense Gaussian sensor
network scenario under consideration, when the underlying
random process satisfies some general conditions.

Index Terms—Cooperation, correlation, scaling laws, sensor net-
works, separation principle.

1. INTRODUCTION

ITH the recent advances in the hardware technology,
Wsmall cheap nodes with sensing, computing and com-
munication capabilities have become available. In practical ap-
plications, it is possible to deploy a large number of these nodes
to sense the environment. In this paper, we investigate the op-
timal performance of a dense sensor network by studying the
joint source—channel coding problem. The sensor network is
composed of N sensors, where IV is very large, and a single
collector node. Each sensor node has the capability of taking
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Fig. 1. Sensor network.

noiseless samples from an underlying random process. Each
node in the sensor network is equipped with one transmit and
one receive antenna to transmit and receive signals through the
wireless medium, i.e., all nodes hear a linear combination of
the signals transmitted by all other nodes at that time instant.
The overall goal of the sensor network is to take measurements
from an underlying random process S(u), 0 < u < Up, code
and transmit those measured samples to a collector node, which
wishes to reconstruct the entire random process with as little
distortion as possible; see Fig. 1. Due to the small distances be-
tween the sensor nodes and the correlation in the measured data,
the underlying sensor samples are correlated, and due to the ex-
istence of receive antennas at the sensor nodes and a transmit
antenna at the collector node, the communication channel is a
Gaussian cooperative multiple-access channel with noisy feed-
back. We investigate the minimum achievable expected distor-
tion and a corresponding achievability scheme when the under-
lying random process is Gaussian.

Following the seminal paper of Gupta and Kumar [3], which
showed that multihop wireless ad hoc networks, where users
transmit independent data and utilize single-user coding, de-
coding, and forwarding techniques, do not scale successfully,
Scaglione and Servetto [4] investigated the scalability of the
sensor networks. Sensor networks, where the observed data is
correlated, may scale successfully for two reasons: first, the cor-
relation among the sampled data increases with the increasing
number of nodes and, hence, the amount of information the net-
work needs to carry does not increase as fast as in ad hoc wire-
less networks; and second, correlated data facilitates coopera-
tion, and may increase the information-carrying capacity of the
network. The goal of the sensor network in [4] was that each
sensor reconstructs the data measured by all of the sensors using
sensor broadcasting. In this paper, we focus on the case where
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the reconstruction is required only at the collector node. Also, in
this paper, the task is not the reconstruction of the data the sen-
sors measured, but the reconstruction of the underlying random
process.

Marco et al. [5] is the first paper to formulate the sensor net-
work problem considered here, where there is a single collector
node which wishes to reconstruct the random process; see also
[6]. The channel model used in [5] was similar to that used in [3],
and is interference limited. The sensor encoders were limited
to scalar quantization with entropy-rate coding. It was shown
that the system performance becomes asymptotically poor as the
number of sensors grows, i.e., the sensor network under consid-
eration does not scale successfully.

El Gamal [7] studied the same problem as in [5], but re-
moved the constraint that the channel model is interference lim-
ited. By modeling the channel as a cooperative Gaussian mul-
tiple-access channel, [7] showed that all spatially band-limited
Gaussian processes can be estimated at the collector node, sub-
ject to any nonzero constraint on the mean squared distortion,
i.e., the sensor network scales successfully. In this paper, we
study the minimum achievable expected distortion for space-
limited, and thus, not band-limited, random processes, and we
show the rate at which the minimum achievable expected distor-
tion decreases to zero as the number of nodes increases. Also,
in [7], it is assumed that the channel gains between the nodes
are decreasing functions of the distance between them, without
enforcing any upper bounds. This implies that, when the sen-
sors are placed very densely, the channel gains between nearby
sensors become unboundedly large. This physically impossible
situation arises because although the channel model used in
[7] is valid only in the far field of the transmitter, it is used
for all distances. Although we adopted this channel model in
[1], an earlier conference version of this work where the un-
derlying random process was Gauss—Markov, we have changed
the channel model to a more realistic one in this paper (and [2],
the conference version of this work), where we assume that the
channel gains decrease with distance, however, they are lower
and upper bounded. The difference in the channel models in [1]
and here (and [2]), does not affect our conclusion, i.e., in both
cases, we are able to find achievable schemes that achieve the
lower bound on the distortion in the order sense. However, it
affects the achievability scheme itself; in [1], the achievability
scheme is based on the basic idea of decode-and-forward as
the channel model allows a significant number of nodes to be
able to decode successfully the signal transmitted by a node,
whereas the achievability scheme here (and [2]) is based on
the basic idea of amplify-and-forward, where due to the lower
and upper bounds on the channel gains, a sufficient amount of
beamforming effect is achieved through the amplify-and-for-
ward scheme.

Kashyap er al. [8] studied the source coding part of the
problem investigated in this paper. The paper showed that
for any distortion constraint that is independent of N, the
difference between the rate achievable by distributed source
coding and the rate achievable by centralized source coding is
bounded by a constant, independent of V. Though we study a
joint source—channel coding problem, both our converse and
achievability proofs are separation-based, and thus, we show a

3655

similar result: in the source coding part we show that the ratio
between the rate achievable by distributed source coding and
the rate achievable by centralized source coding is bounded
by a constant, independent of N. In contrast to [8], where
the distortion constraint is independent of N, we allow the
distortion to go to zero as a function of /N. Moreover, [8] deals
with stationary Gaussian random processes, while we allow
for nonstationarity of the underlying random process. It is not
immediately evident whether the methods in [8] apply in the
scenario considered in this paper.

Neuhoff and Pradhan [9] studied the source-coding part of
the problem investigated in this paper by allowing the random
process to be unbounded in space. The sensors are densely as
well as widely distributed. In this case, results from Grenander
and Szego [10] were used. However, for the case of a finite in-
terval, as considered in this paper, such results cannot be used.

Gastpar and Vetterli [11] studied the case where the sensors
observe a noisy version of a linear combination of L Gaussian
random variables which all have the same variance, code, and
transmit those observations to a collector node, and the collector
node reconstructs the L random variables. In [11], the expected
distortion achieved by applying separation-based approaches
was shown to be order worse than the lower bound on the min-
imum achievable expected distortion. In this paper, we study the
case where the data of interest at the collector node is not a fi-
nite number of random variables, but a random process, which,
using Karhunen-Loeve expansion, can be shown to be equiva-
lent to a set of infinitely many random variables with varying
variances. We assume that the sensors are able to take noiseless
samples, but that each sensor observes only its own sample. Our
upper bound on the minimum achievable distortion is also de-
veloped by using a separation-based approach, but it is shown
to be of the same order as the lower bound, for a wide range of
power constraints, for random processes that satisfy some gen-
eral conditions.

From an information-theoretic point of view, our problem
is a joint source—channel coding problem for lossy commu-
nication of correlated sources over a cooperative Gaussian
multiple-access channel with noisy feedback. The simpler
problem of lossless reconstruction of correlated sources over a
multiple-access channel without cooperation or feedback still
remains open [12]-[15]. Therefore, a direct and closed-form
expression for the distortion seems unlikely to be obtained,
and, consequently, we resort to developing lower and upper
bounds. We first provide lower and upper bounds for the min-
imum achievable expected distortion for arbitrary Gaussian
random processes whose Karhunen—Loeve expansion exists.
Then, we focus on the case where the Gaussian random process
also satisfies some general conditions, such as the eigenvalues
of its Karhunen-Loeve expansion decreases roughly inverse
polynomially in order z, i.e., the kth eigenvalue is roughly
k~7". For these random processes, we evaluate the lower and
upper bounds explicitly, and show that they are of the same
order, for a wide range of power constraints. Thus, for these
random processes, under a wide range of power constraints, we
determine an order-optimal achievability scheme, and identify
the minimum achievable expected distortion as a function of
the number of nodes and the sum power constraint. We show
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that the minimum achievable expected distortion decreases to
zero at the rate of (log NP(N))' ™, where P(N) is the sum
power constraint on the sensor nodes. Our achievability scheme
is separation-based: each sensor node first performs multiter-
minal source coding [16], then, performs channel coding, and
utilizes the cooperative nature of the wireless medium through
the amplify-and-forward scheme [17]. In multiuser information
theory, generally speaking, the separation principle does not
hold. However, in our case, we have found a scheme which is
separation based, and is order-optimal.

II. SYSTEM MODEL

The collector node wishes to reconstruct a random process
S(u), for 0 < u < Uy, where u denotes the spatial position;
S(u) is assumed to be Gaussian with zero-mean and a contin-
uous autocorrelation function K (u, v). The N sensor nodes are
placed on a straight line at positions 0 < u; < ug < -+ <
uy < Uy, and observe samples

T
Sy =1[8(u1) S(uz) Sun)] . (0
For simplicity and to avoid irregular cases, we assume that the
sensors are equally spaced, i.e.,
1—1
Uy,
N o
The distortion measure is the squared error

d(S(u),S(u)) - Uio /0 v (S(u) - é(u))zdu. 3)

Each sensor node and the collector node, denoted as node
0, is equipped with one transmit and one receive antenna. To
simplify the presentation, from now until Section VII, we will
assume that the collector node does not use its transmit antenna,
and thus, there is no feedback in the system. We will allow the
collector node to use its transmit antenna and provide feedback
to the sensor nodes in Section VII, and show that the results
of the previous sections remain unchanged. The transmissions
through the wireless medium are time slotted. The channel is
assumed to be memoryless between the time slots. At any time
instant, let X; denote the signal transmitted by node 7, and Y;
denote the signal received at node j. Let h;; denote the channel
gain from node ¢ to node j. Then, the received signal at node j
can be written as

i=1,2,...,N. )

U; =

N
Y; = Z hi; Xi+ Zj,
i=1i#j

where {Z;} ;-V:O is a vector of N + 1 independent and identically
distributed (i.i.d.), zero-mean, unit-variance Gaussian random
variables. Therefore, the channel model of the network is such
that all nodes hear a linear combination of the signals trans-
mitted by all other nodes at that time instant. We assume that

the channel gain h;; is bounded, i.e.,
Blﬁhijfﬁm i:17-'-7N7j:0717"'7N (5)
where h,, and h; are positive constants independent of N. This
model is very general and should be satisfied very easily. By the
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conservation of energy, h?j < 1, and since all nodes are within
finite distances of each other, the channel gains should be lower
bounded as well.

We assume that all sensors share the sum power constraint
P(N). The two most interesting cases for P(N) are P(N) =
N P4, where each sensor has its individual power constraint
P4, and P(N) = Pi., where the sum power constraint is
a constant P;,¢ and does not depend on the number of sensor
nodes. In the latter case, when more and more sensor nodes are
deployed, the individual power of each sensor node decreases
as Pyot/N. Our goal is to determine the scheme that achieves
the minimum achievable expected distortion

1 [Y

~ [ E [(S(U) - S(u)ﬂ du ©®)
Uo Jo

at the collector node for a given sum power constraint P(N),
and also to determine the rate at which this distortion goes to
zero as a function of the number of sensor nodes and the sum
power constraint.

Next, we give a more precise definition of our problem.
Each sensor node observes a sample of a sequence of spatial
random processes {S()(u)}7_, i.i.d. in time, where index [
denotes time, u denotes the spatial position, and 7 is the block
length of the sequence of random processes, and also the delay
parameter, which may be a function of /V, the number of sensor
nodes. For now, we assume that n channel uses are allowed for
n realizations of the random process; the case where we allow
the number of channel uses and the number of realizations to
differ will be treated in Section VII. At time instant m, sensor
node j transmits

s = £ ({50} () L),

m=n+1,n+2,...,2n, 7=1,2,....N (7)

i.e., after waiting n time slots to obtain a block of observations,
the sensor node transmits, at time m, a signal that is a func-
tion of its observations of the entire block of random process
samples and also the signal it received before time m. We are
interested in the performance in the information-theoretic sense
and, hence, we allow the delay n to be arbitrarily large. By the
assumption of sum power constraint, we have

> > E[X;(m)] < P(N). (8)

m=1 j=1

S|

The collector node reconstructs the random process as

n

{S*@(u),u e o, UO]} e (}/(J("+1)7Y0("+2). o 7Y0(2”)) .

1=1
m=2n,j=N
For fixed encoding functions of the nodes {F;m)}
m=n+1,j=1

and the decoding function of the collector node G, the achieved
expected distortion is

0¥ = LS pla(s0w.50w)] a0
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and we are interested in the smallest achievable expected dis-
tortion over all encoding and decoding functions where 7 is al-
lowed to be arbitrarily large.

In this paper, our purpose is to understand the behavior of
the minimum achievable expected distortion when the number
of sensor nodes is very large. We introduce the big-O, big-2,
and big-© notations. We say that f is O(g), and g is Q(f), if
there exist constants ¢ and k, such that | f(N)| < ¢|g(N)| for
all N > k; we say that f is O(g) if f(IV) is both O(g) and
Q(g). All logarithms are defined with respect to base e, and |z
denotes the largest integer smaller than or equal to z. (z); and
||z|| denote the ith element and the Euclidean norm of vector
z, respectively. ||A||> denotes the spectral norm of matrix A,
which is defined as the square root of the largest eigenvalue of
matrix AT A [18].

III. A CLASS OF GAUSSIAN RANDOM PROCESSES

For a Gaussian random process S(u) with a continuous au-
tocorrelation function, we perform the Karhunen—Loeve expan-
sion [19]

(11)

=Y Sidr(u

k=0

to obtain the ordered eigenvalues {Ar}72,, and the corre-
sponding set of orthonormal eigenfunctions {¢x(u),u €
0. Uol} -

Let A be the set of Gaussian random processes on [0, Up] with
continuous autocorrelation functions, that satisfy the following
conditions.

1. There exist nonnegative constants d;, d,,, and nonnegative

integers ¢y, ¢, Ko > ¢, +1, and two sequences of numbers
{NL e, and {A\]},2, defined as

X { ik (12)
= d
Tl e B> Ko
and
A k< Ky
V= d, Z 13
’ {@Ika>m 4
for some constant z > 1, such that
N S Ak <AL (14)

The condition that « > 1 is without loss of generality, be-
cause for all continuous autocorrelations, the eigenvalues
decrease faster than k~".

2. In addition to continuity, K (u,v) satisfies the Lipschitz
condition of order 1/2 < « < 1, i.e., there exists a constant
B > 0 such that

|K (u1,v1) — K (uz2,v2)]

<B (\/(Ul —u2)? + (v1 — ’Uz)Q)a

5)

for all uy, vy, us,vs € [0,Up].
3. For k = 0,1,..., the function ¢ (v) and the function
K (u,v)¢r(v) as a function of v satisfy the following con-
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dition: there exist positive constants By, By, B3, By, § <

1, v < 1, and nonnegative constant 7, independent of k,

such that
|pn(v1) —

¢r(v2)| < Bs(k 4+ Ba)"|v1 — v2|” (16)

and

| K (u,v1)¢r(v1) — K (u,v2)¢r(v2)]

< By(k+ By) oy —wa|®  (17)

for all u, v1,vs € [0, Up].

The reasons why these conditions are needed for the explicit
evaluation of the lower and upper bounds on the minimum
achievable expected distortion will be clear from the proofs.
Here, we provide some intuition as to why they are needed.
Condition 1 states that we consider random processes that have
eigenvalues \; which decrease at a rate of approximately k£~
The rate of decrease in the eigenvalues is an indication of how
the randomness of the random process is distributed upon the
eigenfunctions. For example, a small z means that the random-
ness is distributed rather evenly upon all eigenfunctions, while
a large x means that the randomness is mostly concentrated
upon a subset of eigenfunctions. Thus, the minimum achievable
expected distortion depends crucially on the rate of decrease
parameter z. The lower (upper ) bound on the eigenvalues in
(14) will be used to calculate the lower (upper ) bound on the
minimum achievable expected distortion. Conditions 2 and 3
are needed because instead of the random process itself that
is of interest to the collector node, the collector node, at best,
can know only the sampled values of the random process. How
well the entire process can be approximated from its samples is
of great importance in obtaining quantitative results. Lipschitz
conditions describe the quality of this approximation well. By
Condition 3, we require the variation in the eigenfunction ¢y, to
be no faster than k™. We note that the well-known trigonometric
basis satisfies this condition.

We also note that our conditions are quite general. Many
random processes satisfy these conditions, including the
Gauss—Markov process, Brownian motion process, centered
Brownian bridge, etc. For example, a Gauss—Markov process,
also known as the Ornstein—Uhlenbeck process [20], [21],
is defined as a random process that is stationary, Gaussian,
Markovian, and continuous in probability. It is known that the
autocorrelation function of this process is [22]-[24]

2
K(u,v) = g—e"’lu_”l. (18)

n

The Karhunen—Loeve expansion of the Gauss—Markov process

yields the eigenfunctions {$x(u)}32
‘/——nu—l— ‘//\—k—nu
(19)

where {A;}32, are the corresponding eigenvalues and by, are
positive constants chosen such that the eigenfunctions ¢y (u)

br(u)
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have unit energy. It can be shown that { A, } 72, may be bounded
as

Ay <Ak <A (20)
where {\} }, is defined as
A AT k < Ko
SIS

with Ky = max (2./ L"Z’;’g - §J) and {\}/},—, is defined as

™ 4
k< Ky
k> K. (22)

Thus, we observe that the Gauss—Markov process satisfies the
conditions defined in this section withx = 2, d; = d,,, and o =
B = 7 = = 1. In fact, in a preliminary conference version
of our work [1], we focused specifically on the Gauss—Markov
process and presented results similar to those here. We also note,
as discussed in the Introduction, that the channel model in [1]
is somewhat different than here, and therefore the order-optimal
achievability schemes in [1] and here are different.

The lower and upper bounds on the minimum achievable
expected distortion will be calculated using {A}},-, and
{\}i—,s respectively. Some properties of {A}};~  and
{\}reo which will be used in later proofs are stated in
Lemmas A.1 and A.2 and proved in Appendix I-A.

IV. A LOWER BOUND ON THE ACHIEVABLE DISTORTION

A. Arbitrary Gaussian Random Processes

A lower bound is obtained by assuming that all of the sensor
nodes know the random process exactly, i.e., S(u),u € [0, U],
and the sensor network forms an /V-transmit 1-receive antenna
point-to-point system to transmit the random process to the
collector node. Let CY be the capacity of this point-to-point
system in nats per channel use and D,,(R) be the distortion-rate
function of the random process S(«)[25]. In this point-to-point
system, the separation principle holds, and therefore

DN > D, (CN). (23)
To evaluate D, (Cflv ) we first find the distortion—rate function
D,(R) of S(u) [25, Sec. 4.5] as

R(§) = kzzomax <0, % log <%)) (24)

and oo
D(#) =Us" > min(¥, Ar) (25)

k=0

where 6 is an intermediate variable used to describe the distor-
tion-rate function. The distortion—rate function D, (R) charac-
terizes the minimum achievable expected distortion when we
use R nats per source realization to describe the random process.

Next, we find C'Y, the capacity of the N-transmit 1-receive

antenna point-to-point system [26] as

N
1
cN = 3 log <1 + Z h%OP(N)> nats/channel use.  (26)

i=1
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To see how CY changes with N, using (26) and (5), we can
lower and upper bound C as

log (1+ hZNP(N)) .

27
For arbitrary Gaussian random processes, a lower bound on the
minimum achievable expected distortion is

DlN:Dp (Oiv)

1 1 J
5 108 (1+hINP(N)) <Ol <

DN | =

(28)

B. The Class of Gaussian Random Processes in A

Next, we evaluate D, (C}) for the class of Gaussian random
processes in .A. Based on the structure of the eigenvalues in (12)
and (14), and the properties of {\}},;~ / in Lemma A.1 in Ap-
pendix I-A, the rate—distortion function of the random process
satisfies the following lemma.

Lemma 4.1: For Gaussian random processes in .4, for any
constant 0 < k < 1, we have

(29)

(30)

1

K dz 1

DO)>k(14+ — ) Lot=
()_ﬁ<+$—1>Uo

when 6 is small enough.

A proof of Lemma 4.1 is provided in Appendix I-B. Using
Lemma 4.1, and recognizing the facts that D(6) is a nonde-
creasing function of 6, and R() is a strictly decreasing function
of # when § < A1, i.e., its inverse function #( R) exists when R is
large enough, we have the next theorem which presents a lower
bound for the distortion—rate function of the random process.

Theorem 4.1: For Gaussian random processes in A, for any
constant 0 < x < 1, we have

K kxN\N*=1 dp
D,(R) > 1 — — R
p()_ﬁ(—i_l’—].)(?) Uy

when R is large enough.

€19

We will divide our discussion into two separate cases based
on the sum power constraint P(NN). For the first case, P(N) is
such that

. 1

N NP
The cases P(N) = NP,q and P(N) = P are included in
P(N) satisfying (32). From (27), we see that in this case CY
increases monotonically in /V. Hence, when N is large enough,
CN will be large enough such that Theorem 4.1 holds. Hence,
for any constant 0 < x < 1, a lower bound on the minimum
achievable expected distortion is

(32)

DlN =D, (Oiv)

ZH2<1+ v
T —

) e i (eerwray)
(33)
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when N is large enough. Hence, when sum power constraint
P(N) satisfies (32), the minimum achievable distortion is

For the second case, P(N) is such that (32) is not satisfied. In
this case, C' is either a constant independent of N or goes to
zero as N goes to infinity. The minimum achievable distortion
does not go to zero with increasing V.

Therefore, for all possible sum power constraints P(N), the
minimum achievable distortion is

When the sum power constraint P(N) grows almost expo-
nentially with the number of nodes, the lower bound on the
minimum achievable expected distortion in (35) decreases in-
verse polynomially with V. Even though this provides excellent
distortion performance, it is impractical since sensor nodes are
low-energy devices and it is often difficult, if not impossible, to
replenish their batteries. When the sum power constraint P(N)
is such that (32) is not satisfied, the transmission power is so
low that the communication channels between the sensors and
the collector node are as if they did not exist. From (35), the
lower bound on the estimation error in this case is on the order
of 1, which is equivalent to the collector node blindly estimating
S(u) = 0 for all u € [0,Up]. Even though the consumed sum
power P(N) is very low in this case, the performance of the
sensor network is unacceptable; even the lower bound on the
minimum achievable expected distortion does not decrease to
zero with the increasing number of nodes. For practically mean-
ingful sum power values, including the cases of P(N) = N Piyq
and P(N) = Piot, the lower bound on the minimum achievable
expected distortion in (35) decays to zero at the rate of

b
(log N)™

(34)

(35)

(36)

V. AN UPPER BOUND ON THE ACHIEVABLE DISTORTION

A. Arbitrary Gaussian Random Processes

Any distortion found by using any achievability scheme will
serve as an upper bound for the minimum achievable expected
distortion. We consider the following separation-based achiev-
able scheme. First, we perform multiterminal rate—distortion
coding at all sensor nodes using [16, Theorem 1]. After ob-
taining the indices of the rate—distortion codes, we transmit the
indices as independent messages using the amplify-and-forward
method introduced in [17]. The distortion obtained using this
scheme will be denoted as D7 .

First, we determine an achievable rate region for the commu-
nication channel from the sensor nodes to the collector node.
The channel by its nature is a multiple-access channel with po-
tential cooperation between the transmitters. The capacity re-
gion for this channel is not known. We get an achievable rate
region for this channel by using the idea presented in [17].

3659

Theorem 5.1: When the sum power constraint P(NV) is such
that there exists an € > 0 where

lim P(N)Nz~¢>1

N—oo

(37)
for any constant 0 < s < 1, the following rate region is achiev-
able:

N
ZRﬁV < kvlog(NP(N)) = CN nats/channel use  (38)
i=1

where RY is the rate achievable from sensor i to the collector
node, v is a positive constant independent of N

. € 1
v=min | ———, —
14+2¢ 4

when N is large enough. Otherwise, the sum rate is bounded by
a nonnegative constant as N — oo.

(39)

A proof of Theorem 5.1 is provided in Appendix I-C. The-
orem 5.1 shows that when the sum power constraint is such that
(37) is satisfied, the achievable rate increases with /N. Further-
more, the achievable rate is the same as the upper bound on the
achievable sum rate in (26) order-wise. Otherwise, the achiev-
able sum rate is either a positive constant or decreases to zero,
which will result in poor estimation performance at the collector
node. The achievability scheme proposed in the proof of The-
orem 5.1 incurs a delay that is proportional to the number of
sensor nodes. From a practical point of view, it is desirable to
have achievability schemes that perform better in terms of the
latency. In this paper, we propose an achievability scheme that
meets the lower bound order-wise, and leave the issue of devel-
oping better achievability schemes to future work.

Since the achievable rate region developed above is only char-
acterized by the sum rate constraint, in the source coding part,
for a fixed distortion constraint, we only need to characterize the
achievable sum rate, rather than the achievable rate region. We
apply [16, Theorem 1], generalized to N sensor nodes in [27,
Theorem 1], to obtain an achievable sum rate—distortion point.
The achievability scheme is an indirect version of the achiev-
ability scheme developed by Berger and Tung [28].

Theorem 5.2: For all Gaussian random processes, the fol-
lowing sum rate and distortion are achievable:

~ 1 Yo Uo
X0 =5 [ Klww - Pokiw
x (Zx + 91)‘1 pN(u)) du  (40)
N N-1 1 M(N)’
RY(0) =) 5108 1+’“T
k=0

where p (u) is a column vector of size NV, with its [th element
being K (u, (l7i2U° ) , Y is defined as

(41)

Sy=FE [SNS:H 42)
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ie., the(”J)thelementofENisK((L Ll M),E;\,:

() () oy

EN and s+ -+, are the eigenvalues of Ty

A proof of Theorem 5.2 is provided in Appendix I-D.
We further evaluate DX (6) in the next lemma.

Lemma 5.1: For all Gaussian random processes, we have
DY (9) < 24™) + BN 4 DN (9) (43)

where A, B(N) and D{)V(H) are defined as

) — 1
AN = / w K (=20, L2, ) ) d
z( (500 500 )
UOZ/_ < <—U0> (u))idu (44)
and
N 2 U, .
2 N0 1 —1
g _ 2 / =l L
Uo;.%% px (U ) = Py ()| du
(45)
and
N-—1 -1
1
LR e
k=0
respectively.

A proof of Lemma 5.1 is provided in Appendix I-E.
Lemma 5.1 tells us that the expected distortion achieved by
using the separation-based scheme is upper bounded by the
sum of three types of distortion. The first two types of dis-
tortion, A®Y) and BY), have nothing to do with the rate and
only depend on how well the samples approximate the entire
random process. The third distortion, D{,V (0), depends on the
rate through variable 6.

The function RY(6) is a strictly decreasing function of
#, thus, the inverse function exists, which we will denote as
ON(R). Let us define D,(R) as the composition of the two
functions DY (#) and 0¥ (R), i.e.,

Do(R) = Dy’ (65 (R)) - (47)
An upper bound on the minimum achievable distortion, i.e., the
achievable distortion by the separation-based scheme described
above, is
DY =D, (CY) (43)
where C' is defined in (38).
We will perform this calculation when the underlying random

process is in A.

B. The Class of Gaussian Random Processes in A

We analyze the three types of distortion in (43) for Gaussian
random processes in A. We will focus on AY) and B®Y) in
Lemma 5.2, and on D}V () in Lemma 5.3.
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Lemma 5.2: For Gaussian random processes in .4, we have
AN =0 (N~9) (49)
BM =0 (N%—a) . (50)

A proof of Lemma 5.2 is provided in Appendix I-F. The re-
sult depends crucially on Condition 2 in the definition of A4 in
Section 111, i.e., the smoothness of the autocorrelation function
K (u,v). Note that since 1/2 < a < 1, both AN) and BXY)
decrease to zero inverse polynomially as [NV goes to infinity.

It remains to calculate the functions RY (8) and D}¥ (6) for
random processes in A. To do so, we need some properties
of { /L(N) }oh which are stated in Lemmas A.3 and A.4 and
proved in Appendlx I-G. Lemma A.3 is of great importance, as
it serves as a tool to link { /L,(vN) N ohto {132, which is used
in the derivation of the lower bound in Section IV, through the
lower and upper bounds {\}, } .~ and {\}};— . Armed with the

properties of u,(c ) , Al, and A} in Lemmas A.1-A.4 in Appen-
dices I-A and I-G, we can show the following lemma. First, we
define two sequences ¥) and 97y, which are functions of N,

that satisfy
1

oy
T

lim 9 =0 (51)

N—oo

=0

lim = ,
oo 1’z:+'r+1

N —oo ﬁNNmm(

Lemma 5.3: For Gaussian random processes in .4, for any
constant 0 < x < 1, lower and upper bounds for the function
RN(G) are

Ii:l?dl

9=+ < RN(9)

< dé (2% = (1 —log2)z + (1 —log2))
- 2(x — 1)K?
and an upper bound for the function D} (f) is
di (1+ 52z — 1)
k3 (z — 1)Uy
for 0 € [9Y,9}] and N large enough.

=% (52)

1

6+

DY (9) < (53)

A proof of Lemma 5.3 is provided in Appendix I-H. The proof
of Lemma 5.3 uses Conditions 1, 2, and 3 in Section III. Let us
define a sequence 9 1.1» which is a function of [V, that satisfies

1

(a—1/2)c _ Bz
z—1 'zF+7F1

lim =0.

N—oco 19N len(z—

(54)

Combining (43), (49), (50), (52), and (53), we have the fol-
lowing theorem.

Theorem 5.3: For Gaussian random processes in .4, for any
constant 0 < Kk < 1, the achievable distortion—-rate function
D, (R) is upper bounded shown in (55) at the top of the fol-
lowing page, for R in the interval of

dé (2% — (1 - log2)z + (1 — log 2))

2o — )2 (o) =
A @Y) | 66)

when N is large enough.
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du(1+ &*(z = 1)) (2% = (1 — log2)z + (1 — log 2))1:_1
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Du(R) <

— U0K2w+22$—1(x _ ]_)m

R'® (55)

A proof of Theorem 5.3 is provided in Appendix I-I. This
theorem shows that when R is in the interval (56), the achievable
distortion—rate function is the same as the lower bound on the
distortion—rate function in (31) order-wise.

Theorem 5.4: For Gaussian random processes in .4, when the
sum power constraint satisfies (37) and

NP(N)

N 27°2(z—1) ' TF7+1

lim =0
N—oo

e

(57)

an upper bound on the minimum achievable expected distor-
tion, or equivalently, the achievable rate in the separation-based
scheme, is as shown in (58) and (59) at the bottom of the page,
when N is large enough.

A proof of Theorem 5.4 is provided in Appendix I-J. The-
orem 5.4 implies that, when the sum power constraint satisfies
(37) and (57), the minimum achievable expected distortion is

O(G%ﬁ%ﬁm>%j‘

For the interesting cases of P(N) = NP,,q and P(N) =
Piot, the upper bound on the minimum achievable expected dis-
tortion decays to zero at the rate of

1
(log N)*~

(60)

(61)

When the sum power constraint is such that (37) is not satisfied,
an upper bound on the minimum achievable expected distortion

is ©(1).

VI. COMPARISON OF THE LOWER AND UPPER BOUNDS FOR
GAUSSIAN RANDOM PROCESSES IN A

A. Order-Wise Comparison of Lower and Upper Bounds

In this section, we compare the lower bound in (35) and the
upper bound in (60). When the sum power constraint is large,
i.e., P(N) is so large that (57) is not satisfied, our methods in
finding the upper bound do not apply. Even though our lower
bound in (35) is valid, we have not shown whether the lower
and upper bounds meet. However, in this case, P(XV) is larger

. v 2a—1 )]
N"““(ﬁvmvm)

than £ ~ , and this region of sum power con-
straint is not of practical interest.

When the sum power constraint is medium, i.e., P(N) is
in the wide range of N~=1/2%¢ to € - , our
lower and upper bounds do meet and the minimum achievable
expected distortion is

DN:Q(G@a%am)xj'

One possible order-optimal achievability scheme is a sepa-
ration-based scheme, which uses distributed rate—distortion
coding as described in [16] and optimal single-user channel
coding with amplify-and-forward method as described in [17].
In fact, when the sum power constraint is medium, as shown in
(31) and (55), lower and upper bounds on the distortion-rate
function D, (R) and D,(R) coincide order-wise. In addition,
as shown in (27) and (38), the lower and upper bounds on
the achievable sum rate, C¥ and C¥ coincide order-wise as
well. The practically interesting cases of P(N) = NPiyq
and P(N) = P; fall into this region of medium sum power
constraint. In both cases, the minimum achievable expected
distortion decreases to zero at the rate of

1
(log N)'%_1 .

(62)

(63)

Hence, the sum power constraint P(N) = P performs as well
as P(N) = N Py,q “order-wise,” and therefore, in practice we
may prefer to choose P(N) = Pyos. In fact, we can decrease the
sum power constraint to P(N) = © (N~!/3) and the minimum
achievable distortion will still decrease to zero at the rate in (63).

When the sum power constraint is small, i.e., P(N) ranges
from N~ to N~1/2, our lower and upper bounds do not meet.
Our lower bound in (35) decreases to zero as W but
our upper bound is a nonzero constant. The main discrepancy
between our lower and upper bounds comes from the gap be-
tween the lower and upper bounds on the sum capacities C
and C' for a cooperative multiple-access channel. In fact, when
the sum power constraint is small, as shown in (31) and (55),
lower and upper bounds on the distortion-rate function D) (R)
and D, (R) still coincide order-wise. This sum power constraint
region should be of practical interest, because in this region,
the sum power constraint is quite low, and yet the lower bound
on the distortion is of the same order as one would obtain with
any P(N) which increases polynomially with N. Hence, from
the lower bound, it seems that this region potentially has good
performance. However, our separation-based upper bound does

DY =D, (CX)

_du(14 R (e 1)) (#? — (1~ log2) + (1~ log 2))" "

(58)

— Uol€3z+l2x_l(£l? _ l)zyz—l

<log<N;<N>>>T_1 (59)
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not meet the lower bound, and whether the lower bound can be
achieved remains an open problem.

When the sum power constraint is very small, i.e., P(N) is
less than N ~1, our lower and upper bounds meet and the min-
imum achievable expected distortion is a constant that does not
decrease to zero with increasing IN. This case is not of practical
interest because of the unacceptable distortion.

In the case of Gauss—Markov random process, we have z = 2
and « = f = 7 = v = 1. Inserting these values into the

above results, we see that in the medium sum power constraint
N1/4
(5

region, i.e., P(IV) is in the wide range of N ~1/2%¢ to ~— the
minimum achievable expected distortion is
ROy (R (64)
~ \log(NP(N)) )"

For the Gauss—Markov random process, in the cases of P(N) =
NPinq and P(N) = Piot, the minimum achievable expected
distortion decreases to zero at the rate of

1
log N’

(65)

The conclusions in (64) and (65) were derived in [1] under a
different channel assumption. For the channel assumption in [1],
the order-optimal achievability scheme was determined to be a
decode-and-forward based scheme. The range of medium power
constraints was shown to be slilglgltly larger in [1], i.e., P(N)

. N . . .

in the range of N—1/2t€ to & ~—» and this is because it was
specifically derived for the Gauss—Markov process, instead of
general Gaussian random processes as in this work.

B. Comparison of the Constants in the Lower and Upper
Bounds

Though the lower and upper bounds meet order-wise in a
wide range of sum power constraints, the constants in front of
them are different and we aim to compare these constants for
various sum power constraints in this section.

Combining (33) and (59), when P(N) satisfies (37) and (57),
the minimum distortion DY satisfies (66), shown at the bottom
of the page. Note that x can be made as close to 1 as possible
for large enough N. Let w(x, v) be the ratio of the constant in
the lower bound and the constant in the upper bound when V is
large enough. Then

m(x,v)

.’L‘2—$

~d. C <x2—(1—10g2)a:+(1—10g2))z_l'

(67)
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Here, x is a parameter of the underlying Gaussian random
process and v depends on the sum power constraint of the
sensor nodes P(N). It is straightforward to see that since from
(39), v < 1/4, w(x,v) is a monotonically decreasing function
of x for a fixed v. Hence, we conclude that the constants in front
of the lower and upper bounds differ more as x gets large. Since
2 is an indication of how concentrated the randomness of the
random process is, this means that the more evenly distributed
the randomness, the more the constants in the lower and upper
bounds meet. For a fixed underlying random process, i.e., for a
fixed z, w(x,v) is a decreasing function of . This means that
the less the sum power constraint we have, the more different
the constants will be.

In the Gauss—Markov random process z = 2 and d; = d,,.
When P(N) = NPi,q and P(N) = Py, the ratio of the two
constants is

m(2,1/4) =

~ 0.2708. (68)

3+ log2

When P(N) = ©(N~*),0 < w < 2, the ratio of the two

5 )
constants is

1 1 1 1 1 1 4
r(2,--= =(--c— ) —.
2 4l-w 2 41—w)/ 3+log2

For example, when P(N) = © (N~1/3), the ratio of the con-
stants is

(69)

7 (2,1/8) = %W(Z, 1/4) ~ 0.1354 (70)

VII. FURTHER REMARKS

We have shown that the minimum achievable expected dis-
tortion behaves order-wise as

QQEméawyl)

Due to the order-optimality of separation, this result can be gen-
eralized straightforwardly to several other scenarios.

The result in (71) still holds when we allow the collector
node to use its transmit antenna with an arbitrary power con-
straint. The collector node, using its transmit antenna, can send
some form of feedback to the sensor nodes. However, the lower
bound on the minimum distortion remains unchanged in this
case, because in deriving our lower bound, we assumed that all
sensor nodes know the entire random process, thus, forming a

(71)

e i () <2

< du(14 K%(z = 1)) (2% — (1 — log2)z + (1 — log 2))”3_1

— UOK/3I+12:E_1(./E_ 1);1:1/;17—1

(1og<NIP<N>>>I_1' (©0
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point-to-point system. In a point-to-point system, feedback, per-
fect or not, does not change the capacity. Meanwhile, our upper
bound is still valid, as in this achievable scheme, we choose not
to utilize the feedback link. Hence, our result in (71) remains
valid.

The result in (71) still holds when we allow K channel uses
per realization of the random process, where K is a constant
independent of N. This is because both lower and upper bounds
are derived using separation-based schemes. The minimum
achievable distortion still behaves as (71), and the number K
will only affect the constant in front. Due to the same reasoning,
the minimum achievable distortion behaves as (71) when we
allow multiple transmit and receive antennas at each node, as
long as the number of antennas on each node is a constant,
independent of N.

The assumption of the polynomial decay of the eigenvalues
plays a key role for the separation principle to hold order-wise.
For example, when the eigenvalues decrease exponentially, i.e.,
the kth eigenvalue is roughly =%, the distortion rate function
of the lower bound is

D,(R)=0© (x/ﬁe‘”ﬁ) . (72)
Thus, in the lower bound, the distortion goes to zero almost ex-
ponentially with the rate R, as opposed to the polynomial de-
crease in R as in (31). It can be shown, using the exact same
proof techniques as those used in Section V-B, that the achiev-
able distortion—rate function is the same order as (72), for a wide
range of sum power constraints. However, in the channel coding
part, the converse and the achievability of the sum rate meet
only order-wise, i.e., the lower and upper bounds on the sum
rate are of the form ¢; log(NP(NN)) and ¢2 log(IN P(N)) where
c1 < ca. The difference in the constants in the lower and upper
bounds on the sum rate will cause an order difference in the
distortion, i.e., \/c1 log(NP(N))e 2V et 1os(NP(N)) ig strictly
of a larger order than /¢y log(NP(N))e~2V ¢z 1os(NP(N)) for
c1 < ca. Hence, when the underlying random process is such
that the eigenvalues decrease exponentially, the separation prin-
ciple does not hold, even order-wise. This agrees with the ob-
servation made in Section VI-B that the constants in front of the
lower and upper bounds differ more as x gets large.

For simplicity, we have considered only one-dimensional spa-
tial random processes. We expect the generalization to two-di-
mensional random fields to be straightforward, but nonetheless
tedious. Our results do not generalize straightforwardly when
the samples that the sensor nodes obtain are subject to noise.
Since the lower bound of assuming all sensors know the entire
random process would remain the same with or without noise,
the lower bound becomes too loose. Hence, the optimal perfor-
mance under the noisy sensor scenario remains open.

VIII. CONCLUSION

In this paper, we investigated the performance of dense
sensor networks by studying the joint source—channel coding
problem. We provided separation-based lower and upper
bounds for the minimum achievable expected distortion when
the underlying random process is Gaussian. When the random
process satisfies some general conditions, such as polynomial
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decrease rate of the ordered eigenvalues of the random process,
i.e., the kth eigenvalue is roughly £~%, we evaluated the lower
and upper bounds explicitly, and showed that they are both

1 : -
of order (oa(NP(N)))* T for a wide range of sum power con

straints ranging from N~27¢ to € ~ . In
the most interesting cases, when the sum power constraint is
a constant or grows linearly with N, the minimum achievable
expected distortion decreases to zero at the rate of W.
For random processes that satisfy these general conditions,
under these power constraints, we have found an order-optimal
scheme that is separation-based, and is composed of distributed
rate—distortion coding [16] and amplify-and-forward channel
coding [17].

APPENDIX |

A. Some Properties of X, and X},

In this subsection, we provide two lemmas which characterize
some properties of {\} }7 ; and {\}/};~ . defined in (12) and
(13), which will be useful in deriving our main results.

Lemma A.1: For any constant 0 < x < 1, we have

.- / ﬁdl; 1-1
E > z
F=(r - 1)9

(73)
b= (%)% et
and
I P
1 A krd® 1
Z1 Zk ) > L p—=
> 20g<9>_ S0 (74)
k=0
when 6 is small enough.
Lemma A.2: For any constant 0 < x < 1, we have
= ds 1
M < ——ft= 75
z; P (r -1k (75
- [(%)EJFCHJH
and
(452 +e. | )
1 AL log2+ 1 g
Zlog Tk < (2222 ) drp
> 210g<1—|— 9)_< o )d 9= (76)
k=0
when 6 is small enough.
1) Proof of Lemma A.1: We will first prove (73).
A = —_— 77
Z i Z ivar 7
= () | | ()7 e
d 1
>y (78)
- di\ =
[(4)7 +1
di
g (79)
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where (77) if true when 6 is small enough, more specifically,
when [(d’ ) g+ lJ > K. We have (78) because of the

inequality
— 1 > 1
— —d
Tez)

7
and (79) is true when 6 is small enough, i.e., forany 0 < k < 1,
there exists a () > 0 such that when 0 < 6 < 6(k), (79) is
true.
Next, we will prove (74). See (81)—(85) at the bottom of the
page, where (81) is true when 6 is small enough, more specif-

> Ky, and (83) follows by using

(80)

ically, when L(%) T clJ

Stirling’s approximation

n! < V2" tie o, (86)
Equation (84) follows because c3 is a constant, independent of
0, defined as

Ko

c;;éZ%log

k=0

A
(2)+5 08 (a + )= togtzm) 7

and (85) is true when 6 is small enough, i.e., forany 0 < K < 1,
there exists a 61 (x) > 0 such that when 0 < 6 < 6,(x), (85) is
true.

Therefore, for any 0 < £ < 1, (73) and (74) hold when 6 is
small enough.
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= du — (89)
-1 (|(%)7])
< %91—% (90)

where (88) follows when 6 is small enough, more specifically,
when [( ) + qu +1 > K. In obtaining (89) we used

> 1d B 1
T @ Dm—1) 1

O

Yiel

and (90) follows when 6 is small enough, i.e., forany 0 < k < 1,
there exists a () > 0 such that when 0 < 6 < 65(x), (90) is
true.

Next, we will prove (76). See (92)—(97) at the top of the fol-
lowing page, where (92) i is true when 6 is small enough, more

specifically, when [( ) + qu > K. We have (93) because
du

— >1
(k= ca)d

(98)

1
for all £ between Ky + 1 and [(%) T+ qu, and when 6 is
small enough such that

0 < Ag, k=1,2,..., K. 99)
2) Proof of Lemma A.2: We will first prove (75).
‘We have (95) because we defined
oo o0 d
1 u
2 E 2 (TR - T V=N |
4, i " c1 = —lo — 1o ) (100)
k:[(T) +qu+ k=L(T) +qu+ ! ; 2 8 dy k:§+12 g(k—cu)m
L(%);_CIJ AN IO L(%);J_Cl 1 d
—log <—k> = —log <—k> + Z —10g< . L ) 81)
= 2 0 P 2 0 o1 2 (k + Cl) 0
K 1 1
1 AN di\~ i\ =z AN
_k=0210g<dl>+2(\‘<0> J cl—l—l)log,'(g) 210g<{<0> J)
+ 5 log (Ko + 1)) (82)
1 dl i dl T dl % 1 1 %
> - il _ Ly -z il - il
3 {([F) o) () -5([5) [ +2) () ]
T d g T o1 A
+3 Kgl) J - —+> 5 log <d—’“> + Zlog (Ko + ¢)!) — = log(27)  (83)
] 2\
Zg {(%)IJ +§<—Cl+%>10g {(%)rJ - i T tc¢3 (84)
24 L(?)IJ
> Kkxd] o+ (85)

[\)
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() e, | 1 . m . () F+e. | 1 )
—1 1 Zk = —1 1 _k _1 1 od o)
20g<+9> Z2og<+0>+ > 20g<+(k_cu)w> (92)
k=0 k=0 k=Ko+1
o1 22 [(%FMJ 1 2d
<SS Clog( 22k = “
: °g< ] )* 2 3 °g<<k-—cu>w9) &)
k=0 k=Ko+1
dy \ >
- | (%)% e | .
%1 20k 2d,, 21 2d,
=3V Clog  Z2E =1 - ~log 4
2°g’<e>+ 2 "g((k—cu)re) 2 2°g<<k—c>me> oY
k=0 k=c,+1 k=c,+1
d,\ 7| 1 p g 1 dy\ * d
= - — I - ~u | - “u “Yu
<9> 2log2 210g<{<6)J.>+2(\‘<6> |>1 7
cu+1 dy
> log7+cl 95)
d.\* | 1 z (| (dN] 1 d | a | (da)*
< —u - _Z _Z u - —u e —u
< <9> 2log2 log(2m) 2(\‘<0>J+2>10g\‘<0>J+2\‘<9>|
1 du % du U 1 d’ll
L +§Q<7> J)log7+c ; log - + e (96)
24| (%)7 | +2
< <log2+m> déH*% ©7)
2K

We used Stirling’s approximation

n! > V2t "t (101)
to obtain (96), and (97) follows when 6 is small enough, i.e.,
for any 0 < k < 1, there exists a #3(x) > O such that when
0 < 6 < 05(k), (97) is true.

Therefore, for any 0 < s < 1, (75) and (76) hold when 6 is
small enough.

B. Proof of Lemma 4.1

For any 0 < k < 1, when @ is small enough, the results of
Lemma A.1 hold.
From (24), we have

= 1 Ak

R(g) = kEZO max <0, 5 IOg <7)> (102)
= 1 PV

> kEZO max <0, 3 log <7’“)> (103)

(104)

(105)

where in (103) we have used the definition of sequence A}
in (12) and the observation in (14). Equation (104) follows
when @ is small enough, more specifically, when 6 < Ag,

4\ E
and [(7’)
Lemma A.1.

From (25), we have

- clJ > K. Equation (105) follows from (74) in

D) =U5" > min(8, \x) (106)
k=0
>U;t Zmin(&,)\k) (107)
k=0
[(#)" -] .
=U;t Y 0+t > ' (108)
k=0 [(%)%—czHJ
i (| (8)7] o)
1 KdP g1
: 1
+U; @-1)9 (109)
K d% 1
>k(1 Lpt== 11
_n< +x_1> -? (110)

where in (107) we have used the definition of sequence )
in (12) and the observation in (14). Equation (108) follows
when 6 is small enough, more specifically, when f < Ag, and

L(%’) T+ lJ > K. Equation (109) follows from (73) in
Lemma A.1. Equation (110) is true for small enough 6, i.e.,
forany 0 < k < 1, there exists a §4(k) > 0 such that when
0 < 8 < 04(k), (110) is true.

Therefore, for any 0 < x < 1, (29) and (30) hold when € is

small enough.
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C. Proof of Theorem 5.1

We will show that each sensor node ¢ can achieve a rate of
Cév , while the other sensor nodes have rate zero, then by the
time sharing argument [29] we can achieve the rate region of

N
Y RY<
i=1

We will consider the transmission of the data of node . All
other sensor nodes have no data to transmit and are helping
with the communication between sensor node % and the collector
node. Node : codes its message using capacity-achieving single-
user coding techniques with codeword length 7. Each codeword
symbol requires two time slots. In the first time slot, node ¢ trans-
mits its codeword symbol using power P(N). All other nodes
remain silent, and receive a noisy version of node 2’s transmitted
signal. The collector node ignores its received signal, which is
suboptimal but eases calculation and does not affect the scaling
law of the achievable rate. In the second time slot, all sensor
nodes, except node ¢, amplify and forward what they have re-
ceived in the previous time slot to the collector node using a
sum power constraint P(N). The collector node, after 27 time
slots, decodes using capacity-achieving single-user decoding
techniques. The scheme described satisfies the sum power con-
straint of P(NN'). Now, we calculate the rate achievable with this
scheme. In the first time slot, sensor node j receives

cy. (111)

Y—j:hini—i—Zj, 1,7=1,2,...,N, 7#1 (112)
and in the second time slot, sensor node j transmits
X; =0i;Y; (113)

where (3;; is the scaling coefficient of node j when it amplifies
the signal it received from node . In order to satisfy the sum
power constraints, {3;; }_, ;; have to satisfy

N
> B (ki P(N) +

1) < P(N), i=1,2,...,N.
j=1,j#i
(115)
The collector node receives
N
> hjoX;+ Zo (116)
j=1#i
N N
= Z ﬂijhijhjo X; + Z th/Biij + Zy.
j=1,#i j=1,5#i
(117)
Therefore, the achievable rate is
N 2
1 (Zj:l,j;ﬁi 5ijhv:jhj0) P(N)
1 log | 1+ (118)

N 2
Yimjzi (Bijhjo)” +1
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where we have 1/4 because we used two time slots to transmit
one codeword symbol. We choose

Bij = Chijhjo (119)

where, in order to satisfy the power constraint, the constant ¢
must satisfy

(ZJ 1,54 hithJO) P(N) + (ZJ 1,571 hlzjhjo)
(120)
We can choose ( as
P(N)
2 - _ —, 121
¢ hSNP(N)+ hitN (121)

Thus, from (118), a lower bound on the achievable rate is

2
CQ (Zj\;l J# hZQJhJO) P(N)

1
—log | 1+
4 CZ (ZJ 1,5#i hzzjh10>
1 hiG?(N = 1)?P(N)\ &
> - > 2 2 N,
_410g<1+ EN 1 > cy. (122)

Clearly, rate C;¥ can be achievable by any node i. We have

1, B (P(V))* 5
CcN __ 1 L 2 123
v =g ( T TR P(N) + e (129
1 hd (P(N))* N
> -1 14 = 124
Z1%8 ( T RS P(N) + 20t (124)

where the last step follows when N is large enough such that
(N 1)?

> N
5 -
When P(N) is such that
) 1
Jn iy = 129
for any 0 < x < 1, we have
! he (P(N))*> N
CN>Zlog |1+ L — 126
b_40g<+ 876 P(N) (126)
~ e (14 2 NPV (127)
4 8hS
> %1 (NP(N)) (128)

for N large enough, i.e., there exists N1 () > 0, such that when
N > Ni(k), (126) and (128) are true.
When P(N) is such that

lim P(N)=1

N—o0

(129)

and [ is a number that satisfies 0 < | < oo, fix some small
lo > 0, there exists an No(lg) > 0 such that when N > Ny(ly),
we have

l—lo<P(N)<l+lo. (130)
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Hence, when N > Ny(lp), forany 0 < k < 1
hs(l -1
1 og + — l( 0) _
4hS (1 + lo) + 2R
log (NP(N))

Cy >

P(N)N) (131)

> (132)

Mz =

where the last step follows when N is large enough,
i.e., when there exists an Ns(k) > 0, such that when
N > max (Na(lp), N3(x)), (132) is true.

When P(N) is such that

nggoP(N) = (133)
and there exists a constant 0 < ¢ < %, such that
A}im P(N)N“E (134)
we have for0 < Kk < 1
oy > Lo 1+ i (P(N))2N (135)
=3 e
> gl g ((P(N))2N) (136)
_— log(NP(N)) +2 Tlog(P(N))  (137)
K
> = log(NP(N
> 8 og(NP(V) (138)

where the last step follows from

Z <1 1?_26) log(NP(N)) + EIOg(P(N))
Kk 2
T 4T+ 2

log(P(N)NZ~) >0 (139)

when N is large enough, i.e., there exists an Ny(x) > 0, such
that when N > Ny(r), (135), (136), and (139) are true, and
therefore, (138) is true.

Thus, combining all possible cases of P(N), we see that
when P(NN) is such that there exists a constant ¢ > 0, such that

lim P(N)NZ"¢> 1

N —o00

(140)

for any 0 < x < 1, the following rate CN' from sensor node i
to the collector node is achievable:

CN = kvlog(NP(N)) (141)
where constant v is

. € 1
y=min | ——, -
14+ 2 4

when N is large enough.
Since the achievable rate C'V is achievable for any sensor 7,
by a time sharing argument, the region

(142)

N
S RY <o

i=1

(143)

is achievable.
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For all other P(N), from (124), we see that the achievable
sum rate approaches a positive constant or zero as N goes to
infinity.

D. Proof of Theorem 5.2

We restate the generalization of [16, Theorem 1], which ap-
peared in [27, Theorem 1] for IV sensor nodes below. This pro-
vides us with an achievable sum rate—distortion point, since the
sum rate constraint is always tight [27].

Theorem A.1: [16], [17] A rate—distortion sum rate R,
and distortion D, are achievable if there exist random variables
T1,T5, ..., Ty with

(s(u),u € [0,Uo], Sqiye, Tyiye) — Si — T,

i1=1,2,...,N (144)
and an estimator function
S(u) = g(Ty, Ts,...,Ty) (145)
such that
R.>1(51,52,....8n;T1,T>,...,TN) (146)
D > E[d(S(u), g(T1, Ty, ..., Tx))] (147)

where random variables {S;}¥
i =1,2,...,N.

v, are defined as S; = S(u;),

We obtain an achievable rate—distortion point when we

specify the relationship between (S(u), {S;}52,,{T:}2,) as
T, =S; + W, 1=1,2,...,N (148)

where W;, 1 = 1,2,..., N, are i.i.d. Gaussian random vari-
ables with zero-mean and variance 0%, and independent of ev-
erything else. Here, we can adjust 2, to achieve various feasible
rate—distortion points [16].

We choose the minimum mean-square error (MMSE) esti-
mator to estimate S(u) from observations {7} }5_, . Hence, the
achieved distortion is

o AT RN

X (Bx +obI) " py(u))du (149)

D (o) =

The sum rate required to achieve this distortion is

RY (0}) =1(51,83,...,Sn: T, Ts, ..., Tn) (150)
1
2 log det <I—|— —2N>
N-1 (N)

1
-y <l Sl ( + e ) (151)
k=0 b
where u(]\ )7 ugN)7 . 711%\L)1 are the eigenvalues of X .
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Next, let § = N 002, 8y = & XN, and, therefore, Né ) =

N /L](CN) We define two functlons of f as

N-1y (N)
RY®) 2 R.(o3) = > 51og( Y ) (152)

k=0

and
DY) 2DY (o)
1
~ U

Uo
(K - ok

x (S +61) " pN(u)) du (153)

and by definition, sum rate R () and distortion D2 () are
achievable for an arbitrary Gaussian random process.

E. Proof of Lemma 5.1

Using the matrix inversion lemma [18]

(En+60) 7 =2y —ny T <%I + zgv‘l> oyt
(154)
we have
N 1 Uo U(] T ; —1
Dy (0) = K(u,u) = —py(wEN py(u) ) du
Uy N

Yo -1(1 S\ 7!
+N/0 ey (1)

X 2§V71PN(u)du
=DM + DWM)(9)

(155)
(156)

where we have defined D) and DV )(6) as the first and
second terms of the right-hand side of (155), respectively. We
continue evaluating D) (4).

D(N)(g)
N U, .
1 v-o 1 —1
L () )
i=1 0

x o <11 ) ‘1)1
N 9 + 2y

(157)

x BN A (w)du (158)
where A;(u) is defined as
1—1
A = (00 oxt) (59
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for %Uo <u < %Uo
that

T z'—l , -1 N
s 2 — =€
PJ\(N > N er

where e; is the row vector whose ith entry is 1 and all other
entries are 0.

The eigenvalues of £ (%I—F Sy ) 2 a

, and (158) follows based on the fact

(160)

0 1

- (161)
+ HM(A

(]\

. L -1
which are smaller than the corresponding eigenvalues of X,

ie., ﬁ Thus, the third term in (158) is bounded by
K

1 wlo o
2 [ Al
1=1" "N

(162)

To further upper bound the third term in (158), we write
(163)~(166) at the top of the following page, where AXY) is
defined in (44). Then, we have the third term in (158) upper
bounded by AW because of (162), (166), and the fact that

N) . ..
Dg ) is nonnegative, i.e.,

VI [ AT

—1
X <5I+2§v1> Sy A (w)du < AN (167)

Furthermore, we can see from (166) that

DN < AN (168)
Now, we evaluate the second term in (158). Since
N\ 7! 1
‘ <<91+2;v‘ ) S Ai(u)>
1 ;-1\ o« -1
1 N\ 1 Z

< H<51+2§v> v || Al (170)

2

-1
_ YL, 1 .
=, (") <9+ quV)’) 1A ()l (71

1A (u)]|- (172)

IN
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Uo
o = [ (K(u,u> - %pﬂu)%‘lm(u)) du
0.Jo
N LU, )
B 1 N -0 Uy T 1—1
_Uo;AIUO (K(u,u) ¢ <pN< N Uo>
1 N LU 7 —
:aZ/H (““"K< v
=33 du——Z/
, -1

z/l

=AW _ A (u)du

1 1—1
1707 TUQ)) du
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(163)

~ai) 27 (on (S0 i) Jau aon
2N A (u)du (165)

(166)

Therefore, the second term in (158) is bounded by

1 N iU !
—2— I+¥Yy
Uo ;/%UO ( )

-1
xEy

Ai(u))idu < BM™  (173)

where BMY) is defined in (45). Finally, the first term in (158)
can be written as

1 L[ /1 A\
o
?OZ((?”):N ) )
=1 (11)
N
-5 (34

k=

Y

2 Dy'(9) (174

e

where the last step is by the definition of D}Y (#) in (46). Hence,
for an arbitrary Gaussian random process, by (156), (158),
(167), (168), (173), and (174), we have shown that

DY(9) <24™) + BMY) 4+ DN (9) (175)

F. Proof of Lemma 5.2
Using Condition 2 in Section III and the definition of A(Y),

BW) in (44), (45), we have
AN < B (2% +2) U{f‘% =0 (N (176
BW™) <2BUS NE S (N%—“) (177)

0 Na

/

G. Some Properties of uk

Lemma A.3: For all Gaussian random processes in A, let
K1 (V) be a sequence of numbers that satisfies

lim ——— =0 17

NEnoo K1 (N) ( 8)
. Ky(N)T

NN (47
. Kl (N>.1:+1+T _

AlgnooT =0. (180)

Then, for each & such that k < K;(N), there exists an eigen-

value u(N )" different for each k, of E;v such that

(/{J + B7)T
NB

for some d; > 0 and some positive integer B, both independent

of k and N, when N is large enough.

1™ = | < a (181)

Lemma A.3 shows that the convergence of uECN

uniform, and the approx1mat10n of u( ) using Ay is accurate
only when £ < Nzr and Ar > di—F5 (k+B7) . When the condi-
tions of Lemma A.3 are satisfied, we label the uv )" that satisfies
(181) to be u(  for k < K1 (N). The remaining N — K;(N)
eigenvalues of ;v )" will be labeled according to the order from
large to small.

) to A is not

Lemma A.4: For all Gaussian random processes in A, let
two sequences ¥ and 9 satisfy (51). Then, for any constant
0 < Kk < 1, we have

— (N) d;
N)' u 1—-1
X om SgTpetT 0

o] ()% e | 41

when 6 € [19% , 19{}7] and N is large enough.
Lemma A.4 shows that the sum of the eigenvalues that do
not converge to A\ fork =0, 1,..., [(%) (s qu is the same

order as

oo

Y
= | () e [ 11
as calculated in (75).

1) Proof of Lemma A.3: Due to the rather lengthy nature
of this proof, here, we present the major steps and leave some
of the details out. A complete proof can be found in [30].

By definition, Ay, for any k satisfies

I—1 o (1—1
/\k@bk N U[) = /0 K TU@,’U ¢k(U)dU
Vi=1,2,...,.N.

(183)
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We rewrite the right-hand-side of (183) by

UOXN:K = = 0 Y o (20 ek (1

Ni:l N oy Vo) Yo )ren | b )
Vi=1,2,....,N (184)

where ef“\, (%Uo) is defined as

Noorxlo _
Z[_IU (K <l N1U07v> Pilv)
1=1 N -0

-1 7 —1 7 —1
K ——Uy, —— E—— G
< N Uo, N Uo) ¢k< N U0>>dv (185)
Using (183) and (184), we have forany [ = 1,2,..., N
N .
-1 Uy R P |
A Uy ) == K| —Uy,, —U,
k¢k< i 0) NiEZI <N 0N 0)
72— 1 -1
xqsk( N Uo)+e§v< N Uo)- (186)

Let us define vector a,(CN) of length of N by defining its I/th

element to be |/ Y2ek (LLUp) and vector b of length of

N by defining its /th element to be /52 ¢, (552 Up), we have

in matrix form

AbY) = b 4 0™, (187)

The links between the eigenvalues of £y and the eigenvalues
of K(u,v), i.e., the Ag’s, will be determined usinr (187).

To do this, we first bound three quantities Ha,(CN) ‘béN)’

‘b’l(nN)Tng)’ for k,m,l < K;(N) and m # I.
(N
k

s s

Now, we analyze the norm of a ). From the definition of

ek (552 Uo) in (185), and the fact that the random process sat-

isfies Condition 3 in Section III, we have

-1 (k+ By)"
k 1+ 1
3 ( I U0>‘ < ByU, N (188)
Thus, the norm of vector ach) is bounded by
N 32+ (k+ B1)"
Hag, || < By P2 (189)

Now, we will calculate the norm of vector b,(CN). We write
Yo XUy o (i—1
1= Pr(u)du =Y 2 ¢} <—U0) + 6% (190)
o k ; NN N
where 6%; is defined as

N iU,
o = Z/U (-2 (

i—
N

1U0>> du.  (191)
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We first upper bound |¢g(u)|, for u € [0,Up]. Let Fi(s) be
defined as

/ ) $2 (u)du. (192)
J0

Then, by the mean value theorem on interval [0, Uy], we have
that there exists a U’ € [0, Up], such that

1= Fi(Up) — Fi(0) = ¢p(U"). (193)
Hence, using Condition 3 in Section III, we have

() — i (U)] < Bs(k+By)™UJ,  w€[0,Ug). (194)

Thus
max |¢r(u)| < Bs(k + Ba)"Ug + 1. (195)
w€e[0,Up]
Using (16) and (195), we have for any v1, vy € [0, Up]
| b7 (v1) — 7 (v2)|
<2 (Bg(k + B4)TU(;Y + 1) B3(k + B4)T |1)1 - ’U2|7 . (196)
The approximation error §%; satisfies
2(Bs(k + By)"UY + 1) Bs(k + By)™
|5k | < U+ (Bs(k + By) ]ovj‘ ) B3(k + By) (197)
< it 2(Bs(Ea(N) +B4)"Ug +1) B(K1(N) + Ba)”
(198)
<Bs (199)

where (197) follows from (196), and (199) is due to the fact that
K1 (N) satisfies (178) and (179), for a fixed constant Bj that
satisfies 0 < By < 1, there exists an integer Ny > 0, such that
for N > Ny

2(B3(K1(N)+B4y) Uy +1) B3(K1(N)+Ba)”
N7

Ut <Bs.

(200)
Finally, by the definition of bECN), we have

N .
_ Up o (1—1 _ k
— ; quk ( ~ U0> =4/1-¢8% (01
where (201) follows from (190). From (199), we have

VITE < ]| < VT B

Next, we show that based on the orthogonality of the eigen-
functions of ¢(t), the sampled version b,(“N)’s are almost or-
thogonal. Using (16) and (195), we have

|pm (v1)d1(v1) — P (v2) 1 (v2)]
< (2B3(m + Ba)"(1+ B4) Uy
+B3(l + Bs)" + Bs(m + By)7) |v1 — vo|” . (203)

K

(202)
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Let m and [ be two different integers,
{1,2,...,N}. Then, we have

that belong to

Uo

dm(u)di(u)du

0
N .
=R (5

0=

) b1 < (204)
Then, we have (205)—(207) at the bottom of the page, where
(205) follows from (203), (207) follows when [V is large enough
due to the fact that K1 (N) satisfies (178), i.e., there exists an
integer No such that when N > Ns, (207) is true. The right-

hand side of (207) converges to zero as N goes to infinity due
to the fact that K; (V) satisfies (179). We have

>+5§$l.

T (N U ] i—1
‘b(N) p™) Z Yo, <_ 0) " <LTU°>
— g;\;l (208)
2rrrl+2y

< N7
which means that vectors b\’ and b;N)
onal as IV gets larger.

Now, we are ready to establish the link between the eigen-
values of Z;V and \;. From (187), we have

become more orthog-

< - o] e
-1
= ~ (N _ (N) ‘
(octin l\ﬂ ) el e
Thus, we have
1ot
(N _ ‘
0<mEN 1‘“ Ak < Hng)H @12)
< B2U3/2+/3 (Ii}+ Bl)r 213)
~ V1-DB;j N&8
L (k+By)"
= o5 (214)
where (214) follows by defining dj as
ByUZ/*t?
dog = 2220, (215)
V1 — B;j
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Hence, for k = 0,1,2,...,

K7 (N), there exists an eigenvalue
M) of )y such that

(k+ By1)"

N7 (216)

™ = | < do

when N is large enough.

For k = 0,1,2,..., Ki(N), if we label the 1) that satis-
fies (216) to be [L](CN) , then when )\, for different £’s are suffi-
ciently close; more specifically

(Kl(N)-FBl)T_

M — Ai| < 2do N m,l < Ki(N),m # 1
, , 217)
pN and N though labeled differently, might be the

same eigenvalue of ZN, which is undesirable. If we relax
the minimum distance of dy <k+B1) , we will be able to
eliminate this problem. Thus, we will next show that for
k = 0,1,2,...,K1(N), there exists an eigenvalue M of
29\,, different for each &, such that

[ = | < 2x+ 1)V

(k+x+ B1)"

N (218)

when N is large enough, where we define y = max(Ko+ 1+
cu+ €1, 2¢y 4 2¢;+ 1) and the constant ds as the largest root of
the following second-order equation:
(1= Bs)d5 —2((1 = Bs) + 3%(1 + Bs)) da
+(1—Bs)+2x(1+Bs)=0. (219
It can be checked that both roots of the preceding equation are
real, and the largest root is a positive constant, strictly larger
than 2X1(1_—Jgj5) + 1, that is a function of x and Bs.

First, let us define a cluster of A’s. We say that x \’s are a
cluster, where with no loss of generality, we may label these \’s

A Mot 1o e+ At if
k+x+B1)
Akl — Akpit1 < 2/ d2d0()]<v—ﬂ1)-
0<k<Ki(N),[=01,....,x—1. (220)

Note here that whether the A\’s are in a cluster depends on N.
By using Condition 1 in Section III and the fact that K;(N)
satisfies (178) and (180), it can be shown that for large enough
N, the size of a cluster is at most y, which is a finite number.
Let the e1genvalues and the corresponding eigenvectors of

¥y be u(N) and 'u,(N), 1 = 0,1,...,N — 1, with arbitrary

2B§(m + B4)T(l + B4)TU(;Y + Bg(l + B4)T + Bg(m + B4)T

m,l 1+~
EN ‘ <U

< 2U&+’Y

e (205)
Bi(K1(N) + Ba)* Uy ™" + By(K1(N) + Ba)” (206)
N7
2 2r 7142y
< 2B3(K (V) + B4)™ U,y (207)

S N
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labeling of the eigenvalues and eigenvectors. Following from
(187), we have

N-1
> (=) ulMuM BN =aM@21)
1=0

We take the norm squared on both sides, and due to the orthog-
onality of eigenvectors uz(.N), we have

- (Y (N7 (V) 2 |2

5 (- () < o]

- k=0,1,2,... (222)
and we also have

= (T )2 ™)]|?

Z(ui b ) :ku H L k=0,1,2,.... (223)
1=0

Let A, Ak41,- - -, Ak4y—1 be acluster, and from previous ar-
guments, we know x < . Furthermore, we are only interested
in the first K1 (N) + 1 eigenvalues, and therefore k + x — 1 <
K1(N). We will prove this by contradiction. Suppose that only

(V)

¢ number of p;’ ’s are within distance

@do(k+X+Bl)

N (224)

from any of the Ay, kg1, .. Apgy—1, With 1T < ¢ < x, we
will show that there is a contrad1ct10n and therefore, we can
conclude that our assumption that ¢ < x number of u( )5 are
within distance (224) from any of the Mg, Agy1, ..., Agyy iSOt
correct.

Let us label the M(N )" that are within distance (224) from any
of the A, A1, -0 Akgy M(AT)/,ugAT), /J,EA %/ Before we
dive into the detalls let us first explain the basic idea of the
proof. uéN), (V) EN) form the basis of a ¢-dimensional
subspace. On the other hand, b;, (N) bk]j_)l, bgﬁ)x_l are almost
orthogonal, according to (209) and roughly f9rm the basis of a
x-dimensional subspace. Since all other /J,EN) s, fori = ¢, ¢+
1,..., N — 1, are farther than distance (224) away, by Wedm S
theorem in perturbation theory [31], the angle between by kil ) and
the subspace is small, foralll = 0,1,..., x — 1. But this is not
possible, since ¢ is strictly smaller than x. Now, we proceed with
the rigorous proof.

Note that ¢ > 1 because we have already proved (216). Based
on (214), the distance in (224) satisfies

P

a™
\/d7d (k‘+X+B1 \/_‘ k+1 1
200 NB Hb(N)H 1,...,x—1.
k+1
(225)
Then, based on (222), we have
v a3\ <
() ( i bk“) = H“HlH :
) =
l=0,1,...,x — 1. (226)
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Hence, we have

)
k1

oy < B

1=<

=0,1,...,x—1. (227)

Together with (223), we have

<

1 a0 ]

(w7 a)” >

kHH

“
I
<)

1=0,1,...,x— 1. (228)

Since the 'u,gN) form a complete set of orthonormal basis in RY,
we can write b;ﬁ; as

bY) = Zakﬂlu( "rol)), 1=01,...,x—1 (229
=0
where v;ﬁ; is orthogonal to ugN), fors = 1,2,...,¢. From

(228) and (229), we have

S o 0L
(Qrq14)” 2 1=,0,1,2,...,x -1
=0
(230)
H%H
Hvk—l—lH l:(],l,...,g—l. (231)

Furthermore, by using (209), (202), (231), and the fact that
K (N) satisfies (179), for m,l = 0,1,...,¢ — 1,m # I, we
have

2(1+ Bs)

<
- do

(232)

when N is large enough.

Let us define matrix A to be of dimension ¢ x ¢, with the
(¢, 7)th component being ax;_1,;, and define vectors b, v, and
u to be column vectors of length ¢, with the sth element being

b,(fET 1b,(ﬁ§, ,(fL 1b§ﬁ , and 'u,(N) bg <> Tespectively. Then,
by (229), we have
b= Au+v (233)
thus, we have
hll® < || 1+ foly? (234)

We start by evaluating ||A~"||2, which is equal to the inverse of
the smallest eigenvalue of A A. From the definition of matrix
A, we have

A"A=D+E (235)
where D is an ¢ X ¢ diagonal matrix with the [th diag-
onal element being Zf;é (ak+l_17i)2, and F is an ¢ X ¢
matrix with zero diagonals and (m,l)th element being
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Zi;é Ohtm—1,i0k+1—1,i» Wwhen m  # [. The absolute dif-
ference between the smallest eigenvalue of A" A and D is
upper bounded by || E||2 [31]. The smallest eigenvalue of D is

s—1 (d2 - 1) Hb(N) ’
. 2 . k+1
ety 2 (Oknta)” 2 min —— == 236
—1)(1 - Bs
da

where (236) follows from (230), and (237) follows from (202)
when N > Ny since k + ¢ — 1 < K;(IN). We can upper
bound the spectral norm of matrix E, i.e., ||E||,, by the Frobe-
nius norm of F, i.e.,

s—1 2
IE|; <> <Z Oék+m—1,ioék+z—1,i> (238)
i=0

m#l

2
< (2(1;—2]35)) (239)
4(1 + Bs)?
XQ% (240)
2
1+ Bj)?
<y % (241)
2

where (239) follows from (232). Hence, we may conclude that

a1 < <(d2 - 12(21 - Bs) 2;3(162 Bs)

-1
) (242)

where the right-hand side is a gosmve number, by the definition
of da. Next, we evaluate ||v]|”.

c—1
N
oll* = Y- (o) b;+z) (243)

1=0

gmm\& s
[ SIS

< L Z Hb,(j})z (245)
<(1 + Bs)

<o ‘bk v (246)

< —X( Hb,(jig (247)
X(l -|- Bs)

<A ku N (248)

where (245) follows from (231), and (246) follows from (202)
when N > Ny since k 4+ ¢ — 1 < K;(N). Finally, we evaluate
18117
s—1
-5 ()
i=0

2
2 27 7142y
Sg(2B?,<K1<N>+B4> Uy ) 250,

|Ib]|” (249)

N~
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2
2B2(K1(N) + By)2 UL
< % (: 3 ( 1( )j;;v 4) 0 (:ZS 1)

<X

2
2B3(K1(N) + By)* U, " 252)
N~

where (250) follows from (209) when N > Ns.
Following from (234), using (248), (252) and (242), we have

2
< ||47]], bl + lol)? (253)
< (d2 —1)(1 = Bs) 2x(1+Bs)\"
ds ds
2
1+ Bs)
2 7( o (254)
_f—l Hb,(ﬁ)g (255)

where (254) follows when [V is large enough, due to the fact
that K (V) satisfies (179), i.e., there exists an integer N3, such
that when N > Nj

VX (23§<K1<N> + B4)27U3+‘“>
N~

< 4\”‘(16[“35)\/1 " Bs (256)
2

and (254) is true, and (255) follows from the definition of ds by
(219). Hence, when N is large enough, we have a contradiction
with (228). Therefore, we conclude that there must be at least
x eigenvalues of £ within distance (224) away from any of
the clustered \’s, furthermore, from the definition of a cluster
in (220), there must be at least y eigenvalues within distance

(k B
(2x +1)V/d doLl) (257)

which is less than or equal to

k+ + B
2%+ 1) ﬁdoxiﬂ

away from all of the clustered A’s. We pick y eigenvalues of

¥y which are within distance (258) and arbitrarily pair each

clustered A with one of the eigenvalues. These eigenvalues will

not be paired with any other A because all other clusters of As

are at least distance 2+/dzdg WV%B‘)’ apart from this cluster.
Finally, by letting

(258)

d = (2x+1)\/dodo, Br=x+B1 (259
we have the desired results when /V is large enough. Note that
By is apositive integer and d is a positive constant, independent

of £k and N.

2) Proof of Lemma A.4: In the proof of Lemma A.4, we
will need results from Lemma A.2 and A.3. Thus, we will first
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prove that under the condition of Lemma A.4, the results of
Lemma A.2 and A.3 apply. Since

Jim IN =0 (260)

forany 0 < x < 1, when N is large enough, § < 9% is small

enough, which means that the result of Lemma A.2 is valid.

Now we show that the result of Lemma A.3 is also true. Let

Ki(N) = (g—x,)i + ¢,. Because of
L

=0, lim =0

— (261)
N—o0 19?]\]%

lim ———==
N—oo 19127]\[%

we have (179) and (180). Because of (260) and the fact that
I < 29?]’, we have (178).
1
Hence, for any 0 < k < [(%) T+ qu, the result of
Lemma A.3 applies because

k< K;—%)é —l—qu < Ki(N)

and N is large enough.

Now, we will use the result of Lemma A.2 and A.3 to prove
Lemma A.4. From the properties of the Karhunen-Loeve ex-
pansion, we know that

262)

oo []0
> = K (u,u)du < 0. (263)
k=0 0
Thus, for any constant 0 < x < 1, we have
[Co)Fee| .
o= - > Ao (264)
k=0 k=0 e [(%)%ﬂuJ 11
UO - 1
> K(u,u)du — Z A
Jo
o= () e |1
(265)
Uo d% .
> K(u,u)du — ————0""% (266
> [ K(ude— Tt 266)

where we have used (75) in Lemma A.2 to obtain (266).
From the definition of matrix X, we have

N-1 N . .

U U 7—1 7—1
ZM](VA) = Wotr(EN): FOZK<TU07TU0>
k=0 i=1
Thus (267)

N-1

N !
>
- [(%)%JFCHJH
N-1 (dTu)‘l;JrC"J
=SV - 3 Wy (268)
k=0 k=0
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(269)

k
N . . U,
Uo 1—1 1—1 0
< — , - ,
Sy ZK< N U, N Uo) /0 K(u,u)du

|
S
>
>
|
IS
=
—~
Bl
+
oS
3
N—’
3
N——

di -1, dy -
+ = 1)/99 + N5 2 (k+ B7)" (270)
BU;t 2% di g1t
- Ne (z -1k
di Q(%) + qu + 1) (L(‘%)” + qu + B7)
+ o
71)
dé 1-1
<G 1);#9 : 272)

where (269) follows by Lemma A.3. We have used (266) to
obtain (270), and Condition 2 in Section III to obtain (271).
Equation (272) holds when N is large enough, because 8 > 9%,
and ﬁf satisfies (51). Therefore, forany 0 < x < 1, (182) holds
for 0 € [9),97] when N is large enough.

H. Proof of Lemma 5.3

Since the condition of Lemma 5.3 is the same as Lemma A .4,
the results of Lemmas A.2—A.4 hold. By the same argument as
Lemma A.2, Lemma A.1 holds as well.

We first prove (52). Since ﬂf satisfies

=0= lim =0

N—oo ngNI

(273)

lim ————
N—oo ﬂ%me

when N is large enough such that

du\ dy \*
K 0) +qu+1_ Kﬁg) +qu+1<N 1 (274)

we can provide an upper bound on R[ () by splitting the sum
of N variables into two parts

du)E .
[
RN(9) = log | 1+ E
k=0
N-—1 (NY
1 1y,
—log |1 275
+ : 2og( += ) (275)
L(%)5+CHJ+1

For any 0 < x < 1, we start with the first term in (275). See
(276)—(279) at the top of the following page, where (276) fol-
lows from Lemma A.3, (277) follows because the derivative of
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|2 oy L] \e | (k+Br)
L 2 1 k + B7)"
-1 1 < =1 1+ — —_— 2
> 20g<+ 5 )_ 20g<+0+d1 RN > (276)
k=0 k=0
1 1
[ ee] N (€ Ll
< “log (14 2k . k+ Br)" 277
< o (1475) + gy (k+ By) @7
k=0 k=0
1 1 T
dy\= dy\=
log2 + x ety dy (L(T) + CuJ + 1) ([(T) + qu + B7> 278)
— 2H u Nﬂ
log24+x\ 1 1
dzf~= 279
(%) @79)
the function § log(1 + z) is bounded by 1/2 for z > 0, and the . L(%)%H“J
observation in (14), (278) follows because of (76) in Lemma .
A.2. Equation (279) holds when N is large enough, because <Up 0
0 > 9%, and ¥Y satisfies (51). k=0
Now, we will study the second term of (275). n U(;l Ai:l /L,(C NY 286)
N-1 (NY 1
> %log (1 + “ke ) = L(%‘)H%JH
=| (2w =
k= [( 0 ) +C"J+1 S U0_16 (d_u) + Cy + 1
N—1 0
1 (V)
=2 e e L 28
1 +Uy o 7
k= L(%);+qu +1 0 (z — 1)Kr2 (287)
1
1 di (14+r*(z—1)),, 1
di _1 o= (288)
= 3= 1)’#9 (281) k3 (z — 1)Uy

where in obtaining (280) and (281), we have used the fact that
log(1 + x) < « and (182) in Lemma A.4, respectively.
We combine the results of (279) and (281) and obtain

d,,% (2% = (1 —log2)z + (1 —log2))
2(x — 1)K

RY(#) < 4=+, (282)

Using similar methods, and Lemma A.1 in place of Lemma A.2,
we may also lower bound R () as

L
kxd;]

0.

RY(6) > (283)
For full details, please see [30].

Now we evaluate D{¥(¢) for large enough N and
0 e [ﬁg, 19{}7] , and prove (53).

N1/ 1 -1
Dév(e) = U(fl Z (5 + W) (284)
k=0 My,

where (285) follows because of the same reason as (275), and
(286) follows because of the fact that fora, b > 0, (% + %) - <
min(a, b), and (287) follows from (182) of Lemma A.4, (288)
follows because § < 95, and 95 goes to zero as N goes to
infinity. Therefore, for any 0 < xk < 1, (52) and (53) are true

for 6 € [ﬁg, 29?]’] when N is large enough.

1. Proof of Theorem 5.3
Note that (52) implies that

KTz d; N
<0, (R
<oV (m) |
< dé (2% = (1 —log2)z + (1 — log2)) Rt
- 2(x — 1)K2
(289)
for large enough N and R in the interval of
d; (22 — (1 —log2)z + (1 —log2)) , n\—1
()
2(x — 1)K?
I
RTay” -1
Tl (0y) " (290)

From the definition of D,(R) in (47), we have (291)—(294) at
the top of the following page, where (292) follows from (43),
(293) follows because of (53), (294) follows from (49), (50),
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Dq(R) = D7 (05" (R))
<24 4 B 4 DN (6)(R))
di (1+K2%(z - 1))
k3 (z — 1)Uy

<24WM) 4 p(V) 4

(291)

(292)

(82 (7)) @3)

du(l + K'z(x - 1)) (372 — (1 — log 2).17 + (1 ~ IOgZ))m_lRl—z (294)

<O(N™)+0 (N/2=o) 4

U052m+12z—1(x _ ]_)z

(289), and the fact that R in (56) implies that R is in (290), and
when R is in (290), 2 (R) is in [9,97]]. When R is in (56),
we have that the third term in (294) is much larger than the sum
of the first and second terms when N is large enough due to the
fact that

1
=0= lim ———— =0. (295)

lim
(az1/2)z N—oo ﬁgLNﬁ

N=oo N e

Therefore, for 0 < k < 1, (55) is true for R in the interval of
(56) when N is large enough.

J. Proof of Theorem 5.4

Pick the sequences 97, and 97} as

9, = | Lo log NP(N)

m(él’”

—xz/2
N 14

19[] = T log NP(N)

d? (z2—(1-=log2)z+(1—log 2))

2(z—1)k?
(296)

Then, because P(N) satisfies (37) and (57), 9%, satisfies (54),
and 19{}’ satisfies (51). According to (38), we have the achiev-
able rate C' in the interval of (56), and thus, when N is large
enough, Theorem 5.3 applies. Therefore, when P(N) satisfies
(37) and (57), for any 0 < k < 1, (59) holds when N is large
enough.
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