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.. CONCLUSIONS

A difference equation has been derived that describes the performance of a
digital phase-locked loop of order one or two. A computer program has been written
that simulates the difference equation and hence simulates the DPLL itself. Using this
simulation program, the performance characteristics of the DPLL for an input signal
corrupted by noise with respect to several loop parameters were determined. In
particular, the steady-state phase error as a function of signal-to-noise ratio for a
constant phase input and the mean time-to-lock for a initial phase offset have been
determined by means of this simulation program.

i INTRODUCTION

The lack of suitable mathematical models for digital phase-locked loops of
order higher than one makes it necessary to evaluate such loops solely by means of
simulation. Two notable derivations by Reddy and Gupta [1] and Gill and Gupta [2]
of simulation models have appeared in the literature recently that describe the simulation
of first~and second-order digital phase-locked loops of a somewhat general configuration.
The purpose of this paper is to apply the results of [1] and [2] to a particular DPLL configuration.
Slight changes to the material referenced will be required to accommodate the particular DPLL
configuration considered here; therefore, the simulation equations used in this paper will
be derived in detail,

In Section |V these simulation equations will be applied to various loops to
determine the effects of the several loop parameters upon the output phase. Specifically,
the steady-state phase error and the mean time-to-ock for various loops will be examined.

I, SIMULATION EQUATIONS

The DPLL used in the simulation is given in Figure 1. For this loop, the input
is sampled by the phase detector at the positive-going zero crossing of the reference
clock. The output of the phase detector is quantized to plus or minus one depending on
the sign of the sample. Sampling in this manner, the phase difference between the reference
- clock and the input signal is essentially reduced to a determination of phase lead or lag
of the reference clock with respect to the input. The two forward paths represent a filter
for the output of the phase detector in the sense that they alter the detector outputs to
create a signal suitable for adjustment of the reference clock phase.

Operation of the loop can best be described by considering the special case in
which the noise is assumed to be zero. The input signal then is

s(t) = sinw_t

let the reference clock be quantized to n distinct phase states so that the reference clock
can be described by
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assume that initially the reference clock is given by

e N-2
r(t) = sin (mot - —Q—N—)

the reference clock then lags the input by

N-2
2N

n Radians.

The relative phase of the two signals is depicted in Figure 2. Since the input is sampled
at the positive going zero crossing of the reference clock, from Figure 2, the first sample
is positive in sign and the output of the phase detector is +1. For the forward path of
Figure 1 containing the A1 block, this +1 output is multiplied by the value A1 radians.
The phase detector outputsare also summed in the other forward path, multiplied by the
constant A 2, and then passed through the nonlinearity. For the case considered here,
after the first sample is taken the value at the output of the nonlinearity is A 2 radians.
The signal Y(k) is then used to alter the phase of the reference clock by

Al + A2 Rad.

before the next sample is taken. Obviously, A1 and A2 must be related to the
quantization of the loop. If at the second sample, the reference clock still lags the
input the reference clock phase will be increased by

Al + 2*A2  Rad.

This continues until the jth sample, at which time the reference clock phase leads the
input signal phase and the phase is altered by

J
“AV+A2 I x(i)

i=1

Finally as the loop achieves lock, the value of the output of the nonlinearity is less
“than or equal to A 2 for all successive samples.

Following the derivation of (2), the kth sample occurs at time t(k) and the time
between samples is

T() = tk) - tk-1) m

Since the output of the phase detector occurs only at the times t(k), then X(k) is



X(k)= sgn {Ac sin [wof +0(t(k) T + n [t(k)] }
Also, let the kth sample interval be given by

Tk) =T -Y(k)

where T is the period of the input signal. Then the actual time of the kth sample is

k
t(k) = T(k)

=kT - L Y(i)
i=0 (
and the kth phase detector output is

k-1
X(k) = sgn {Acsin [ 8(1(k))- W ‘—‘ZO Y(i)l+nltk)]}
i

If the phase error is defined as

k-1
o tk)I= 8 [Kk)] - ) L oy()
i=0
then
d(k+1) - d(k) = 8(k+1) - B(k) -qu(k)
where |

8 (k)] =6(k) and & [tk)] = d(k)
But Y(k) is defined as

k .
2 ;’:0 X(i) }

Y(k) = A]X(k) +f{A

so that Equation (7) can be written as

OkH1) - B(k) = B(k+1) = (k) - 0 _ A sgn [S(k) + (k)]

k

- [eris) +
wof{Azigo sgh, Fni)]}

(2)

(3)

(4)

7)

(9)

This final equation then provides a means of simuloting the phase error of the loop, and

hence the phase output of the loop, for any funciion of phase input.



IV. DPLL SIMULATION

Using Equation (9), the DPLL of Figure 1 was simulated via a computer program
to determine the characteristics of the DPLL for a signal plus wideband Gaussian noise
input. In particular, the steady-state phase error was determined for a constant input
phase of zero radians and the mean time-to-lock for an initial phase offset were deter-
mined. The programs used for the simulation may be found in the Appendix.

Figures 3, 4, and 5 give the steady-state phase error response for different loop
constants. In Figure 3, the reference clock phase was quantized to 32 distinct values
while the constants Al and A2 were both set to 21/128 radians, where 128 is the number
of distinct loop states. The value of Al (the nonlinearity) was varied to values of 0, A2
and 2*A2, For the case of A1=0, the loop was acting as a first-order loop only, while
for A1=A2 and 2*A2, the loop is capable of second-order phase updating. From Figure 3,
it is apparent that for signal-to-noise ratios less than 20 dB that significant steady-state error
is introduced by the second-order updating of the loop. For signal-to-noise ratios higher
than 20 dB, the performance of the loop in terms of strady~-state error is essentially the same
for all three values of Al, The limiting value of the steady-state phase error for signal-to-
noise ratios higher than 20 dB is a function of the number of quantized values of the loop
output phase. As the signal-to-noise ratio decreases below -40 dB, the loop output error
approaches that as would be found with a uniform phase distribution regardless of the value -
of Al. Figure 4 is a similar plot except that A1 and A2 have been set to 2n/256 . radians.
Comparison of Figures 3 and 4 reveals that for corresponding values of Al and SNR, the
steady-state phase error given in Figure 4 will be less than or equal to that given in Figure
3. This is caused by the smaller values used for Al and A2 in the case given in Figure 4
which essentially indicates that the phase detector outputs are filtered more for this case.
Figure 5 gives the steady-state phase error for a loop in which the output phase is quantized
to 64 distinct values and the constants Al and A2 are set to 21/512 radians. Notice that
in this case, for signal-to-noise ratios above 20 dB the steady-state error approaches a value
one-half that of Figures 3 and 4 and is less than that obtained for Figures 2 and 3 for all
corresponding values of Al and SNR.

The mean time-to-~lock for the DPLL's considered above were also determined for
a signal-to-noise ratio of 30 dB to check the settling time of the loops. In Figure 6, the
mean time-to-lock is given for the same loop constants as were used in Figure 3. Notice
that for small values of initial phase error that the second-order loop with Al = 2 actually
takes longer to lock than for the other two cases. This is caused by the maximum value
building up in the summation block of the second-order forward path and requiring
additional samples to settle out. This same characteristic is seen in Figure 7 where
the loop constants are the same as used in Figure 4. In Figure 8, the mean time-to-
lock for a loop quantized to 64 phase states is given.
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Steady-State Error Program

VIMENSION TOT(64)

HATA NSEEDyFIy8THyTOT/13793.1415928590,»64%0./
INTEGER STATE

WRITECSy 100D

FORMAT(1Xy “ENTER M~REGISTER LENGTH’)
REATN(Sy101) (M) _
FORMAT (15)

WRITEC(Sy 102)

FORMAT (LXy “ENTER N-REGISTER LENGTH?)
READ (S 101 (ND

MiN=s KN

WRITE(Sy&)

FORMAT C1LXs “ENTER SNR IN 0ER7)
REALCSy 104) (BNFO)

A=GRRT (2 ) XL0 XK (BNR/20.)
WRITE (Hy 103)

FORMAT CLX v “ENTER WKIELL ) ORIGINAL PAGE IS
REATCSy 104) (WIEL L) OF
FORMAT (10, 0) POOR QUALITY
WRITELSy 10%)

FORMAT CLX s “ENTER WXDEL2/)

READ 5y 104) (WOEL2)

WRITE (&497) '
FORMAT (LXy ‘ENTER MAX 2ND ORDER EFFECT’)
READ(S5y 104) (A1)

Fi Tl o KFT/MN

KaFHI/ (MXWOELL)

FHTQ=FT /N

TFFHI LT 0) FHIQ=~FL/N

TEARGGTLO0) PHIQ=FT/NEKXD  KFL/N

TF AR LT0) FHIQ=-FT/N42 KOk T /N
TEMFR=0,

IFCTEMPR2 L EQR.0L) GO TO %

TEMFR2=ARS CTEMFR) / TEMF2

00 10 Is=ly 1000000

CALL GAUSS(NSEENy L. v0. sV
TEMF=AXKSIN(FHIQ) +V

TFCTEMFGEQLOL) GO TO 20

TEMP=ARS CTEM) / TEMF

TEME 2= TEMP 24 TEMF

LFCTEMP2.GT ALY TEMFR=A
TFCTEMPR2 LT o ~A1) TEMPRs-A1,
FHL=RHT-WOEL LK TEMF-WOEL2X TEMPR
TFCFHIWGT LY PHI=PHT -2 %I
TFOFHL LT o =P L) FHIsPHIE2 kT

Ka=FH L/ CKWIEL L)

FHIQ=FI/N

TFOFHI VLY o000 FHIQu=-FT/N

TF RGBT 0) FHIQ=RL/NER KKKF L /N
TFORVLTe0) PHIQumFT/NER2 KKK T /N

TEME L= CPHIQM L) /(2 KFT/NY+0, 51
STN=STIH CPHTIR) %KD

STATE:=TEMRY

TOT(STATE Y =TOT(BTATE) +1
TF(MODCTI v 10000) NELOY GO TO 10

Feps=T ‘ -
BTNO=SART (STI/RT)

WRITECHy 1) CLySTHO)

1 FORMAT(1Xy ‘NOJOF ITERATIONS=’y T6s5Xy FHASE OUTFUT 8TD DEV=’
TleELZ.4Y - LTER

10

CONTINUE - =14-

; e e et Ly i - . [




e

S0

STOF

END '
SUBROUTINE GAUSS(IXy&vaAMyW)
no 50 I=ls12

CAlLL RANOUCIXyIYyY)

IX=TY

A=A+Y

Vi (4, 2 XSH-AM

RETURN

END

SUBROUTINE RANDUCIXsIY e YFL)
IY=IX%65539

IFCIY) Tebvb
IYy=IY+2147483647+1

TFIL.=1Y

YFL=YFLXO, 486546 1E-9

RETURN

END
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Transient Response Program
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18T AND NI ORDER DFLL SIMULATION

DATA NSEEDYFL/137y3, 14159265/

DIMENSTON TOT(64)

INTEGER $TATE

NSEED=139 o

WRITE (6y8) I

FORMAT (1Xy *ENTER M-REGISTER LENGTH) op gggAL PAGE [
READ (55 3) (M) B QUuALy
WRITE(699)

FORMAT (1X» /ENTER N~-REGISTER LENGTH’)
READ (%55 3) (V)

FORMAT (15)

MN=MAN

WRITE (69 6)

FORMAT (1X»ENTER SNR IN DB’ )

I()I\Mhr(f n())
f‘l:m\.)[?hf( e DKLO KX CHNR20 )
WIIE. 1 =2 >i<| I/*’iN

D

WRITE fu,7>
FORMAT (1Xs /ENTER MAX 2ND ORUER EFFECT’)

READCS2)0A1)
WRITE(By201) (MyN)
FORMAT (71797 M-REGISTER LENGTH=/ 138Xy ‘N-REGISTER LENGTH="

Lal4)

WRITE(S202) (WHELLyWHELRS

FORMAT (LX e "WRDEL L=/ 9 EL2. 45Xy “WKIEL2=3E12.4)
WRITE(Sy203) (5NRyAL)

FORMAT(LXy 7HNR=9F&6 .0y OXy “2NI ORDER MAX=7 o F5,0)
F IHM«I'- I/N

NN=N/ 21

Do 200 MM=1ls16

VAaR=Q

FRMEAN=0 o

DO 100 JJ=1y 200

P T =M TM

FHT La=fM T

e T/ CMRWIEL. L)

FH T Q=T /N

TFCOPHT LTV 0) PHIG=-PT/N
TEFAORWGT O FPHIQ=RT /NARX2 %P LT/N
TFAKLLTO) FHIQm=wT/N+42 kKX /N
TEMP2=0 . :

TFLTEMF2.EQ.0.) GO TO 9

TEMP 2 AI(’B( TEMP2)Y /TEMF2

LG 10 T=1v 1000000

L,(—‘«l l [1@“3 )(N'il l llv LevQOav )

H (Hl“ﬂ'ol lQ 0 ) 011 T0 20

TEMF = AIG‘ CTEMP) A TEMPM

TEMFL=TEMP 24 TEMP

LE (TL Mrf’ol;h(\l) TEMF2=01

IFCTEMP2 T e ~AL) TEMPR=-a

FHT=PHL-WOEL LK TEMP-WOEL 2% T EMF2 _ s
TFAALVEQ. OO AN FHT L LE FL/ZMNLAND ., HH GE v-FL/MNY GO TO 11
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K=FHIZ (MKWDEL L)
FHIQ=FI/N
IF(PFHI LT +0¢) FHIQ=-FI/N
IF(KGTL0) FHIQ=FIT/N+2 XKXFI/N
TFAKWLTL0) PHIQ=~FT/N+2 XKEFL/N
10 CONTINUE
11 VAR=VAR+IXX2
WRITE(Sy4) (1)
A FORMAT (1Xy18)
RMEAN=RMEANT T
100 CONTINUE
RMEAN= (RMEAN/200.)
VAR= (VAR/200 .. ) ~RMEANKX2
WRITECB»1L3)
13 FORMAT(LXy//» "MEAN NO.OF SAMPLES TO LOCK {200 TRIALS)Y )
WRITE(Sy14) (FHIM)
14 FORMATCLXy ‘FHIM="9FS.1y’ RAD)
WRITE(y 15) (RMEANY VAR)
13 FORMAT (1Xs "SAMPLES="sE11.3v7 WITH A UAR OF 7 vELL.3)
200 PHIM=FHIM:2 . XFI/N
STOR
ENT
SUBROUTINE GAUSS(IXySyAMYU)
=0,
00 S50 I=1,12
CALL RANDUC(IXsIY¥Y)
IX=1Y
SO A=AtY
U= (A&« )XSHAM
RETURN
END
SUBROUTINE RANDUCIXy IY 9 YFLD
IY=IX%65539
IFCLIY) Svbed
5 IY=IY+214748364741
G YFL=I1Y
YFL=YFLXQ 46546 1E~9
RETURN
ENID
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