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On the Capacity of Indecomposable Finite-State
Channels With Feedback
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Abstract—We study the capacity of indecomposable finite-state
channels (IFSCs) with feedback. It is first shown that the capacity-
achieving input distribution for IFSCs with feedback is indepen-
dent of the initial channel state, even though the capacity depends
on the worst-case channel state. In addition, it is shown that for
a large class of IFSCs for which the channel state is a determin-
istic function of a finite number of the most recent channel in-
puts and outputs, the feedback capacity depends only on the best-
case channel state. This result is obtained by a novel transmission
strategy whereby feedback is used to synchronize the beginning of
the codeword transmission to be at the best-case channel state.

Index Terms—Feedback, finite-state channels (FSCs), frame
synchronization, indecomposable channels.

I. INTRODUCTION

C APACITY analysis for time-varying channels with
memory has been the focus of considerable interest

for many decades, motivated by the proliferation of wireless
systems. The finite-state channel (FSC) [1] is one approach
for modeling time-varying channels whereby the state of the
channel varies according to a given process over a finite set of
possible states. The process defines the transition probabilities
between the states, which may depend on past states and past
inputs. In this model, the impact of the channel memory on the
output is captured by the state of the channel at the end of the
previous symbol transmission.
In this work, we focus on a class of FSCs called indecompos-

able FSCs (IFSCs) [2, Ch. 4.6]. Loosely speaking, for IFSCs
without feedback, the effect of the initial channel state on the
state transition probabilities becomes negligible as time evolves.
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A consequence of the indecomposability property is that it is
possible for the channel state process to go from any state to
any other state in a finite number of steps.1 IFSCs are very
common in digital communication. Applications of this model
include mobile and fixed wireless communications [3], digital
subscriber line communications [4, Ch. 11.2.2], and magnetic
recording [5]. The prevalence of IFSCs in communication sys-
tems makes understanding the fundamental limits for this class
of channels of particular importance.
IFSCs without feedback were initially studied by Shannon in

1957 [6]. Specifically, Shannon analyzed the capacity of IFSCs
subject to the assumptions that 1) the initial channel state is
known at the transmitter, 2) the transmitter can calculate the
state sequence (i.e., the current state is a function of the pre-
vious state and the current channel input), and 3) the channel
output depends only on the previous state and the channel input.
We note that multiple channels fall into this category. Shannon
proved that for such channels, capacity is independent of the ini-
tial channel state, by showing that prefixing and appending the
codewords with appropriately selected sequences can drive the
channel to any desired state from any given state. In a following
work, Blackwell et al. derived the capacity of a class of IFSCs
in which the channel output at every time interval depends only
on the channel state [7].
A major contribution to the study of IFSCs without feedback

was made by Gallager in [2, Ch. 4.6, Ch. 5.9]. Gallager used
error-exponent analysis to derive the capacity without feedback
of general FSCs as well as of IFSCs, and showed that for IFSCs,
knowledge of the initial channel state at the transmitter does not
affect the achievable rate. In [8], an algorithm for computing the
capacity of IFSCs with feedback under the assumption that the
channel states can be computed from the channel inputs (e.g.,
channels with intersymbol interference (ISI)) was developed.
In [9], Tatikonda and Mitter studied the computation of the ca-
pacity of FSCs with feedback in the framework of Markov de-
cision problems. The work in [9] also demonstrates simplifica-
tions of the capacity computation for FSCs in which the channel
state can be computed from the channel inputs and outputs. We
also note that the capacity of Gaussian channels with stationary
noise and feedback was obtained by Kim [10]. The result proved
in [10] was originally conjectured by Yang et al. in [11].
Recently, the capacity of FSCs with feedback has been

studied [12]. Note that the general capacity result in [12] ap-
plies to decomposable as well as to IFSCs. In particular, it was

1To be precise, an indecomposable channel may have a set of inessential
states (see [20, Ch. 4]) that are noncommunicating. The asymptotic probability
of being in such states goes to zero and therefore they do not affect the capacity
of the channel. We thus ignore such situations, which is equivalent to assuming
that the channel has been operating for a sufficiently long time.
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shown that feedback can increase the capacity in some cases.
Capacity regions of multiuser FSCs have also been recently
derived. These include finite-state multiple-access channels
with and without feedback [13], as well as finite-state broadcast
channels without feedback [14] and with feedback [15]. In [16],
FSCs with state known at the receiver, and with channel and
state feedback were studied. These works, however, did not
extend Gallager’s results on IFSCs without feedback (namely,
that knowledge of the initial channel state at the nodes does
not affect the rate) to IFSCs with feedback. The main obstacle
lies in the fact that Gallager’s method relies on the fact that
without feedback, the initial state does not impact the (ca-
pacity-achieving) input distribution. However, when feedback
is present, this property does not hold. For this reason, recent
work on the capacity of point-to-point (PtP) FSCs with feed-
back [12] restricted the treatment of indecomposable channels
to the class of finite-state Markov channels (FSMCs). FSMCs
are a subset of IFSCs for which the state transitions do not
depend on the channel inputs. Thus, FSMCs cannot be used to
model multipath channels or other practical channels of interest
within the broad class of IFSCs.
In this work, we aim at filling this gap. In particular, we study

the feedback capacity of IFSCs in their most general form, and
present a class of IFSCs for which the feedback capacity is
achieved using a new transmission strategy we refer to as Tx-Rx
state synchronization.
The main contributions of this paper are as follows:
1) We show that the capacity-achieving input distribution for
IFSCs with feedback is independent of the initial channel
state. This implies that when using feedback in IFSCs,
the capacity-achieving input distribution can be found by
fixing any arbitrary initial channel state, similar to the
situation without feedback. This is surprising as feedback
makes the channel decomposable, i.e., its capacity depends
on the initial channel state. Therefore, this result provides
insight regarding the design of the capacity-achieving
scheme. Additionally, this saves a factor of in the
number of evaluations needed to compute the capacity
compared to searching over all initial channel states. We
expand on these ideas in Section IV.

2) We introduce Tx-Rx state synchronization combined with
random coding. We consider the class of IFSCs in which
the channel state is a deterministic function of the inputs
and outputs. This class generalizes the multipath channel
model and characterizes a large family of practical commu-
nication scenarios, as explained in Section V. For this class
of IFSCs, we show that knowledge of the initial channel
state at the transmitter does not increase the achievable
rate. This is shown using the novel transmission strategy
of Tx-Rx state synchronization, which is used to coordi-
nate the transmitter and receiver such that the transmission
of information is delayed until the channel enters the best
initial state. The error events now consist of two types of
errors: failing to synchronize the transmitter and receiver
such that transmission of information begins at the best
initial state, and failing to correctly decode the message
given that synchronization is achieved. This technique pro-
vides new insights into practical code designs for channels

with memory and feedback, as detailed in the discussion in
Section V, right after the derivation of the results.

The rest of this paper is organized as follows: Section II
presents the relevant definitions and notations. Section III
reviews the capacity of IFSCs without feedback, and discusses
the effect of feedback on the indecomposability property and
its implications. Section IV focuses on evaluating the general
capacity expression for IFSCs with feedback. Section V con-
siders IFSCs in which the state is a deterministic function of a
finite number of channel inputs and outputs, and derives their
feedback capacity using Tx-Rx state synchronization. Finally,
Section VI presents concluding remarks.

II. NOTATIONS AND DEFINITIONS

In the following, we denote random variables (RVs) with
upper case letters, e.g., and , and their realizations with
lower case letters, and . An RV takes values in a set . We
use to denote the cardinality of a finite, discrete set , to
denote the -fold Cartesian product of , and to denote
the probability mass function (pmf) of a discrete RV on .
For brevity, we may omit the subscript when it is the upper
case version of the realization symbol . We use to
denote the conditional pmf of given . We denote vec-
tors with boldface letters, e.g., , ; the th element of a vector
is denoted with , and we use where to denote the

vector ; is short form notation for ,
and . We use to denote the mutual information be-
tween two RVs, as defined in [2, Ch. 2], and to denote
the mutual information evaluated with a pmf on the channel
inputs.
Throughout this paper, we shall use the definitions of directed

mutual information and causally conditioned distribution as in
[13], [17], and [18, Sec. II-C]. Directed mutual information be-
tween two random vectors and , given a third random
vector , is defined as

At every time instant , the mutual information

can be viewed as the incremental “decrease in uncertainty”
about the sequence at the receiver due to the reception
of . Summing over all time indices, we obtain the total
“decrease in uncertainty” for the symbol transmissions.
Directed mutual information arises naturally in the analysis of
causal channels with memory.
The probability distribution of causally conditioned on
is defined as

This is a compact way for describing a signal in which
every symbol is generated using causal knowledge of the
signal , i.e., is a random function of and .
Causal conditioning is widely used in describing input distribu-
tions under feedback scenarios. A codeword generated as a
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causal function of is referred to as a codetree, see [18] for a
detailed explanation. We also define the shifted causally condi-
tioned distribution

Finally, we let denote the integer part of a real number
, and denote , where is a

real Gaussian RV with zero mean and unit variance.

Definition 1: A finite-state channel is defined by the triplet
where is the input symbol,

is the output symbol, is the channel state at the beginning of
the symbol transmission, and is the channel state at the end of
the symbol transmission. , , and are discrete alphabets of
finite cardinalities. At every time , the pmf satisfies

where is the initial channel state.
The pmf of a block of transmissions, when feedback is

present, is given by

where (a) follows as the transmitter is oblivious of the channel
states, and (b) follows from Definition 1.
Comment 1: Some of the previous works which analyzed

channels with memory and feedback can be generalized to in-
clude channel models in which the input and output sets have in-
finite cardinalities, e.g., [9] (see [9, Footnote 1]). However, these
works assume that the channel state is fixed at the beginning of
each message block. Therefore, in these works, the channel is
memoryless in-between message blocks, and has memory only
during transmission of the message block. For this reason, the
rate expressions in these works, e.g., [9, Th. 5.1], are indepen-
dent of the initial channel state . Clearly, this does not accu-
rately represents channels with memory, as memory exists at all
times. The FSC model accurately models the situation by let-
ting transmissions that took place at previous blocks affect the
signals at the current block through the initial channel state .

Definition 2: An code for the FSC with feedback con-

sists of amessage set , a collection ofmap-
pings such that is the en-
coding function at time , , and ,
is the decoder. It is assumed that the transmitter and receiver do
not know the channel states.

Definition 3: The average probability of error of a code
of blocklength is defined as , where

, and the message is
selected independently and uniformly from .

Definition 4: A rate is called achievable for the FSC if for
every and , there exists an integer such that
for all it is possible to construct an code
with . The capacity is the supremum of
all achievable rates.

III. IFSCS

We begin by stating the formal definition of IFSCs introduced
by Gallager:

Definition 5 ([2, Ch. 4.6]): An FSC is called indecomposable
if for any , there exists a time index such that for all

, any channel states , , , and input sequence ,
it holds that

(1)

Intuitively, this definition implies that for indecomposable chan-
nels, the effect of the initial channel state on the state transi-
tion probabilities decays as time evolves.
As an example of an IFSC, consider a digital communication

system operating over a finite-duration ISI channel (i.e., a mul-
tipath channel). Let denote the channel input (belonging to
a set of finite cardinality), denote the channel output after a
level A/D conversion at the receiver, and denote a ban-

dlimited, additive, white Gaussian noise sample, all at time .
Letting ( , ) be the channel coeffi-
cients, known at the receiver, and be a quantizer with
levels, the relationship between the channel input and its output
at time is given by

(2)

From (2), it is evident that prior to the A/D, this channel has
a memory that consists of the last channel input symbols

. Since quantization is memoryless, the
overall memory can be represented by a finite space with
cardinality , and , the channel state at time ,
is simply the last channel inputs, .
This channel clearly satisfies Definition 5.

A. IFSCs Without Feedback

In his work on PtP-FSCs with no feedback (NFB) [2, Ch. 4.6,
Ch. 5.9], Gallager showed that the capacity (of decomposable
and indecomposable channels) is given by

(3)

This result leads to two important implications.
A1. Due to the lack of knowledge of the initial channel state

at the source and destination, the capacity is determined
by the initial state that results in the smallest rate for the
maximizing input distribution. Thus, knowledge of the
initial channel state at the transmitter and receiver may
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increase the achievable rate (i.e., the rate will be higher
than the minimum over all initial channel states), see also
[2, p. 178]. Generally speaking, knowledge of the initial
state at the nodes will change the expression in (3) from
“ ” to “ ,” which is
at least as large as the former.

A2. Evaluation of the achievable rate (3) for a fixed blocklength
requires a search over all input distributions and,

for each of these distributions, a search over all channel
states . In other words, evaluation of the achievable
rate for a given input distribution requires evaluating
mutual information expressions.

When the FSC is indecomposable (ID), Gallager showed that
the capacity (3) also satisfies (see [2, Ch. 4.6])

(4a)

(4b)

Two basic conclusions can be drawn from (4):
B1. Since the rates for the maximizing initial state and for the

minimizing initial state are equal, we conclude that knowl-
edge of the initial channel state at the transmitter and at the
receiver will not increase the achievable rate.

B2. Evaluation of the capacity and finding the capacity-
achieving distribution of IFSCs without feedback can be
done by fixing the initial state to some arbitrary channel
state and optimizing the input distribution only for
that

(5)

Therefore, the capacity-achieving input distribution is in-
dependent of the initial channel state. This saves a factor
of in the evaluation of (3) for large .

Comment 2: The effects of indecomposability can be ob-
served by comparing A1 to B1 and A2 to B2.

B. Introducing Feedback Into the Channel

In Gallager’s analysis of IFSCs in [2, Th. 4.6.4], the actual
condition that needs to be verified in order to show (4) is

(6)

Gallager showed that by expanding each distribution using
, and utilizing the fact

that without feedback , it follows from the
indecomposability definition (1) that (6) is satisfied. However,
when feedback is present, . This follows
from the fact that feedback lets past channel outputs affect
the present output through the selection of the channel inputs.
Therefore, when feedback is present, it is not possible to follow
the steps in [2, Th. 4.6.4] and conclude that the initial channel
state does not affect the asymptotic rate of general IFSCs in the
sense of (4).
Due to this dependence on the initial state, recent works on the

capacity of PtP-FSCs and multiple-access FSCs with feedback
[12], [13] restricted the treatment of indecomposable channels
to the class of FSMCs. The state of FSMCs evolves according to

aMarkov chain independent of the current channel input; hence,
[19]. Note that the finite-ISI channel

(2) is an indecomposable channel [1] but it is not an FSMC since
the transition from state to state depends on the new
channel input symbol , i.e., .
This discussion provides the motivation for studying the ef-

fect of feedback for IFSCs, reported in the following sections.

C. An Upper Bound on the Feedback Capacity

Using Fano’s inequality it can be shown that the feedback
capacity of any FSC is upper bounded by (see [12, Th. 15])

(7)

We refer to this expression as “lim-max-max.” If the “lim-max-
max” (7) is achievable, it is concluded that the achievable rate is
the same for all initial states. This is the case for IFSCs without
feedback [2, Sec. 4.6], and for stationary FSMCs with feedback
[12, Sec. VII].

IV. ACHIEVING THE FEEDBACK CAPACITY OF IFSCS

When feedback is present, the capacity of the general FSC is
given by (see [12])

(8)

We refer to this expression as the “lim-max-min.”2 Evaluating
the capacity expression (8) requires calculating a series of
achievable rates with increasing blocklength. Given a block-
length , each achievable rate is given by (see [12, Sec. III])

The evaluation of the achievable rate requires searching over
all codetree distributions, and for every codetree distribution,

directed mutual information expressions need to be evalu-
ated in order to find the minimum over all initial states. In this
section, we show how the evaluation of the directed mutual
information expressions for each codetree distribution can be
eliminated, thus reducing the number of calculations by a factor
of . This is particularly useful when one is interested in de-
termining the achievable rate for fixed blocklength and code-
tree, as we discuss in more detail in the following. We next de-
fine the functions and as follows: let

be some positive, monotone nondecreasing integer-valued
function of that satisfies

(9)

(e.g., set ), and denote

(10)

2Note that this result relies on the fact that the cardinality of the state space is
finite. If the state space is countable, the derivation in [12], and its consequence,
the capacity result in (8), which is the starting point for our derivations, do not
hold. See also Comment 1 regarding the implication of general alphabets.
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In the following, we let be a short notation for
. We now state the main

theorem.

Theorem 1: Fix to be some positive, monotone nonde-
creasing integer-valued function that satisfies (9). The feedback
capacity of IFSCs is given by

(11)

Proof: see the Appendix.

Comment 3: As is an increasing function of , taking
large enough, indecomposability guarantees that after

symbols, the channel state process arrives arbitrarily close to
the asymptotic distribution of the state transitions, which is in-
dependent of the initial channel state. This is because the first

symbols are generated without feedback. When the use of
feedback begins at the th symbol, the transmitter ob-
serves the same channel state distribution, irrespective of the
channel state at time . Clearly, the situation is no worse
than for the worst-case initial state (i.e., the initial state that
achieves the minimal rate), as the transmitter does not know the
channel states. This observation eventually leads to the equality
in (11). At the same time, since as , the rate
loss associated with such operation is asymptotically negligible.
Therefore, only the two properties in (9) are needed from ,
and there is no need to optimize over . A class of func-
tions that satisfies (9) is with . For example,

belongs to this class.
From Theorem 1, we conclude the following:

Corollary 1: The feedback capacity of IFSCs can be evalu-
ated by fixing an arbitrary initial state

(12)

for an arbitrary , and .

Proof: Clearly, for any fixed

The corollary follows from the property of limits [21, Th. 7.2.2]
as by Theorem 1 the outer limits are equal to each other and to

.

A. Discussion

1) The result of (11) on the capacity of IFSCs with feedback
is parallel to Gallager’s result regarding the capacity of
IFSCs without feedback given in (4) (cf., (4) and (11)). It

is noted that equality here holds, despite the fact that, con-
trary to the NFB case, the channel may not be indecompos-
able with feedback, and in general ,
when feedback is present. Thus, equality (11) holds even
though

(13)

In other words, Gallager showed that for the NFB case,
the “lim-max-min” is equal to the “lim-max-max,” from
which it is concluded that the “lim-max-min” in the NFB
case can be computed without searching over all initial
states. Here, we showed in Corollary 1 that although with
feedback, the “lim-max-min” is not necessarily equal
to the “lim-max-max,” still, the “lim-max-min” can be
computed without searching over all initial channel states.
Therefore, the capacity-achieving input distribution is
independent of the initial channel state although the feed-
back capacity depends on the initial channel state.

2) Comparing (12) with the general expression for evaluating
in (8) we observe that the search over the input distri-

butions in (12) has the same complexity as in (8) (see also
next item), but in (12) the search over all initial states is
not needed. This saves a factor in the number of calcu-
lations.

3) Note also that for arbitrarily small, one can pick
some fixed and a deterministic sequence such that

for all , . This fixes
and for all . Thus, for

any blocklength , an achievable rate can be calcu-
lated without searching over all initial states and without
having to recalculate the channel state distribution when
feedback begins at time . This provides an achievable
rate to within for any arbitrary initial
state.

V. DETERMINISTIC-STATE FSCS (DS-FSCS)

In this section, we consider a class of FSCs for which the
state is a deterministic function of a finite number of the most
recent channel inputs and outputs. The most general form of
such channels is obtained by defining the state as

(14)

for some integers and . We refer to such FSCs as
DS-FSCs. In [2, Ch. 5.9], Gallager studied FSCs for which
the state is a deterministic function of the previous state and
the channel output, i.e., . The present model
generalizes Gallager’s model by letting also the current input
affect the channel state. However, in this work, the state is
restricted to consist only of the channel inputs and outputs
while Gallager considered a general state that satisfies the
deterministic relationship. We note that the model (14) applies,
in particular, to linear filter channels, including channels in
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which the filter coefficients are taken from a countable set.
This point is elaborated in the examples in Section V-A and the
discussion in Section V-C.
In this section, we show that the “lim-max-min” is equal to the

“lim-max-max” for indecomposable DS-FSCs with feedback.
The proof technique introduces a new element of Tx-Rx state
synchronization into the coding scheme: the transmitter and the
receiver coordinate the transmission of information to begin at
the “best” initial state, namely, at the initial channel state that
maximizes the capacity upper bound (7). This implies that the
capacity upper bound “lim-max-max” is achievable.
Comment 4: There is a fundamental difference between the

result proved in this section and Theorem 1: Theorem 1 states
that when the transmitter and the receiver are unaware of the ini-
tial state, the “lim-max-min” can be achieved by fixing the initial
state. However, as “lim-max-min” “lim-max-max,” knowl-
edge of the initial channel state at the transmitter and at the
receiver can increase the achievable rate. In this section, we
show that for DS-FSCs, “lim-max-min” “lim-max-max,” thus
knowledge of the initial state does not increase the achievable
rate. This can affect system design considerations as in general,
providing knowledge of the initial channel state to the trans-
mitter and to the receiver is expected to increase the achievable
rate, contrary to what happens here.

A. Channel Transition Function for DS-FSCs

For DS-FSCs, the channel state is given by (14) and the pmf
satisfies

(15)

Note that both the channel inputs and the outputs affect the state
transitions

(16)

From (15), it follows that for every set of inputs,
, there is a stochastic matrix mapping

from the -part of the previous state to the -part of the current
state. These matrices correspond to the pmf . For
a given input sequence of length , the state distribution after
the transmission of the entire sequence can be obtained by
multiplying the corresponding transition matrices. Since for
each input sequence of length the transition matrix
is different, the corresponding Markov chain is called inho-
mogeneous. In general, indecomposability can be verified by
checking Gallager’s conditions [2, Th. 4.6.5]. The formulation
of regular matrices [20] provides an alternative (sometimes
easy) way to verify that a channel is indecomposable by
checking its transition matrices. We now provide two examples
of indecomposable DS-FSCs:

1) Discrete Linear Channels With Rational Transfer Func-
tions: A large class of FSCs of interest are channels character-
ized by rational transfer functions (followed by a quantizer):

(17)

where the ’s and ’s are real constants, i.i.d.,
and is a quantization function. This model represents a
multipath propagation channel and also captures memory intro-
duced by components at the receiver (e.g., filters). From [20,
Th. 4.10], it is straightforward to conclude that DS-FSCs of the
type (17) are weakly ergodic. Hence, DS-FSCs of the type (17)
are indecomposable.
A related model to (17) is the ISI channel with autoregressive

noise. This model can be obtained from the representation (17)
by replacing with . This model is applicable to
storage applications, and, as long as it is possible to whiten the
noise using an invertible linear filter, which is approximately a
finite impulse response filter, this model can also be analyzed in
the framework of DS-FSCs.
2) General FSCs With State Known at the Receiver and With

State and Channel Feedback: In [16], FSCs with state known at
the receiver and with state and channel feedback were studied.
It is easy to show that such channels are DS-FSC, where the
equivalent channel output is and the equivalent
state is , see [16].

B. Using Tx-Rx State Synchronization With Random Coding to
Achieve the Capacity of Indecomposable DS-FSCs

First, we recall that indecomposability implies that every
channel state can be reached from any other channel state
within a finite number of steps (see also Footnote 1). Letting

be some state of the DS-FSC, then indecom-
posability implies that for every initial state there exists
some input sequence whose last symbols equal

such that .
The feedback capacity of indecomposable DS-FSCs is charac-
terized by the following theorem

Theorem 2: The feedback capacity of indecomposable
DS-FSCs is given by

(18)

Comment 5: The importance of indecomposability in
Theorem 2 follows as it guarantees that it is possible to (even-
tually) transition from any initial state to the channel state

such that is the max-
imizing pair for
when is finite and given, i.e., there exists some and a
sequence such that

(19)
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Fig. 1. A schematic description of the message transmission process. In this figure, synchronization was achieved after frames.

However, in order to show that (18) is achievable, the transmis-
sion of information has to start at the maximizing initial state

despite the fact that at the end of transmission, the channel
may not be at that state. Note also that contrary to previous work
(e.g., [6]) in DS-FSCs, there is no deterministic scheme that the
transmitter can use to drive the channel state into . The re-
quired Tx-Rx coordination is achieved by the novel state syn-
chronization mechanism introduced in the proof.

Proof: Fix the blocklength and let
, with , be the

input distribution and the initial channel state that maximize
(18) for the value of fixed above (i.e., when the limit in
(18) is dropped). From [2, Th. 4.6.3], it follows that for some
fixed , there exists a channel state and an input
sequence such that, when operating without feedback,

for all initial states . Finally,
we append the input sequence with the appropriate
for which can be reached from with a positive prob-
ability. This sequence must consist of at most symbols.
The last symbols of must be . The probability
of arriving at the maximizing initial state is lower bounded
by

where

is the probability of getting from to

by transmitting . Let denote the
overall length of the sequence constructed as above, and
denote the corresponding input sequence used for arriving
from the initial channel state to with a probability lower
bounded by . Then, from the aforementioned discussion, it
follows that

We refer to as a synchronization frame. For a blocklength
, set to be a fixed function of that satisfies (9). For each
of the messages, generate a codetree of length according
to . Define . This is the number

of synchronization frames that can be transmitted during
the first symbol times.
Transmission of a message is carried out in two phases: the

first phase is the state synchronization phase and the second
phase is the codetree transmission phase. The entire message
transmission process is schematically depicted in Fig. 1.

Phase 1: Tx-Rx State Synchronization Phase: In order to
synchronize the transmitter and receiver to the best initial state,
the transmitter sends . If the channel state after the trans-
mission of an frame is , then phase two begins. The
transmitter knows it is due to the feedback, and the receiver
knows synchronization was achieved once it observes at
the end of a synchronization frame of symbols. If is
not achieved, is retransmitted. The maximum number of
retransmissions is . If was not observed at the
end of none of the synchronization frames, then mes-
sage transmission has failed. Since the probability of achieving

after a single frame is at least , irrespective of the initial
channel state, the probability of failure to achieve synchroniza-
tion is upper bounded by

This probability can be made arbitrarily small by taking large
enough.

Phase 2: Information Transmission Phase: If synchro-
nization was successful, the transmission of the codetree
representing the message begins and lasts for symbols. At
the end, the receiver uses maximum-likelihood decoding [12]
to extract the message.
The maximum achievable rate given that synchronization is

successful is

which asymptotically achieves the capacity upper bound (18):
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Equation (8) and Theorem 2 lead to the following corollary:

Corollary 2: The feedback capacity of indecomposable
DS-FSCs can be computed as

where is an arbitrary initial state, .

C. Discussion

We make the following remarks.
1) As noted earlier, in [2, Ch. 5.9], Gallager considered FSCs
for which . For such channels, the re-
ceiver knows the instantaneous state (assuming it knew the
state at some point in the past). In the present model, the
receiver does not know the instantaneous state as it also
depends on the channel input. The transmitter knows the
channel state due to the feedback.

2) Tx-Rx state synchronization is a specific structure
of a codetree (the causally conditioned distribution

is commonly referred to as a codetree [18]).
The name “codetree” follows as the evolution of the trans-
mitted symbols over time can conceptually be viewed as
a tree whose root is the first transmitted symbol, and for
every possible feedback sequence, the channel inputs cor-
respond to a branch of the tree. During the synchronization
phase, the tree consists of a single branch as the channel
inputs are independent of the feedback symbols. Once
synchronization is achieved, the codetree corresponding
to the received feedback sequence (see, e.g., [12]) is
transmitted.

3) Note that DS-FSCs may not be indecomposable with feed-
back.

4) As follows from Definition 1 and (14), the model (14) ap-
plies also to linear filter channels with finite memory in
which the filter coefficients belong to a finite state space.
In particular, the model represents (without any modifica-
tions) linear time-invariant filter channels (i.e., multipath
channels) and also linear filter channels in which the filter
coefficients vary i.i.d. between time indices, as long as the
memory is bounded by some predefined size. Note that
both Theorems 1 and 2 hold in this case.
For indecomposable FSCs for which the channel
state is a function of some “partial” arbitrarily
varying state parameters , is fixed, i.e.,

, and the receiver
has knowledge of ,

, ; then, Theorems 1 and 2 still hold.
Here, may represent slowly-varying multipath co-
efficients that the receiver can estimate. Note that for such
a filter, then during the synchronization phase in the proof
of Theorem 2, the receiver need not send feedback on the
symbol at every symbol time. Instead, at the end of a

synchronization frame, the receiver sends a binary signal
indicating only whether synchronization was achieved or
not. Finally, note that if for this case the receiver cannot
estimate but the channel is indecomposable, then
Theorem 1 still holds, but Theorem 2 does not.

5) As long as the channel input and output sets have finite
cardinalities, e.g., due to quantization, then (14) represents
also finite-memory, time-invariant linear filter channels, as
well as finite-memory, i.i.d. varying, linear filter channels,
with the filter coefficients belonging to a countable space.
Then, Theorems 1 and 2 apply as well. If, however, the
filter coefficients are taken from a countable set and the
channel is arbitrarily varying then, as the filter coefficients
must be included in the state variable to satisfy Definition
1 (see previous item), the channel is not an FSC and its
analysis is not treated in this paper.

6) Note that Tx-Rx state synchronization requires that the re-
ceiver be able to know the channel state. Therefore, syn-
chronization cannot be done if the state variable is hidden.

VI. CONCLUSION

In this work, we investigated the feedback capacity of IFSCs.
We first showed that the capacity-achieving input distribution
for IFSCs with feedback, subject to the worst-case definition
of the average probability of error (Definition 3), can be found
without searching over all initial channel states. This is sur-
prising as the capacity expression depends on the initial channel
state. This represents a saving by a factor of in the number of
calculations needed for computing the achievable rate for large
blocklengths. We also explained why the capacity-achieving
scheme does not need to use feedback at the beginning of trans-
mission.
We then considered the class of IFSCs in which the state

is a deterministic function of a finite number of the most re-
cent channel inputs and outputs. For this class of channels, we
showed that the upper bound on the feedback capacity, given
by the “lim-max-max” of the directed mutual information (7),
is achievable. The proof introduced the novel transmission tech-
nique of Tx-Rx state synchronization between the transmitter
and the receiver. Thus, two conditions have to be satisfied for
successful communication: one is the standard condition of cor-
rectly decoding the message assuming Tx-Rx state synchro-
nization was achieved, and the second is that indeed this syn-
chronization was achieved. This shows that for indecompos-
able DS-FSCs with feedback, the “lim-max-min” equals to the
“lim-max-max,” i.e., the worst-case and the best-case initial
channel states result in the same rate. This implies that letting
the transmitter and the receiver know the initial channel state
will not increase the rate, and capacity can be evaluated without
searching over all initial channel states.

APPENDIX
PROOF OF THEOREM 1

1) Codebook Generation and Achievable Rate: Let

, , , . Fix
the pmfs and . For each ,
the encoder generates a codeword according to the pmf

. For each message and feedback sequence
, the encoder generates a codeword
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according to . For trans-
mission of the message , the encoder first out-
puts and starting from the th symbol it outputs

.

As this is a special case of the scheme used in [12] to derive
the capacity expression (8), we can write the achievable rate of
this scheme for a given length- initial sequence and an overall
blocklength as

(A.1)

where in (a) we used the fact that without feedback
, see [17].

2) Bounding the Expression in (A.1): Define first

In [12], it was established that exists and is
finite. Let be amonotone nondecreasing integer function of
that satisfies (9). This can be satisfied, for example, by setting

. We note the obvious fact that

(A.2)

This follows from the fact that
as . We now have the following lemma:

Lemma A.1: For every , it holds that
.

Before proving Lemma A.1, we note that as
, then

from (A.2)

Combined with Lemma A.1, this implies that

(A.3)

Finally, let minimize
and minimize

. We now have for the same input distribution

We also note that if , , then
3. Therefore

(A.4)

and also

(A.5)

Combining (A.4) and (A.5), we conclude that

which, as , gives the first mutual information
expression used in (11).
We now return to the proof of Lemma A.1: in the proof of

Lemma A.1, we use [13, Lemma 2]4, restated here for conve-
nience:

Lemma A.2 [13, Lemma 2]: Let be a joint
ensemble of RVs such that is finite. For , it
holds that

Proof of Lemma A.1: Let be the pair
that achieves the max-min solution for and let

achieve the max-min solution for .
We write , where is the compo-
nent without feedback of the optimal distribution for ,

3Otherwise for some , .
4Lemma A.2 is a slight variation of [13, Lemma 2].
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and is the component with
feedback of the optimal distribution for . We also write

, the optimal causally
conditional distribution for . Then

where in (a) we set the distribution of for the
feedback sequence to be the optimal distribution
for , i.e., with the appro-
priate index shift; (b) follows from Lemma A.2 and
the relationship

;

(c) follows from

and recalling that by the structure of , when ,
then ; (d) follows from
the structure of the FSC and the fact that only feedback from

is used. Finally, (e) is because in the minimizing
initial state is used.

The inequality is obvious: let be the
pmf-state pair that optimizes . Then, as for , the search
for the maximizing probability distribution is carried over a
larger class of input distributions which includes , the rate

cannot be less than .

3) Asymptotic Expression for (A.1): We prove the fol-
lowing lemma:

Lemma A.3: Let , where ,

is a pmf over and , and define

For every , there exists large enough such that

.

Proof: Define first

Clearly, . Let be the max-
imizing pair for and let minimize .
Then, with (where and

denote, respectively, the
NFB and the causally conditional components of the pmf ,
parallel to in the statement of the lemma), we have
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where (a) follows from

.

4) Combining Lemmas A.1 and A.3: From LemmaA.3, we
conclude that . Since
from (A.3) , we conclude
that can be evaluated as in (11).
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