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Streaming Over Erasure Channels
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Abstract— We propose a new coding technique for sequen-
tial transmission of a stream of Gauss—-Markov sources over
erasure channels under a zero decoding delay constraint. Our
proposed scheme is a combination (hybrid) of predictive coding
with truncated memory, and quantization-and-binning. We study
the optimality of our proposed scheme using an information
theoretic model. In our setup, the encoder observes a stream
of source vectors that are spatially independent and identically
distributed (i.i.d.) and temporally sampled from a first-order
stationary Gauss—Markov process. The channel introduces an
erasure burst of a certain maximum length B, starting at an
arbitrary time, not known to the transmitter. The reconstruction
of each source vector at the destination must be with zero delay
and satisfy a quadratic distortion constraint with an average
distortion of D. The decoder is not required to reconstruct
those source vectors that belong to the period spanning the
erasure burst and a recovery window of length W following it.
We study the minimum compression rate R(B, W, D) in this
setup. As our main result, we establish upper and lower bounds
on the compression rate. The upper bound (achievability) is
based on our hybrid scheme. It achieves significant gains over
baseline schemes such as (leaky) predictive coding, memoryless
binning, a separation-based scheme, and a group of pictures-
based scheme. The lower bound is established by observing
connection to a network source coding problem. The bounds
simplify in the high resolution regime, where we provide explicit
expressions whenever possible, and identify conditions when
the proposed scheme is close to optimal. We finally discuss
the interplay between the parameters of our burst erasure
channel and the statistical channel models and explain how the
bounds in the former model can be used to derive insights into
the simulation results involving the latter. In particular, our
proposed scheme outperforms the baseline schemes over the i.i.d.
erasure channel and the Gilbert-Elliott channel, and achieves
performance close to a lower bound in some regimes.

Index Terms— Rate distortion theory, sequential source cod-
ing, burst erasure channels, multi-terminal source coding, joint
source-channel coding.

I. INTRODUCTION

EAL-TIME streaming applications require communica-
tion systems that are both efficient in compression, yet
resilient to channel errors. In practice compression efficiency
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and error resilience are conflicting objectives, and one has to
strike a balance between them. Linear predictive techniques
such as Differential Pulse Code Modulation (DPCM) have
long been used to exploit the source memory in streaming
applications. However such techniques are known to be sensi-
tive to channel errors. When packets are lost over the network,
a mismatch in the information available at the encoder and
decoder arises. This effect, known as prediction drift, can lead
to a significant degradation in the performance. Commonly
used video compression formats such as H.264/MPEG and
HEVC use a combination of intra-coded (I) and predictively-
coded (P) frames. The intra-coded frames that can be encoded
and decoded in a stand alone manner are used to limit the
effect of error propagation. The predictively-coded frames,
which depend on the past frames, can be compressed at a much
higher efficiency. The ratio of I and P frames determines the
tradeoff between error resilience and compression efficiency.
Other approaches that strike a similar tradeoff include error
correction coding [1], [2], leaky predictive coding [3]-[5],
and distributed video coding [6], [7]. The main objective of
this paper is to study the tradeoff between error propagation
and compression efficiency for Gauss-Markov sources in an
information theoretic framework. Through our study we also
develop a new coding technique that exhibits significant gains
over baseline schemes.

We consider an information theoretic model for streaming
that captures the trade-off between compression rate and
error propagation over burst erasure channels. In particular
we assume that the channel introduces an erasure burst of
maximum length B. A stream consisting of source sequences
that are sampled from a Gauss-Markov distribution, must be
sequentially transmitted by the encoder, and reconstructed
under a quadratic distortion measure. The decoder is required
to reconstruct each source sequence with zero delay and within
an average distortion D, except those sequences observed
during the error propagation window following the start of the
erasure burst. We assume that this period spans the duration
of the erasure burst, as well as an interval of length W, called
the recovery period, immediately following it. In practice the
receiver will invoke a frame-freeze or use other type of error
concealment techniques in this period. We study the minimum
achievable rate R(B, W, D), and define it as the rate-recovery
function. The formal setup is defined in Section II.

As our main result we establish upper and lower bounds
on the rate-recovery function. Our achievability, discussed in
Sections IIT and IV, is based on a new coding scheme that
can be described as a hybrid between predictive coding and
quantization & binning. In the first step we apply generalized
predictive coding, albeit with truncated memory at the
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encoder.! Unlike ideal predictive coding, the resulting output
sequences will not be independent of the past. In the second
step we further reduce the rate using quantization and binning.
We develop an expression for the achievable rate for our
proposed scheme and demonstrate that it results in significant
gains over ideal predictive coding and memoryless binning.
We also establish a lower bound on the rate-recovery function
in Section V. The key insight in our lower bounding technique
is to consider a network source coding problem that captures
the tradeoff between error propagation and compression rate,
and establish lower bounds in such a setup. While our general
expressions for the upper and lower bounds are rather involved
they simplify considerably in the high resolution regime.
We obtain several explicit bounds in this regime. The analysis
of some baseline schemes is presented in Section VI for
comparisons.

While our primary focus is on burst erasure channels,
the coding schemes we study are not dependent on such a
model. The only consideration of the channel model is in
determining the rate R. As such decoder can resume zero-
delay recovery following any erasure sequence after a suffi-
ciently long waiting time. In Section VII we discuss how such
a waiting time at the decoder can be computed for the hybrid
scheme as well as some baseline schemes for mismatched
burst lengths. We also present several simulation results over
statistical channel models such as the independent and iden-
tically distributed (i.i.d.) erasure channel and the Gilbert-
Elliott channel. These results demonstrate that the residual loss
probability of our proposed hybrid scheme can be significantly
lower than commonly used schemes such as predictive coding,
memoryless binning, GOP-type compression and separation
based schemes. Furthermore in certain cases the hybrid scheme
achieves a performance close to a lower bound on the loss
probability.

A. Related Works

The information theoretic model for sequential coding of
video was introduced in [8] and followed up in a number
of works, see e.g., [9], [10] and references therein. These
works only consider source coding aspects and assume an ideal
transmission channel. The source model used in the present
paper follows this line of work. In [11] the authors study a
variation of the setup in [8] where the decoder at each time
has either the entire past or just the present output, with a
different distortion imposed in each case. However this model
too does not capture fact that the decoder has access to a
subset of channel outputs in the streaming setup. In [12] the
authors consider the case of a single packet loss on sequential
coding and compare predictive coding and Wyner-Ziv coding
in this setup. In [3] the authors study real-time transmission
of Gauss-Markov sources over i.i.d. erasure channels. A leaky
prediction based scheme is proposed and the coefficients are
optimized under the assumption that the erasures are sparse
enough that the effect of each erasure remains isolated. To the
best of our knowledge both the coding techniques and lower
bounds in the present work are new.

'In general, the prediction coefficients will not correspond to the optimal
MMSE estimator as will be discussed in Section III.

7323

The authors in [13] consider a similar information theoretic
model for streaming over burst erasure channels, and estab-
lishes upper and lower bounds on the rate-recovery function
for the case of discrete memoryless sources under lossless
recovery. The case of Gauss-Markov sources is also considered
in the special case when immediate recovery is required
following the erasure burst. The optimality of memoryless
quantize and binning is established in the high resolution
regime in this special case. In contrast, the present work
focuses on Gauss-Markov sources in the general case when
a non-zero recovery period is allowed. We show that the
memoryless coding scheme in [13] is sub-optimal in this case.
Our proposed coding scheme gives significant improvements,
not only in the proposed burst-erasure model, but also in
simulations involving i.i.d. erasure channels. The analysis of
the achievable rate is considerably more challenging for the
lossy case as the reconstruction sequences do not satisfy the
Markov condition of the source sequences. Finally we remark
that while the present paper only considers the case of zero-
delay recovery at the destination, extensions to the case of non-
zero decoding delay can be considered and will be reported
elsewhere; see [14], [15]. For a comprehensive treatment of
all the results, see also [16].

Notations: Throughout this paper we represent the expec-
tation operator by E[-] and the variance by Var(-). The
notation “log” is used for the binary logarithm, and rates are
expressed in bits. The operations H (-) and & (-) denote the
entropy and the differential entropy, respectively. The “slanted
sans serif” font a and the normal font a represent random
variables and their realizations respectively. The notation
al’.Z = {ai1,4ai2,...,a,} represents a length-n sequence of
symbols at time i. The notation [f]{ for i < j represents
i fix1, ..., 1.

II. PROBLEM STATEMENT

At each time ¢, the Gaussian source vector {s'} is sampled
i.i.d. from a zero-mean Gaussian distribution N (0, asz) along
the spatial dimension, and forms a first-order Gauss-Markov
chain across the temporal dimension:

St,i = pSi—1,i + N,

where the first index ¢ € [1 : T] denotes the temporal index
and the second index i € [1 : n] denotes the spatial index.
We let p € (0,1) and n;; ~ N (0, (1 — pz)asz). Without loss
of generality we assume asz = 1. The sequence s; which is
also sampled from the same distribution is revealed to both the
encoder and decoder before the start of the communication.
It plays the role of a synchronization frame. Without loss of
generality, one can consider the source sequences {x;'}, instead
of the original source sequences {s;'}, where

X,i = s — p'soi- M

Note that x,; ~ N (0,1 — p?) and the source sequences
{x;'} inherits the first order Markov property from the original
source sequences {s,'}, i.e., foranyi € [l:n]and ¢ >1

X, i = PXe—1,i + N
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Fig. 1.  Problem Setup: Consider the example of B = 2 and W = 3.
The encoder output f; is a function of the source sequences up to time j

ie, s5,sf,... ,s;?. The channel introduces an erasure burst of length B.
The decoder produces 337 upon observing the sequence {go, g1, ..., gj}. The

decoder is not required to produce those source sequences that fall in a
window of length B + W following the start of an erasure burst. However,
the decoder recovers the rest of the source sequences within zero-delay and
average distortion constraint D; < D where D; is defined at (5).

Throughout the paper, based on equivalence of the two models
and in order to present the results in the simplest form,
we will interchangeably use the two source models. We will
also suppress the dependence of the encoding and decoding
functions on sj;.

An encoder computes an index £ € [1 : 2"R] at time ¢,
according to an encoding function

f,:.?—',(xf’,xf,...,x,”), 1<r<T. 2)
Note that the encoder in (2) is a causal function of the source
sequences.

The channel takes each f; as input and either outputs
g = f; or an erasure symbol, i.e., g&g = x. We consider the
class of burst erasure channels. For some particular j > 1,
the channel introduces an erasure burst such that

* tel{j,j+1,....,j+B—1}
& = ) (3)
f;, otherwise.

To keep the setup simple, we consider a channel model with a
single erasure burst in an unknown location during the entire
communication period. However, as it will become clear in
the sequel, the proposed coding schemes are not specific to
this channel model.

As illustrated in Fig 1, upon observing the sequence {g;};>1,
the decoder is required to reconstruct each source sequence
with zero delay, i.e.,

5gt)»
refj,j+1, ...

X' =G(g, 8, .-
L j+B+W—1}, 4

where X' denotes the reconstruction sequence and j denotes
the time at which burst erasure starts in (3). The destination is
not required to produce the source vectors that appear either
during the burst erasure or in the period of length W following
it. We call this period the error propagation window. The
average distortion at time ¢ outside the error propagation win-
dow, denoted by Dy, is computed according to the quadratic
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distortion measure, i.e.,
1 n
A 2 2
D =FE|—- E (Xt,i —Xt,i) s
n
i=

te¢{j,j+1,...

We consider the case where the reconstruction in (4) satis-
fies the zero-delay and average distortion constraint of D.
A tuple (R, Ra, ..., Ry, D) is achievable if there exists a
sequence of encoding and decoding functions and a sequence
€, approaching to zero as n — oo such that, for any burst
erasure pattern in (3) and for any time ¢ outside the error
propagation window, D; < D+e¢,. Define it to be the closure
of the achievable tuples (Ry, R2, ..., Rr, D). We define the
rate-recovery function as

,J+B+W-—1}. (5)

RT(B9W9 D)é (6)

inf max Ryi.
(R1,R2,...,R7,D)eRy | ke[l:T]

In particular we are interested in the rate-recovery function
in the large T regime, i.e.,

R(B, W, D) £ limsup R7 (B, W, D), (7)
T—o00
which we will simply call the rate-recovery function.
Furthermore, for convenience, we consider a normalization
of the rate-recovery function. We first define Ry(D) to be the
steady state rate-distortion function of the erasure-free channel.
This rate-distortion is achieved by a DPCM scheme and is
computed as [8]:

1 1 —p?

Ri(D) 2 = 1lo 2). 8
1(D) 5 g( ) +p ) (8
We define the excess rate as follows.

Definition 1: The excess rate associated with the rate-
recovery function R(B, W, D) is

Rp(B, W, D) £ R(B, W, D) — R;(D), 9)

where Rj(D) is the rate associated with ideal DPCM (8).

In this paper, high resolution regime is defined as follows.

Definition 2: The high resolution regime corresponds to
the limit of Rg(B, W, D) when D — Q.

Remark 1: Our setup considers worst case metrics rather
than the average packet loss rate and average distortion across
time. Such worst case metrics may be more relevant to stream-
ing applications where the atypical behavior is important.
For example in interactive conferencing applications, it is
meaningful to design the system so that the quality of the call
remains acceptable up to a certain maximum burst length [17].
We will nevertheless also validate our results for statistical
channels in Section VII.

Remark 2: We note that our setting involves a peak rate
constraint in (6) since we take the maximum across all the
rates. One can also consider average rate constraints. Indeed
when we consider time-varying schemes such as GOP based
coding, it is important to consider average rate constraints.
However all the other schemes treated in this work are time-
invariant in the steady state operation. Hence it suffices to con-
sider the peak rate constraint for these schemes. We however
note upfront that the peak rate constraint is used in deriving
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Fig. 2. Problem Setup for B = W =1 and high resolution. The channel
packet of time # — 2 is erased and X; is required to be reconstructed at time ¢.

our lower bound, as it seems to simplify certain steps. The
lower bound under an average rate constraint is not addressed
in this paper.

Remark 3: The coding schemes proposed in this work are
not specific to the burst erasure channel model in Fig 1. As will
be apparent, they provide significant gains in simulations over
i.i.d. erasure channels. Nevertheless the study of the simplified
setup yields useful insights.

Remark 4: The source model considered in this paper,
i.e., spatially i.i.d. and temporally Gauss-Markov process, has
been also used in earlier works (see, e.g., [3], [8], [11]). The
spatial independence assumption holds approximately if we
consider the video innovation process generated by applying
suitable transform on original video frames. While the symbols
themselves might not be identically distributed, we note that
our model provides a first step towards establishing the
information theoretic tradeoffs. For further justification of the
source and channel models, see [13, Sec. III-B].

III. PRELIMINARY INSIGHTS

In this section we will discuss the implications of the
truncated prediction step on the resulting test channels in
the simpler setting when B = W = 1. We assume that the
system operates in the steady state, the erasure happens at
time ¢ —2 and zero-delay reconstruction begins starting at time
t. The setup is shown in Fig 2. In analyzing the achievable
rate we will also focus on high resolution regime, where the
decoder is interested in reconstructing the source sequences
with vanishing average distortion D — 0.

A. Hybrid Coding

Our proposed scheme, as illustrated in Fig. 3 encompasses
two steps:

1) Limited Prediction: Predicting the current source
sequence X', from the past W outputs at the decoder:
{u?_,,...,u’_y}, and quantizing the residual error e}
into a codeword u}

2) Binning: We apply random binning to the sequence
u in a memoryless fashion to output the index
fr €11, 2"R7 that is sent over the channel

Throughout we will assume the test channels to be jointly

Gaussian. In the special case when W = | we can represent
the test channel associated with u; as follows:

U =X —w-U_1+2 (10)
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Fig. 3. Block diagram of the proposed coding scheme: a) Encoder,
b) Decoder.

where the scalar w is a free parameter that can be optimized
over and zz ~ N (0,03) is the noise associated with the
quantization step. We next bin the sequences u}' into indices
fr €11, 2"R]. The rate is selected such that the decoder can
reconstruct v and v} ; simultaneously at time ¢ when an
erasure happens at time r — 2 (c.f. Fig. 2). From standard
results in multi-terminal source coding the rate R must satisfy
the following inequalities for all 7 (see e.g., [18]):

1
R > h(u[w) ™3, u—y) — 5 log @zeD), (11)

1
R > h(u—1|[u) >, uy) — 5 log @meD), (12)

Roum = 2R > h(u—1, u|[u]™®) —log @zeD). (13)

Using the test channel (10), the decoder can reconstruct X,
using v, and u;_1:

)A([ =U 4+ w- u_1. (14)

Fig. III-A illustrates the operations at the encoder and
decoder discussed above in the interval [t — 3, ¢]. Note that
by construction the truncated prediction scheme is such that
the decoder always has the required codewords during the
reconstruction process despite losses over the channel, except
at times {r — 2, — 1} when reconstruction is not required.

Specializing to the high resolution regime, we must have
X; & X;, and the noise in the test channel azz — 0. In this case

the resulting test channel (c.f. Fig. 3) can be expressed as:
u g+ (p— w)n—1 + (p* —wp + WMo+ ..., (15)

where recall that the variables n, ~ AN(0,1 — p?) are
the independent innovation (noise) symbols. The reader can
verify that

U +w-u—1 = n+pne—y +p2n,_2+... = X;.

Upon using (13) the sum rate can be expressed as:

Roum (w) =~ h(nt + (p — wyn—1 + (p* — wp + wHn_2,

1+ (p — w)n,_z) —log2weD) (16)
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Through simple algebra it can be shown that the first term
in (16) is minimized when we select w* = 1—@—2 and the
associated rate satisfies:

11 1 (17)
o ),
& 1+ p?

where the term R;(D) is defined in (8) and thus the term
inside the bracket corresponds to excess rate. In contrast the
choice w = 0 corresponds to the memoryless quantization and
binning, where the prediction loop in Fig. 3 is removed. It can
be shown that in this case

hm [Rium(w ) — Ry (D)]

. 1

lim [Rum (1w = 0) = Ry (D)] = 3 log (14 %), (18)
D—0
which is higher than the limit in (17). Another interesting
choice is to set w = p, so that each term in (15) only consists
of alternating noise symbols:

u= o+ pima+ptna (19)

It can be shown that this choice leads to:
im [Ryum(w = p) — Ry (D)] = log (1+0%). @0
D—0

which improves upon Memoryless quantize and binning, but
is still higher than (17).

B. Predictive Coding

A commonly used transmission technique for first order
Gauss-Markov sources is predictive coding. The encoder gen-
erates an estimate of the source at time f, given all the
past encoder outputs and subtracts it from the current source
sample. The difference is quantized and transmitted over the
channel. The setup is similar to Fig. 3, however the entire
past u’l_1 is used in the prediction loop and optimal MMSE
estimation is applied when computing e;.

Unfortunately in the presence of packet losses over the
channel, predictive coding can lead to a significant loss.
To illustrate this effect we will consider the setup in Fig. 2,
where a single loss happens at time ¢ —2. We will also assume
high resolution regime so that x; & X;. In this regime we will
have: u; ~ e ~ n;. Furthermore the reconstruction before
time r — 2 can be approximated as: Xy ~ xx = ng + png—1 +
pznk_z + ---. At time ¢, since u;_, is not available to the
decoder (see Fig 4), the reconstruction sequence is expressed

as X, ~ n; + pni—1 +p3nt,3 + --- . Note that

2o 2
Xt — X =~ p Ng-2.

Thus, the reconstruction at time ¢, as well as subsequent times
cannot satisfy the high resolution constraint. More generally,
such a mismatch between the encoder and decoder due to
packet losses is referred to as prediction drift and can signifi-
cantly degrade the performance in practice.

A commonly used modification to predictive coding is the
so-called leaky predictive coding approach, see e.g., [3]-[5].
Such schemes allow the flexibility to sweep between the
extremes of ideal prediction and no-prediction depending on
the channel loss rate, typically by varying a single parameter.
Our proposed hybrid scheme is different as it involves a
truncated prediction approach based on limited past. We will
discuss leaky predictive coding scheme in Section VI and
provide numerical comparisons throughout.

IV. HYBRID CODING SCHEME

Our coding scheme consists of a prediction step followed
by quantization-and-binning as shown in Fig. 3(a).

A. Codebook Generation

The steps of codebook generation are as follows:
o Fix the conditional multivariate Gaussian distribution
p(LulT [[x]T) such that for any t € [1: T

w

U =X — Z WkUi—k + Z,
k=1

21

where z is drawn i.i.d. from A(0, 02) 2

o For each time ¢ € [1 : T], randomly and independently
generate 21k sequences uf (l;) for [; € [1 : 21Ri] each
according to [[;_, pu, (ur k).

o For each time ¢ € [1 : T], partition the set of indices
I; € [1 :2"%] into 2"” equal-size bins with the bin
index f; € [1 :2"R].

The choice of the parameters a , R; and R, will be apparent
in the analysis. The codebook i is revealed to the encoder and
decoder.

2ul- is zero for non-positive index i.
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represent the pre-processor and quantizer respectively.

B. Encoding

The encoding consists of two steps:

Step 1 (Successive  Quantization): The  source
sequences {x{,xy,...,x7} are successively quantized into
{uf, uy, ..., up}). In particular, the encoder, at each time ¢,

identifies a quantization sequences v} jointly typical [19] with
X u s U ywogs -5 Uy} using the test channel (21).

Step 2 (Random Binning): The encoder, upon finding
a particular quantization sequence uj', sends its bin index
f, € [1 : 2"R] through the channel.

Remark 5: As sketched in Fig. 3(a), our proposed scheme
consists of a prediction step followed by binning. Unlike
DPCM, the predictor does not use all the past uf, but
only W most recent ones. These particular sequences are
guaranteed to be available to the decoder since we assume
that W sequences after the erasure burst are not supposed
to be reconstructed. Thus there is no mismatch between the
encoder and decoder in the prediction block. Furthermore
since the codewords u,’c’ are correlated, the binning block is
used to exploit this correlation. In this paper we will refer to
this approach of combining predictive coding and binning as
hybrid coding.

C. Decoding

The block diagram of the decoder is shown in Fig. 3(b).
The decoder consists of two steps.

Step 1 (Decoding With Side-Information): The decoder,
while receiving the channel outputs, applies the joint typicality
decoding to recover the quantization codewords. Note that in
this stage, all the previously recovered quantization sequences
can be used by the decoder as the side information. In partic-
ular, for an erasure burst spanning [j : j + B — 1], we have

T.([f1) fort < j
o= T([fj_ jig“LW) forj+B<t<j+B+W
T.(fl] f]’+B) fort>j+B+W,

where 7;(-) denotes the typicality-based decoder [19] at time ¢.
Step 2 (Minimum Mean Squared Error (MMSE) Estima-
tion): The decoder applies the MMSE estimation using all the

recovered quantization sequences:
o [MeaE)

B PR (P i
where M;(-) denotes the MMSE estimator at the decoder at

time ¢. This completes the description of the encoder and the
decoder.

fort < j
”]’+B) fort>j+B+W,

D. Analysis of Achievable Rate

We begin with a restatement of the test channel (21) used

in the quantization step as follows:
Awlul] = [X]] +[2]], (22)

where Ay, is a T x T lower triangular Topelitz matrix with
(i, j)-th element g; ; defined as

ifO<i—j<W
0 otherwise,

Wi
& JWimj
dij =

where without loss of generality we assume wo = 1. Equiva-
lently, (22) can be represented as

(1] = Qu (IXI] +1217),

where Qy, i.e., the inverse of the matrix Ay, is a T x T lower
triangular matrix with (i, j)-th element ¢, ; as

(23)

A |Oiej P>

qi,j = .
e 0 otherwise,

where

k—1
> wijv;. (24)

j=0

In order to develop an expression for the achievable rate,
we will focus on the steady state behavior. Assume that the
erasure burst spans the interval [ + 1, f + B] for some ¢ > 1.
As will be shown later it suffices to focus on the reconstruction
at time t + B+ W 4 1 as this term will dominate the rate
expression. At this time the decoder has access to the following
collection of variables [u{, uf:[gﬂv +1]. In order to provide a
computable expression for the achievable rate, we can simplify
the dependence on these variables as follows:
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First it turns out that for + > 1, the history ui can be
summarized using the scalar variable:

~ A
S1 =5 +e,

where e ~ N (0, £(62)/(1 — £(c?))) and

(25)

1
2() £ 5\/(1 —o2)2(1 = p»)2 +402(1 - p?)
1—p2

2

The term 2(022) is the estimation error of s; given the history
1. '
ie.,

+

(1-3a2). (26)

uf
E(azz) = Var (s, — E{s,|u€71})

in the steady state i.e., t — oo.

Next, the random variables ufigirv“” can be replaced by
their steady-state counterparts as:
Up+1 S 2]
ug+2 R S2 22
2 Qur S S N N D)
UB+W+1 SB+W+1 ZB4+W+1
where si,...,Sp+w41 are the source variables and
Zl,...,Zp+w+1 are drawn iid. according to N(O, azz)
and
VB VB—1 IR | 0 ... 0
N UB+1 UB+2 (] 1 ... 0
Qeff = (28)
DB+W UB+W-1 ow ow—1 ... 1

with the definition of v; in (24). Note that Qefr is a (W + 1) x
(B + W + 1) matrix that contains rows [B+1: B+ W + 1]
and columns [1: B+ W + 1] of Q. 3

The following theorem characterizes the achievable rate by
the hybrid coding scheme.

Theorem 1: For any given choice of (azz,w), the rate R
is achievable by the hybrid coding scheme provided that the
constraint

R > RH(O'Zz,W)
1 1
= max, Wh ([EIJMHEI]M",gl)] —Elog(Znecrf), (29)
Mz

. . . . 2 AP
is satisfied with the test channel noise o satisfying

Au(o2,w) & Var(spawal[U151 1, 8) < D, (30)

where L = {B+1,...,B+ W + 1}, and for any M C L,
ME represents complement of M with respect to L.
O
The proof of Theorem 1 is provided in Appendix B. The
key step in our analysis involves showing that (i) the recovery
window immediately after the erasure dominates the rate
expression and (ii) the worst case erasure is in the steady state,
i.e., as t — 00.

3Due to the structure of Qw, any set of rows [t + B+ 1,1+ B+ W + 1]
and corresponding columns [r 4+ 1: 7+ B + W + 1] of Qw can be selected
to generate Qeff.
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B W

b, W
\l Hf(**”___lf
1 t+1 t+B+W+1

(a)

pmE=t

B+W+1
(0)

Fig. 5. Visualization of the results of Theorem 1: a) The actual worst-
case burst erasure happens at steady state, i.e., [t + 1 : ¢t + B] for
t > 1. The decoder at time t + B + W + | simultaneously recovers
{Ur+B+15 > U+B+w+1} and reconstruct X4 p+w+1 ~ Si+p+Ww+1 from
{uy, ..., u} and {us By, ..., Uy B+w+1} b) Shows an equivalent formu-
lation with the contribution of [u]’1 replaced by s defined Theorem 1 and
assuming steady state.

51

Since w and azz are free parameters in Theorem 1, any rate
R > RI“{L (B, W, D) is achievable, where

R (B,W,D) = zvnir% Ru(o?, w).
’UZ

An(o2,w)<D

€19

E. Numerical Results

In this section we present numerical evaluation of the rate-
recovery function.

Fig. 6 plots the excess rate function (c.f. Definition 1) for
different coding schemes, as a function of p, the temporal
correlation coefficient among the source symbols. Fig. 6(a)
and Fig. 6(b) consider the case D = 0.3, and the remaining
two consider the case D = 0.6. The baseline schemes and
their achievable rate-recovery function are studied in detail in
Section VI. Here we provide a brief overview of each scheme.

o Predictive Coding: The excess rate of predictive coding
is represented by the dash-dot (red) line in Fig. 6. The
overall distortion during reconstruction consists of two
terms, i) the quantization noise of the current time and
ii) the effect of erasure burst. To compensate for the latter,
the quantization noise must be small enough. In general
this requires considerably high rate, unless the value of
p is small.

o Leaky Prediction: A simple modification of predic-
tive coding scheme, known as Leaky Predictive Coding,
makes the predictive coding scheme more robust to
channel erasures. In this scheme the single prediction
parameter is optimized to strike the trade-off between a
predictive coding scheme and memoryless quantization
scheme with no prediction at the encoder. The excess rate
of leaky predictive coding in Fig. 6 shows performance
improvements over predictive coding scheme.

« Memoryless Quantization-and-Binning: The excess
rate of this scheme is represented by the dashed (blue)
line. The encoder at each time quantizes the current
source sequence in a memoryless fashion. This scheme
is a special case of the hybrid coding scheme described
in Section IV, with parameter wg = 1 and wy = 0
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Fig. 6. Excess rates based on hybrid coding in comparison with the baseline schemes and the lower bound for (a) B=W =1, D =03 (b) B=W =2,

D=03,(c)B=W=1,D=06and (d B=W =2, D =0.6.

for k € {1,..., W}. While the scheme outperforms the
predictive coding except for small values of p, it is still far
from the lower bound. The penalty of this scheme arises
from the fact that it forces all the W 41 quantized sources
in the recovery period to be simultaneously recovered.

o Hybrid Coding: This scheme, illustrated by the solid
green line, corresponds to the rate in Theorem 1.

o Separation Based-Coding: This scheme involves ideal
prediction followed by an error correction code to recover
from channel erasures. It also forces the recovery of all
the source frames and is very inefficient in general, unless
p =1

e GOP-Based Coding: In this approach, the source
sequences occurring at multiples of W + 1 are encoded
and decoded independently of the past. This corre-
sponds to the presence of I-frames in video compres-
sion. The remaining sequences are compressed using
predictive coding. From Fig. 6, the GOP-based coding
scheme is also inefficient in general.

o Lower Bound: The lower bound on the excess rate,
which is the lowermost curve in all plots in Fig. 6 is
studied in Section V. It is numerically close to the hybrid-
coding scheme.

F. High Resolution Regime

The achievable rate expression in Theorem 1 is rather
complicated. In this section we consider the high resolution
regime where the expression can be simplified in certain
cases. We begin by stating optimal choice of the predic-
tion coefficients wy that minimize the sum rate constraint
(i.e., M = L in (29)) in the high resolution regime when
B=1.

Corollary 1: In the high resolution regime, for B = 1 and
any W, the excess sum-rate constraint of the hybrid coding
scheme is minimized by:

ca b | — p2(W—k+1)

wi £ Ty forke (L. W),

(32)

Furthermore, the resulting expression, with this choice of coef-
ficients coincides with the lower bound on the rate-recovery
function (see Corollary 4) in the high resolution regime. [
The proof of Corollary 1 is presented in Appendix C.
Finding conditions under which the sum rate dominates (29)
appears complicated in general. We have observed numerically
that in the high resolution regime for B = 1 there exists
a p* € (0,1) such that for p > p*, the choice of (32)
makes the sum-rate constraint dominant. Furthermore under
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Fig. 7. Excess rates in high resolution regime based on hybrid coding in comparison with the baseline schemes and the lower bound, where (a) B = W =1,

®b)B=W=2,and (c) W=1, B— oc.

TABLE I
NUMERICAL VALUES OF p* FOR W € {1, 2, 3, 4}

w 1
o* | 0.9220

2
0.9604

3
0.9764

4
0.9845

this condition the resulting rate coincides with the lower bound
in Section V, and hence is optimal. Table I shows some
examples of p*. Unfortunately finding an analytical expression
for p* appears intractable at this point.

The next two results pertain to upper bounds on the excess
rate in the high resolution regime for W 1 and any
pe€ (0,1).

Corollary 2: In the high resolution regime, when W = 1
and B = 1, the excess rate of the hybrid coding scheme
(See Definition 1), denoted by Rpur(p, B 1) is upper
bounded as follows.

2p
i)

The proof of Corollary 2 is provided in Appendix D.
Corollary 3: In the high resolution regime, when W = 1
and B — oo, we have

4

1
Reur(p, B=1) < 2 log (1 (33)

Reur(p, B — 00) = 3 min,, {log (f(w)* — g(w)?)} (34)

where
af P 1 1
T = (1—p2 * 1—w2) (e
w
g(w) = pf(w) — At on( —od)’ (36)
0

The proof of Corollary 3 is provided in Appendix E. The
bounds presented in the above results are generally conserva-
tive. As illustrated in Fig. 7 the hybrid coding scheme performs
very close to the lower bound for a wide range of p at least
for W = 1 or W = 2. Fig. 7(a), (b) and (c) consider the
examplesof B=W =1,B=W=2and B — oo, W =1,
respectively. The lower bound on the rate-recovery function
and the baseline schemes will be discussed in the next two
sections.

n
S i—1
s™ Encoder f? Decoder §n
i - j {
J J
s Encoder f; +1 Decoder g7
j+1 j+1 j+1 j+1
3
S -2

Fig. 8. A network source coding problem as an enhanced version of original
streaming problem.

V. LOWER BOUND ON RATE-RECOVERY FUNCTION

A. Connection to the Network Source Coding Problem

Before stating the general lower bound on R(B, W, D),
we consider a special case of B =W = 1. For this case,
we propose a lower bound by exploiting a connection between
the streaming setup and the network source coding problem
illustrated in Fig. 8. Encoder 1 observes the source sequence
5;’ and Encoder 2 observes the two sources s;.l and 5;’ IRE
Decoder j is required to reconstruct s within distortion D
while knowing 5;’71 whereas decoder j + 1 requires s;.l 41
within distortion D while knowing s , and having access
to the codewords {f;, f;11}. Decoder j resembles a steady
state decoder when the previous source sequence has been
reconstructed whereas decoder j 4 1 resembles the decoder
following an erasure and the associated recovery period. The
proposed setting is slightly different from the original one in
that the decoders are revealed actual source sequences rather
than the past encoder outputs. Nevertheless the study of this
model captures one source of tension inherent in the streaming
setup. When encoding s;? we need to simultaneously satisfy
two requirements: The sequence s” must be reconstructed
within a distortion of D at encoder j. It can also be used as a
helper by decoder j + 1. In general these requirements can be
conflicting. If we set s;?_z = ¢ then the setup is reminiscent
of zig-zag source coding problem [20].

We establish a lower bound on the sum-rate with symmetric
rates R. In particular we show that for any D € (0,1 — p?)



ETEZADI et al.: TRUNCATED PREDICTION FRAMEWORK FOR STREAMING OVER ERASURE CHANNELS

the inequality

1 1—p° 1 (1 -p3(1 - (1 — D)p>
2w> gioa( 55 + oo )
(37)
holds. To show (37), note that
2nR = H(f}, fi+1)
> H(fj, fi415)_y)
= I(fj, fj+1; 55-1+1|5;1_2) + H(f}, fj+1|57_2» 574_1)
= h(S;'ZJr] |5772) - h(s;ZH i, fit1, 5772)
+ H(fj1s]_5. 5741
1—pb
> Elog( ) ) + H(fjls]_5, 5711, (38)

where (38) follows from the fact that s;? 41 Must be recon-
structed from (f;, fj4+1, 5;’72) within distortion D at decoder
j + 1. The first term is the minimum rate associated with
decoder j + 1. We next lower bound the second term by using
the fact that f; must also be used by decoder j. In particular,

H(fj|5772,57+1)>1‘1(f IS 2. S} _15S711)
2 1(f}: sj1sj 2, Sj_1 Sj41)
= h(sjIs]_y, sj41) —h(s}lsi o, si_y, Siiys f)
= nh(si|so, 52) — h(sj|s}_ f;)
> glog (27re((1_p2))2) — h(s}1s}_5, S}y, 7415 )
(39)

n n
205715 5j+1>

One direct way to upper bound the last term in (39) is to use
the fact that s; can be reconstructed within distortion D using
(fj, sj—1). Thus by ignoring the fact that s; | is also available,
one can find the upper bound as

WSS, )

IA

W Is) 1, )
% log 2meD).

n n
—2 51> 5j+1>

A

(40)

However knowing s;,1 can provide an extra observation to
improve the estimation of s; as well as the upper bound
in (40). In particular, we can show that

D(1—p?)
—a- D)pz)' @D

Note that the upper bound in (41) is strictly tighter than (40),
as the inequality

n
18] 510 ) = 5 o
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always holds. To show (41), note that

h(sj1si_5. 7 1’ ;‘l+1’f')

h( 1|s si_1sfj) — h(s]+1| 25 Si1s 7)
:h(sjlsj j 1,f) h(sj,lsj_ ] P10 fj) + (s} 1s])
= h(57|5;1—2’ i—10 1) — h(5?+1|57—2’ 710 7)

+ E log (271'6(1 — pz))

D n 2
< 3 log (w) +3tog (2me=p7). @)

where the first term in (42) follows from the fact that at
decoder j, s;’ is reconstructed within distortion D knowing
{s;?f] , fj} and hence
n
WS 1] 2.5} _1. £7) = h(s} 1]y, F7) < 3 log(2meD).
and using Lemma 1 stated below. By combining (39) and (42),
we have

*ﬂz)(I*(I*D)PZ)). (43)

1
H(fj|5;l_2,5;l+1) = %10g<( (1—p4)D
Eq. (37) follows from (38) and (43).
Lemma 1: Assume s, ~ N(0,1) and s, = p™s, + n for
n~ N, 1 — p>™). Also assume the Markov chain property
fu = sq = sp. If h(sy|fy) < %log(Zﬂer), then

1
h(salfy) = h(splfe) < 5 1og(ﬁ). (44)

Proof: See Appendix F. 0
In the following we present the general lower bound on the
rate-recovery function.

B. General Lower Bound

In our original streaming setup, the bound derived in the
previous section for the special case B = W = 1 can be
tightened by noting that the side information to the decoders
in Fig. 8 are actually encoder outputs rather than the true
source sequences. The following theorem characterizes the
general lower bound on the rate-recovery function.

Theorem 2: The rate recovery function  satisfies
R(B,W,D) > T@,B,W) for some 1 satisfying
% < 9 < D, where T'(9, B, W) is defined at the
bottom of this page. 0

The proof of Theorem 2 is provided in Appendix G. The
lower bound in (45) can be viewed as summation of two
terms as

— (1 - 2(B+W+1)
(W+1)F(§,B,W):%1Og((1 (1 19;,) s ))

B e Vo b
T3 Og(W(l —(- D)p2<W+‘>))’

D(1 - p?)
1—(1—=D)p>~ (46)
a 1 (1 _ (1 _ ﬁ)p2(B+W+1))(1 _ (1 _ 19)p2)W+1
F@.B8.W) = w1 1°g( DOV (1 — (1 — D)p2(W+D) (45)
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Fig. 9. Block diagram of Encoder and Decoder of Predictive Coding.

where the terms in (46) are strengthened and generalized
versions of (37).

The function I'(¢, B, W) defined in (45) approaches to co
as ¥ — 0 and ¥ — oo. It also has a global minimum at
¥ = 9J,,. The expression (46) is however not an explicit lower
bound on the rate as the interval for ¥ depends on the rate R.
The lower bound in Theorem 2 is computed as follows. First
I'; is computed by solving the fixed point equation

1—p?
1—‘,1 =T m, B, W .
Then the lower bound on R~ (B, W, D) is computed as
. 17p2
F}L if 19m < m < D
R (B.W,D) 2 T (W, B,W) if 52y <9, <D
. 1—
I'(D,B, W) if ﬁ <D <Vp.

Corollary 4: In the high resolution regime, the excess
rate (see Def. 1) for any feasible scheme satisfies Rp >
Ry (B, W), where

N 1 1 — p2(B+W+1)
R.(B,W)= lo . 47
e B-W) = 3mr ) O\ T o “7)
Proof: In the high resolution D — 0 and thus, D < ¥,,.
Therefore the lower bound in Theorem 2 is computed as
R=(B,W,D)=T(D, B,W). The proof is completed by
computing the limit limp_0I'(D, B, W) and computing the
excess rate. (]

VI. ANALYSIS OF BASELINE SCHEMES

In this section, we discuss the rate associated with various
baseline schemes.

A. Predictive Coding

The block diagram of the encoder and decoder of the
predictive coding is shown in Fig. 9 where apc = ypc, = p.

The following theorem characterizes the achievable rate of
the predictive coding.

Theorem 3: The predictive coding scheme achieves any
rate R > Ri-(B, W, D) for D > p>W+D(1 — p2B) where

Ri-(B, W, D)

o L L= = p?P) - (1= D)p? @)
— 5% D — 2V (1 — p2B) :

The proof of Theorem 3 is presented in Appendix H.
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Remark 6: The minimum distortion achieved by predictive
coding is Dy. = p2WAD (1 — p2BY. This corresponds to
the contribution of encoder outputs during the burst erasure.
In particular predictive coding cannot be used in the high
resolution when D — 0.

Leaky predictive coding is a modification of predictive
coding with the similar encoder and decoder, shown in Fig. 9

with arpc € [0, p] and

OLPC, 8t =%
yLRC, = [ L (49)
P, otherwise.
The encoder consists of
1) Calculating the prediction error of time ¢ as
€ = X; — OLPCXi—1- (50)

2) Quantizing the prediction error as e, = u; + z with the

rate R = I(e; uy) where z is i.i.d. Gaussian noise.

3) Updating the encoders memory as X; = u; + appcXi—1-
The decoder is able to reconstruct u; from the latest channel
output if and only if g # *. It generates the source recon-
struction at any time ¢ as

(51

oo Jut oLpCXi—1, & F# *
T — A~
PXi—1, 8t = *.

The leaky predictive coding is more robust to channel
erasures than the predictive coding scheme. In high resolu-
tion excess rate, this scheme degenerates into to memoryless
quantization with appc = 0. The excess rate can be shown
to be:

4 1 1
Rg 1 pc = > log (1 — pz)'
In this regime, the encoder of the leaky predictive coding
scheme simply sends the quantized source sequences without
any prediction at the encoder. As discussed next, the mem-
oryless quantization-and-binning scheme will outperform this
rate at high resolution regime via the binning step.

B. Memoryless Quantization-and-Binning

The memoryless quantization-and-binning scheme can be
viewed as the special case of the hybrid coding scheme
described in Section IV with

1 k=1
Wi = .
0 otherwise.

Therefore the achievability result of Corollary 1 also holds for
this scheme.

Corollary 5: The memoryless quantization-and-binning
coding scheme achieves the rate

REB(B, W, D) = min

(52)
UZZZAQB(UE)SD

Rop(o?)
where we define

o o
Ron(o?) & ———h((a1j 1} 151) — 5 log (2nea§), (53)

W+1
Agp(o?) & Var(sgpw 01511, 5), (54)
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Fig. 10. Block diagram of Separation-Based Coding: A zero-delay predictive
source code followed by a FEC channel code.

where for any U; L2 5 4+ z and z is sampled
iid. from N(,02). Also 3 = s + e and e ~
N (0, 2(c2)/(1 = Z(c2))), with £(c?) defined in (26). O
The proof of Corollary 5 is presented in Appendix I-A. The
proof follows by specializing the proof of the hybrid coding
scheme in Theorem 1 to the memoryless quantization-and-
binning. In particular we show that the sum-rate constraint
of simultaneously recovering W + 1 sequences after the error
propagation window, is the dominant constraint in this case.
The following corollary characterizes the high resolution
performance of the memoryless quantization-and-binning.
Corollary 6: In the high resolution regime, the excess rate
of the memoryless quantization-and-binning scheme satisfies:

lim R} ,.(B, W, D
o .08 )
1 1 —p?
— i + 2
1 1 _p2(B+l)
1 .
2w 1) B\ T2
O

The proof of Corollary 6 is presented in Appendix I-B. The
proof is based on the observation that in the high resolution
regime we have u; & x;. Therefore, the Markov chain property
among the original source sequences also approximately holds
for wu;.

(55)

C. Separation-Based Coding

The separation based coding scheme is based on the prin-
ciple of using an optimal source code followed by an optimal
channel code. Thus we apply ideal predictive coding for
the source sequences, followed by a suitable forward-error-
correcting (FEC) code to protect the channel packets from
channel erasures. The following theorem characterizes the
achievable rate.

Theorem 4: The separation based coding scheme achieves
any rate R > R;C(B, W, D) where

B+W+1 1—p?
Ri-(B,W,D) = WD) log( Dp +p2). (56)
O

The block diagram of the coding scheme is shown in Fig.10.
The n-length source vector at each time is first encoded via
predictive coding scheme which results in n Ry bits per source
vector. A rate-(W + 1)/(B + W + 1) FEC code is then
applied over the predictive encoder’s outputs which enables the
recovery of all B + W + 1 codewords from W + 1 available
channel outputs after the erasure. In particular, the channel
code consists of a (B + W + 1, W 4+ 1) Maximum Distance
Separable (MDS) systematic convolutional code which is
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capable of correcting B erasures in arbitrary locations (includ-
ing erasure bursts) [21]. The formal proof is omitted as it
is rather straightforward. The excess rate of separation based
coding scheme in high resolution is given by:

R{ sc(B, W, D)
1 1 —p?

= lim (R{.(B,W,D) — =1 :

Dlino( sc( ) ZOg( D —i—p))
. B 1— p2

= lim —— log = 0.

D—0 2(W +1) D
D. GOP-Based Coding

In its simplest form a zero-delay GOP, used in many
practical systems, contains the following structure:

(57)

o [-frame (intra coded frame) a picture that is coded
independently of all other pictures. Each GOP begins
(in decoding order) with this type of picture.

o P-frame (predictive coded frame) contains motion-
compensated difference information relative to previously
decoded pictures.

In order to control the error-propagation, the I-frames, which
require higher rates, are transmitted periodically and the
P-frames, with smaller rates, are transmitted in between. When
the decoder fails in recovery of any frame during a GOP,
the rest of the frames of that GOP are not recovered. However
the decoder gets back to recovery of the frames only after the
next [-frame.

In order to analyze the performance of the GOP based
scheme in our framework, we assume that the source sequence
occurring at times as multiples of W + 1 are encoded as
I-Frames using memoryless encoding and decoding. This guar-
antees that recover window at the destination will always be no
greater than W. Predictive coding is applied to the remaining
source sequences. The following theorem characterizes the
achievable rate of such a scheme.

Theorem 5: The GOP-based coding scheme achieves the
average rate Rgop(W, D) for any B > 0 where

L—-p* 5
D 7

_ 1
Rgop(W, D) = Elog(

1
Yaw 1Og(1 “a- D)pz)' (58)

O

Remark 7: The GOP-based coding scheme is a time-
variant scheme and the rate associated with the I-frames and
P-frames are not the same. In this paper we compare the
average rate of the GOP-based scheme, rather than its peak
rate, with other schemes.

The proof of Theorem 5 is presented in Appendix J. It can
be readily observed that in the high resolution regime when
D — 0, the average excess rate of the GOP-based scheme
scales as

_ 1 1
lim R W, D) = 1 . 59
Jlim Re Gop(W, D) W) 8 (1 — p2) (59)

Table II summarizes the high resolution results of the coding
schemes discussed above. Note that the gap associated with
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TABLE 11
HIGH RESOLUTION EXCESS RATES FOR DIFFERENT CODING SCHEMES

Coding Memoryless Leaky Predictive . _— GOP
Scheme Quantization-and-Binning Coding Hybrid Coding Coding Lower Bound

W = 1 2 1 1 1 2pT 1 1 1 1
B=W-=1 +log (14 p?%) §log<1_P2> Szlog<l+ﬁ> Zlog<m> Zlog(l—s—#)
B — oo
W Liog (1) Lo (+27) $og (f(w)? — gw)?) Flog (1) Liog (127)

predictive coding and separation based scheme is co and hence
not included in the comparison.

VII. MISMATCHED AND STATISTICAL CHANNELS

Although our analysis so far has focussed on the burst
erasure channel, with a maximum burst-length of B, the coding
schemes themselves are universal — following any erasure
sequence, the decoder will resume zero-delay reconstruction
after a sufficiently long recovery period. In this section we first
discuss how such waiting time can be computed for the case
of mismatched burst erasure channels. Thereafter we discuss
simulations over statistical channels.

A. Mismatched Channel

In this section we investigate the performance of differ-
ent coding schemes over mismatched channels. In particular
consider a coding scheme that is designed for the parame-
ters (B, W) where B is the channel erasure burst length and
W is the waiting time after the erasure burst, before resuming
zero-delay reconstruction of the source sequences. Assume
that the underlying channel introduces an erasure burst of
length f. Obviously if f < B, the decoder will have to wait for
no more that W symbols after the erasure burst. Now consider
the case f > B. As we discuss below, after a suitable waiting
period, say Q(f, R, D), the decoder will be able to resume
zero-delay reconstruction.

1) Memoryless Quantization-and-Binning: For a rate R
memoryless quantization-and-binning scheme, with test chan-
nel u; = s, + z, where z, ~ N(0, azz), the minimum waiting
period following an erasure burst of length £ is given by:

min
rqs (B, W,02)<R
dqs(B,W,c2)<D

Qoe(B, R, D) = W,

where

ros (8, W,a2)

1 W 1
2 t 1=p=Ww-1y -~ 2
711—1520 W+1h([“]z—w|“1 ) 210g(27reaz),

and

dou (8, W, o) £ lim Var(s|u; """

s [U ];7‘/‘/)

In particular the decoder will keep collecting the channel
outputs until it accumulates sufficient rate to recover all the
source sequences. We refer to Appendix VIII-A for details.

2) Hybrid Coding: By following the analysis similar to
memoryless quantization-and-binning, the waiting time for the

hybrid coding scheme can be expressed as:
min w
(B, W.02)<R
du(p,W,0)<D

Qu(B, R, D)

where the rate term ry(f8, W, azz) is equivalent to the rate
expression in (29) of Theorem 1 for erasure burst of length S
rather than B and

t—f—W-—1

du(f. W.o2) = lim Var(s|u; i)

3) Predictive Coding: In the predictive coding, the waiting
time is given by:

Qpc(f, R, D) = min w
b ) dpc(B,W,R)<D
where
p—1
dec(B. W, R) = p* ™ Vo > p* +52 (60)
=0

denotes the distortion at the destination in the first sequence
to be recovered following the erasure burst. Through standard

- _p2
analysis it can be shown that azz = 22}1?—5/)2

(1 - 63)(1 — p?). Note that the first term in (60) decreases
exponentially in W. Thus after a sufficiently long waiting time
the effect of the erasure burst will become negligible and only
the quantization noise will prevail.

Similar arguments of predictive coding can be applied to
define Qppc(f, R, D) for the leaky predictive coding. As this
scheme is not the main focus of this paper we only numerically
calculate the waiting time function for this scheme.

4) GOP-Based Coding: By fixing the operational rate to be
R, the period of I-frame transmissions, i.e., W*+1, is specified
by solving

2
and o,

RGor(W*, D) = R,

where Rgop(W, D) is defined in (58). In this scheme when-
ever a burst of channel packets are erased, the decoder declares
loss up to the time of the next non-erased I-frame, when
the decoder gets back to recovery. Therefore Qgop(f, R, D)
always belong to the set {0, 1,..., W*} with equal proba-
bility depending on the time when the erasure burst ends.
For instance, if the erasure ends right before the I-frame,
the waiting time will be 0, as the next frame will be recovered
immediately. If the erasure burst ends while at the I-frame,
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TABLE III

WAITING TIME Q(f, R, D) FOR DIFFERENT ERASURE BURST
LENGTHS ff AND R = 1.50, D = 0.1 AND p = 0.5

Leaky

Memoryless Predictive Coding o Hybrid Lower
Burst Length ‘ Q&B GOP-based Coding Prcegéfsge Coding | Bound
B=1 4 3 2 1 1
B>2 5 3 3 2 1
TABLE IV

WAITING TIME Q(f, R, D) FOR DIFFERENT ERASURE BURST
LENGTHS ff AND R = 1.063, D =0.1 AND p = 0.8

Burst Length Meg‘f&rﬁless G%E&?ﬁ;e‘l ﬁikg;%%ﬂ?f gg’gx]‘; Lower
=1 11 14.5 10/8 3 3
B =2 17 14.5 11/9 4 3
B =3 20 14.5 11/9 6 4
B =4 22 14.5 12/9 8 4
B=5 24 14.5 12/9 8 4
B=6 24 14.5 1279 9 4

Belr:12] 25 14.5 12/9 9 4

Be13:14] 26 14.5 12/9 9 4
B >15 26 14.5 12/ 10 9 4

the decoder need to wait for the entire period. Thus the average
waiting time for this scheme is

*

w
Qcopr(f, R, D) = -

Note that for the GOP-based scheme, unlike the other schemes,
the average rate is considered rather than the peak rate.

5) Lower Bound: In order to derive the lower bound on
the waiting time for any burst length, we invoke the lower
bound on the rate-recovery function (see Section V) to find the
minimum required W for any burst length f and fixed opera-
tional rate R. In particular, the minimum possible waiting time
after an erasure of length £, has to satisfy R~ (f, W, D) < R.
It gives a lower bound on the waiting function as

Q (8,R,D) & min W,

R™(B,W,D)<R
where R~ (f, W, D) is the lower bound on the rate recovery
function derived in Theorem 2.

Tables III and IV illustrate Q(f, R, D) as a function of
burst length £, when the average distortion is D = 0.1, and
correlation coefficients are p = 0.5 and p = 0.8, respectively.
The communication rate is selected to be

1-p* 5
b ")

which is a 2% rate-overhead over the ideal channel rate.
We note that for f = 1, the hybrid coding scheme attains
a wait time that coincides with the lower bound. This obser-
vation will be useful when we discuss simulations over i.i.d.
erasure channels, where the isolated erasure can be dominant
error patterns.

1
R =1.02R; = 1.02 x Elog(

B. Statistical Channels

In this section we apply the coding schemes designed in the
previous section over different statistical channel models.
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dg
Pg

Fig. 11.  Gilbert channel model: In the “Good” state, the channel perfectly
reveals the encoder output to the decoder, while in the “Bad” state, the channel
erases the decoder output.

1) Channel With i.i.d. Erasures: We first consider the case
of i.i.d. erasures. The channel at each time may introduce
an erasure with probability of y. The decoder declares a
source sequence s; as lost if it cannot reproduce it at
time ¢ within required distortion D. Naturally due to the
zero delay constraint, all the source sequences corresponding
to the channel erasures will have to be lost for any coding
scheme. The probability of excess loss is the fraction of source
sequences corresponding to non-erasures that are also declared
as lost.

When the erasures are sparse, so that the effect of each
erasure is locally isolated, we can approximate the excess
loss rate Pgp using the function Q(f, R, D) with f = 1.
In particular

PeL~ 7y -Q(1, R, D).

Fig. 12(a) and Fig. 13(a) illustrate the simulated excess
loss rate of different schemes over i.i.d. erasure channel as
a function of erasure probability for the case of p = 0.5
and p = 0.8, respectively, D = 0.1 and a 2% rate over-
head. It can be observed that the hybrid coding scheme
outperforms the other schemes. From Table III it can be
observed that, for isolated erasure, i.e, f = 1, the hybrid
coding scheme attains the same waiting time as the lower
bound, i.e., Qu(1, R, D) = Q™ (1, R, D). This is the main
reason that the hybrid coding scheme performs very close to
optimal in this scenario. The predictive coding and GOP-based
coding schemes require three times longer waiting time and
the memoryless quantization-and-binning requires four time
longer waiting time after an isolated erasure. Note that as vy,
i.e, the packet erasure probability, increases, the chance of
consecutive erasures increases. This is the reason that the
hybrid coding shows a loss probability slightly higher than
the lower bound as y increases.

2) Gilbert-Elliott Channel Model: We further consider the
two-state Gilbert-Elliott channel model [22]-[24] (Fig. 11) in
which all channel packets are erased in “bad state”. In the
“good state” a packet is erased with a probability of €. Let
pg and gy denote the probability of transition from “good”
to “bad” state and vice versa. In steady state, the probability
of being in “bad state” and thus the erasure probability is
De/ (pg + qg). It is not hard to verify that the mean burst
length is equal to 1/g,.

Knowing that the function Q(f, R, D) characterizes the
waiting time for erasure bursts of different lengths, and
assuming that the consecutive bursts are separated with long
enough guard interval, the probability of excess loss, Pgr, can
be approximated as

Per~ e Q1 R) + pege > (1 =g’ ' - Q(B. R, D).
p=1
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Comparison of different schemes p = 0.5, D = 0.1, and R = 1.02Ry. (a) Probability of excess loss versus probability of erasure (y) of a channel

with independent erasures. (b) Probability of excess loss versus probability of erasure in good states (e) for Gilbert-Elliott channel with pg = 5 x 1073,
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Comparison of different schemes p = 0.8, D = 0.1, and R = 1.02Ry. (a) Probability of excess loss versus probability of erasure (y) of a channel

with independent erasures. (b) Probability of excess loss versus probability of erasure in good states (e) for Gilbert-Elliott channel with pg = 5 x 1073,

1
q9G = 3-

In particular the first term is the average number of losses
resulted by isolated erasures in good state and the second term
is the summation of average number of losses resulted by burst
erasures of length £ in bad state, for different burst lengths
pe[l:oo).

In Fig. 12(b) and Fig. 13(b), we illustrate the performance
of different schemes for a Gauss-Markov source with p = 0.5
and p = 0.8 respectively for average distortion D = 0.1 and
2% rate overhead over the Gilbert-Elliott channel. In both plots
we fixed the channel parameters (pg,qg) = (5 X 1073, %).
The performance of different schemes are illustrated as a
function of the parameter €. We verify again that the hybrid
coding scheme provides significant gains over other baseline
schemes.

VIII. CONCLUSIONS

We study real-time coding of Gauss-Markov sources under
a zero decoding delay constraint over an erasure channel.
We first consider a simplified information theoretic model
involving a burst erasure channel and define the rate-recovery
function in this setup. We explain the weakness in tradi-
tional schemes such as predictive coding and memoryless
quantization-and-binning in this setup. We propose a new
coding scheme that can be viewed as a hybrid of these

schemes that achieves significant gains. We also develop a
lower bound on the rate-recovery function and show that in
certain regimes our proposed scheme can be close to optimal.
Several numerical computations and simulations are presented
to illustrate the performance gains of our proposed technique
over baseline schemes in a variety of channel models.

Our present setup requires that every sequence outside of
the error propagation period be recovered with distortion D,
while sequences inside this period need not be recovered.
One natural extension is that the sequences within the error
propagation period must be recovered, albeit with a higher
distortion. Another extension is to relax the zero decod-
ing delay constraint at the receiver, and allow a non-zero
decoding delay. Some effort in that direction is presented
in [14] and [16] however a more complete characterization
remains to be developed.

APPENDIX A
SUM-RATE OF THE CASE B = W = 1 IN THE
Hi1GH RESOLUTION REGIME

In this section we establish the rate expressions stated
in Section III. In all of our analysis we start with the sum-rate
expression (13).
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Fig. 14.  Burst erasure channel model parametrized by starting time of

erasure, 7.

A. Memoryless Quantization-and-Binning
Since u; = x; + z we have that:

Dlimo {Rsum + log 2weD)} = lim

L Mt + e+ +p’ Zn+ 2z ‘[n]t—3
ne+ pni—1 + p2n_ 2+ +p 7+ z !

. n—1+pm—2+z-1
lim A !
o ((nz +pn_1 + p?no +ZI))

giino{h(”t—l +pni2+z-1)

+h(n 4 pn—1 + pPo_o + z|n,— 1+P”t—2+2t—1)}

{;log (27[6(1 — (U +p )) 21og (27[6(1 _p ))]

where we applied the fact that n, ~ N(0,1 — p?) and

z,z-1 ~ N(0,02) with o, — 0 as D — 0. We have
. 1
Jim (Rum = Ri(D)} = 5 log (14 52),
as required.

B. Imperfect Prediction-and-Binning
We have

Jlim {Rsum + log (reD)} = giinoh(ut,l, u|[n] ) = lim

h((”tl +pim3+ otz —pzatpizz—

ne+pia otz = pzo +pPzn — -

}[nJ’ﬁ)

zim {n(ni 1>+h(nt+p m—alni—)

Finally (61) reduces to

lim (Ryum — Ri(D)) = 3 log (14 ).

as required.

APPENDIX B
ACHIEVABILITY OF HYBRID CODING:
PROOF OF THEOREM 1

A. General Rate and Distortion Constraints

In order to study the rate of the hybrid coding scheme,
consider the channel with an erasure burst spanning [z
7 + B — 1]. Fig. 14 illustrates a burst erasure channel model
parametrized by 7, i.e., the time where the burst erasure of

length B starts. We identify three different time regions.

5 log (271'6(1 —p )) + > log (271'6(1 +pH( - pz)).

e Region I:t < t, where there is no previous erasure by the

channel. The decoder recovers u; given {ug,...,u;_1}.
This succeeds with high probability if

o
R = Rio(t.02) 2 hullul] ) - 3 log (2nea§). (62)

Furthermore, the decoder reconstructs the source
sequence x; within the distortion

Dy (t,02) £ Var(x|[u]}). (63)

Region 2: t = 7+ B 4+ W, right after the erasure burst of
length B spanning [z, 7 + B — 1] and a window of length
W after that. The decoder simultaneously recovers all the
codewords [“]LW given {ug,...,u,_1}. This succeeds
with high probability if

R > Ry (d2)

1
max ——h([ulaql[ul] ", [ulage)

McL, M|
M
1 2
—5 log (27r eaz) , (64)
where
L:2{t+B,...,t+B+ W)} (65)

and M€ denotes the compliment of M with respect to the
set L;. Furthermore, the decoder reconstructs the source
sequence X4 p4w Wwithin the distortion

— B
D3¢ (07) £ Var(epwllul] ", w225

Region 3:t > © + B + W, the time after Region 2. The
decoder recovers u; given

{UI, s U1, U BHW, - -t uf—l}'

This succeeds with high probability if
R > Rso(t,02) 2 h(u|[uli™, [ul ) — = log(27rea)
(66)

Furthermore, the decoder reconstructs the source
sequence x; within the distortion

D3¢ (t,02) £ Var(x|[u]] ", [ull, p)-

For any parameter 7, define

'lef(t,azz), t<rt

R.(t,02) £ { R (62), telr,t+B+W] (67)
AR3,,(I,022), t>t+B+W,
'Dl,,(t,azz), t<rt

D.(t,6}) 2 {1 D2.(c2), rtelt,t+B+W] (68)
| D3 (t,02), t>7+B+W.

The rate and distortion constraints have to be satisfied for all
possible parameters 7. In particular, the rate

R > max maxR,(t,azz)
te[l:T—B] t ’

is achievable, for any test channel noise satisfying

max max D;(z, 022) < D.
re[l:T—B] '
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B. Worst-Case Characterization of Burst Erasure

2

In this section we show that for any test channel noise o7,

the worst-case rate constraint (67), is

sup R,(t,azz) = lim Rz,,(azz)
ot T—>00

. 1 -
lim max Wh([U]Ml[U]l L [ulage)

=00 MCL, | |

M

1
-5 log(2zea?), (69)

where L, is defined in (65). In addition the test channel
noise azz has to satisfy the worst-case distortion constraint

supD,(t,azz)
7,1
= lim ng,(azz)
T—>00

‘[+B+W) S D

, -1
= Zli)ngo Var(x; 4 p+wllul] ™, [ul; ] (70

Before the proof consider the following lemmas.
Lemma 2 (Time-Shifting Lemma): For the hybrid cod-
ing scheme and for any k < t,

RO ITul s X5, [215) = hOa—kl[ulpm—k)

for M C{1,2,,...,1} (71)
R(u [l [XD5, [215) = hu— [ )
for M C{1,2,,...,t =1}, (72)

where M —k & {m —klm € M, m > k).
Remark 8: Similar equality holds for estimation error
function rather than differential entropy. In particular,

Var(x [t [X15, [215) = Var(e—el[ulpm—x)

for M C{1,2,,....t—1}. (73)

This follows from the fact that for a Gaussian variable X we
have h(X) = L log 27 eVar(X)).

Proof: First consider (71) and note that forany k < j <1,
we have

J
Xj =p/Fx + Z p .

I=k+1
Now for any M C {1,2,,...,t} we have
hOqllulags (615, [21D)
t J
=hG“Urk§:#4m > a1 +2)
I=k+1 =1 JeMjsk
k ok
> {uj}jEM,jfk’ [x1}, [2]1)
t J
= h( >l D g+ 2)
I=k+1 I=k+1 JeMjsk
x4, [z]’f)
t—k J
=h (> o | 1D qjia+ 2)

I=1 I=1 JeMok
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Fig. 15. Schematic of the variables in Lemma 4.

= h(x—|[UlMm—k)s (74)

where (74) follows from the fact that u; for j < k are function
of {[X]k, [z]lf}. ‘We use the fact that ny, np, ... are i.i.d. and the
fact that each x; depends only on ny, ..., n; and is independent
of njy1, ... as well as the fact that ¢; ; only depends on j —1i,
to justify the shift backwards by k. Also (72) can be verified
using similar methods. 0

Lemma 3: For any test channel noise azz and any t and
t, we have the inequalities

Repi(t+1,62) = R (1,0)
Deyi(t+1,02) = Do(t,02).

(75)
(76)
Proof: First consider the rate inequality in (75). It suffices

to show that the inequality holds for all the rate expressions
in (67). For instance using (62) for R; .(t, 022), we have

Rics1(t+1,02)
1
2 h(u,+1|[u]t1) —3 log (27teazz)

1
= huallull, xi, 21) = 5 log (27ea?) (77)

|
= h(u[ul™) - S log (2nea§) 2R, (t,02) (78)

where (77) follows from the fact that conditioning reduces
the differential entropy, and (78) follows from the appli-
cation of second equality in Lemma 2 at time ¢ + 1 for
M = {1,...,t} and k = 1. The similar inequalities can be
derived for Rz,,(azz) and R3 .(t, 012). This verifies (75).

The same method can be applied for the distortion con-
straints to show (76). For example for Dp .4 1(t + 1,03)
from (63) we have

Dici(t +1,07) & Var(x|[ulf™)
> Var(x411[ulit!, xi) (79)
= Var(x|[ul}) £ D1 (t,07) (80)
where (79) follows from the fact that revealing the additional
information x; can only reduces the distortion and (80) fol-
lows from Remark 8. Similar inequalities can be derived for
D>+ (c?) and D3 (t, 0?). This verifies (76). O
Lemma 4: Consider jointly Gaussian random variables
{X1, X2, Y1, Ya} as shown in Fig. 15, such that for k € {1, 2}
X ~ N(©,1)
Z ~ N0, ex)
Yie = Xk + Z.
Also Xo = pXj + N. Define

d(er, ez, p) £ Var(Xi|Y1) — Var(Xa| Y1, Ya).
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For any ez, p > 0,

do(er, e, p) -0

der 81)

Proof: Note that
d(er, ez, p) = Var(Xi| Y1) — Var(Xa| Y1, Y2)

1 IL+e p P
l———l 1
e T )( p lte)\l

B 1+e1— p2(1 —e2) 1
T (+en(+e)—p Ite
We have
do(er, er, p) B 1 pze%
dey  (I+en? ((I+e)(+e)—pH?

(82)

It can be readily seen that (82) is non-negative, by simple
manipulation of the inequality

(I+e)(1+1—=ple)=1=p°

This completes the proof. (]

Remark 9: The condition (81) can be interpreted as fol-
lows. Suppose that Z ~ N(0,0?) and Z/ N(0,0}) are
independent of all other variables and 01 < 022 Then if
Var(X(| X1 + Z2) — Var(X3| X1 + Z, Y2) > 0 we also have that
Var(Xi| X1 + Z') — Var(Xa| X1 + Z', Y2) > 0 must be satisfied.

Lemma 5: In the hybrid coding scheme, for any test chan-
nel noise 022 and any t > t + B + W we have

tim [V |[ulf ™, [wlfy) — VarGa Ll [ul, )] = 0.

(83)
Proof: First, fort > 7+ B+ W:

Var(xq [ul] ™!, [u]' 2, )
w

= VarCql[ul] ™", [l u + D wrur—)
k=1

= Var(xq |[u]] ", (W]t} 5. % + 2).

1 1

Second, if X X, 1([u L[l ot B) denotes the estimate of x;_1

given ([u]] ™", [u ,+B) we can write
[ -1 -1 -
a—thl([UH ) [U]IH_B) = X;—1+ ni,
1

where n; ~ N O, &12) is independent of x;_;. In addition,
if we define ‘71 to be the mean square error (MSE) of the
estimation, it can be shown that

E{ 1}—01
E{x’ )

—1
1
E{x} 1}) '

) = Xt—1 + 525

a] =

- 1
0'12: —2
0y

Third, we can define

and

(84)

S t—1
—X—1([u]}
a2
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where 71, ~ N(0, 5 2) is also independent of xt 1. From
the fact that the MSE of the estimation xt 1([u]1 ) can not

be bigger than the MSE of X_ 1([u] s T+B) and the
monotonicity of 01 as a functlon of the MSE 01 in (84),
it can be concluded that o 02 < 012

Now, from the principle of sufficient statistics, we have that

Var(x—11[ul} ", [ul' ) — VarCe |[ul] ™', [ult, )

= Var(x,—1|x—1 + 1) — Var(x[x—1 + 1, xr +z). (85)

To prove the lemma, it suffices to show the non-negativity of
the right hand side of (85) as t+ — oo. To establish this we
instead we show that

lim [Var(x 111 + F) = Var(x [xi—1 + T, x + 2)] = 0.
(86)

The result then follows from Remark 9. Finally note that in
steady state we have:

D (87)

which in turn establishes (86), and completes the proof. [
Having established the necessary auxiliary results, we now
turn to the proof of (69) and (70). Towards this end we
show that the terms R» . and D; ; will dominate the rate and
distortion expressions. This is accomplished through several
steps outlined below.
Step 1: For any fixed 7z, and any r < t we have

RZ,‘[(O-Zz) = Rl,T(t’O-zz)
Dy (62) > D, (t,02).

lim Var(x,_1|[u]’1_1) = lim Var(x|[u]
11— 00 — 00

(88)
(89)

Proof: To show (88), note that from the definition of
Ro.-(02) (see (64)), we have

Ry (02) = h(uesprwllul] ™", [ult 51 — 10g271'eo'
z h(“T+B+W|[U]r+B+W 1,[X]T+B+W f’[Z]T+B+W t)
1
3 log 27[60‘22 (90)
_ 1
= h(u|[u]} - > 10g27reaZ2 1)

- Rl,’[ (t9 0-12)5

where (90) follows from the fact that conditioning reduces the
differential entropy and (91) follows from the application of
Lemma 2 at time 7 + B+ W for M ={1,...,7 + B+ W}
and k = ¢ + B+ W —t. The distortion constraint in (89) can
be verified through the similar steps. 0
Step 2: The functions R, (azz) and D, (azz), defined as,

R.(c?) £ max R (¢, o) (92)
De(02) £ max D+ (t,07) (93)
are increasing functions with respect to 7.
Proof: Note that
R:(07) = max R: (¢, 07)
< max Rey (1 +1, a?) (94)

R‘[+1 (0-22)9
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where (94) follows from (75) in Lemma 3. The proof for
D (c?) follows similarly. O
This step shows that the dominant term in the rate and
distortion constraints corresponds to the steady state behaviour
i.e., T — 00.
Step 3: For any t > v + B + W, we have that

Rz’,(O'ZZ) > R3,r(t,0-zz)
Dy (62) > D3 (t,62)

95)
(96)
are satisfied in the limit 7 — oo.

Proof: We first focus on the rate constraint (95). Note that
by the definition of Rz,,(azz) in (64), we have

—1 B+W-—1
ult Y

Ry, T(O- ) = h(uesiw|lu +B

0
According to (97) and the definition of R3,T(t,azz) in (66),

in order to show (95), it suffices to show the following for
anyt>t+ B+ W,

h(ue|[u]}™

Note that according to the definition of hybrid test channel,
we have

L)) = h(ua ol Tulh p). (98)

w
Xt +z = ur + Zwkutfk,
k=1

i.e., x; + z is only the function of the current and the past W
test channel outputs. Thus for any t > 7 + B + W,

h(Ut|[UH_ ) ,+3) = h(x + z|[u]]", [U]H_B)
and hence (98) can be written as
h(Xf +Zf|[u]7{7l’[ 1+B) = h(XI+1 +Zf+1|[u]] 9[“]{[4»3)9
(99)

and based on the fact that z and z4; are i.i.d., to show (99)
it suffices to show that

h(Xt|[U]1

which is equivalent to show,

) = o [ul} ™ Tull ),

Var(x|[u]} ", [u] (100)

) > Var(x411[ul] ! [ull, p).

1+B
In addition note that for any t > 7 + B + W,
Var(xq|[u]] ", [u]' )
= Var(px—1 + nt|[U]
= p*Var(x—1|[u]}~

s [U]TJ,_B)
[U]I+B) + (1 - P )
Thus to show (100), it suffice to show

Var(x;—1|[u]}~ (101)

[U]TJ,_B) = Var(xt| 5 [u]{[+3),

and we only need to show (101) when t — oo, which follows
from Lemma 5.

Now consider the distortion constraint in (96). By definition,
it suffices to show that for any t > 7 + B + W,

t+1

Var(x |[w]] ", (), g) > VarCqp|[ul] ", [w]' ),

1 2
—3 10g(27r eaz> .
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which is readily justified according to Lemma 5 in the limit
7 — o00. This proves the distortion constraint in (70). ]

According to Step 1, for any ¢, the rate and distortion
constraints of region 2, i.e., Rz,r(azz) and Dz,,(azz), always
dominate the constraints of region 1. According to step 2,
we only need to focus on the case where the erasure burst
happens at 7 — oo. Finally according to step 3, as © — oo,
the rate and distortion constraints of region 2 also dominate
the constraints of region 3. By combining these results, it can
be concluded that lim;_, Rz,r(azz) and lim;_, Dz,,(azz)
are the dominating rate and distortion constraints as required
in (69) and (70).

C. Rate Computation

In this step we show how the limit 7 — oo in the rate
and distortion constraints in (69) and (70) can be replaced
with the steady-state expressions in Theorem 1. In order to
establish (29), we need to show that for any M, C L,
we have that:

lim Aulm, lulf
T—>00

ulpme,) = h (LU MmILE] pe s S1),

(102)

where the variables &i; and 3, are defined in (27) and (25)
respectively and M, is the set M shifted by time 7.
In a similar fashion for the distortion constraint we must
show that:
. -1 +B+W
TlgrgoVar(XHBerl[u]{ Suli g™

B 1 =
+W+ 1)

=Var(sB+W+1|[a]B+1 » S (103)

In what follows we establish (103). The derivation of (102)
is analogous and hence will be omitted. Consider the (z —
1) x (z — 1) matrix Qn,, which consists of the first 7 — 1
rows and columns of Qy in Section IV-D. This matrix is lower
triangular and thus invertible. We can express:

uy X1 Z1 Vi
Ll = ¢ |+ 20 (104)

Uz —1 Xr—1 Zr—1 V-1
Now consider the left hand side of (103):

Var (e pw[ul] " [wlE 5 Y)
= Var(q 1 p4w|Qg  Lul] ", [wlZ T3
= Var(xpwllvli ™" [ulz,). (105)
where the last step uses £, £(t4+B,....,t+B+ W}

Now suppose that the matrix Q; is of size (W +1) x (r +
B + W) consisting of rows with index £; and columns with
index [1, 7 + B + W] of matrix Q. In addition suppose that
the matrices Q; and Qe are of sizes (W + 1) x (r —1) and
(W+1) x (B+ W + 1), respectively such that

Qi = [Q1, Qesrl.



ETEZADI et al.: TRUNCATED PREDICTION FRAMEWORK FOR STREAMING OVER ERASURE CHANNELS

Then we can express:
e, = Qu (X244 (254
= 1Q1, Qerr] (LI 4 (217754
= Qi (K + 1217

+ Quft <[X];+B+W i [Z];+B+W)

= QiIvII" + Qe[ VBT, (106)
Thus we can express (105) as:
Var(xe+4+wllvI] ', [ulg,) = Var(eipwlvI] ',
Qer[vITTETW)
= Var(xe+p+wl% (V1] ),
Qe[ vIZTETW), (107)

where X; ([v]fﬁl) the MMSE estimate of x; given [v]fﬁl,
which can be done since {x;} also constitute a Markov chain.
Now consider the limit 7 — oo:

lim Var(X1+B+W|[V]‘f_1 Lule,)
T—>00

= lim Var(x;4piwlX: ([VH_I),
T—>00

+B+W +

Qeff([X]T

= lim Var(s;4p+wl5 (V] 7)),
T—>00

Qe ([s]2FAHY
where we use the fact that as 7 — o0, x;, — s; and
furthermore 3, ([v]fﬁl) is the MMSE estimate of s, given
[v]fl. Using the analysis of a recursive one-dimensional
Kalman filter [25]:

[Z];+B+W))

+ [2]2FEEY),

si = psic1+ni n ~N(©,1—p?)
Vi =si+z, z~N(,02),

we can express the estimate of s; in the steady state as:
S, =5 +e

where e ~ NV (0, £(62)/(1 — Z(c2))), and X(o?) is defined
in (26).

Finally according to the Toeplitz property of the matrix Qyy,
and therefore Qefr, we can write (107) as

max D, (z, azz)
T,t

= lim Var(s;1pwl3c, Qerr([s]T P+ + [2]7FPFWY))

T—>00

= Var(sp4w+1/51, Qetr ([S]B+W+1 [Z]B+W+l))

BHW
= Var(sp+w+1151, [t ),
as required.
APPENDIX C

HYBRID CODING IN THE HIGH RESOLUTION
REGIME: PROOF OF COROLLARY 1

According to the rate analysis of the hybrid coding scheme,
the excess sum-rate constraint associated with an erasure burst
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spanning [z :

RE,sum(D) £ Rsum(D) - RI(D)

= lim Al ™)

_W+D
2

t + B — 1] in steady state, can be expressed as

log (27rea ) (W + 1D)Ri(D),
(108)

where Ry(D) is defined in (1). The test channel noise 022

depends on the distortion D and the choice of hybrid coding
coefficients w, and has to satisfy

1 t+B+W) —

uliip (109)

Aim Var(xpwl[u I

We show that the choice of weights in (32) minimizes the
asymptotic behaviour of the excess sum-rate in (108) in the
high resolution regime when D — 0.

We first consider the problem for any distortion D. Follow-
ing similar argument as in the proof of Theorem 1, according
to (106), we have

Jim (Ll 51 )

hm h (Qeff([X]I+B+W+[Z]I+B+W)| I 1+[ ]I 1)

= 1im h(Quar(lslyH Y 21 B 31 (11 120 7)
= lim & (Qual(sl " + (2 M)isoi+¢)  (110)
—h (Qe ISP 4 (2P s + ) (111
= h ([a]gi}“lm n e), (112)

where in (110) we replaced the estimate of s;_; with a noisy
version of the source s;_;. The noise e is related to the
estimation error of the source s;_; from [u]tf]. Also (111)
follows from the stationarity property of the sources and is
independent of ¢. The variables &; in (112) are also defined is
Theorem 1.

According to (112), the excess sum-rate in (108) can be
expressed as

Resum(D) = h ({1511 150 + )
—(W+1)( 10g(27rea)+R1(D)) (113)

We now consider a generalization of the test channel in (27)
as

u 51 21
A A . .
= Qe : + : ,
UB+W+1 SB+W+1 ZB W+l
where
1 0 .0
} 1 1 .0
A
Qetr =
oprw  VB+w-1 - 1

Note that Qcfr consists of rows [B+1: B+ W + 1] of Qeff.
The following lemma is valid for any distortion D.
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Lemma 6: For any B and W, the choice of the hybrid cod-

ing scheme parameters W minimizing h ([ ]gﬂvﬂbo + e)
also minimizes
Iy @y s + e, spyw)- (114)

Proof: Note that,

I f: @y s + e sprw1)

= h((algt M so + e, sprw1)

—h(mpt !

= h([ag !

—h(sp+w+1ls0 + e)
— h(sp+w+1ls0 + e, [U]
+h(sprwilso + e, [T]9).

Iso + e, [T17, sprw1)

[so + €) + h(sprw+1ls0 + e, [E’]gﬂw—l)

— h((Eg M so + e, [U1F)
B+W+1)

(115)

The third term in (115) is clearly independent of w. The second
term in (115) is equal to 5 log (2w eD) according to the dis-
tortion constraint, and is independent of w. The fifth and sixth
terms are also independent of w, because of the invertibility of
any upper-left square sub-matrix of Qegr. For instance, the sixth
term can be written as

h(sg+w1ls0 + e, [U19) = h(sgywrils0 + e, [s1P + [2]D).

Also the fourth term is independent of w, because

~ ~j—1
R Iso + e, (1) = X5EV A h@jlso + e, [@1] ),

which is 1ndependent of the choice of w, because, for any j,
h(ujlso + e, u]] ) is independent of the choice of w, i.e.,

h(@jlso+ e, [l ")

= h(@jlso+ e [sh "+ 12171

=h|(sj+z)+ ZC]j,k(Sk + z)[s0 + e, [5]{_1 + [Z]{_1
k=1

= h(s; + zjlsp + e, [S]{_1

+121]7).
Thus the choice of w which minimizes the first term in
(115), minimizes the mutual information. This completes the
proof. ]
The following lemma characterizes the high resolution
behaviour of the second term in the sum-rate (113).
Lemma 7: In the high resolution regime, the asymptotic
behaviour of the second and third terms in (113), is indepen-
dent of w. In particular, for any choice of w,

1
lun ( 10g(27ter72) + R[(D)) —log(me(l — pz)). (116)
Proof: First note that the distortion constraint in (109),
is in fact the distortion constraint after the error propagation
window for a erasure burst at steady state, i.e.,
Var(xpw11lulg 1), 5)

B’ [u]t+W+1)

= lim Var(x ult™
00 ( t+W+1|[ ]1 1
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We now derive lower and upper bounds on the test channel
noise azz. According to the hybrid test channel, we have

W
I
j=0

Therefore at least x;+ w1+ z:+w+1 is available at the decoder
while reconstructing x;+w+1. So

Xt+W+1 + Zr+W+1

: t—B t+W+1
D = lim Var(q4w1|luly ", [ul, 1) )
—00

= lim Var(xisw+11%+w+1 + Zi4w1)

o2

= < 117
1402 (117

Also note from the Markov property among the source
sequences that

D = lim VarGapw-1|[uli™", [wl ™)
= lim VarCow [T )™, [ul i
= lim Var(xerw-+11Xe+w, X+ w1 + 2+ w+1)
o2
Z
— = (118)
1+ m
From (117) and (118), we have
Lo o? _ 1 (119
1-D~ D~ |-
I—p
From (119),
2
lim = =1 (120)
D—0 D
Thus
2 1—p? 2
hm ( log(2meo)) + = log (T +p ))
1
=3 logQRre(1 —p?)) (121)
which implies (116). ]

According to Lemma 7, in the high resolution regime, the
contribution of the second and third terms of the excess sum
rate in (108) is independent of the choice of the hybrid coding
coefficient w. So, it suffices to focus on the high resolution
behaviour of the first term in the excess sum-rate Rgym(D)
in (113). Also according to Lemma 6, it suffices to characterize
the choice of w that minimizes the mutual information term
in (114). We specialize the result of Lemma 6 to the case of
B =1 and the high resolution case. It is not hard to verify
that in the high resolution regime, the variance of the noise e
vanishes to zero. By subtracting out the effect of sy, we define

(G ]w+2 Q([X]W”—}—[ ]w+2), (122)
where (3 is the square matrix of size W + 2. In particular,
(122) can be written as (123) at the top of next page. Thus
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1 0 0 0
U 01 1 0 0 X] z1
— 02 01 1 0 +
w42 : : XW+42 w42
DW+1 Ow  DWw-1 1
1 0 0 0 0 0
01 1 0 0 1 0 0 ny z
Y BT 0l « op 1 0 + (123)
5 5 : : : nw+2 ZW+2
Owal OW  OW_i 1 pWHL pW Wl 1
1 0 0 1 0 0 0
171 (] 1 0 0 P 1 0 0 n
=1 v 0] 1 0l <« » p 1 0 . (127
/ﬁw+2 : : : nw+2
owel ow  ow_i - 1 pWHL p W Wl 1
= QAn (128)
the mutual information term in (114) for the case of B = 1 This is equivalent to
reduces to oA T
E{(xwi2—x01) QAN } =& (10---0),  (130)

. ~ ~ W42
lim 7(a; [Gly 10 + e, sw+2)
D—0
. ~ e W2
= lim I(@n; []y 150, sw+2)
D—0

= lim 1@ [ v 12). (124)
The following lemma shows that the choice of w in (125)
minimizes (124).

Lemma 8: The vector w*, with the elements

- p2W—kt1)

m fOVkE{l,...,W},

w;=p (125)

satisfies:

Jim 1@ (@) xw2) = 0 (126)
thus minimizing the sum-rate.

Proof:  Since D — 0 requires o7 — 0, we will only
establish (126) when azz = 0. The proof when D — 0
will follow from the continuity of the mutual information
in 012. Thus we will consider the test channel in (127) at
the top of this page. In (128), as shown at the top of this
page, Qand A represent the first and second matrices of size
W +2 x W+ 2 in (127) and n represents the vector of the
W + 2 ii.d. innovation random variables [n]YV“Lz. We prove
that I(1p; [/LT];V +2lxw+2) = 0 by establishing the following
Markov property

2

W42

U — xw2 — [Ul, (129)

Based on the fact the random variables are jointly Gaussian,
in order to show (129), it suffices to show that the MMSE
estimator of u; from [’E];V +2 is a scaled version of XW42.
This is equivalent to show that a scalar x exists such that

(xwq2 —xty) L {2, B3, ..., Uw42).

i.e, xw2 — xU; is orthogonal to all the rows of aAn except
the first row. Note that

W+1

xwi2 — = (pV =k pV o p 1)n, (131)

Using (131) and from the fact that E{nn’} = (1 — pz)l,
the left hand side of (130), can be written as

E{(xw+2 — x01) (QAn)T}
=1 =p) (P =k p"W - p 1)ATQT, (132)

First note that according to the definition of 6 we have

1 0 0 - 00

w1 1 0 - 00

PP wy W N
A:Q_ =

ww ww-1 ww-2 1 0

0 ww ww-—1 w1 1

From (132), by multiplying Q=7 from the right, it can be
observed that showing (130) is equivalent to show

PV —x PV o p 1)1\T=1 ¢ (10 - 0)AT.
—p
(133)
It can be written as
1 p p2 pW+1
01 p p¥
w—1
(Pt —k pV o p 1) 00 1 p
00 O 1
= Ty (1 w1 Wy - Wy O). (134)
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First from the first element of (134), we have

PV e = < - (135)
L—p
From the second element of (134), we have
PVt —)p+p" = 2 S Wi (136)
l—p
Thus, from (135) and (136), we have
w
WH oS P (137)

1—p2  wi—p

Now we show that the choice of coefficients wj in (125), for

any k € {2, ..., W}, satisfies
k—1 5
PV — )k + Zpk+w—21 =1- pe wg.  (138)
j=0

By using (137) and noting that

—p*M (1 - p?)
1 — p2W+D

*
wy—p=

equation (138) can be verified through basic steps. Finally,
as the last element of (134), we need to show that

W
(PVH — ) pWH 4 ZPZ(W—j)+1 —0,
j=0
which is readily verified. This completes the proof. (]

Finally we show that the sum-rate constraint in (108)
coincides with the high resolution lower bound in Corollary 4,
and thus is optimal. In particular we want to show that, with
the choice of hybrid coding weights in (32), we have

im | R Diog (L2
—=1lo
po | M T 28\ T

lim

1 1 p2(W+2)
— i I e
A w1 08\ T v | (139

We have

lim R BV sy + e)

lim Ry = lim ———
pog oW 1 B

1
—5 log QreD).  (140)

First note that by similar argument used before, can be
written as

1
hm Ryum = hm W——Hh([

where u are defined in (122). Now note that

1
a1yt — 5 log@meD) (141)

R([E1Y %) = TOaw2; [01Y ) 4+ R(E1Y 2 xw42)
h(xw2) — hOaw2 [0 T2) + k(@) 2

1
> log (271'6(1 — pz(W“Lz)))

(@) 2 xw-2) + R (@Y 201, xw2).-

[xw42)

— h(aw2l (TN +2)

+ 1 (Ur; (142)
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When D — 0, the mutual information term in (142)
approaches to zero according to Lemma 8. Now consider the
last term in (142), we have

W+1

Jim AL, xw2) = lim @ )

hm (h([u]WH) 1((my ;XW+1))

~ i ) — RO + Jim Gav-pilful))

1 w (1= pHyW .
2log (2re) W +11n1 h(xwarllul; ™).

(143)

Note that the second term in (142) and the last term in (143)
cancel each other. Thus (142) can be written as

1 1— 2(W+2)
W2 P
h([ ] ) - 5 IOg(1 _ p2(W+1)

W+1

+ log (27te(l - pz)). (144)

Finally by replacing (144) into (141), (139) is verified. This
completes the proof.

APPENDIX D
PROOF OF COROLLARY 2

We need to show that the high resolution excess rate for
B =W =1 is upper bounded by the expression

2p*
(1+ p)z)'

We prove this part through the following steps.

1) Specializing Theorem 1 for B = W = 1 and the high
resolution regime, we have that the achievable rate can be
expressed as:

1
Reur(p, B=1) < ZIOg (1 +

Ru(D, w1) = max I%h(flz, u3), h(in|i3), h(fl3|flz)]

1
-5 log(2reD), (145)
where
2
m\ » (1 —w; w% Lopop 3
)~ \o 1 —w 0 1 p 2
2 V\o o 1) \n
n
0 1 p— wi .
2) For any choice of w; € [0, p], we have
Var(i3) = (1= p?)(1+ (p — w1)* + (p* = pwi + w7)?)

> (1= p») (1 + (p — w1)*) = Var(in)
and therefore,

h(us|tp) = h(tn, U3)
> h(in, U3)

— h(in)
— h(iz) = h(n]03).
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-0.35

%h(’lj,g"l[z) + %h(’fl,g — (p—w1)iz)

_0.4}

—0.451

-0.5 J
h(ﬁ2|dg)\
_055 i i i i i
0.1 0.2 0.3 0.4 0.5 0.6 0.7
w1
Fig. 16. The sum-rate and marginal rates as a function of coefficient w1,

for B =W =1 and p = 0.7. The marginal rate is upper bounded for
approximation.

Thus (145) reduces to
1 1
Ru(D, w1) = max Eh(ﬂz, 03),h(fl3|f12)] —3 log(2meD)

1 1
= Eh(fmlﬁz) + 5 max {h (W), h(U3|t2)}

1
—5 log(2meD). (146)

3) Fig. 16 shows an example of terms h(up) and h(u3|ip)
for p = 0.7 and w; € [0, p]. Finding the close form expression
of the value of w op at the intersection is not straightforward.
We apply the following approximation.

h(i3|tip) < h(az — (p — wi) )
= h(n3 + pwiny)
1
=5 log (271'6(1 -0+ pzw%)).
It can be easily observed that the upper bounds of & (u3|in)
and h(in), intersect at w; = p/(1 + p). Using this value:

|
Eh(u2> U3)|w1:ﬁ)1

1 2 =2\ (113
_ 4 lLp—wp w1p~+ (Oh m
2 0 1 p — W] .

= llog (271’6(1 —p?)? (1 + ZL)).
4 (1+ p)?

Thus the rate expression in (146) is upper bounded as

1 1-p? 1 4
RH(D,wl)filog( p)+—log(1+2 P )

D 4 (14 p)?
This completes the proof.

APPENDIX E
PROOF OF COROLLARY 3

We consider the case where W = 1 and B — oo. Consider
the system at time ¢t where t — oo and the erasure burst spans
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the interval [1 : ¢ — 2]. We have,
St
u Y _ (1 —w wi —wi )|
(utl) - (O 1 —w1 w% e St—2 (147)

Now consider the following lemma.
Lemma 9: For the random variables defined in (147),
we have

E{lu*} = E{lu—1*}
2
—a_f_” 1 1
=a p)(l—p2+1—w%)(1+w1p)2
= (1= p*) f(wr)
E{uu—1) = (1 —pz)(pf(wl)

— wl
(1 +wip)(1 = w})
= (1= p*)g(wy)

where f(.) and g(.) are defined in (35) and (36), respectively.
Proof: From (147), consider the following definition.

St
uw\ (1 —wr w —wi -\ |
u—1)  \O 1 —w wl2 St—-2

[I>

ao al a2 P nfﬁ]
0 a a - .
It is not hard to observe that, for any m > 0,
m
apy = Z(_wl)kpm—k.
k=0

We have

E{ju*} = E{lu 1} = (1= pH) D ap,

m=0
)
E{uju—} = (1 — Pz) Z Amdm+1-
m=0
Note that
m m
031 — ZZ(_wl)k+lp2m—k—l
=0 k=0
m m —w,
— Z pZm( )k+l
=0 k=0 P
m—1 —wy —wy )
D N (e e e
i=0 P P

—w
PP+ D=
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and therefore,

Dag = (m+D(-wip)"
m=0

m=0
oo m—1 — w1
+2 200+ 1>(<—>f S ,)
m=0 j=0
B 1
N (1—1—101/J)2
ESS G (<—>f+< Lo f)
j=0m=j+1
B 1
(I +wip)?
+ O G+HD—) D p™
j=0 P m=j+1
+ > (G DERT > By
j=0 p m=j+1
1
1+ wip)?
o0 _ 2(j+1) _ 2(j+D)
. wy ;p wp._ W
+ 2 G+ D (—) T +( 1 —
— —p 1 —wj
J
1 N p? 1 w? 1
(I+wip)?  1=p>A+wip)?  1—wid+wip)?

1 w? 1
= +
1—p?  1—wi) (1+wip)?

2
p 1 1
= + = w1).
(l—p2 l—wl)(l—i-wlp)2 Flwn)
Similarly,
m m—+1 w1
zamam+l = z z zpzm_H( )k+l
m=0 m=0 [=0 k= ()
w
= pf(wr) + Zzpzmﬂ( 1)m+l+1
m= Ol 0
_ pf(wl)+zzp21n+l( wl)m+l+1
=0 m=l
w1 A
= pf(w1) — = g(w).
(1+wip)(1 — w})
O

By application of Lemma 9, the sum-rate constraint is

) Eflul) E{ututl})
(2me)” det (E{ututl} E{lur_12)

(2rweD)?

1—p%\ 1
log( e )+510g (£@n? = g@)?).

2R > —log
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Now it suffices to show that the sum-rate is indeed the
dominant constraint. In particular, note that

h(u—1lu) = h(ui—1, u) — h(u)
= h(u;—1, up) — h(Utfl) = h(Ut|Ut71),

i.e., the two marginal constraints are the same, and

1 h(uy) + h(u_1|u
Eh(ut—l»ut): t) 3 d )

- h(ui—1lup) + h(up—1lur)
- 2
i.e., the sum-rate constraint dominates the marginal rate
constraints. This completes the proof.

= h(”f—l'”t)»

APPENDIX F
PROOF OF LEMMA 1

First note that for any p € (0, 1) and x € R the function

1
fx)=x— 3 log (p2m22" +2re(l — pz’"))
is an monotonically increasing function with respect to x,
because

2me(l — p¥™) 0
>
p2m22x + 271'8(1 _ p2m)

)=
By applying Shannon’s EPI we have.
hsy1f) = 5 log (p 2™ 4 21— p)
and thus,

h(salfa) — h(splfa)
1
< h(salfy) — 1og( 2mp2h(salf) 4 o e(l —

pz’"))

1
3 log(2mer) — 3 log (p2m27ter +27me(l — pz’"))

IA

1 r
= -1 ), 148
2 Og(l—(l—r)pzm) (e
where (148) follows from the assumption that
h(sq|fy) < %log (2mer) and the monotonicity property

of f(x). This completes the proof.

APPENDIX G
GENERAL LOWER BOUND ON THE
RATE-RECOVERY FUNCTION

Before providing the proof of the lower bound, define the
notations

Hl>

1 2”1’1(5”‘ 56’),
2mwe

F,(t) & 27e (pzaﬁf +1-— pza),
G2 (1—(1—D)p*W+hy,
In order to derive a lower bound on the rate-recovery

function in general case, consider the case where the burst
erasure of length B spans the interval [t —B—W 1t —W — 1]

0:
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and the decoder is interested in reconstructing the source
sequence s;' within distortion D at time . Then the inequality

1
n > Re=H(fl_y)

k=t—W

> H(F)_yllf17 21 s

= I(s/s [y llF1 20 s
+H(F st (172 s
h(sH Y sy = R Y T Ly s6)
+H([f], wlst L1727V s (150)

holds, where (149) follows from the fact that conditioning
never increases the differential entropy.

The first term in (150) can be lower bounded using
s = pBtWHls g w1 +n) with n) € N(0, 1 — p>BHWHD),
and using the entropy power inequality as:

\%

(149)

v

n
RGP s) = S log (Fpwi(t = B =W —1)).
(151)

The second term in (150) that can be lower bounded
based on the fact that the decoder is able to recon-
struct the source sequence s;' within distortion D knowing
{[f]; 1~ B=W- l[f]t W,so}and follows from the standard source
codlng arguments, i.e.,

AL B s < glog(27reD).
(152)

To derive a lower bound on the third term in (150) consider
the following:

H(fl_yls ,", 12708
zH([f wlsto [ f]f V=S

1(f1i- W;[ " wlst 1Y s
+ HFL " Ty (1Y s
h(s") gy ls, 1Y s0) — h([s™1!

v

Cwlst U ).
(153)

The first term in (153) can be written as
(s T st L1 )

= h([s"_wIlF17 Y s) — h(sP LA )

= h(s w1, s) + nWhi(si|s0)

— h(sPILF1 w-1 s

> Elog(Fl(t — W —=1))+nWh(si|so) — %log(ZneG),

(154)

where the first term in (154) follows from Shannon’s EPI with
S w = PS’_w_; + ni_y, and the last term follows from

s I )
_an —W— 1 s
nest =5 (177 )
% log (27tep2(W+1)D +2me(l —p

IA

(155)
2(W+1))) (156)

glog (271'6(1 -1 - D)pz(WH))) ,

IA
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where (155) follows from the fact that knowing {[f]t w-l , s}

the decoder is able to reproduce an estimate of s; as

where i ~ N(0, 1 — p2<W+1>). Eq. (156) also follows from the
fact that the Gaussian distribution maximizes the differential
entropy. The second term in (153) can be written as

q(W)
2 h((s") Zylst L1 sg)
= h([s"IE_wIlF1;", sf) — h(s)| [f]"l, s6)
= h(s" 1|[f’ Lty 4+ st Ist L IF1h, s

+ (ST st st P ) — AT )
< h(s" A1 s + h(stlst )

+h( n]z—W|st71’[f]tl 1,50)_h(5;l|[f]’1—1,53) (157)
< % log(2met;—1) + nh(si|sp)

RS2 IS L P12 s — glog(ﬂ (t — 1)) (158)

n
=3 log(2meb;—1) + nh(si|sp)

TqW—1)— %mg(m t — 1)), (159)

where the last term in (158) follows from EPI, the second
and the third terms in (157) follow from the Markov chain
properties

t—1
{[f]() ’Sf]} i 5;17] g Stna
t—1 =2

By repeating these steps steps W times and using ¢ (0) = 0:
" log @re)" [Ti, O«
2 H}EV=1 F 1 (f - k)

Substituting (154) and (160) into (153):

q(W) < )+nWh(51|so). (160)

H(U_wls L5 s)
W+1 Fl(t_k)

> 2og . (161)
2 (271'3)W+1G Hk:1 91_](

Finally by replacing (151), (152) and (161) into (150),
we have

t
2. R
k=t—W

o L pog( Ferwatt =B =W - DI At — &)
2 Qre)V2GD 1Y, O« .

(162)
Using (162) we have

((2n e)W+2GD) T o3 Thow Re
2K

= 11

t=K+1

Fpywn(t =B =W D[S Fit— k)
Hk:l Or—k .

(163)
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Now note that

((Zm,)WHGD)K HK(WHDR

> ((271'6)W+2GD>K 22%51#1 Sieiw Re (164)
2K—B—-W-1
F F W1
~r [] B+w+1(0)(F1(7)) (165)

W b
=K (97
where (164) follows from the fact that peak rate is greater than
the average rate, and (165) follows from (163) after simple
manipulations, also Fy is defined as

Fy
K+B+W K
£ H Fpiws1tk—B—W —1) H Fi (k"
k=K +1 K =k—W—1
2K k-1

Fi(K') |,

I1 Il

k=2K—B—W kK'=2K—B—W—1
and is bounded as K — oo. From (163) we can write,

2K—B
-W-1

1
R> lim ———— S 1
= K% 2K(W + 1) ZI‘; Og(
T=
2K—B—W-—1

>

1=K

Fpiwt1 (T)(Fl(f))WH)
Qre)V+2GDOY

> lim — r'©,, B, W), (166)

T K—»oo K

where the function I'(, B, W) is defined in (45) in
Theorem 2. Note that T'(d, B, W) is a continuous function
with respect to ¥ € (0, 00). It approaches +o00 when ¥ — 0T
and ¥ — oo. In addition the expression inside the logarithm
has a positive second derivative and thus, I'(®J, B, W) has a
global optimum at ¥,,. The variable 6, satisfies the upper and
lower bounds

2
g(R)él_ip<9 <D
22R_p2— T =

(167)
when 7 — oo. The upper bound follows from the fact the
the decoder will recover the source sequence within average
distortion D provided that all the past channel packets are
available. To derive the lower bound note that,

h(sPIFIE, st
= h(s!IF1 Y s — 1 P, )

= h(s"|LF1E, s —H (I s+ H (K|S, [0 st
> h(sc|[F177 1, s — H(f,) (168)
> %mg (p22%h<5?—1‘[f]f‘1’56‘) 4 2me(l — p2)> — 1R, (169)

where (168) follows from the fact that the conditioning never
increases the entropy and (169) follows from EPI. Thus,

2

_ .2
r>_ : P
— 22R

07,’71 + T AR 0

0 22R
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which results in

2 72 1

PN 1-p p?
O = (22_R) 01 + 22R 2(27[622R)

=0
2 2y -1
S 1=r T A
— 22R _ p2 22R ’
2
where (170) follows from the fact that 0 < 2/]2_’? < 1 for any
p € (0,1) and R > 0. The lower bound in (167) refers to the
tightest lower bound in (170) at = — oo.

Applying the lower bound on 1} in (166) results in a lower
bound in rate as R > I'). This is because R — I'(1(R), B, W)
is an increasing function with respect to R. Also R >
'Yy, B, W) and R > T'(D, B, W). Therefore,

o If ¥, <A(I')) < D, then R > 1T;.

o If A(I'y)) <9, <D, then R > T (9, B, W).
o If A(I')) < D <Y, then R >T(D, B,W).

(170)

APPENDIX H
PREDICTIVE CODING: PROOF OF THEOREM 3

In predictive coding, the encoder at each time ¢, computes
the MMSE estimation error of the source x, from all the pre-
vious codewords u;, i <t — 1. Based on the optimality of the
MMSE estimator for jointly Gaussian sources, the estimation
error &, and thus u;, is independent of the random variables
uj,i <t —1. In the analysis, it is more convenient to use a
backward test channel:

& = U + z,

where z, ~ N (0, 522) is independent of wu;, Vi < t. Using the
orthogonality principle, one can show that

& =pz_1+n,
and furthermore we can show that
xk=p Yu 4+ p" P4 pu— + u +

Furthermore, the encoder at each time ¢ quantizes e; where
the quantization rate satisfies,

R > RPC(O'ez) £ I (e up)

1 o2
2 g()

1 1—(1-362p?

Z

The value of 512 will be specified in the sequel.

For the analysis of the burst erasure channel model observe
that the decoder at anytime ¢, when the channel output f; is
not erased, recovers u;. Thus the reconstruction at time ¢t =
7 + B + W, following an erasure burst in [z, 7 + B — 1] is

S t t—1 B+W+1
Xx=pu-+p u+...+p + +ur_1

w W—1
TP UyB TP UryByl + .. U BLW.
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One can show that this corresponds to the worst case distortion
which is

E [0 =507 limerniw 2 Zec(od)

k=W+1

2 2 awenl—p*
=o, to,p T2 p2
=62+ (1 —H)p" W - p*P).

By setting ch(aez) = D, we have

22 _ D — p2W+D (1 — j2B)

< 1 — p2(W+1)(1 _ sz) ?

for D > p*W+D(1 — p2B). By replacing 63 into the rate
expression (171), we can observe that, for D > pz(W“)
(1 — p2B), any rate R satisfying

R

v

Rj-(B, W, D)

llog 1— p2(W+1)(1 _ p2B) - - D)p2
2 D — p2(W+1)(1 _ p2B)

(>

is achievable.

APPENDIX I
MEMORYLESS QUANTIZATION-AND-BINNING SCHEME

A. Proof of Corollary 5

The memoryless quantization-and-binning scheme can be
viewed as the special case of hybrid coding scheme with
Ay = Ir. Therefore the achievability result of Theorem 1 also
holds for this scheme. In particular from (69), the rate

1 1
R > Tlggo Mmgﬁ Wh([U]MI[U]Tl, [U]M)_E log(2zea?)
Mz

(172)

is achievable, where £ is defined in (65), and the test channel
is defined as u; = s; + z. Recall that z ~ N (0, azz) and the
test channel noise azz satisfies the distortion constraint in (70).
In order to prove Theorem 5, it suffices to show that the sum-
rate constraint is the dominant constraint of (172), i.e., as
T — 00, we have

1
arg max e h(ulaallul] Lulg) = Lo (173)
M#p
We prove the (173) through the following steps.
Step 1: We first show that, for any fixed
m € {l,...,W 4+ 1}, among all M C L, such that
IM] = m, the maximum rate is attained by the subset

{t+B+W—-m+1,...,t+ B+ W}, ie,

1 -1
h ]
ai%;ngx ™ el lul; ™ Tul o)
IM=m

={t+B+W—-m+1,...,t+ B+ W}. (174)
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B —>
—>

CELTTL]

an
[ITITIT]

up u2 Uz Ug Us Us Ug U1p Ui1|Ui2 Ui3

Fig. 17. Example of Lemma 10 with B = 2, W = 4, ¢ = 7. In this
case k = 3, L; = {9,10, 11,12, 13} and K* = {9, 10, 11}. According to
Lemma 10, amon% any subset of £, with size k = 3, differential entropy of
[uljcx give [w]]™ " is the minimum.

—— ©
pa—
(—_
(—_
p—

To show (174) note that, for any M < L, such that
|IM| = m, we have

h il lulg ™" ) o)
= h([ula, [u] g uly ™) = A(u] ol lu]§ )
= Rl 3 I = R o1y ™).

The first term in (175) is independent of M. Thus we are
looking for the set M C L, of size m that minimizes
the second term in (175). Consider the following lemma.

Lemma 10: For any set K C L; such that K| = k,
we have:

(175)

h(LulcIlulT™") = A(lulie-1[u]] ™) (176)

where K* £ {t +B.....,1+ B+k —1}.

Fig 17 schematically illustrates an example of Lemma 10.
The proof follows from the application of [13, Lemma. 8] and
is omitted here. According to Lemma 10, we have

argmin i ([u] | [w]5 ™)
ML,
Mid

={t+B+W-m+1,...,7+ B+ W},

as required in (174). According to step 1,

1 .
\ax Wh([u]m[u]l ! tul )
M#£p
= (Ul et e 16 T g Y™, a7y

It remains to show that the term in (177) is an increasing
function of m.
Step 2: For 1 — oo and any m < W,

1 +B+W 7—1 T+B+W—-m—1
—m+1h([U] [luly >, [ul )

T+B+W—m 0 7+B
1 _ _
> —h([ul 1§ [l e Y™y (178)

To show (178), it suffices to show that

mh(LulT 5Ty L)y~ Ll 5T
> (m+ DhQult ety Il [y,

or equivalently,

-1 +B+W—m—1
mh(UT+B+W7m|[U](r) a[u];_;,_B "

z h([u]T+B+W 1|[U]6_1, [U]T+B+W_m).

t+B+W-—m+ +B (179)
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To show (179), note that

T+B+W T—1 T+B+W—m
h(Lule {piw—mt Ul s Lulz g )
m—1
—1 B+W—m-+k
= > h(Uerpywmer [l wlZE Y= Hh
k=0
m—1
—k—2 +B+W—m—1
= > h(uerpyw-mlluly ™ 2 [WEEE"  (180)
k=0

T+B+W—m—1)
2

< mh(ueqpyw—ml[uly”", (u]Z] (181)

where (180) follows from the time invariant property among
the random variables at steady state when © — oo, (181) again
follows from the application of [13, Lemma 8]. According to
this lemma if the random variables v with indices closer to
a particular time are erased, the conditional entropy is the
largest.

According to step 2, (177) is an increasing function of m,
thus is maximized with m = W. This proves (173) as
required.

B. High Resolution Regime: Proof of Corollary 6

In order to analyze the high resolution behavior of the
memoryless quantization-and-binning scheme, it suffices to
study the rate expression in (53), in the limit D — O.
In particular we need to show that,

lim |RE (B, W, D)— L1 L—p?
m — — 10
poo | @B 2 £ D

— 2B+
! g(l P )+0(D), (182)

- 1
QW1 B\ T2

where limp_.g o(D) = 0. First we set azz = D, which satisfies
the distortion constraint , i.e.,

Var(s+w[ul™, 5-p) < Var(s+wlu4+w)

= <
1+D ~

Note that when azz = D — 0, random variable u; becomes

asymptotically close to s;. Thus the Markov property among

the sources s; approximately holds among u;. Based on this

observation, the high resolution limit of the first differential

entropy term in (53) can be calculated as

. : +B+W N +B+W ~1
Jim tim AQulp L) = lim (s ST

h((s1pty) T Is1)

%log ((27[6)W+1(1 _ p2(B+1))(1 _ pZ)W) )

(183)

Finally by replacing (183) into (53) with 012 = D, the expres-
sion in (182) is derived. This completes the proof.

APPENDIX J
GOP-BASED CODING: PROOF OF THEOREM 5

The GOP-Based coding scheme for the zero-delay stream-
ing setup periodically transmits the I-frames as the intra-coded
pictures that can be decoded at the decoder without the use of
any other frame. Between the two consecutive I-frames, the

IEEE TRANSACTIONS ON INFORMATION THEORY, VOL. 63, NO. 11, NOVEMBER 2017

P-frames as the predicted pictures are transmitted which
require the use of previous frames to be decoded at the
decoder.

According to the problem setup, in case of burst erasure
of the channel, the decoder is required to start decoding the
source vectors at most W+ 1 times after the erasure ends. It is
not hard to observe that in the GOP-based scheme the worst
erasure pattern erases the I-frame and reveals the packets right
after the I-frame. This suggests that in order to guarantee the
recovery after W + 1 times, the I-frames have to be sent at
least with a period of W + 1.

Let us define v; as the quantization of the source vector s; as
the I-frame. Using the Gaussian test channel, the quantization
can be modeled as

St = V¢ + z.

Note that z ~ A(0, D) which guarantees the average dis-
tortion constraint. The decoder succeeds in reconstructing the
source by only using the encoder output at time ¢ if the rate

satisfies
1 1
R; > 5 IOg 5 .

For the time interval [ + 1 : t + W] the encoder sends u; as
the output of the predictive encoder, i.e., the P-frame. Using
the similar notation for the predictive coding it is not hard to
observe that the source s; for any i € [ + 1 : ¢t + W] can be
represented as

(184)

1

"v; —l—p’;'* U] + ...+ pui—1 + Ui + z.

si=p'"~
At each time i € [t + 1 : t + W], the decoder succeeds in
recovering u; if the rate satisfies

1 1—p?
Rizzlog(—p—i—pz).

D (185)

From (184) and (185) it can be observed that the scheme
requires the average rate

+W

Rgop(W, D) = Wl R;

i=t
1 1—p*
=-1
1o (5 +17)

1 1
+2(W+1)1°g(1 g —D)pz)'

Note that the rate expression in (186) is independent of the
burst length B.

(186)
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