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Abstract

The present paper focuses on the problem of broadcasting information in the most efficient manner in a large two-dimensional
ad hoc wireless network at low SNR and under line-of-sight propagation. A new communication scheme is proposed, where
source nodes first broadcast their data to the entire network, despite the lack of sufficient available power. The signal’s power
is then reinforced via successive back-and-forth beamforming transmissions between different groups of nodes in the network,
so that all nodes are able to decode the transmitted information at the end. This scheme is shown to achieve asymptotically the
broadcast capacity of the network, which is expressed in terms of the largest singular value of the matrix of fading coefficients
between the nodes in the network. A detailed mathematical analysis is then presented to evaluate the asymptotic behavior of this
largest singular value.

Index Terms

wireless networks, broadcast capacity, low SNR communications, beamforming strategies, random matrices

I. INTRODUCTION

The literature on the study of scaling laws in large ad hoc wireless networks concentrates mainly on multiple-unicast (one-
to-one) transmissions (see e.g. [1], [2], [3]). This does not degrade by any means the importance of investigating multicast
(one-to-many) transmissions for several reasons such as the need of many network protocols to broadcast control signals or to
enhance cooperation among nodes belonging to the same cluster or cell. In the present paper, we are interested in studying how
source nodes can broadcast their data to the whole network in the most efficient way. Previous works investigated the broadcast
capacity of wireless networks under specific channel models and mainly at high SNR [4], [5], [6], [7], [8]. Of course, multiple
strategies exist in this context, but from the scaling law point of view (that is, for large networks), the simplest communication
strategy, where source nodes take turns broadcasting their messages to the entire network, can be shown to be asymptotically
optimal (up to logarithmic factors), when the power path loss is that of free space propagation. For a stronger power path loss,
still at high SNR, simple multi-hopping strategies also allow to achieve an asymptotically optimal broadcast capacity, so there
is not much to be discussed either in this case from the scaling law point of view.

In the present paper, we address the low SNR regime and consider the line-of-sight (LOS) propagation model ([9], [10])
described in Section II below. In this regime, the power available does not allow for a source node to successfully transmit a
message to its nearest neighbour without waiting for some amount of time in order to spare power. This raises an interesting
question, as a naive cut-set argument seems to indicate that potentially much higher rates could be achievable in this case.
As a consequence, none of the two strategies described above (time-division or multi-hop broadcasting) can be shown to be
asymptotically optimal.

This issue was first revealed in [10] in the context of one-dimensional networks, under the LOS model. For such networks, the
authors proposed a hierarchical beamforming scheme to broadcast data to the network, that was proven to achieve asymptotic
optimal performance. The key idea behind the scheme is that in a one-dimensional network and under line-of-sight fading,
a group of nodes sharing some common information and using a proper precoding scheme, can beamform this information
simultaneously to all the other nodes in the network, which allows to compensate for the lack of available transmit power. This
idea can be used recursively to beamform information to larger and larger groups of nodes, reaching an optimal beamforming
gain at the final stage.

The generalization of this idea to two-dimensional networks is not immediate. Indeed, a particular feature of one-dimensional
networks is that it is always possible for a group of nodes to beamform a given signal to all the other nodes in the network
simultaneously. In two dimensions, a full beamforming gain is only achievable between groups of nodes that are sufficiently
far apart from each other. This was already observed in [11], where a strategy was developed to enhance multiple-unicast
communications in wireless networks under the LOS model. Taking inspiration from this paper, we propose below a new
multi-stage beamforming scheme which is shown to achieve asymptotically optimal' performance for broadcasting information
in a two-dimensional wireless network.

This paper was presented at ISIT 2015.
I'Technically speaking, the performance of our scheme is shown below to be asymptotically optimal up to a mutliplicative factor n, where & can be taken
arbitrarily small, but fixed.



We give a detailed description of the scheme in Section III, as well as a proof of its optimality in Section IV. The proof of
optimality is done in two steps. We first provide a general upper bound on the broadcast capacity of wireless networks (see
Theorem IV.1), whose expression involves the matrix made of fading coefficients between the nodes in the network. We then
proceed to characterize the broadcast capacity of two-dimensional wireless networks under the LOS model, by obtaining an
asymptotic upper bound on the largest singular value of the above mentioned matrix. This result is of interest in its own right,
as such matrices have not been previously studied in the mathematical literature. In particular, there is much less randomness
in such a matrix than in classically studied random matrices. We propose here a recursive method to upper bound its largest
singular value.

II. MODEL

There are n nodes uniformly and independently distributed in a square of area A = n, so that the node density remains
constant as n increases. Every node wants to broadcast a different message to the whole network, and all nodes want to
communicate at a common per user data rate r,, bits/s’fHz. We denote by R,, = nr,, the resulting aggregate data rate and will
often refer to it simply as “broadcast rate” in the sequel. The broadcast capacity of the network, denoted as C,, is defined as the
maximum achievable aggregate data rate R,,. We assume that communication takes place over a flat channel with bandwidth
W and that the signal Y;[m] received by the j-th node at time m is given by

Yi[m] = hjk Xim] + Z;[ml,
keT

where 7T is the set of transmitting nodes, X, [m] is the signal sent at time m by node k and Z;[m] is additive white circularly
symmetric Gaussian noise (AWGN) of power spectral density Ny/2 Watts/Hz. We also assume a common average power
budget per node of P Watts, which implies that the signal X sent by node k is subject to an average power constraint
E(|X%[?) < P. In line-of-sight environment, the complex baseband-equivalent channel gain h ;) between transmit node k and
receive node j is given by

Ja exp(2mir;i /)

T‘jk

hjk = ; (D
where G is Friis’ constant, A is the carrier wavelength, and r;;, is the distance between node k£ and node j. Let us finally
define ap

NoW’
which is the SNR available for a communication between two nodes at distance 1 in the network.

It should be noticed that the above line-of-sight model departs from the traditional assumption of i.i.d. phase shifts in wireless
networks. The latter assumption is usually justified by the fact that inter-node distances are in practice much larger than the
carrier wavelength, implying that the numbers 277, /A can be roughly considered as i.i.d. This approximation was however
shown in [12] to be inaccurate in the setting considered in the present paper. A second remark is that no multipath fading is
considered here, which would probably reduce in practice the efficiency of the strategy proposed in the following paragraph.

We focus in the following on the low SNR regime, by which we mean, as in [10], that SNRy = n~7 for some constant
~v > 0. This means that the power available at each node does not allow for a constant rate direct communication with a
neighbor. This could be the case e.g., in a sensor network with low battery nodes, or in a sparse network with long distances
between neighboring nodes. It is important to note here that making the assumption that the SNR decays as a inverse power of
the number of nodes is key to uncover the fact that plain time-division fails to be optimal at low SNR. This type of assumption
was already made in previous contributions regarding the multiple unicast problem (see in particular [13], [14]), leading to
similarly interesting conclusions.

In order to simplify notation, we choose new measurement units such that A = 1 and G/(NoW) = 1 in these units. This
allows us to write in particular that SNR; = P.

SNR, =

III. BACK-AND-FORTH BEAMFORMING STRATEGY

First note that under the LOS model (1) and the assumptions made in the previous section, the time division scheme described
in the introduction achieves a broadcast (aggregate) rate R,, of order min(P, 1). Indeed, a rate of order 1 is obviously achieved
at high SNR?. At low SNR (i.e. when P ~ n~" for some v > 0), each node can spare power while the others are transmitting,
so as to compensate for the path loss of order 1/n between the source node and other nodes located at distance at most V2n,
leading to a broadcast rate of order R,, ~ log(1+nP/n) ~ P. As we will see, this broadcast rate is not optimal at low SNR.

In the following, we propose a new broadcasting scheme that will prove to be order-optimal. In this new scheme, source
nodes still take turns broadcasting their messages, but each transmission is followed by a series of network-wide back-and-forth
transmissions that reinforce the strength of the signal, so that at the end, every node is able to decode the message sent from

2We coarsely approximate log P by 1 here!
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Fig. 1. y/n x /n network divided into clusters of size M = 5-— X 57— Two clusters of size M placed on the same horizontal line and separated by
1/2 1

distance d = ™ — pair up and start back-and-forth beamforming. The vertical separation between adjacent cluster pairs is canl/4te,

the source. The reason why back-and-forth transmissions are useful here is that in line-of-sight environment, nodes are able to
(partly) align the transmitted signals so as to create a significant beamforming gain for each transmission (whereas this would
not be the case in high scattering environment with i.i.d. fading coefficients). In what follows, we describe the scheme used to
broadcast the message of a given source node to the entire network. In other words, the scheme described below is repeated
n times to ensure the broadcast of the message of each and every node to the entire network.

Scheme Description. The scheme is split into two phases:

Phase 1. Broadcast Transmission. The source node broadcasts its message to the whole network. All the nodes receive a
noisy version of the signal in this phase, which remains undecoded. This phase only requires one time slot.

Phase 2. Back-and-Forth Beamforming with Time Division. Let us first present here an idealized version of this second
phase: upon receiving the signal from the broadcasting node, nodes start multiple back-and-forth beamforming transmissions
between the two halves of the network, in order to enhance the strength of the signal. Although this simple scheme probably
achieves the optimal performance claimed in Theorem III.1 below, we lack the analytical tools to prove it. We therefore propose
a time-division strategy, where clusters of size M = "210/14 X %/2 and separated by horizontal distance d = "T/Q pair up for the
back-and-forth transmissions, as illustrated on Fig. 1. During each transmission, there are © (nl/ 4_6) cluster pairs operating
in parallel (see below), so ©(n!~¢) nodes are communicating in total. The number of rounds needed to serve all nodes must
therefore be ©(n®).

After each transmission, the signal received by a node in a given cluster is the sum of the signals coming from the facing
cluster, of those coming from other clusters, and of the noise. We assume a sufficiently large vertical distance con'/4te
separating any two cluster pairs, as illustrated on Fig. 1. We show below that the broadcast rate between the operating clusters
is @(n%P). Since we only need O(n€) number of rounds to serve all clusters, phase 2 requires G(n_%JFEP_l) time slots per
message. As such, back-and-forth beamforming achieves a broadcast rate of @(n%_eP) bits per time slot.

In view of the described scheme, we are able to state the following result.
Theorem III.1. For any € > 0 and P = O(n*%), the following broadcast rate
R, = (nt=P)
is achievable with high probability® in the network. As a consequence, when P = Q(n_%), a broadcast rate R, = Q(n"°) is
achievable with high probability.

The broadcast rate achieved by our scheme outperforms therefore plain time-division in a large network. Interestingly,
Theorem III.1 also says that our scheme requires asymptotically less power to achieve the same performance as plain time-

3that is, with probability at least 1 — O (nip) as m — oo, where the exponent p is as large as we want.



division. In a large network, this could allow for example to send control signals or channel state information at low cost in
the network, without hurting other transmissions.

Before proceeding with the proof of the theorem, the following lemma provides an upper bound on the probability that
the number of nodes inside each cluster deviates from its mean by a large factor. Its proof can be found in [15], but is also
provided in the Appendix for completeness.

Lemma II1.2. Let us consider a cluster of area M with M = n® for some 0 < 3 < 1. The number of nodes inside each
cluster is then between ((1 —0)M, (1 + d)M) with probability larger than 1 — {5 exp(—A(d) M) where A(0) is independent
of n and satisfies A(d) > 0 for § > 0.

1/4 1/2 . . .
"261 X 4~ placed on the same horizontal line and separated by distance d =

1/2 . . . . . .
#— form a cluster pair. During the back-and-forth beamforming phase, there are many cluster pairs operating simultaneously.

As shown in Fig. 1, two clusters of size M =

. s /A . . . .
Given that the cluster width is "271 and the vertical separation between adjacent cluster pairs is con!/4T¢, there are

N¢ = —n1/2 =0 (nl/"‘_e)

1/4
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cluster pairs operating at the same time. Let R; and 7; denote the receiving and the transmitting clusters of the i-th cluster
pair, respectively.

Two key ingredients for analyzing the multi-stage back-and-forth beamforming scheme are given in Lemma III.3 and Lemma
[I1.4. The proofs are presented in the Appendix.

Lemma IIL3. The maximum beamforming gain between the two clusters of the i-th cluster pair can be achieved by using
a compensation of the phase shifts at the transmit side which is proportional to the horizontal positions of the nodes. More
precisely, there exist a constant c; > 0 (remember that cy is inversely proportional to the width of cluster i) and a constant
K1 > 0 such that the magnitude of the received signal at node j € R; is lower bounded with high probability by

Z exp(2mi(rjr — k) < Kl%
keT; "k - d

where xj, denotes the horizontal position of node k.

Lemma II1.4. For every constant Ko > 0, there exists a sufficiently large separating constant co > 0 such that the magnitude
of interfering signals from the simultaneously operating cluster pairs at node j € R, is upper bounded with high probability
by

N, .

c exp(2mi(rjr — x1)) < K, M log n
Z Z Tik - dn® '
=1 keT,;

12

Proof of Theorem III.1. The first phase of the scheme results in noisy observations of the message X at all nodes, which are
given by

v = /SNRy, X + 2”,

where E(| X|?) = E(|Z,£O)|2) = 1 and SNRy, is the signal-to-noise ratio of the signal Yk(o) received at the k-th node before
the back-and-forth beamforming starts (time (0) of the back-and-forth beamforming, denoted by the superscript (0) in the
variables Yk(o) and Z,io)). In what follows, we drop the index k from SNRy and only write SNR = ming{SNRy}. Note that
it does not make a difference at which side of the cluster pairs the back-and-forth beamforming starts or ends. Hence, assume
the left-hand side clusters ignite the scheme by amplifying and forwarding the noisy observations of X to the right-hand side
clusters. The signal received at node j € R; (denoted by the subscript) after the 1st cluster-to-cluster transmission (denoted
by the superscript (1)) is given by

(1) Ne, exp(2mi(r ZK)) (0) 1)
v = ELENS YV, SRS )
i ;k; ™ o+ 2

where A is the amplification factor (to be calculated later) and Z ;1) is additive white Gaussian noise of variance O(1). We



start by applying Lemma III.3 and Lemma II1.4 to lower bound

Z Z exp(2mi(rjr — zx)) > Z exp(2mi(rjr — k) Z Z exp(2mi(r;r — k)
Tik Tik Tik

=1 keT; keT; =1 keT;
I#i

logn\ M M
> —=0(=].
= (- met) T =0 (%)

For the sake of clarity, we can therefore approximate* the expression in (2) as follows

ZZeXp 27TZ ’I"jk—xk A\/MX_’_ZZQXP 27TZ rjk_wk))AZ(0)+Z

=1 keT; =1 keT; Tk
AM AN AM
~ ——VSNRX + TCZ(O) +2zV = \/SN RX 4+~ Z<0> +2z,

where

©) _ exp(2mi(rjr — xk)) (0)
7 WZ 2 £

=1 k€ET; Tik

Note that E(|Z(?|2) = ©(1). Repeating the same process ¢ times (denoted by the superscript (¢)) in a back-and-forth manner
results in a final signal at node j € R; in the left or the right cluster (depending on whether ¢ is odd or even) that is given by

) _ AM NC 4(0)
Y ( )\/SN X+<d)1/ Z
AM N¢ t

= A z®

+ +( y ) \ =~ +...+ 77,

(5) exp(2mi(rjk — =x)) (5).
zt Z > " Z,

b 1EET,

where

Note again that E(|Z(®)|?) = ©(1), and Z ](t) is additive white Gaussian noise of variance O(1). Finally, note that Lemma II1.4
ensures an upper bound on the beamforming gain of the noise signals, i.e.,

exp(2mi(r;x — k) exp(2mi( r]k - xk)) logn M
1+ K —.
3)> = %3 =)

1=1keT; =1 keT;
l#i

Z exp(2mi(rjr — zx))

T'jk

<

keT;

(notice indeed that the first term in the middle expression is trivially upper bounded by M/d, as it contains M terms, all less
than 1/d). Now, we want the power of the signal to be of order 1, that is:

(40 vowx) ) = (4 sww- ) o

d _1
:>A@<MSNR >

Since at each round of TDMA cycle there are O(N¢ M) nodes transmitting, then every node will be active © (N oM ) fraction

of the time. As such, the amplification factor is given by

A=0 TP
NCM
where 7 is the number of time slots between two consecutive transmissions, i.e. every 7 time slots we have one transmission.
Therefore, we have
d 1 n
A=0O0|-—SNR 2 | =0 TP
M NcM

__(Ned® s
=>T—®<HMPSNR )

4We make this approximation to lighten the notation and make the exposition clear, but needless to say, the whole analysis goes through without the
approximation; it just becomes barely readable.



We can pick the number of back-and-forth transmissions ¢ sufficiently large to ensure that SNR™+ = O(n®), which results in

T=0 (711/12]3) .
Moreover, the noise power is given by
tif]E <<AM>H Wﬂ”)g +]E<(Z@)2> <tE ((AJW)t NCZ<0)>2 +1
pore d M J - d M

AMN\?* No
<t|— —_— 1
= (d) o

(a)
<t+1=0(),

where (a) is true if and only if SNR = Q(Ng/M) = Q(n~1/27¢) (check eq. (3)), which is true: Distance separating any two
nodes in the network is as most v/2n, which implies that the SNR of the received signal at all the nodes in the network is
Q(n=1/2).

Given that the required 7 = O (ﬁ) we can see that for P = O(n~'/?) the broadcast rate between simultaneously
operating clusters is Q(n'/2P). Finally, applying TDMA of N;LM = O(n°) steps ensures that X is successfully decoded at
all nodes and the broadcast rate R,, = 2 (nl/ Z=p).

As a last remark, let us mention that the consequence stated in the theorem for the regime where more power is available
at the transmitters is an obvious one: by simply reducing the amount of power used at each node to exactly n~'/2 < P, one
achieves the following broadcast rate, using the first part of the theorem:

R,=0Q (n%_6 n_%) =0 (n_e) .

This completes the proof of the theorem. O

IV. OPTIMALITY OF THE SCHEME
In this section, we first establish a general upper bound on the broadcast capacity of wireless networks at low SNR, which
applies to a general fading matrix [ (with proper measurement units such that again, SNR,; = P in these units).

Theorem IV.1. Let us consider a network of n nodes and let H be the n x n matrix with hj; = 0 on the diagonal and h;;, =
the fading coefficient between node j and node k in the network. The broadcast capacity of such a network with n nodes is

then upper bounded by
Cn < P|H|?

where P is the power available per node and ||H|| is the spectral norm (i.e. the largest singular value) of H.

Proof. Using the classical cut-set bound [16, Theorem 15.10.1], the following upper bound on the broadcast capacity C,, is
obtained:
Cn < max B0 T3 Y1)
E(|X5[2)<P, V1<k<n
Moreover, we have
(X, oy X5 Y5) = IX 1,y Y) + TXG Y5 X (1 (5))

(a)
= I(Xq, o0y Y5)

= 1(X;;Y;) + 1(X {1, 00\ 51 Y5l X5)

)
= I(Xq1,. 13 Y5l X)),

where (a) follows from the fact that X; — Xy .1\;3 —Y; forms a Markov chain, which means that 1(X;; Y;| X o1\ (1) =
0, and (b) follows from the fact that J(X;;Y;) > 0. Therefore, we get

< i Y X
Cn < max min I(Xq, o YilXG)

E(|Xk[2) <P, V1<k<n

< i Y

< max oin I X1 V)
E(|Xk[2) <P, V1<k<n

< in log(1+ h;Qxh}

< g)l(ag% 11;1;?” og(1+ h;Qxh;)

(Qx)kk <P, V1<k<n
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Fig. 2. /n X y/n network split into K clusters and numbered in order. As such, R; = {j —vVK —1,j —VK,j—VK+1,j—1,5,j+1,j + VK —
1,7+ VK,j+ VK + 1}, which represents the center square containing the cluster j and its 8 neighbors (marked in shades).

where h; = (hj1,...,hj;-1,0,h;41,...,hjy), as the joint distribution px maximizing the above expression is clearly
Gaussian. Using then the fact that the minimum of a set of numbers is less than its average, the above expression can be
further bounded by

1 n

) T

Cn < max =) log(1+ hyQxh))
(Qx)kp <P, V1<k<n J=1

1 n

_ 1 -

— g)l{az}% " Z log det(I,, + hjh]QX)
(Qx)kx <P, V1<k<n J=1

1 n
< max logdet | I, + — E h;thX
Qx>0 n 4
(@x)kx <P, V1<k<n j=1

using successively the property that log det(I + AB) = logdet(I + BA) and the fact that log det(-) is concave. Observing now
that the n xn matrix H whose entries are given by h;, = (h;)y, is the one in the theorem statement and that Z?:l h;f h; =H'H,
we can rewrite, using again logdet(I + AB) = logdet(I + BA):

1

Cy, < max log det <In + HQXHT>

Qx>0 n
(@x)ke<P,V1<k<n

1
< max —Tr(HQxH")
Qx 20 n
(Qx)kr<P,V1<k<n

1
< max —Te(Qx) |H|? = P | H|?
Qx>0 n
(Qx )k <P, V1<k<n

where the last inequality follows from the fact that Tr(BABT) < || B||*Tr(A), for any matrix B and A > 0. This completes
the proof. O

We now aim to specialize Theorem IV.1 to line-of-sight fading, where the matrix H is given by

0 ifj=k
hjr = < exp(2mir;y) it Ak 4)
Tk
The rest of the section is devoted to proving the proposition below which, together with Theorem IV.1, shows the asymptotic
optimality of the back-and-forth beamforming scheme presented in Section III for two-dimensional networks at low SNR and
under LOS fading’.

SNote that for a one-dimensional network in LOS environment, Theorem IV.1 allows to recover the result already obtained in [10].



Proposition IV.2. Let H be the n x n matrix given by (4). For every € > 0, there exists a constant ¢ > 0 such that
|H|* < en2te
with high probability as n gets large.

Analyzing directly the the asymptotic behavior of || H || reveals itself difficult. We therefore decompose our proof into simpler
subproblems. The first building block of the proof is the following Lemma, which can be viewed as a generalization of the
classical GerSgorin discs’ inequality.

Lemma IV.3. Let B be an n X n matrix decomposed into blocks Bjy, j,k =1,...,K, each of size M x M, with n = KM.

Then
K K
IB|| < maxq max Y ||Bjill, max > Bl
1<<K =1 1§J§Kk:1

The proof of this Lemma is relegated to the Appendix. The second building block of this proof is the following lemma, the
proof of which is also given in the Appendix.

Lemma IV.4. Let H be the M x M channel matrix between two square clusters of M nodes distributed uniformly at random,
each of area A = M. Then there exists a constant ¢ > 0 such that
1+e€

~ M
1H]* < e
with high probability as M gets large, where 2v/ M < d < M denotes the distance between the centers of the two clusters.

Proof of Proposition IV.2. The strategy for the proof is now the following: in order to bound || H||, we divide the matrix into
smaller blocks, apply Lemma IV.3 and Lemma IV.4 in order to bound the off-diagonal terms ||H,]||. For the diagonal terms
||H;;l|, we reapply Lemma IV.3 and proceed in a recursive manner, until we reach small size blocks for which a loose estimate
is sufficient to conclude.

Let us therefore decompose the network into K clusters of M nodes each, with n = K M. By Lemma IV.3, we obtain

K K
< ) .
|H|| < max {lgagXK’; 1H el @%{; IIHkJII} 5)
where the n x n matrix H is decomposed into blocks Hj, j,k = 1,..., K, with H;; denoting the M x M channel matrix

between cluster number j and cluster number k in the network. Let us also denote by d;; the corresponding inter-cluster
distance, measured from the centers of these clusters. According to Lemma IV.4, if d;; > 2v/ M, then there exists a constant
¢ > 0 such that

M1te M

<cnf——0
djk

| Hjil* < e

with high probability as M — oo.
Let us now fix j € {1,...,K} and define R; = {1 < k< K :dj; <2vVM}and S; = {1 <k < K :dj; > 2V M} (see
Fig. 2). By the above inequality, we obtain

ZIIHJkII < > IHjl +Vens Y-
kER; keS;

with high probability as M gets large. Observe that as there are 8/ clusters or less at distance [v/ M from cluster j, so we

obtain
3 ZSI \ / O (M) =0 ( " )
keS; k M2

as K = n/M. There remains to upper bound the sum over R;. Observe that this sum contains at most 9 terms: namely the
term k = j and the 8 terms corresponding to the 8 neighboring clusters of cluster j. It should then be observed that for each
k € Rj, ||Hjk|l < || H(R;)||, where H(R;) is the 9M x 9M matrix made of the 9 x 9 blocks Hj, ;, such that ji,j» € R;.
Finally, this leads to

K
D I Hjull < OllH (R + Ve M1/2
k=1

Using the symmetry of this bound and (5), we obtain

I <9 max |H(R,)|+Ven ©)

M1/2



A key observation is now the following: the 9M x 9M matrix H(R;) has exactly the same structure as the original matrix
H. So in order to bound its norm ||H(R;)||, the same technique may be reused! This leads to the following recursive Lemma.

Lemma IV.5. Assume there exist constants ¢ > 0 and b € [1/4,1/2] such that
|H|| < Vens n®
with high probability as n gets large. Then there exists a constant ¢’ > 0 such that
|H|| <V nenf®
with high probability as n gets large, where f(b) = 4b+2 <b.

Proof. The assumption made implies that there exist ¢ > 0 and b € [1/4,1/2] such that for every M x M diagonal subblock

H s of the matrix H,
|Har || < VeMe Mb < Vene MP

with high probability as M gets large. Together with (6), this implies that
|H| < 9vVene MP 4+ Ven M1/2
n3/4
=10Vene (Mb + )

M1/2
Choosing M = |n3/(4**+2) | we obtain
|H|| < V¢ ne n®/14042),
O
Besides, it is easy to check that the assumption of Lemma IV.5 holds with b = 1/2. Apply for this the slightly modified
version of the classical GerSgorin inequality (which is nothing but the statement of Lemma IV.3 applied to the case M = 1):
n n n 1
< ; . = i
< s, 3 s, 3§ = s 3L
k=1 k=1 hl

For any 1 < j < n, it holds with high probability that for c large enough,

1<zﬁfcllo n)l O(y/nlogn)
Tin 7: g g

M:

k=1
k#j

which implies that |H|| = O (\/n1+€) for any € > 0.
By applying Lemma IV.5 successively, we obtain a decreasing sequence of upper bounds on || H|:
|H|| < Venenb, <Vencn®, <Venenb2
where the sequence by = 1/2, by = f(bg) = 3bo/(4by + 2) = 3/8 by = f(b1) = 3b1/(4by + 2) = 9/28 converges to the

fixed point b* = f(b*) = 1/4 (as f is strictly increasing on [2,1] and f(b) < b for every 2 < b < 1). This finally proves

Proposition IV.2. O

V. CONCLUSION

In this work, we characterize the broadcast capacity of two-dimensional wireless networks at low SNR in line-of-sight
environment, which is achieved via a back-and-forth beamforming scheme. We showed that the broadcast capacity is upper
bounded by the total power transfer in the network, which in turn is equal to P ||H||?>. We present a detailed analysis of the
largest singular value of the fading matrix . We further present a practical broadcasting scheme that guarantees the total
power transfer throughout the network. This scheme relies on back-and-forth beamforming among clusters through multiple
stage time division channel accesses.
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APPENDIX

Proof of Lemma I11.2. The number of nodes in a given cluster is the sum of n independently and identically distributed
Bernoulli random variables B;, with P(B; = 1) = M /n. Hence

P (2":31 >(1 +5)M>
=P <exp (s iBl> > exp(s(1+ 5)M)>

< E"(exp(sB1))exp(—s(1+ 6)M)

= <J\nJ exp(s) +1— f)nexp(—s(l +9)M)
< exp(=M(s(1 +6) — exp(s) + 1)) = exp(=MAL(9))

where AL (6) = (1 + 0)log(1l + ) — § by choosing s = log(1 + §). The proof of the lower bound follows similarly by
considering the random variables —B;. The conclusion follows from the union bound. O

Proof of Lemma 111.3. We present lower and upper bounds on the distance r;;, separating a receiving node j € R; and a
transmitting node k € 7;. Denote by x;, x1, y;, and y;, the horizontal and the vertical positions of nodes j and k, respectively
(as shown in Fig. 3). An easy lower bound on 7 is

Tik > Tp+T; +d

On the other hand, using the inequality v/1 + 2 < 1+ 5, we obtain

Tk = \/(IkJrfvj +d)? + (y; — vk)?

(Y5 — yr)?
(g + +d)\/ + (@ + 7, + )

(y'_yk)2 1
éwk+xj+d+JT§xk+xj+d+2—c%.
Therefore, )
0<rjp—ar—z; —d < 22

After bounding 7, we can proceed to the proof of the lemma as follows:

Z exp(2mi(rjr — k) Z exp(2mi(r;r — xx — x; — d))

keT; "k keT; "ok
exp(2mi(rjy —xp —x; —d
> R (Z p(2mi(r k J )))
Tik
keT:
cos (%) M
>y — > K
Tik d
keT;
when the constant c; is chosen sufficiently large so that cos (C%) > 0. O
1

10



Proof of Lemma Il1.4. There are N clusters transmitting simultaneously. Except for the horizontally adjacent cluster of a
given cluster pair (i-th cluster pair), all the rest of the transmitting clusters are considered as interfering clusters (there are
N¢ —1 of these). With high probability, each cluster contains © (M) nodes. For the sake of clarity, we assume here that every
cluster contains exactly M nodes, but the argument holds in the general case. In this lemma, we upper bound the magnitude
of interfering signals from the simultaneously interfering clusters at node j € R; as follows

exp(2mi(rjE — xk))
3% 5~ evtiniru —a)|

Z exp (27 (rji — xx))

N,
I=1 keT; 1=1 |keT; L
I#i 12
ale cos(2m(rix — 1)) | << Sin(27 (r;5 — 1))
ik — Tk ik — Tk
<3 |3 st 5|5 st )
=1 |keT; J =1 |keT; J
I#i I#i
Nc
cos(2m(rjk — xk)) sin(27(rjx — zk))
<2 ! 2 !
<230 |y Crlu )], 5 i
I=1 |keT/ I=1 |keT/

where 7, denotes the [-th interfering transmit cluster that is at a vertical distance of ! 1/4+e

) from the desired
receiving cluster R,;. We further upper bound the first term (cosine terms) in the equatlon above as follows (notice that we
can upper bound the second term (sine terms) in exactly the same fashion):

cos(2m(rjk — xx)) )
= X
) - > X

keT/ keTy
| (s () ()
keT/ keT/
(%) k;l (X,ﬁ” ) (Xlgl))) + k;;l,E (X,gl))
3 (505 x0) s )

where (a) follows from the triangle inequality and (b) results from the fact that the X ,gl)’s (note that X ,Ef) = (cos(2m(r;x —

xx)))/ (k) Yk € T;) are independent and identically distributed. Let us first bound the second term of (7): Yk € 7, we have

nl/2
|Tjk|:Tjk:\/(iEkJréEjer)ZJr(yjfyk)QZd:T

is a C? function and

0Tk lyr — 5l
7 (Y ’ 2= .
] = |52 | = =
- Legn/*te 4+ (1—1) ”210/14
= n1/2

> [y 1At
Moreover, r changes sign at most twice. By the integration by parts formula, we obtain
Yk cos(27mr; Y1 2
/ dyki( i) _ / dyy, 5—2— cos(27r )
Yko Tjk Yko Qﬂ-rjkrjk

_ —sin(27ry) [P N 1 /ym ; Pkt + ()2
y

Yk sin (2771,
2777“;-k7“j;C Yro 27 Sy (r;krjk)g J

11



which in turn yields the upper bound

Yk cos(2mr.y,
/ dyk ( ] )
Y

1 2 Yk1 |fr/’k| Yk 1
2 mmykﬂrjk”rjk” Yko (Tjk) |7k Yk Tk

ko Tjk ko
1 4 1 N A e T
< — + — d k J + — 1 0
o <102 nt/Are " ming, {|rel} Jy,, Y ()2 miny, {r%}
1 4 4 N 2 < 9/(27)
2 \leo 7”L1/4+E legmt/ate © p3/4 | = [cypl/ate’
Therefore, for any k € T/,
nl/2
4 1 1 Ykt 2y
N A e A
n 0 [Yk1 — Ykol Yko Tk
1/2
4 Y1 2 .
S i 7/ dxy, / dy, cos(2mr k)
k1 — Yol eo Tik
9/(2m) < 9 1 9 1 ®
T yk1 — Ykol Leant/4te = meg Inl/2te wep ldne

We further upper bound the first term in (7) by using the Hoeffding’s inequality [17]. Note that the X ,il)’s are i.i.d. and

integrable random variables such that for any 1 <1 < N¢ and Vk € 7/, we have X ,gl) € [-1/d,1/d]. As such, Hoeffding’s
inequality yields

P ]\14 S (X,SLE(X,E”)) >t| <2exp <]2\%§)

kET/
1 2,2
=2 exp —§Md t
(2 2€Xp(—ﬂ6)’

where (a) is true if ¢t = 1,/28°. Therefore, we have

L (o) < 1y
1

with probability > 1 — 2 exp(—n®). Combining (8) and (9), we can upper bound (7) as follows

> cos(27r(:;:*xk)) <M % > (X0 (x)) |+ M [ (x|

reT” j kET,

M [2n¢ 9¢1 M
<= +—_—
~— d M meo ldne

Finally, we have

Z Z exp(2mi(rjr — xx) <2Z Z cos(2m(rjr — x1)) +22 Z sin(27(rjr — xx))
Tk

T
=1L keT: =1 |keTy Tik =1 |keT! Ik

2ne 9c1 M
4 \/
Z ( Trcz ldn5>

NovVne M M
§4\/§ c —1—3601 lo

d mcy dné

N n3/? 3601> M
< (4v2 + logn
- ( VM logn  7cz2 ) dn€ &

nl/4=epde/2 M M
= —— 1)) —logn = 1
<@< n3/8logn >+®( )> dne 8" © (aln6 ogn),

12




dix — 1

1 J NaT; 1 k ir

Fig. 4. Two square clusters that have a center-to-center distance d, with each cluster decomposed into v/ M vertical vV M x 1 rectangles. d;j, is distance
between the centers (marked with cross) of the two rectangles j and k. Moreover, we have the points ji(xj,,y;, ) and k1(x,, Yk, ) in the rectangles j and
k, respectively.

where (a) is true with high probability (more precisely, with probability > 1—4 N exp(—n€)), which concludes the proof. [

Proof of Lemma IV.3. - Let us first consider the case where B is a Hermitian and positive semi-definite matrix. Then || B|| =
Amax(B), the largest eigenvalue of B. Let now A be an eigenvalue of B and u be its corresponding eigenvector, so that
Au = Bu. Using the block representation of the matrix B, we have

K
UJZZBijlm Vi<j<K
k=1
where wu; is the j* block of the vector u. Let now j be such that ||u;| = maxj<<x |lux|. Taking norms and using the

triangle inequality, we obtain

(Al =

ik Uk

K
<> IBjk uk
k=1

K K
< D 1Bsel sl < D7 1Bl s
k=1 k=1

by the assumption made above. As u # 0, ||u;|| > 0, so we obtain

K
A< max > Byi
JSKk:l

As this inequality applies to any eigenvalue A of B and ||B|| = Apax(B), the claim is proved in this case.
- In the general case, observe first that || B||> = Amax(BB'), where BBT is Hermitian and positive semi-definite. So by
what was just proved above,

2 T < i
1B = Ausx(BBT) 1r<r3a<XKZII (BBl

NOW, (BBT)jk = leil leBlZl SO
K
SUCEES ol NS
k=1 k=1

K K
<> IBill I1Bull <ZHBJ1|| max ZHBMI
=1

k=11=1

~

and we finally obtain
K
2
IB] < (1%{;“&0 (max Zan]n)

which implies the result, as ab < max{a, b}? for any two positive numbers a, b. O
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Proof of Lemma IV.4. As in the case of ||H||, analyzing directly the the asymptotic behavior of || H|| reveals itself difficult. We
therefore decompose our proof into simpler subproblems. The strategy is essentially the following: in order to bound ||H I, we
divide the matrix into smaller blocks, bound the smaller blocks ||H k||, and apply Lemma IV.3. Let us therefore decompose
each of the two square clusters into v/M vertical v/ M x 1 rectangles of v/M nodes each (See Fig. 4).

By Lemma IV.3, we obtain

|ﬁ||gmax _max | H. k|| _max | Hxs | (10)
| z e S

where the M x M matrix H is decomposed into blocks H k> Jok=1,...,vVM, with H jk denoting the v M x v M channel
matrix between k-th rectangle of the transmitting cluster and the j-th rectangle of the receiving cluster. As shown in Fig. 4, let
us also denote by d ;. the corresponding inter-rectangle distance, measured from the centers of the two rectangles. We want to
show that for 2/ M < d < M, where d is the distance between the centers of the two clusters, there exist constants c,c’ > 0
such that e

d

~ Me
|Hjx|? < — <e¢ (11)
djp,

with high probability as M — oo. Applying (10) and (11), we get

~ Ml-l—e /
1] < max . ma ZHHMH a3 ZHHMH <(c - )

Therefore, what remains to be proven is inequality (11). The strategy we propose in order to upper bound ||l€] jk||2 is to use
the moments’ method, relying on the following inequality:

~

M 1/¢
1 Hji||* = Amax(HjiHJ,) < (Z()‘k(ijH;k))e>

k=1
= (e (i) "
valid for any ¢ > 1. So by Jensen’s inequality, we obtain that ]E(||fI]k||2) < (E(Tr((ﬁjkﬁ}k)é)))l/é. In what follows, we
show that taking ¢ — oo leads to E(||H ikl?) <e %. More precisely, we show that

M(c log M)*—1

E(Tr((ijH]Tk)e) < PN (12)
ik
which implies p P
PN 1/5 MY*t(clog M)+t log M
Ity g g
(B(Te((edTf)) < P

We first prove (12) for £ = {1, 2}, then generalize it to any £. To simplify the notation, let F' = H jk. For £ =1, we obtain

VM VM VM 1 M
E(Te(FFN) = > E(fisfin) = Y, Elfinl) = > = <z (13)
J

re
j1.k1=1 j1.k1=1 Jiki=1 Jik1

Note here that given the definition of dj, it only holds that 7 5, > d;r — 1 and not d;;. However, given our assumption
that d;;, > v/ M, this simplification does not matter asymptotically and also allows to lighten the notation. We will make this
simplification constantly in the following. For ¢ = 2, we obtain

E(Tr((FFT)?)) = E(Te(FFTFFY))

VM
= Z E(fjlklszklfj2k2f;1k)2)
J1,d2,k1,k2=1
< Z f]lkl j2k1f32k2f31k2)+ Z E(fjlklfjgklfhbf;kg)+ Z E(fhklf;';klszsz;kg)
J1=J2 J1,J2 J1#j2
[ F1—ko o1 ks
M3/2

<2

(@ M
+ MQSQ S QT + MQSQ
jk djk

14



where So = [E(fjk, f1,x, fioks [}k, )| With j1 # j2 and k1 # ko does not depend on the specific choice of ji1 # j» and
k1 # ko, and (a) results from fact that d;, > v/ M. In what follows, we upper bound S.

|IE f]1k1 ]2k1f]2k2 ]1k‘2

' /‘i / ! /‘i / ! /‘i / ‘ /‘i /, g, e DI g
Ljy Yjs L j, Yjo Ly Yk Lo Yk s
M? ! ! ’ ! Pirja (k1) * pjajy (K2)

where
iz (K1) = Tjiks = Tiaky = —Gjajs (K1)
- \/(djk =1+, +ae)? + W — e )? — \/(djk =1+ i, + ) + (Yie — Yk )? (15)
and
Pivga (k1) = Tiiky * Taky = pjags (k1) > iy, (16)

where 0 < x;,,%5,, Tk, , Ty, < 1 and 0 < 51, Yjos Uiy Yo < VM are the horizontal and the vertical positions, respectively
(see Fig. 4).
From now on, let us use the short-hand notation

1 VM
/ dj for / dzx; /
0 0

Using this short-hand notation as well as equations (15) and (16), we can rewrite (14) as follows
‘ [ din [ die [ ar %%m%ﬂ/ﬁke%%mwﬁ
= J1 J2 1 — 3~

Piri» (K1) Piags (K2)
/d /d . /dk 27”9]1;2(kl ' / 27”9]2]1(]62)

J1 J2 17
Pjij2 kl Pjz2j1 k2)
) 271'19“]2(161)
/ /djg /dk1 - B

Pirjs (k1)

where

e2mgj2]1(k2
By = ‘/de

‘ / J / J Qﬂigjzjl(k'z)
L Yo — 7.
’ ’ Pjaji (kQ)

p]2]1 kQ
/ d d 627Tig]'2j1 (k}z)
< Tk / Yko |— 7
0 2 0 : Pjaj1 (k2>
1 VM
1 vM
= dzxy / dyx < (17
/0 *Jo * Piag(k2) = 3,
We therefore obtain 1
Sy < MTMZ}« /djl “Aq (18)
J
h
where A /d . /dk e27rigj1j2 (k1)
1,2 = J2 11—
P ja (k1)

Before further upper bounding (18), we present the following lemma, taken from [18] and adapted to the present situation.

Lemma A.l. Let g : [0,v/M] — R be a C? function such that |g'(y)| > c¢1 > 0 for all z € [0,~/M] and g changes sign at
most twice on [0,/ M] (say e.g. " (y) > 0 in [y_,yy] and g"(y) < 0 outside). Let also p : [0,v/M] — R be a C* function
such that |p(y)| > ca > 0 and p'(y) changes sign at most twice on [0,/ M]. Then

VM e27rig(y)
S
0 p(y)

7
~ Teicy
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Proof. By the integration by parts formula, we obtain

/m 2y W _ /m dy 279 amigly)
; W s 2mig (y)p(y)
e2mig(y))

~ 2mig (y)p(y)

9PY) + 9 WPY) 2rigy)
2mi(g'(y)p(y))?

VM - /\/W g//(
0

0
which in turn yields the upper bound

1 1 1
S2w<m%mwmm¢Mn*wymmmm

\/M 1 \/M /
19" (y) 1p'(y)]
+ et dyﬁ@ﬂd@?)

/\/M e2mig(y)
0 p(y)

By the assumptions made in the lemma, we have

\/M 1’ \/M 1
19" () 1 19" (y)]
A @@MWWMSQA W o)

I O Y Ay i €) ) N A ()
B Cz( /0 w (9'(y))? +/y_ W (9'(y))? /y+ w (g’(y))2>
1 11,22

T \gWM) ¢0) g gy

\/M 1!
lg" ()] 7
A W) = e

So

We obtain in a similar manner that

Combining all the bounds, we finally get

/\/ﬁd eZﬂ’ig(y) 7
0 ply) |~ meie
O
For any € > 0, we can upper bound A; » in equation (18) as follows
A / dj / iy 0
1,2 = Lj2 11— 77\
p]l]z kl
27”9]‘1]'2 (k1) 627”9]'11"2 (k1)
:/ de/dk17+/ dp/dkli
yin —vi, | <eV/DT Pirg> (k1) Y35~y |> VDT Pirg> (k1)
1 e2ﬂigj1j2(k1)
g/ djz/dkli—k/ djo /dkli
Yy —ys, |<eVM Pirja (k1) Yo —yiy |>eVM Pjija (k1)
M 2mig;y jo (k1)
< M + djo dk; e e (19)
d? 152 (K1)
ik ‘yjz_yjl |25\/M p]1]2 1

Furthermore, note that

95152 (k1) = Tjikr = Tjsky

-1 —
/ g —1H o+ 2dm+/ Y y2 ~dy
Vi =142+ 21,)% + (Y5, — ) v V(i =1+, + )% + (Y — yr,)
Therefore, the first order partial derivative of g;, ;, (k1) with respect to yy, is given by

99514> (k1) _ /% e, —yj)(djp =1+ @ o) 0 /yj2 (djn — 1+ x5, + 25,)° dy
Ok, e (dig = 142+ 202 + (95— y0,) > v (g — 1425 + 20,2 + (1 — 96,2
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From this expression, we deduce that for a constant cg > 0

‘8gj1j2(k1) > ¢y Wi =il e = Y |-, —
8ykl - djk d?k
> |yj2 B yj1| v M
= C3 - 2
d;x djk
(g) cs|yj, — Yin | — L (20)
d;j

where (a) follows from the fact that d;, > v M. For c3 |y;, — y;,| —1 > 0 (we will tune € accordingly, as we will see), using
(16) and (20), we can apply lemma A.1 and upper bound the second term in (19) as follows

. 627Tig]'1j2(k71) ) 1 \/M 627Tig]'1j2(k71)
[ [ L e [
Yo —yiy |>eVM Pjrjs (k1) Yo —Yip | =eVM 0 0 Pjrjs (k1)

< dy; 7
= Sy —u; [T Yiz o 3lviy v =1 o
Yjo — Vi |12V M din d
7 / 1
< dy
7Tc3djk |Yjo—yjq | >V M |yj2 - yj1| - 1/03 2
1
< ! log (> 21
meadjp €

which gives the following upper bound on (19)

eM 7 1Y\ (a) log M
A —1 = 22
12 S d2 + meadjk o8 <€> © ( d;j, ’ 22)

where (a) results from choosing € = - with sufficiently large ¢4 > 0, which also ensures that cs |y;, — y;,| — 1 > 0. For

%

the chosen value of €, we get So = O (@) +0 (Md3 log M) 0 <Md3 log M) As a result, we get

M log M
E(Te((FF)?)) < 2+ M2S, =0 <M %) . (23)
J J

Now, we generalize our result to any moment ¢ > 2. We start with the following lemma.

Lemma A.2. For ¢ > 1, let
Se = [E(fjk, oker -+ ek ]*11@[)!7 24)

with j1 # ... # jo and k1 # ... # kg Note that S; does not depend on the particular choice of j1 # ... # j¢ and
k1 # ... # ky. We can upper bound Sy given in (24) as follows

1 logM)e_1
Se < c

Proof of Lemma A.2. Note that the lemma is true for £ = 1, 2, since S; < d% and Sy < ﬁ log M (as we showed above).
jk jk
In general, for any ¢ > 1, we have ’ ’

s ’ / dj / dj / g, E7 ) / dj / iy S0
L= J1 J2 173~ J3 Q- -
M* pJ1J2 kl Pjajs kQ)

27”9]@ 1.d0 (ke—1) e2™ig5,, 1 (ke)
/ die [ by S [
Pje1,5e(ke=1) Pje.ir (Ke)
2#197172 (k1) 271'zg7273 (k2)
/djl/d]g /dkl /djg /dk‘Q
pJ1J2 kl Pjajs k2)
2™ ig_1.dp (ke—1) 279551 (ke)
/ it [ s &= ‘ [ an
Pie.gr kl)

Pje— 1]1 kf 1

/d]1A12 A23 “A 1,° B£1

Mi
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where (just as we defined A; > and By 1)
2mig, 4.5y (kt—1)
/ Ay, Y

Avry= / dj
o ' pjt—hjt(kt—l)

B ’ /dk 27”9” ,J1 (k/)
0,1 — T~ |-
Pjein kf)

Similarly to how we proceeded with A; » and B3 ; in (22) and (17), respectively, we can upper bound A; ;41 (for 2 <t < ¥)
and By ;. Therefore, we get

for2<t</

and

1 .
S < i /dj1 Ao Ass - Ap_10-Bea

1 /d  Jog M “H/M: 1  Jog M -t )
=at ) \Cay, 2, M3\ d '

O

As one can notice from (25), the upper bound on S, is independent of the choice of the node j;. As such, the same upper
bound applies on the expectation conditioned on any value of j; as follows

5 def

. . 1 log M -
|]E f]1k1fj2k1 fjgszjﬂw'jl)’ S Mgfld-?k) C djk . (26)

We are now set out to prove:

o —1
E(Tr((FFTY)) = 0 <M(1d§£‘f)> .

We proved it for £ = 1,2 and will further prove it for £ = 3 and ¢ = 4. After that, the mechanics of the computation is the
same for all £ > 4.

In what follows, when we say that there exists an “equality”, we mean an index is equal to another index. For example,
when we say there are 2 “equality”’s, we mean that there are either two disjoint pairs of equal indices (for example, j; = jo
and ko = k4) or 3 equal indices (for example, j; = jo = j3). Let us start with ¢ = 3,

v M
B(Tr(FF)*) = Y E(fjiks £ Fioka £k Fisks Foks)

J1,J2,93=1,
k1,k2,ks=1

= E(fjlklfji;klfj2k2f‘;‘k3k2fj3k3f;<lk3)
J1#J2#]3,
k1#ko#ks
+ Z ]E(fj1k1f;;kzlszsz;g,kgfjﬁ.k_@.f;lkg,)
J1,92,735
k1,k2,k3:
3 exactly 1 “equality”
*
+ Z E(fjlklf;zk?lfj2k2fj3k2fj3k3vf;1k3)'
J1,42,33,
1,R2,R3:
3 > 2 “equality”s
Note that if there exists exactly 1 “equality”, then we have 6 different cases; namely, j; = js or jo = j3 or j; = j3 or k1 = ko
or ky = ks or k; = k3. Since in all the 6 cases we end up with adjacent indices® being equal, then these 6 cases are identical

6Two indices are said to be adjacent if they result in a term and its conjugate when they are equal. In other words, if two j indices are connected to the
same k index but in opposite direction, then they are said to be adjacent indices.
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and it makes no difference which case we consider (we consider below the case where j; = js). Therefore, we have

Z E(fjlklf_;;k?lszk‘zf_;gkgfj:}kgf;‘lkg) =6 Z E(fjlklf;‘:klfjlszj:kajgkgf;lkS)

3 exactly 1 “equality” (g; ;:éjlf );’5153,
17ka#k3

< 6ZE ZE(fjlklf;1k1|j1) Z E(fj1k2f;3k2fj3k3f;1k3|j1)
Ji k1 J3#I1,
ko#ks

<6 B\ D [B(finifiim 0] Y (B ks fa Fisks fnali1)]
J1 k1 VESER
ka#ks
= 6(VM)®S, S, = 6M°/25, S,
Moreover, if there exist 2 or more “equality”s, then we will be left with 4 indices at most. Therefore, we have

Z E(fiikr fioks Finkn Fraks Fisks Fiiks) < Z B(| fjska [k Finka S by Fisks f s |)

3 > 2 “equality”s 3 > 2 “equality”’s
(VM)t  M?
<=
= dS ds
ik Jk

As such, we get

o 2
]E(TI‘((FFT)S)) < Z E(fjlklf;;klszsz;;kg.fjgkgf;lkg) + 6M5/25152 + dT
J17#J2#]3, ik
k1#ko#k3
. M?
< MSS3 + 6M5/25152 + 5
djk,
(2 M(clogM)2+M\/M(clogM) %2@0 M (clog M)?
B d?k d?k d?k d?k ’
where (a) follows from (25) and Lemma A.2, and (b) follows from the fact that d;, > v M.
We use the same approach for / = 4. We have
VM
E(TI'((FFT)4)) = Z E(fjlklszk:lfj2k2f]2k2ijksfjik4k3fj4k4f;1k4)
J1,32,93,Ja=1,
kl,k27k3,k4:1
= Z E(fjlklfjﬁkzklfj2k2f;;.kzfjssz;;ksfﬂhf;‘;m)
J1#Je#i3#ja,
k1#kaF#ksF#ka
+ Z E(fjlkl f;;kzl szkz f;;kzfj3k3f1T4/€3fj4k4f;1k4>
J1,J2:93:J4,

k1,k2 k3, ka:
3 exactly 1 “equality”
2 : * * * *
+ ]E(fjlkl ijkl fj2k2 f]st fj;ks fj4k3 fj4k4 fj1k4)
J1,J2,73:J4,
ki1,k2,k3,kq:
3 exactly 2 “equality”s
* * * *
+ E : E(fjlk?lfjgklfj2k2fj3k2ijkaj4k3fj4k4fj1k4)'
J1,J2,J3,J4,
k1,k2,k3,ka:
3 > 3 “equality”s
Note that if there exists exactly 1 “equality”, then we have two different scenarios (See Fig. 5) : 1) two adjacent indices are
equal; namely, j; = jo or jo = j3 Or j3 = js or j; = jq or k1 = ko or ko = k3 or k3 = k4 or k1 = k4. 2) two non-adjacent
indices are equal; namely, j; = j3 or jo = j4 or ky = k3 or ko = k4. Since all the cases under the same scenario are identical,
we consider one case for each scenario (the case j; = jo for the first scenario and the case j; = j3 for the second scenario).
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Fig. 5. There exists exactly 1 “equality”: illustrating scenario 1) to the left and scenario 2) to the right.

Therefore, we have

Yo Bk Sk fiake ks fiaka ik, fiska Fe,)
3 exactly 1 “equality”
=3 Z E(fj1k1f;1k1fj1k2f;3k2fj3k3f3%4k3fj4k4f;1k4)

(J1=J2)#ja#ja,
k1#koFk3Fky

+4 Z E(fjlklf;lefj2k2f;lkzfj1k3f;4k3fj4k4f;1k4)

J2A(j1=343)#Ja,
k1#koF#kz#ky

= SZE ZE(fj1k1f;1k1|j1) Z E(fjlsz;;kQfj3k3fj>'k4k3fj4k4f;1k4|j1)
J1 k1

JsFjaFEd1,
ko#ksF#ky

+4ZE Z E(fjlklfj$2k1fj2k2f;<lk2|j1) Z E(fjlkgfj4k3fj4k4f;1k4|j1)
Ji J2#J1, jaFd1,

klsﬁkz k37£k34

which can be upper bounded as such

> E(fjs i Fky Finks Fluka Fiska f s Fiaka S )

3 exactly 1 “equality”

< 8ZE Z |E(fj1k1f;1k1 |.71)‘ Z ’E(fjlkzf;’;kzfj3k3f;4lc3fj4/f4f;ﬂ1k4|j1)’
J1 k1 J3FjaFIn,
ko#ks#ka

+4ZE Z ’E(fjlklf;klszmf;kz|j1)‘ Z ‘E(fjlkBfj-*4k3fj4k4ff1k4\j1)|
J1

Jo2#i1, JaFJ,
kl;ﬁkz k37ék4
= 8(\/ M)7S~15~3 + 4(\/ M)7§2§2 = 8M7/QS~1§3 + 4M7/2S~25~2. 27

If there exist exactly 2 “equality”s, we analyze the different possible cases in the following way. The first “equality” can be
through either scenario 1) or scenario 2) illustrated in Fig. 5.

1) First “equality” through the first scenario: Without loss of generality, consider the case j; = j>. We want to have
a second “equality”. Note that we have two disjoint cycles that meet at the node j;. The second “equality” can be between
two indices belonging to the same cycle or between two indices belonging to different cycles. There are 6 cases where the
“equality” is between two indices belonging to the same cycle; namely, j; = j3 or j3 = jgq or j3 = jq or ko = k3 or k3 = k4
or ko = k4. Without loss of generality, consider the case ko = k3:
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Z ]E(f]dkd f;lkl fj1k2f;3k2 fj3k2f;4k2fj4k4f;1k4)

(J1=J2)#js#Ja,
k17#(ka=k3)#ka

1 1 y .
Z E <7~27n2fj1k2fj4k2fj4k4fjlk4>

(J1=42)#js#ja, Jiky " jsks

k1 #(ko=ks)#ka

1 1
= Z i Z 72 Z ’FT Z E(fjlka]Zszjﬁlksz;lkz;|j1’ kQ)

J1,k2 ky ik gy Taske gusti) kastke
M M3
< dT Z |]E(fj1k2f;4k2fj4k4f;1k4)| = d* Sa.
Ik j1#ja, ik
koF#ka

On the other hand, there are 3 cases where the second “equality” is between two indices belonging to different cycles;
namely, k1 = ko or k; = k3 or k; = k4. Without loss of generality, consider the case k1 = k3:

S Bk Pk f ks Fiak Pk Fiaka Fes)

(J1=J2)#Js#ja,
ko (k1=ks)#k4

= Z E fjlklf;h Z E(fjlsz;gkgfje,klf;4k1fj4k4f;‘:k4|j17kl)
J1,k1 JaFJjaFEd1,
ko#ka#kr
1 * * % .
- Z E r2 Z E(fj1szj3k2fj3k1fj4klfj4k4fj1k4 |jla k’l)
Ji.ka Bk GajaFia,
koF#kaFk1
< dT Z ’E(fj1k2fj3k2fj3k1fj4k1fj4k4fj1k4>’ = dTSS
ik j1#js#]a, jk
k1#ka#ky
Therefore, when the first “equality” happens through the first scenario, we have the following upper bound
y . ) ; M3 M3 | () M(clog M)*
Z E(fjlklfjlkl-fjlk2fjgk}gijkaj4]€3fj4k?4fjlk;4) < 6dT52 + 3dTS3 = 0 T ,
o) da ik ik ik
(41=32),73,44, J J J
k1,k2 ks, ky:

3 exactly 1 more “equality”

where (a) follows from Lemma A.2 and from the fact that d;, > v M.

2) First “equality” through the second scenario: Without loss of generality, consider the case j; = j3. We want to pick
up a second “equality”. Using similar techniques as used in the previous case, one can show that

§ E(fjlknf]}'kgklfj2k2f;1k2fj1k3f;4k3fj4k4f;1k4) =0 ( d5
(j1=33):32,J4, ik
k1,ka,ks,ka:

3 exactly 1 more “equality”

Therefore, combining the upper bounds obtained for the two scenarios, we get

x * X . M(clog M)*
> E(fmfmlfmzijkajskafmfmfjlkﬁ=O<d5 - (28)
j1.d2.43 .44, gk
k1,k2,k3,ka:

3 exactly 2 “equality”s
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Finally, if there exist 3 or more “equality”’s, then we will be left with at most 5 indices. Therefore, we have
Z E(fjlkl szkl fj2k2 f;3k2 fj3k3 f;4k3 fj4k4f;1k4)
3 > 3 “equality”s

S Z E(‘fjlklf_;;klfj2k2f;gk?Qfj3k3f;4k3fj4k4f;1k4’)

3 > 3 “equality”s
WM _ MM @, < M >

g 8 5
3y 3y a3

IN

where (a) follows from the fact that d;, > v M.

Combining (27), (28), and (29), we get

VM
E(Tr((FFT)4)) = Z E(fj1k1f;2k1 fj2k2f;skgfjsksf;4k3fj4k4f;1k4)

J1,J2,33.Ja=1,
ki1,k2,k3,ka=1

< Z |E(fj1k1f;;k1fj2k2f]ﬁkgkgfjgkgf]%4k3fj4k4f;1k4)|
J1#j2#I3F#]4,
k1#koFksFka
- - M(clog M)*
+8MT/28, S5 + AMT/28,85 + O ((cdof))
ik

~ - o~ 4 a 4
=M*S, + 8M7/28,85 + 4M7/?5,8, + O (M(ClogM) ) wo <M(CIOgM) ) 7

3 d,
where (a) follows from (26), Lemma A.2, and from the fact that d;; > v M.

For ¢ > 5, using techniques similar to the ones used for £ = 3,4, one can show that

L£/2] -1 -1
_ 5 5 M(clog M (a) M(clog M
E(Tr(FFN))) =0 | M2 3" 8,8, | + M*S,+ 0 <(déjgl)> =0 <(dz;€r1)> ,
i=1 j J

where (a) follows from Lemma A.2 and from the fact that d;, > v M.

The last step, which concludes the proof, includes applying Markov’s inequality to get
E((Amax (H11},))")
(¢ Me</djp,)"

E(Tr((FFT)"))
T (IMe/dje)
M (clog M)*=t/dif!
T (¢Me/dj)
oM (log M)*~1
= djp Mt
which, for any fixed € > 0, can be made arbitrarily small by taking ¢ sufficiently large.

PPN MEe
P <)\max(ijH;'rk) Z Cld) S
. ik

(29)

A last remark is that we proved lemma IV.4 for aligned clusters. However, the proof can be easily generalized to tilted
clusters, as shown in Fig. 6. We can always draw a larger cluster containing the original cluster and having the same center. The
larger cluster can at most contain twice as many nodes as the original cluster. The large clusters are now aligned. Moreover,
the distance d from the centers of the two newly created large clusters still satisfies the required condition (2v/M < d < M).
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