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Abstract

We analyze mathematically the effect of quantization error in the circuit implemen-
tation of Analog to Digital (A/D) converters such as Pulse Code Modulation (PCM)
and Sigma Delta Modulation (XA). ¥A modulation, which is based on oversampling
the signal, has a self correction for quantization error that PCM does not have, and
that we believe to be a major reason why XA modulation is preferred over PCM in A /D
converters with imperfect quantizers. Motivated by this, we construct other encoders
that use redundancy to obtain a similar self correction property, but that achieve higher
order accuracy relative to bit rate than “classical” X A. More precisely, we introduce
two different types of encoders that exhibit exponential bit rate accuracy (in contrast
to the polynomial rate of classical ¥A) and still retain the self correction feature.
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1 Introduction

Analog-to-digital conversion is a dynamic area of research that is driven by the need for
circuits that are faster, and have higher resolution, lower power and smaller area. Major
applications are speech, high quality audio, images, video and software radio.

This paper concerns the mathematical virtues and shortcomings of various encoding
strategies in analog-to-digital (A/D) conversion. While the information theory community
has focused on algorithm design and analysis within a rate-distortion framework, circuit
designers have also had to wrestle with problems related to robustness of A/D circuits
to component variations, since the manufacturing cost increases dramatically as component
tolerances are reduced. In this paper, we discuss a generalized rate-distortion framework that
incorporates robustness related to component variability. Within this framework, certain
classes of A/D converters are studied, allowing us to establish upper bounds on what is
ultimately achievable.

A/D converters can be divided into two broad classes: (i) Nyquist-rate converters, (ii)
oversampled converters. Nyquist-rate converters use an analog front-end filter with suitably
sharp cutoff characteristics to limit the bandwidth of the signal to less than W Hz, after
which the signal is sampled at a rate of 2IW Hz. These real-valued samples are then converted
into binary words using an A/D converter, the most popular algorithm being the Successive
Approximation algorithm (see e.g., [?]). On the other hand, sigma-delta A/D converters
overcome some of the problems associated with building sharp analog bandlimiting filters
through the use of oversampling. Perhaps more importantly, sigma-delta conversion has
the benefit of being robust to circuit imperfections [?, ?, 7], a quality that is not shared
by Nyquist-rate converters based on the successive approximation method. In some sense,
sigma-delta converters are able to effectively use redundancy in order to gain robustness
to component variations. We will see that a similar principle also applies to a certain
class of Nyquist-rate converters that is not so well known within the information theoretic
community.

We begin with an analysis of Nyquist-rate converters based on the successive approxima-
tion algorithm. As is customary in audio applications, we model these signals by bandlimited
functions, i.e., functions with compactly supported Fourier transforms. Any bandlimited
function can be recovered perfectly from its samples on a sufficiently close-spaced grid; this
is known as the “sampling theorem”. Let B(£2) denote the class of real-valued functions
r € L*(R) whose Fourier transforms are supported on [—,Q]. The Shannon-Whittaker
formula gives a way to reconstruct a function « € B(w) from its samples (z(n)),ez taken on
the integer grid:

z(t) =Y _x(n)S(t —n), (1.1)
nez

where S is the sinc-kernel _—
S(t) = 22T (1.2)

7t

The functions S(- — n), n € Z, form a complete orthonormal system for B(r). Clearly, the



formula above can be extended through dilation to functions in B(€2) for arbitrary Q:

for y € B(Q) : y(t) = Zy(%) s(% . n) . (1.3)

nel

Let us note that the formulas (??) and (??) should be treated with care if the samples x(n)
or y(%—”) have to be replaced by approximate values. There is no guarantee of convergence
of the series under arbitrary bounded perturbations of the samples, regardless of how small
these may be, because

> ISt —n)| =oc.

nez
This instability problem is caused by the slow decay of |S(t)| as |t| — oo; it can easily be fixed
by oversampling, since one can then employ reconstruction kernels that have faster decay
than the sinc-kernel (see Section 2). For simplicity of the discussion in this introduction, we
shall not worry about this problem here.

In practice one observes signals that are bounded in amplitude and takes samples only on
a finite portion of the real line. For a positive number A and an interval I C R, we denote by
B(Q, A, I) the class of functions that are restrictions to I of functions y € B(Q2) that satisfy
ly(t)| < A for all t € R. It will be sufficient in all that follows to consider the case where
) = 1 and A = 1; the more general case can easily be derived from this particular case. We
shall use the shorthand B; for B(w,1,1), and B for B(rw, 1,R).

Modulo the stability issue mentioned above, the sampling theorem (in the form (??)) can
be employed to reduce the problem of A/D conversion of a signal z € B; to the quantization
of a finite number of z(n), n € I, all of which are moreover bounded by 1. (In fact, one
really needs to quantize the z(n) with n € I, where I is an “enlarged” version of I, starting
earlier and ending later; more details will be given in Section ?7. In practice |I| is very large
compared to the duration of one Nyquist interval, and these extra margins do not contribute
to the average bit rate as |I| — o00.) This method is known as Pulse Code Modulation
(PCM). Here quantization means replacing each x(n) by a good (digital) approximation
Z(n), such as the truncated version of its binary expansion.

Let us consider the successive approximation algorithm. The binary expansion of a real
number 7 € [—1, 1] has the form

T = b() Z bi2_i,
i=1

where by = bo(r) € {—1,1} is the sign bit, and b; = b;(r) € {0,1}, ¢ > 1, are the binary
digits of |r|. The sign bit is given by by = Qo(r), where the quantizer @)y is simply the
sign-function,

-1, z<0
Qo(z) == { 1. 2> 0. (1.4)
For the simplicity of notation, we define a second quantizer function ), by
0, z<1
e ={7 3] (15)
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Figure 1: With input zp = |r|, z; = 0, ¢ > 1, and “initial conditions” ug = 0, by = 0, the
output (b;);>1 gives the binary representation for |r| € [0, 1].

Qo and @)1 can be simply derived from each other via the relation @, (z) = %(Qo(z —-1)+ 1).
The b; can be computed in the following algorithm. Let w; := 2|r|; the first bit b; is then
given by by := Q1(u1). The remaining bits are computed recursively; if u; and b; have been
defined, we let

U1 = 2(u; — b;) (1.6)

and
biv1 = Q1(uir1). (1.7)
It is easy to see that u; € [0,2] for all i > 1, and

L u
L § : —i _ YL+1
€L i — |T| — b22 = DL+
1=1

satisfies 0 < g, < 27F,

The resulting PCM encoding Epcy () of the signal © € B lists, for each x(n) in I,
its bits by, by, ...,br, thus yielding an approxiation of z with precision O(27%). (Here we
have again ignored the instability of the expansion (?7).) As explained in Section 2.2, this
representation is optimal in a certain deterministic rate-distortion sense based on Kolmogorov
entropy. Yet in the practice of A/D conversion this representation is not as popular as its
optimality might suggest. This is mainly because the PCM algorithm given above is not
robust in an important and very practical sense. Up to the point where the signal is truly
digitized, it “lives” in the analog world, and all operations in the circuit that implements the
A /D conversion have to be made with analog components. Figure ?? shows a block diagram
for the determination of the bits by, bs, . . ., given |r| € [0, 1], corresponding to (?7?), (??). The
output of ()1 in this figure is “digital” in the sense that it can take only two values, 0 and 1.
However, the input to @); is analog, so ()1 must be, at least in part, an analog component.
This means that there is no guarantee that Q1(z) “toggles” exactly at z = 1. Of course, the
same can be said for )y as well. For instance, )y could deviate from the sign-function by a
shift, yielding an imprecise quantizer

)= )

where the shift p is not known precisely, except that it lies within a certain known tolerance,

ol <0, (1.9)

, 2<p

, Z2>0p, 18
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where 6 > 0 is fixed; moreover, its value may differ from one application to the next. More
generally, )y could be replaced by a “flaky” version Q& s for which we know only that

-1, 2 < =0
Qo5(2) = 1, z>90 (1.10)
—lorl, ze€(=4,0).

This notation means that for each z, the flaky quantizer Qg,é will assign a value in {—1,1},
but that for z € (—0,0) we just do not know what that value will be; moreover, if Qfm
acts on the same z in (—4,d) in two different instances, it need not assign the same value
both times. We could model this by a (possibly input-dependent) probability distribution
on {—1, 1}, but since our results will hold for any such distribution, however ill-behaved, it
is easier to stick to (??). The imprecise versions of (); are, in the first case,

] 0, z<1+p
Q1p(2) = { 1 >14p, (1.11)

where p is constrained only by (??7), and in the “flaky” case,

0, z2<1-9§
16(2) = 1, z>1+6 (1.12)
Oorl, ze(1—-461+Y9).

We define Qf , = Qo and Qf y = Q1.

The debilitating effect of the quantization error can make itself felt in every bit, even
as early as by or b;. Assume, for example, that we are working with @), ,, with p > 0. If
Ir| € (4, 1£2), then by (r) will be computed to be 0, which is incorrect since 7| > 2. No matter
how the remaining bits are assigned, the difference between r and the number represented
by the computed bits will be at least |r| — %, which can be as large as £, and effectively as
large as g by (?7?). This could easily translate to a uniform error of magnitude %, as it would
happen for the constant function z(¢) = r and for the scaled sinc-function x(t) = rS(t). A
similar anomaly can of course occur with the sign bit by, too, if it is determined via @,
rather than Qq: for r € [0, p), the sign bit by(r) will be incorrectly assigned, causing an error
that may be as large as d.

In this paper, we present a study of different encoding schemes, and see how they trade
off accuracy for robustness. In Section 2, we define a framework for the discussion of our
different coders, and we carry out a more systematic analysis of PCM, its optimality and
its lack of robustness. Next we discuss two other schemes: the first one, in Section 3, is the
Sigma-Delta modulation; the second, in Section 4, replaces the binary expansion in PCM by
an expansion in a fractional base 5 € (1,2). We will show that both schemes are robust, in
the sense that even if the quantizer used to derive the digital representations is imperfect, it
is possible to reconstruct the signals with arbitrarily small error by taking more and more
bits from their digital representations; neither of them is optimal in the bit-rate, however.
Sigma-Delta modulation is well-known and popular in A/D conversion [?, 7, 7]; fractional



base expansions are less common, but also have been considered before, e.g., in [?]. In
both cases, robustness is linked to the fact that there is a certain amount of redundancy in
the codewords produced by these algorithms. It is this interplay between redundancy and
robustness that constitutes the major theme of this paper.

2 Encoding-Decoding, Kolmogorov e-Entropy and Ro-
bustness

2.1 The average Kolmogorov e-entropy of B

Let B be the space of our signals, as defined in Section ??. By an encoder F for B; we mean
a mapping
E: B[ — B

where the elements in B are finite bitstreams. The result of the encoding is to take the
analog signal x to the digital domain. We also have a decoder D that maps bitstreams to

signals
D:B— e[

where C; denotes the space of continuous functions on /. Note that we may consider many
decoders D associated to a given E, and vice versa.
In general DEx # x. We can measure the distortion in the encoding-decoding by

|t — DEx||
where || - || is a norm defined on the signals of interest. We shall restrict our attention to the
norm
[zlle; := ll#llLoeqry == sup [x(t)].
tel

One way of assessing the performance of an encoder-decoder pair (F, D) is to measure
the worst-case distortion for the class By, defined by

d(Br; E,D) = sup ||xr — DEx||pe(p).
r€Br
In order to have a fair competition between various encoding-decoding schemes, we can look
at the performance as a function of the bit-cost. We define the bit-cost of an encoder E on
the space B by
n(E, By) = sup #(Ex),
TEB;

where #(FE'x) is the number of bits in the bitstream Fxz. Given a distortion tolerance € > 0,
we let C.(B;) denote the class of encoders E : By — B for which there exists a decoder
D : B — € such that d(B;; E, D) < e. The smallest number of bits that can realize the
distortion € for By is then given by

ne(By) = Eelcl}(f&)n(E’ Br). (2.1)
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It is well known that n.(B;) is determined by the Kolmogorov e-entropy H.(B;, C;) of
the class B; as a subset of C;. Here H (B, C;) := logy N.(B;) where N := N(B;) is the
smallest number of functions fi,..., fy in C; forming an e-net for By, i.e., for each x € B;
there exists an element f; in this collection such that ||z — fi||coc < €. (In other words, N is
the smallest number of balls in C;, with radius € in the || - ||-norm, that can cover B;.) The
number N(B;) is finite because the space B; is a compact subset of (Cy, || - ||oo). It is then
easy to see that

ne(Br) = [logy Ne(Br)| = [He(Br, Cr)] (2.2)

with [y]| denoting the smallest integer > y. Indeed, an encoder-decoder pair with bit-
cost [logy No(Bj)| can easily be given: use the [log, N.(B;)] bits to label the functions
{fi, 1 <i < N(B;)} and assign each function = € B; to the label of the nearest f;. On the
other hand, n.(B;) cannot get any smaller because otherwise one could construct an e-net
via the same method with fewer elements than N (Bj).

In many applications in signal processing, the interval I on which one wishes to recover
the signals z € B is varying, and |/| is large relative to the Nyquist sample spacing. In
the case of audio signals, sampling at 44,000 times per second corresponds to high quality
audio, and sampling at 8,000 times per second corresponds to wireless voice applications.
Recovering m minutes of such a signal means that the interval I corresponds to a number of
2,640, 000m or 480, 000m consecutive samples, respectively. So, the interval I, while finite,
is typically very large. Given a family of encoders E = {E;};, defined for all intervals I, we
define the average bit-cost (i.e., bit rate) of this family to be

E;. B
n(E) := lim sup 771( nB1)

2.3
msup ==y (2:3)

The optimal encoding efficiency for the space B can be measured by the optimal average bit
rate that can be achieved within distortion e. More formally, we define the quantity

A (B) = lim "B

2.4

There is a corresponding concept of average e-entropy (per unit interval) of B, given by

H.(B):= lim ALB1,C) (2.5)
It easily follows from (??) that
ne(B) = H.(B). (2.6)

The average e-entropy of the class B can be derived from results of Kolmogorov and
Tikhomirov [?] on the average e-entropy of certain classes of analytic functions. These
results yield

A.(B) = (1 + o(1)) log, % 0<e<l. (2.7)



2.2 PCM encoders achieve the Kolmogorov e-entropy

The Kolmogorov e-entropy can be defined for any pair (F,V), where JF is a compact subset
of the metric space V. Even when H.(F,V) can be computed explicitly, we may not know
of any constructive example of an encoder-decoder pair that achieves (or near-achieves) the
Kolmogorov entropy. However, in the present case, where ¥ = B;, V = C;, and we are
interested in H.(By, ;) when |I] is large (or equivalently, H.(B) defined by the limit (?7?)),
the PCM encoding scheme does achieve (arbitrarily nearly) the optimal bit rate n.(B). This
is shown by the following argument, which uses methods that are similar to those used in
[?], with more generality.

The first issue to be taken care of is the instability of the expansion (77?), as stated in
Section ??7. We can circumvent this problem easily in the following way. We choose a real
number A > 1 and sample x(t) at the points ¢, = n/\, n € Z, thereby obtaining the sequence
T, := 2(%), n € Z. When we reconstruct x from these sample values, we have more flexibility
since the sample values are redundant. If ¢ is any function such that its Fourier transform

© satisfies
o L s

and is sufficiently smooth for |£| € [r, Ax], then we have the uniformly convergent recon-
struction formula (see, e.g., [?, p. 10] when ¢ is a Schwartz function, or [?])

1 n
2(t) =Y :W(t - X) . (2.9)
nez
Let the sequence of numbers C,, x(¢), n € Z, be defined by

Cu(p) = sup @(t — E)‘ : (2.10)

0<t<s A

Note that since ¢ is compactly supported, ¢ is infinitely differentiable. If, moreover, ¢ is
chosen to be twice differentiable, then |¢(t)| = O(|t|~?); therefore we have

Ca(p) = Cunlp) < 0. (2.11)

neL

For each A > 1, let I be the class of reconstruction kernels ¢ such that (??) and (??) hold.
We restrict ourselves to the class
F .= U F -

A>1
Next, we define a family of PCM encoding-decoding pairs. For each real number A > 1, we

select an arbitrary reconstruction filter ) € Fy. We set C,, \ := Cy, x(¢n) and C) := Cy(¢n)-
For any interval I = [a,b], let Iy,, := [a — M, b+ M] where M := M, , is chosen so that

Y Cun<27MCh (2.12)

n|>AM



We define the encoder Epcy := Epcm (L, A, m) by its output
Epcmx = {bl(l’n) ,t=0,...,m, n/>\ S j)\7m, n e Z}

for x € B;. On the other hand, we define the output of the decoder Dpcy to be

(1) :I; > [:cn]mw(t— %) (2.13)

n€>\f>\’m

where we use the shorthand .

[Pl = bo(r) ) bi(r)27",

i=1
We can easily bound the distortion for this encoding-decoding. Decompose the error
signal © — Z into two components as

T —I=e + e,

where ) .
al) =3 X @—led)ea(t-7)
neAy m
and ) i
eo(t) == X Z TP (t — X) :

TLQ}\Ii/\’m

For the first error component, we use the sample error bound |z, — [z,]m| < 27 together
with the bound A > 1 to obtain

e <2 Y ‘go,\ (t- %)‘ <273 " Cn <277

ne)‘I_A,m nez
Similarly for the second component, we note that ¢t € I and n & Ay, implies |t — 2 >M

so that n
lea(t)] < Z 80/\<t — X)’ < Z Cipy <27"Ch.

ng\ m |k| > M

Putting these two estimates together we obtain
|2 — & poo(ry < C\27"H! (2.14)

uniformly for all # € B. The number of bits n(Epcm(L, A\,m), Br) used in this encoding
satisfies the bound

n(Epcm(1, A, m), Br) < [A|Lyml(m+1)] = [A(I]| + 2M)(m + 1)].

Apart from I, note that these encoders have two parameters, A and m. Given any € > 0,
we now choose A = A, and m = m, as follows: We first define the set

1\ 12
A= {)\ : log,(8C)) < <log2 —) } ;
€
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2 can be replaced by any other function that is o(log2 1) but still

€

here the function (log, 1)
diverges to oo as € — 0. Note that A, D Ao if € < € and
UAE =lim A, = (1, 00).

e—0
e>0

In particular, A, is nonempty for all sufficiently small e. We can therefore select A\, € A,
such that A — 1 as € — 0; in other words, we have

A =1+0(1) (2.15)
and
1\ /2
log(8Cy.) < <log2 ;) . (2.16)
We next define m,. to be
me:=min{m € N : C, 27" <e}. (2.17)

The definition of m. and the bound (?7) imply that Epcym (I, Ae, me) belongs to the
class C.(By) of encoders that achieve maximum distortion e for all I. Denoting the family
{EPCM([a )\E, me)}[ by EECM? we have

e i n(E Ae,me), B
n(EL]CM) = 11|1;I|18up ( PCM(|[| ), B1)

< Ae(me +1). (2.18)

By definition of m,, we know that
C)\EQ_mE—H <e< C)\EQ_mE—’_Z;

hence

8C 1 1\"? 1
me + 1 < log, ( :E) < log, . + (log2 E) = (14 0(1)) log, -

This implies, together with (??) and (??), that

— € 1
A(Efoy) < (1+0(1)) log, —

thus PCM encoders achieve the Kolmogorov entropy given by (?77).

2.3 Robustness

As explained in Section ??, circuit implementation of A/D conversion, regardless of what
encoding scheme is used, necessarily incorporates at least one encoding step that makes a
transition from analog values to a discrete range, and that is accompanied by some “un-
certainty”. In other words, the encoder used by the A/D convertor is not known exactly;
rather, it can be any element of a restricted class £ of encoders (corresponding to the different
values of the parameters within the uncertainty interval). We therefore have an additional

10



distortion in the encoding+decoding procedure that is due to our inability to know precisely
which encoder E in £ was used for the encoding. For the decoding, we use the same decoder
for the whole class €. In analogy with the analysis in section 2.1 we introduce then

d(Br;E,D) :=sup d(B;, E,D) =sup sup ||z — DEz|| -
Ee€ BEE z€B;

The bit cost for £ is now defined by

n(€,By) :=sup n(E,B;) = sup sup #(Ex) .

Eeg Eef xeBy

To generalize (77), we must minimize the bit cost for £ over the choices (€, D). This requires
that we have several possible £ at our disposal. Suppose that for each encoding algorithm
for B; we can identify the components that have to be analog, and the realistic tolerances
on their parameters, within e.g. a fixed $-budget for the construction of the corresponding
circuit. Then each combination (algorithm and parameter-tolerances) defines a family £.
Define £, to be the set of all these families, where the shorthand 7 stands for the tolerance
limits imposed by the analog components. Then the minimum bit-cost that can achieve
distortion € for a given parameter tolerance level 7 is

Ner(Br) :=1nf{n(€,1); 3D : B — B; and I€ € &, so that d(B;E,D) < €} .

By definition, we have n..(Br) > n.(B;).

There is a fundamental difference between n.(B;) and n.,(B;) in the following sense.
The encoders E over which the infimum is taken to obtain n.(B;) can be viewed as just
abstract maps from B; to B. On the other hand, in order to define the classes £ over which
we have to optimize to define n..(B;), we have to consider a concrete implementation for
each encoder E and consider the class of its variations within realistic constraints on the
analog components. For this reason, unlike n.(B;) which was closely related to Kolmogorov
entropy, it is not straightforward how to relate n..(B;) to a more geometric quantity. Even
so, it continues to make sense to define an average bit-cost,

_ . nE,T(BI)
er(B) = fim "
and to consider its behavior as a function of e.

In what follows, we shall consider the special class €, in which every & is constructed
as follows. We start from an encoder E along with an algorithmic implementation of it.
We denote this pair together by (E,b), where b stands for the “block diagram”, i.e., the
algorithm, that is used to implement E. We assume that b contains one or more quantizers
of type (?7) or (??) but no other types of quantizers (all other operations are continuous).
We then consider all the encoders that have the same block diagram b, but with @y or 4
replaced by a Qo, or Q1, (see (27, 7?)) with |p| < 4, or by Q5 or Q} ; (see (27, 77)). We
call this class &gy 5, and we define €5 to be the set of all &g p 5 for which the encoder F
maps B; to B, and has an implementation with a block diagram b that satisfies the criteria

11



above. We can then define n 5(B;) and 7. 5(B) to be ne-(Br) and n.(B), respectively,
for the choice £, = £y3.

For the PCM encoder Epcy defined above in (7?7, ?77), the substitution of @, for Qo,
with |p| < and § > 0, leads to (see the examples given at the end of the Introduction)

d(BI; g[PCM,é}, D) >0 ,

for every decoder D, regardless of how many bits we allow in the encoding. Consequently,
for € < 0, it is impossible to achieve d(By; Epon,s, D) < €. It follows that considering Epe,g)
does not lead to a finite upper bound for n. 5(B;) or the average fn [5(B) when e < J; hence
the PCM-encoder is not “robust”.

In the next two sections we discuss two pairs (F,b) that are robust, in the sense that
they can achieve d(By; 5[E,b, 5> D) < e for arbitrarily small € > 0, regardless of the value of ¢,
provided an extra number of bits is spent, compared to what is dictated by the Kolmogorov
entropy. Both constructions will provide us with finite upper bounds for n.5(B;) and
e, (B). Our purpose next is to study how small these quantities can be made.

3 The Error Correction of Sigma-Delta Modulation

In this section, we shall consider encoders given by Sigma-Delta (X¥A) Modulation; these
behave differently from PCM when imprecise quantization is used. We start by describing
the simplest case of a first order XA encoder F, i.e. the case where the quantizer is given
by the unperturbed (??). Then we show that this encoder is robust, in contrast to the PCM
encoder: if we replace the precise quantizer of (??) by a quantizer of type (??) , then the
encoding can nevertheless be made arbitrarily accurate. This leads to a discussion of what
we can conclude from this example, and from others in [?][?], about n. 5(B;) and 7 5(B).

3.1 First order XA modulation with a precise quantizer

We again choose A > 1 (although now we are interested in the limit A — oo rather than

A — 1). We continue with the notation z,, := x(%) as above. Given (7,)nez, the algorithm

creates a bitstream (b,),ez, where b, € {—1,1}, whose running sums track those of x,.

There is an auxiliary sequence (u,,)nez which evaluates the error between these two running
n

sums. Given the interval of interest I = [a,b], we take u, = 0 for ¥ < (a — M), where

M := M, is to be specified later. For 2 € I = [a — M, b+ M], we define
Upyl = Up + Ty — by (3.1)

where
bn = QO(un) 5 (32)

and @ is the quantizer defined by (?7). The YA encoder Exa := Exa(I,\) maps z to the
bitstream (b, )nez. We see that Exa appropriates one bit for each sample, which corresponds
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Qo
Up
In /_D '+1 j bn+1

Delay /—IL -

L

Up—

Figure 2: Block diagram for the simplest, first order >/ convertor, implementing the algo-
rithm w1 = u, + x, — sign(u,). (Note that this is nearly the same diagram as in Figure
??; the only difference is that the multiplier by 2 has been removed.)

to A bits per Nyquist interval, therefore resulting in |7|\ bits for the whole signal z. Figure
2 shows a block diagram for Fsa.

To decode the XA bitstream, we use the recovery formula (??) applied to the bit sequence
(b,,), but now with a fixed kernel ¢ € F. (As in the PCM case, we shall make \ depend on
€, but as € — 0, we shall have A\ — 0o, so that a fixed ¢ can satisfy constraint (??) for all
Ae; see below.) This gives

5(0) = Dsa ((budace) = 5 3 ba (1= 3). (33

TLE)\f)\

An easy derivation allows us to bound the approximation error. We first note that |u,| < 2
for all n. (This is a special case of Theorem 3.1 below; see also [?].) Next, we decompose
the error signal x — T into two components e; and ey exactly as it was done in Section 2.2.
Given this decomposition, we have

@@l = 5| 3 b o(t-3)
= ; n;%(un-i-l — Up) @(t— ;)
= ; n;; U, [go(t—%)—go(t—nT_l)]—i-O(l)

o5 o )
< ; (/ |gp’(t)|dt+0(l)) : (3.4)

Note that in the above calculation, the O(1) term is a boundary term that appears after the
summation by parts, and depends only on the maximum value of ¢. Based on this estimate,
we choose ¢ to have a derivative with finite integral.

13



We have not yet specified how we choose M. It suffices to choose M), so that

Z Cunl(p) <1

In|>AM

(see Section 2.2 for the definition of C), x(¢)); then we guarantee that

> =

leallee )y <

and thus o
|z = Zf| () < TSD (3.5)

with the constant C, depending only on the choice of ¢. By choosing A = [C,,/€] it follows
that

Exa(l

AED) = limsup MEEAULA))
|I]—oc0 |[‘

lim Ac([1] +2M,,)

|[T]—o0 |[‘

-\
= (o), (3:6)

where E[gA denotes the family of encoders { Exa (I, A))} 7.

One may wonder if a better bit-rate can be given by improving the error estimate (77).
It is possible to improve the exponent of A when the signal x is fixed, but not uniformly in
x. In fact, it follows from the analysis in [?] that there exists an absolute constant ¢ > 0
such that

d(Br; Esa(l,A), D) = (3.7)

>0

for every decoder D, linear or nonlinear.

We see in (??) that for an average bit rate A, first order YA modulation results in an
accuracy that is much worse (inversely proportional to a power of \) than what would be
achieved if PCM was used (exponential decay in ). In other words, the bit rate changes
from logarithmic to linear in the reciprocal of the maximum allowable distortion. However,
YA encoders have the remarkable property to be impervious to imprecision in the quantizer
used in the circuit implementation; we shall see this next.

3.2 First order XA modulation with an imprecise quantizer

Suppose that in place of the quantizer () of (?7), we use the imprecise quantizer Qfm of (77)
in the first order Sigma-Delta algorithm; i.e., we have the same block diagram as in Figure
2, but Q) is replaced by Qfm. (Note that this includes the case where Qg is replaced by a
(o, where p can conceivably vary with n within the range [—0,d].) Using these quantizers
will result in a different bitstream than would be produced by using ()y. In place of the

14



auxiliary sequence w,, of (?7), which would be the result of exact quantization, we obtain
the sequence u!,, which satisfies uf, = 0 for % < a — M and

ub =l b, nell (3.8)

where
by, = Qo,s(w,).
Theorem 77, below, shows that if we are given any 6 > 0, then the error of at most ¢, in

each implementation of flaky quantization in the XA encoder, will not affect the distortion
bound (??) save for the constant Cj.

Theorem 3.1 Suppose that XA modulation is implemented by using, at each occurence, a
quantizer Qfm, with 6 > 0, in place of Q. If the sequence (bL),exr s used in place of (by)nert
in the decoder (7?), the result is a function &' which satisfies

|2 — & ooy < Co oA~ (3.9)
with Cs, = C,(146/2) and C,, the constant in (?77) .

Proof: This theorem was proved in [?]. We do not repeat its simple proof in detail, but
give a sketch here. The main idea is to establish the following bound:

ub)| <2+ 6; (3.10)

this can be proved by induction on n by the following argument. It is clear for n < A(a— M).
Assume that (??) has been shown for n < N. If uf, < §, then b, := —1. Consequently,
zy — by € [0,2] and hence uly,, = uly + ay — by € [-2 6,2 —46] C [-(2+9),2 +J].
A similar argument applies if u}y > §. Finally, if |ul| < §, then |zy — bly| < 2 implies
luly + 2y — by| < 2+ J. Therefore we have advanced the induction hypothesis. This proves
(7?) for all n. The remainder of the proof uses summation by parts again to obtain (?7)
(see [?]). ]

Hence, despite the use of a quantizer that is inherently inaccurate, we nevertheless ob-
tain an arbitrarily precise approximation to the original signal. The average bitrate of this
algorithm can be computed exactly as in subsection 77, leading to the estimate

ﬁfv[‘ﬂ(B) S §>
€

where Cs is the infimum of Cs, over all admissable reconstruction filters ¢.

We shall see next that this estimate can be improved significantly.

3.3 Higher order XA modulators

Higher order YA modulators provide faster decay of the reconstruction error as A — oo.
In [?], an explicit family of arbitrary order single-bit A modulators is constructed with
the property that the reconstruction error is bounded above by O(A7*) for a k-th order
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modulator. (The k-th order modulator in this context corresponds to replacing the first
order recursion (??) by a k-th order recursion AFu, = x, — b,, where the estimates follow
from a choice of b, that ensures that the w, are uniformly bounded.)

Note that because of the single-bit quantization, the average bit-rate is still equal to
the sampling rate A\. The error bound O(A~*) involves a hidden constant C}, (for a fixed,
admissable filter ¢). Following the same steps as in the first order case we can bound the
average bit-rate in terms of the error tolerance € as

ﬁg,[g](B) < C,/Cl/ke_l/k .

One can still optimize this over k by adapting to €. For this, one uses the quantitative bound
C < C"4** for some v > 1 (see [?]), to conclude that

ﬁ57[6](B) S l]fk%f C;fl/ke_l/k S C///2F\/1Og2(1/6) , (311)

where I' = 24/logy(y) > 0. Although this is an improvement over the bound we obtained
from the first order YA scheme, it is still a long way from the optimal average bitrate,
which, as we saw in section 2, is proportional to log,(1/€). In the next subsection we shall
examine a different type of ¥A modulators constructed in [?] which employ filters that are
more general than pure integration. These modulators achieve exponential accuracy in the
bit-rate while being robust with respect to small quantization errors, hence yielding much
better bounds on the average bit-rate n s (B).

3.4 Exponentially accurate YA modulator with an imprecise quan-
tizer

The following result can be thought of as a generalization of the robustness result for the
first order XA algorithm.

Theorem 3.2 Let 6 > 0 and consider the nonlinear difference equation

Uy = Z hjun_j + X, — bn, n > No, (312)

j=1

where

b = Qb5 (Z hjtin—j + In) , (3.13)

Jj=1

and |u,| <1468 forn <ng. If (1+0)||hll1 + [|7]|e + 0 < 2, then ||u|loo < 1+9.

Proof: The proof is by induction. Let the coefficients (h;);>1 and the input (z,) satisfy
(1 + O)h]1 + |7l + 0 < 2 and assume that || < 1+ 9 for all I < n. Let w, =
ijl hjtn—j + x, so that u,, = w, — b,. First, it is clear that

wn| < (1+0)[[All + [J2]lo <2 0.
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Without loss of generality, let 6 > 0. Three cases appear:

o If w, € [0,2— 4], then b, = 1, so that u, =w, —1 € [-14+6,1—7].

o If w, € [-2+ 9, 0], then b, = —1, so that u,, =w, +1 € [-1+,1 —].

o If w, € (=6,0), then |u,| < |w,| + |b,| < 6 + 1, regardless of the value b, € {—1,1} is
assigned by the flaky quantizer.

The case 6 = 0 is similar except the last case does not exist. |

In [?], a two-parameter family of YA-filters {h*?) : k € Z,, 0 € Z, } was designed that
achieves exponential accuracy in the bit-rate. More specifically, the following results hold:

(i) ||p*)||; < cosh(ro~'/?) uniformly in k,

(ii) Let € B. Given any interval I and for each )\, if we set z,, := z(n/\), n € A, as
before, and if b, satisfies (??) with h = h*), then

1 n
sup [o(t) = 5 Y bup(t = 5 )| < Julloo(Cook) A7

tel -
€ ney

The exponential accuracy in A is achieved by choosing, for each A, the optimal order k. This
optimization results in the error bound

||l’ — ZZ’HLoo([) S 002—7“)\

where r = r(o) = 1/(omlog2) > 0.

Theorem 77 allows us now to achieve the same result with flaky quantizers. Let us say
that a YXA-filter h := (h;) is d-tolerant for B(m, p, R) if the stability condition of Theorem
77 is satisfied, i.e., if (1 +9)||hl1 +p+6 < 2. Given < 1 and § > 0, let o9 = go(u, 9) to
be the smallest positive integer o such that

(1+6)cosh(mo ™)+ p+6 < 2.

It is easy to check that oy exists if and only if y+ 20 < 1 and

o011, 5) = H% cosh™! (%)] _T |

Hence we deduce that the L A-filters h(#90) k € Z, , are all §-tolerant for B(m, iz, R). If for
each reconstruction error tolerance € we choose A = A, such that Cyp2-"(?0* = ¢ then we
find that

M) (B(m, 1, R)) <A
= ao(u,é)ﬁln%

= |oo(p,6)mlog2 + o(1)] ne(B). (3.14)
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In this estimate, the smallest value of oy is found in the limit g — 0 and 6 — 0. A
simple calculation reveals this value to be 6; the corresponding minimum increase factor in
the average bit-rate (when this algorithm is used) is 67 log 2 ~ 13.07.

The question arises whether there exist other redundant encoders which can achieve self
correction for quantization error and exponential accuracy in terms of the bit rate (with
possibly a better constant) by means of other approaches than heavy oversampling. In the
next section, we show that this is indeed the case. Not only will we obtain such encoders;
we will also show that they are asymptotically optimal in the limit as 6 — 0.

4 Beta-Encoders with Error Correction

We shall now show that it is possible to obtain exponential bit rate performance while
retaining quantization error correction by using what we shall call beta-encoders'. These
encoders will introduce redundancy in the representation of the signals, but will, contrary to
YA modulation, start from samples at the Nyquist rate (or rather slightly over the Nyquist
rate to ensure stability). The essential idea is to replace the binary representation y .-, ;27"
of a real number y € [0,1) by a representation of type Y .o b7, where 1 < 3 < 2, and
where each of the b; can still take only the values 0 or 1. Introducing 7 := 1/4, it is more
convenient to write

y=> b7 . (4.1)
i=1

In fact there are many such representations; this redundancy will be essential to us.

4.1 Redundancy in beta-encoding

We start by showing one strategy that gives, for each y € [0, 1], an assignment of bits, i.e.
values b; := b;(y) € {0,1}, such that (??) is satisfied. Given y, we define u; = By, and we
set by =1ifuy > 1,6 =0if uy < 1,1i.e. by = Q1(uy), with @y as defined in (?7). We then
proceed recursively for i > 1, defining w;.1 = G(u; — b;) and b1 = Q1(uiv1). It is easy to
see that u; always lies in [0, 3]. By the definition of the w;,

L L L L

Z uy — Z by’ = Z(Uz — b))yt = Z uiy

i=1 i=1 i=1 i=1

so that from above,

L

T L+1 L+1
g biy' = yur —uppyT =y —upy
=1

which implies, since ur 1 € [0, 3],
L

0<er(y):=y—> by <"
i=1

IThis name is motivated by the term 3-expansion in [?].
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The successive approximations Zle b;y* to y thus achieve an accuracy that decays ex-
ponentially in L, albeit slower than the usual binary successive approximations. In fact, the
algorithm is very similar to the binary successive approximation algorithm in subsection 2.2;
the only difference is the substitution of multiplication by ( for the doubling operation we
had there.

Although we will be ultimately interested in applying this algorithm to numbers in [0, 1]
only, it is useful to note that it works just as well for numbers y in the larger interval
[0, (B—1)7"). In this case, one finds that the corresponding u; lie in [0, 3(3— 1)), resulting
in the bound

0<er(y) <(B-1)"""

We can exploit this observation to define a different beta-expansion of y € [0, 1], by the
following argument: If y < «(3—1)~!, then we know, by the observation just made, that there
exists a bit sequence (d;);en so that y = Z;’il d;?, yielding a beta-expansion of y whose
first bit is equal to zero. Motivated by this, let us set 81 =0ifu; := By < (B-1)"1, and lo)l =1
if By > (B—1)"1. In either case, one checks easily that y—lo)w < y(B—1)"1. (In the first case,
there is nothing to prove; in the second case, we have y —1 < 1—v =~(3—1) <y(—-1)"1)
Since ﬂ(y—l;yy) < (B—1)71, we can repeat the argument with y replaced by ﬁ(y—lo)w) =: Yo
to define by and so on. If we extend the definition of Q; by setting Q, := [+ Qo(- — v)]
for v > 1, then we can write the above iteration explicitly as

up = Py
by = Q(ﬁ—l)*l(ul)
for 4 Z 1 : U1 = 6(Ul — (O)Z) (42)

biy1 = Q(ﬁ—l)*l (Uz‘+1)-

Because the resulting u; are all in the range [0, 3(3 — 1)7!), we still have the error bound

L
0<y— me’ < (B—1)"14E
i=1

We can understand the difference between the two algorithms given so far by visualizing
the definitions of b;(y) and by (y) as y increases from 0 to 1, as shown in Figure 3. As long
as y is smaller than =, both algorithms keep the first bit equal to zero. However, if y is
greater than or equal to v, then the first algorithm seizes its chance and allocates b; = 1,
and starts over again with fy — 1. We call this algorithm “greedy” because the bits are
assigned greedily; in every iteration, given the first j bits by,...,b;, the algorithm will set
bj+1 equal to 1 as long as /7 + Zgzl biy" is less than y. The second algorithm does the
opposite: if it can get away with keeping by = 0, ie., if y < Yo,y =B -1 it is
content with lo)l = 0; only when y exceeds this value, and hence the bz for + > 2 would not
be able to catch up on their own, does this algorithm set 1091 = 1. This approach is then
continued in the assignment of all the remaining bits. Because it only sets a bit equal to 1
when forced to do so, we call this algorithm the “lazy” algorithm.? Laziness has its price:

2For some of the recent mathematical accounts of greedy and lazy expansions, see, e.g., [?], [?].
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Figure 3: For the choice (3 = 1.8, this picture shows the ranges for y (when i = 1) or yu;_4
(when i > 2) that lead to the different values of b; (top) and b; (bottom).

Qu

I o

Zi

Figure 4: With input zy = y € [0,1),2; = 0 for i > 0 and “initial conditions” ug = by = 0
the output (bg”})i of this block diagram gives the beta-representation for y defined by the
quantizer Q, = [1 + Qo(- — v)]/2, with v € [1,(8 — 1)7']. For v = 1, this is the “greedy”
scheme, for v = (3 — 1)71, it is the “lazy” scheme.

in the lazy algorithm the upper bound on the u; is larger than in the greedy algorithm. The
difference between the two algorithms becomes more marked as  decreases and gets close to
1; on the other hand, their difference becomes less marked when [ increases and gets close
to 2; for § = 2 they coincide with each other and the base-2 expansion.

For 1 < 8 < 2, there is a range for y or yu; where we can choose whether to set the next
bit equal to 0 or 1: both options are viable. The greedy and lazy algorithms gave us the
two extreme possibilities, but we could also decide to take a “cautious” algorithm, using the
quantizer (), with v between the two extremes used in the greedy and lazy algorithms, i.e.,
v € [1,(8—1)"". Let us denote the resulting bit sequence by (bﬁ”]),-eN, where we have added
a superscript to indicate the dependence of the bits on v. Figure 4 shows a block diagram
for this algorithm, which is again very similar to the one in Figure 1: the two differences are
the substitution of § for 2 in the multiplier, and the freedom in the choice of the quantizer.
An easy inductive argument shows that the u; in this algorithm are uniformly bounded by
vf3, so that the approximation error satisfies

for all y € [0,1]. In the next subsection we shall see how this type of redundancy benefits us
for the construction of robust encoders.
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4.2 Beta-encoding with an imprecise quantizer

The approaches of the last subsection can be reduced to the observation that, given y € [0, 1],
no matter what bits b;, = 1,...,m, have been assigned, then, as long as

(4.3)

there is a bit assignment by, k& > m, which, when used with the previously assigned bits, will
exactly recover y.

We used this observation to show that greedy, lazy and cautious algorithms, with quan-
tizers that “toggle” at different points, all give bit sequences that can be used in a beta-
expansion for y. We shall use it here even more generally, to prove the following theorem.

Theorem 4.1 Let 3 € (1,2), y € [0,1), and 1 < vy < vy < (8 —1)"L. Define Q[VO m
[Qg,”;”‘) ( — %) +1]/2, i.e. Qfl/o,m] is a flaky quantizer such that

0 ifZSl/Q

Qlunan)(2) = Loifz>m
0orl ifze (v,uw).

Define ul, bt by the following algorithm.:

u = By
bﬁ = quo,ul] (Ug)
fori>1: ul, = B(u—b) (4.4)
b£+1 = Qflxo,m] (u£+1)-

Then, for all L € N,

L
0<y—) by <wmy.

i=1

Proof: The definition of the u! implies that

Y- Z =y - Z — i)Y =y = e+ g = e, (45)

Next, we use an induction argument to show that 0 < uf < 18 for all i. Clearly,
uf = By < B < Buy, since v; > 1. Suppose now that 0 < uf < 8. If ul < vy, then
b =0, and ut,, = Bul < By < fri. I uf > vy, then b =1, and 0 < uf,; = Blul — 1) <
BlBry — 1] < Bry, where we have used vy > 1 and v; < (8 — 1)7! in the first and last
inequality, respectively. If ul € (1g,11), then bf can be either 0 or 1; in either case we have
0 < B(ry—1) < Bul —bf) =l < pul < Bry, implying ul,; € [0, Br1]. This concludes the
proof. [

In practice, we are given the tolerance ¢ on the quantizer, and we then have to determine
G from 0, rather than the reverse. The precise statement is given in the following easy
corollary to Theorem 4.1:
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Corollary 4.2 Given § > 0, define 3 = 1+ (26 +1)7'. Let y € [0,1] be arbitrary. Let
(b))ien be the bit sequence defined by the iteration (7?), with vy = 1, v; = (8 —1)71, i.e.,
quo,uﬂ = [Qg,5( - (1 + 5)) + 1]/2 = 35(' - 6) Then

0<y—) bp < (20+1)8™
i=1
We have thus achieved the goal we set ourselves at the start of this section: we have an
algorithm that starts from samples at (slightly above) the Nyquist rate, and that has suffi-
cient redundancy to allow the use of an imprecise quantizer, without significantly affecting
the exponential accuracy in the number of bits that is achieved by using a precise quantizer
in the same algorithm. In the next subsection we look at the corresponding average bitrate.

4.3 Bitrate for beta-encoding with an imprecise quantizer

As in the PCM case, we start from (??). We want to have an accurate representation of a
signal © € By, with I = [a,b], starting from an imprecise beta-quantization of its samples.
We assume that 6 > 0 is given, and we define 8 = 1 + (26 + 1)~!. For given sampling rate
A and number of bits per sample m, the encoder Ez_pcn(A, m) takes samples z,, = x (%),
from the enlarged interval I,,, = [a — M,b+ M], where M = M, ,, is chosen such that
(??) holds (with 2=™ replaced by $~™). For each n € Aly,,, we compute the first m bits,
bf, i = 1,...,m of the flaky beta-quantization, described in Corollary ??, of the numbers

Yn = (1 +x,)/2 € [0,1], and we define
Zolm = 20ynlm —1:=2 <Z bﬁﬁ") —1,
B = 5 S mdeer(t— 1)

nexl

Then we obtain, analogously to the analysis in subsection 7?7, and using Corollary 7?7, the

error estimate
o — &Ly < Ca(20+ 257 (4.6)

As before, the total number of bits used to obtain this accuracy is bounded by [m(2M +
|[I|)A]. For each € > 0, we choose A = A\, and m = m, exactly in the same way as it was
done in subsection ?? (again replacing 2 by [ wherever appropriate). This selection results
in the average bit-rate bound

— € 1
(B pen) < (1+0(1)) logg —,

or in other words, noting that 8 =1+ (2§ + 1)~

Ne,5)(B) < <log2 {1 + ﬁ})_lng(ﬁ) . (4.7)

This estimate is a significant improvement over the result of subsection ?7 in that first, it is
valid for all § > 0, and second, it recovers the optimal bit-rate 72.(B) in the limit as 6 — 0.
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5 Discussion

The two examples of robust encoders presented here exhibit a large amount of redundancy in
the representation of the signal x(): many different bit sequences can in fact correspond to
the same signal. It is this feature that makes it possible to still obtain good approximations
even though the imprecise quantizers produce other bit sequences than the precise ones. This
suggests that in order to develop other schemes that may improve on the average bitrate
under imprecise analog-to-digital conversion, one has to build in redundancy from the start.

Although (?7?) is a significant improvement over (?7), it would be suprising if it were
already optimal (for each ¢). One could argue that, in some sense, “imprecise” quantizers
are similar to a noisy channel; one would then expect, by analogy with Shannon’s result,
that 1 5)(B) = ne(B), even for arbitrary 0 > 0 (as opposed to only in the limit for 6 — 0, as
n (?77)). We do not know whether this analogy is valid, and/or whether this equality holds.

It should be emphasized that all our results are asymptotic. The limit for |I| — oo is
fairly realistic, given the enormous difference in scale between the sampling period and the
duration in time of the signals of interest. The limits for very large A (for XA modulation),
or \ very close to 1 (for B-encoders) are less realistic.

Finally, although the #-encoders give such a startling improvement in the average bit-rate,
it is clear that many other aspects have to be taken into account as well before this promise
can be realized in practice. In particular, analog implementations of the coder described in
subsection 4.3 are bound to have imprecise values of [ as well as imprecise quantizers. (In
[?] it is shown how imprecise values of 3 can be taken into account as well.) Moreover, any
realistic approach should also take into account upper bounds, that are imposed a priori, on
all internal variables, such as the wu;; this is in contrast with the upper bounds on the u; that
follow from the theoretical analysis, which may be too large to be possible in reality. The
analysis in this paper has not addressed any of these questions.

6 Summary

Nyquist rate A/D converters based on the successive approximation method are known to
be susceptible to component mismatch error, whereas YA modulators are not. An analysis
of the robustness of the YA modulator to component mismatch leads to the construction of
two alternate algorithms that achieve exponential bitrate (as opposed to a much slower rate
for simple X A) yet are still robust under component mismatch. One of these algorithms is a
"filtered XA modulator”, with a appropriate filter; the other is a successive approximation
algorithm, based on the g-expansion of a number. Both are robust to circuit mismatch error.
The Kolmogorov rate-distortion framework is extended to incorporate component mismatch
error and the algorithms described provide upper bounds on what is ultimately achievable
within this framework.
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