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ABSTRACT

Recently, there has been an increasing demand for reliable, robust and high data rate
communication systems that can counteract the limitations imposed by the scarcity of two
fundamental resources for communications: bandwidth and power. In turn, cooperative com-
munications has emerged as a new communication paradigm in which network nodes share
their antennas and transmission resources for distributed data exchange and processing.
Recent studies have shown that cooperative communications can achieve significant perfor-
mance gains in terms of signal reliability, coverage area, and power savings when compared
with conventional communication schemes. However, the merits of cooperative communica-
tions can only be exploited with efficient resource allocation in terms of bandwidth utilization
and power control.

Additionally, the limited network resources in wireless environments can lead rational
network nodes to be selfish and aim at maximizing their own benefits. Therefore, assuming
fully cooperative behaviors such as unconditionally sharing of one’s resources to relay for
other nodes is unjustified. On the other hand, a particular network node may try to uti-
lize resources from other nodes and also share its own resources so as to improve its own
performance, which in turn may prompt other nodes to behave similarly and thus promote
cooperation.

This dissertation aims to answer the following three questions: “How can bandwidth-
efficient multinode cooperative communications be achieved?”, “How can optimal power
allocation be achieved in a distributed fashion?”, and finally, “How can network nodes dy-
namically interact with each other so as to promote cooperation?”. In turn, this dissertation
focuses on three main problems of cooperation in ad-hoc wireless networks: (i) optimal node
selection in network-coded cooperative communications, (ii) auction-based distributed power
allocation in single- and multi-relay cooperative networks, and finally (iii) coalitional game-
theoretic analysis and modeling of the dynamic interactions among the network nodes and
their coalition formations.

Bi-directional relay networks are first studied in a scenario where two source nodes are
communicating with each other via a set of intermediate relay nodes. The symbol error
rate performance and achievable cooperative diversity orders are studied. Additionally, the
effect of timing synchronization errors on the symbol error rate performance is investigated.
Moreover, a sum-of-rates maximizing optimal power allocation is proposed. Relay selec-
tion is also proposed to improve the total achievable rate and mitigate the effect of timing
synchronization errors.



Multinode cooperative communications are then studied through the novel concept of
many-to-many space-time network coding. The symbol error rate performance under perfect
and imperfect timing synchronization and channel state information is theoretically analyzed
and the optimal power allocation that maximizes the total network rate is derived. Optimal
node selection is also proposed to fully exploit cooperative diversity and mitigate timing
offsets and channel estimation errors.

Further, this dissertation investigates distributed power allocation for single-relay coopera-
tive networks. The distributed power allocation algorithm is conceived as an ascending-clock
auction where multiple source nodes submit their power demands based on an announced
relay price and are efficiently allocated cooperative transmit power. It is analytically and
numerically shown that the proposed ascending-clock auction-based distributed algorithm
leads to efficient power allocation, enforces truth-telling, and maximizes the social welfare.

A distributed ascending-clock auction-based power allocation algorithm is also proposed
for multi-relay cooperative networks. The proposed algorithm is shown to converge to the
unique Walrasian Equilibrium allocation which maximizes the social welfare when source
nodes truthfully report their cooperative power demands. The proposed algorithm achieves
the same performance as could be achieved by centralized control while eliminating the need
for complete channel state information and signaling overheads.

Finally, the last part of the dissertation studies altruistic coalition formation and stability
in cooperative wireless networks. Specifically, the aim is to study the interaction between
network nodes and design a distributed coalition formation algorithm so as to promote co-
operation while accounting for cooperation costs. This involves an analysis of coalitions’
merge-and-split processes as well as the impact of different cooperative power allocation cri-
teria and mobility on coalition formation and stability. A comparison with centralized power
allocation and coalition formation is also considered, where the proposed distributed algo-
rithm is shown to provide reasonable tradeoff between network sum-rate and computational
complexity.

il



Dedication

To my family, my beloved wife, Amal, and my dear son, Abdulrahman.

v



Acknowledgements

First and foremost, all praise is due to Allah for his blessings and for giving the strength
to achieve this important step in my life.

I would like to express my deepest gratitude to my advisor, Prof. Allen B. MacKenzie for
his continuous guidance and support during my Ph.D. study and research. Prof. MacKenzie
accepted me into his research group and gave me a second chance to pursue the Ph.D. degree
and make this great achievement. It has been a pleasure to work with and learn from him.

I would also like to thank the other dissertation committee members. Special thanks are
due to Prof. R. M. Buehrer for his guidance, enlightening comments and collaboration. His
knowledge and insights were extremely valuable and greatly enriched my work. My sincere
gratitude also goes to Prof. C. da Silva, Prof. M. Taaffe and Prof. S. Riad for agreeing to
serve on my dissertation committee and for devoting the time to reviewing the manuscript.

I am deeply indebted to my parents and my family for all their prayers and support
throughout the past years. I would also like to thank my dearest lifelong friend and brother,
Mohammed Al-Yaqoub for standing by my side all these years. My deepest thanks are also
given to my wife, Amal, for her endless love and support. She has always believed in me,
shared with me hopes and dreams, and endlessly encouraged me in my work. Amal has
always been there for me and without her sacrifice, especially during the last year of my
research work, it would have been hard for me to complete and defend my dissertation.

Finally, I would like to acknowledge the financial support from Kuwait University for
my graduate study. Without their support and scholarship extensions, it would have been
difficult for me to pursue my Ph.D. studies and complete this dissertation.



Contents

1 Introduction

1.1 Motivation . . . . . . . ..
1.2 Literature Review . . . . . . . . . . .. L
1.2.1 Cooperative Diversity in Wireless Networks . . . . . ... ... ...
1.2.2  Wireless Network Coding . . . . . . . . . .. ... ... .. .. ...
1.3 An Overview of Game Theory . . . . . . . . . . ... ... ... ... ....
1.3.1 Non-Cooperative and Cooperative Games . . . . . . ... ... ...
1.3.2  Auction Theory . . . . . . . . . ... .
1.3.3 Coalitional Games . . . . . . . . . ... ...
1.4 Motivating Example 1: Network Coding . . . . . . .. ... ... ... ...
1.4.1 Network Model . . . . . . . . . ... .
1.4.2  Performance Evaluation . . . .. . ... ... ... .. ... ... .
1.5 Motivating Example 2: Coding and Diversity Gains . . . . . . .. .. .. ..
1.5.1 System Model and Operation . . . . . . ... ... ... ... ....
1.5.2  Simulation Results . . . . .. .. ...
1.6 Dissertation Outline . . . . .. . . .. ... ... ...

2 Bi-Directional Relaying

2.1 Imtroduction . . . . . . . .
2.2 Network Models . . . . . . . . .
2.2.1 TD-BD-AF . . .

vi

© 00 N O = w Ny =

N N = = e e s
= O 00 00 N W W N



2.2.2 MA-BD-AF . . . . 29

2.2.3 RS-BD-AF . . . . 31
2.3 Approximate Probability of Relay Selection . . . . ... .. ... ... ... 32
2.4 Symbol Error Rate Analysis . . . . . . . . . ... 0oL 35
24.1 TD-BD-AF Scheme . . . . . . . ... 35
2.4.2  Upper-Bound and Diversity Order Analysis . . . . ... ... .. .. 36
2.4.3 MA-BD-AF . . . . 37
244 ORS-BD-AF . . . . . 37
2.4.5 SRS-BD-AF . . . . . 37
2.5 Power Allocation . . . . . . . . .. 40
2.5.1 TD-BD-AF . . . . . 40
2.5.2 MA-BD-AF . . . . 40
2.6 Timing Synchronization Analysis . . . . . . . ... ... ... ... ... .. 44
2.6.1 Signal Model for TD-BD-AF . . . . . . ... .. ... .. ... .... 44
2.6.2 Signal Model for MA-BD-AF . . . .. ... ... 48
2.6.3 Signal Model for RS-BD-AF . . . . .. ... .. 0oL 50
2.7 Simulation Results . . . . . . .. .. 50
2.7.1 Approximate Probability of Relay Selection . . . . ... ... .. .. 51
2.7.2  SER Performance Comparison . . . . . . . . .. ... ... ... ... 52
2.7.3 Achievable Rate Comparison . . . . . . . .. ... ... ... .. ... 54
2.8 Conclusions and Final Remarks . . . . . . . .. ... ... ... ... ... o7
Space-Time Network Coding 58
3.1 Imtroduction . . . . . . . ..o o8
3.2 System Model . . . . . ... 60
3.2.1 Broadcasting Phase . . . . . . .. ..o 61
3.2.2 Cooperation Phase . . . . . ... ... 0L 62
3.3 Space-Time Network Coding with Optimal Node Selection . . . . ... . .. 65
3.4 Symbol Error Rate (SER) Performance Analysis . . . . . .. ... ... ... 68

vii



3.4.1 M2M-STNC . . . . . 68

3.4.2 M2M-STNC-ONS . . . . .o 69
3.5 Approximate Probability of Node Selection . . . . . . . ... ... ... ... 71
3.6 Optimal Power Allocation . . . . . . . . .. .. ... ... ... ....... 72
3.7 Timing Synchronization Analysis . . . . . .. ... ... ... ... .. .. 74
3.7.1 Signal Model Under M2M-STNC Scheme . . . . . . . . ... ... .. 74
3.7.2  Signal Model Under M2M-STNC-ONS Scheme . . . . . . .. ... .. 7
3.8 Imperfect Channel State Information . . . . . ... .. ... ... ... ... 78
3.8.1 M2M-STNC . . . . . . 78
3.8.2 M2M-STNC-ONS . . . . . .. 80
3.9 Performance Evaluation . . . . .. ... ... .00 80
3.9.1 Approximate Probability of Node Selection . . . . . . . .. ... ... 81
3.9.2  Symbol Error Rate Performance . . . . . .. .. ... ... ... ... 82
3.9.3 Achievable Rate Performance . . . .. .. ... ... ... ...... 85
3.10 Conclusions . . . . . . . .. 85

Auction-Based Power Allocation for Single-Relay Cooperative Networks 87

4.1
4.2

4.3

4.4

4.5

Introduction . . . . . ... 87
Network Model . . . . . . . .. . 88
4.2.1 Broadcasting Phase . . . . . . .. ... oo 89
4.2.2 Cooperation Phase . . . . .. .. ... oo 89
Game-Theoretic Framework . . . . . . .. .. ... .. 0oL 91
4.3.1 Source Node Utility Function . . . . . . ... .. .. ... ... ... 91
4.3.2 Relay Node Utility Function . . . . . . . ... ... ... ... .... 92
Proposed Power Allocation Auction Algorithms . . . . . . ... . ... ... 93
4.4.1 Conventional Ascending-Clock Auction . . . . . . .. ... ... ... 93
4.4.2  Alternative Ascending-Clock Auction . . . . . . . .. ... ... ... 94
4.4.3 Properties of Proposed Algorithms . . . . . .. ... ... ... ... 96
Evaluation of Proposed Distributed Algorithms . . . . . . ... .. ... .. 99

viil



4.6

4.7

Practical Performance Issues . . . . . . . . . . . . ... 102

4.6.1 Mitigating Rate Unfairness . . . . . . . . .. ... .. .. ... .. .. 102
4.6.2 Alternative Utility-Based Power Allocation . . . . . . ... ... ... 103
4.6.3 Numerical Results . . . . .. .. .. 104
Conclusions . . . . . . . . . 108

Auction-Based Power Allocation for Multi-Relay Cooperative Networks 110

5.1
5.2

5.3

5.4
9.5

5.6
5.7
5.8

5.9

Introduction . . . . . ... 110
Network Model . . . . . . . .. .. 111
5.2.1 Broadcasting Phase . . . . . .. .. ..o oo 112
5.2.2  Cooperation Phase . . . . .. ... ... 0. 112
Utility Functions . . . . . . .. oo 114
5.3.1 Source Node Utility Function . . . . . .. ... ... ... ... ... 114
5.3.2 Relay Node Utility Function . . . . . . ... ... ... .. ... ... 117
Proposed Ascending-Clock Auction Algorithm . . . . . ... ... ... ... 117
Properties of Proposed Auction Algorithm . . . . . .. .. ... .. ... .. 119
5.5.1 Existence . . . . ... 120
5.5.2 COonvergence . . . . . . . ... 120
5.5.3 Truth-Telling . . . . . . . . . . . 122
5.5.4 Social Welfare Maximization . . . . . . . . . . ... ... ... .... 123
5.5.5 Uniqueness . . . . . . . . . 125
Summary of Network Operation . . . . . . .. .. .. ... ... ... .... 125
Simulation Results . . . . . . . ... 126
Discussion . . . . . . ..o 131
5.8.1 Utility Functions . . . . . . .. .. .. o 131
5.8.2 Channel State Information . . . . . . . ... .. ... 131
5.8.3 Complexity Analysis and Overhead . . . . . . . . .. ... ... ... 132
Implementation Issues . . . . . . . . . ..o 132
5.9.1 Coordination . . . . . . . . ... 132

X



5.9.2 Auction Mechanism . . . . . . . . . . ... 133

5.9.3 Communication Phase . . . . . .. .. .. ... ... .00 133
5.9.4 IEEE802.11g Model and Operation . . . . . .. .. ... ... .... 133
5.9.5  Frame Structure. . . . . . ... 134
5.9.6 Coherence Time . . . . . . . . . .. .. 136
5.9.7 Frame Error Rate Performance . . . . . ... ... ... .. ..... 136
5.9.8 Throughput . . . . . . . ..o 137
5.9.9 Numerical Results . . . . . .. .. ... oo 137
5.9.10 Final Remarks . . . . . . . .. ... 141
5.10 Conclusions . . . . . . . .. 141
A Coalitional Game-Theoretic Analysis of Cooperative Networks 142
6.1 Introduction . . . . . . . . . 142
6.2 System Model . . . . . . .. 143
6.2.1 Broadcasting Phase . . . . . . . . ... 0oL 144
6.2.2 Cooperation Phase . . . . . . . . . ... 0oL 145
6.3 Coalition Formation Framework . . . . . . . .. .. .. ... .. ... .. .. 147
6.4 Design of Distributed Coalition Formation Algorithm . . . . . ... ... .. 148
6.4.1 Algorithm Description . . . . . . . . .. ... ... ... ... ... 149
6.5 Impact of Different Power Allocation Criteria . . . . . . . ... .. .. ... 151
6.5.1 Equal Power Allocation (EPA). . .. .. ... ... ... ... ... 152
6.5.2 Sum-of-Rates Maximizing Power Allocation (SRM-PA) . . . . . . .. 152
6.5.3 Max-Min Rate Power Allocation (MMR-PA) . . . ... ... ... .. 152
6.6 Centralized Power Allocation and Coalition Formation . . . ... ... ... 153
6.6.1 Sum-of-Rates Maximizing Power Allocation . . . . .. ... ... .. 153
6.6.2 Max-Min Rate Power Allocation . . . . . . .. .. ... ... ..... 154
6.7 Partition Stability, Convergence and Complexity . . . . . . . .. .. ... .. 155
6.7.1 Partition Stability . . . . . ... oo 155
6.7.2 Convergence . . . . . . . . ... 157



6.7.3 Complexity Analysis . . . . .. . .. ... 157

6.8 Impact of Mobility on Coalition Formation . . . . . . . ... .. .. ... .. 158
6.9 Simulation Results . . . . . .. ..o 158
6.9.1 Network Example 1. . . . . . . . ... ... 0oL 158
6.9.2 Network Example 2 . . . . . . . . ... oo 160
6.10 Conclusions . . . . . . . . . 166
7 Summary, Conclusions and Future Work 168
7.1 Summary and Conclusions . . . . . . . .. ... L oo 168
7.2 Main Contributions of the Dissertation . . . . . . . ... ... ... .. ... 169
7.3 Publications . . . . .. .. 170
7.4 Future Work . . . . . ..o 171
7.4.1 Reinforcement Learning and Cooperation Stimulation in Cooperative
Wireless Networks . . . . . . . .. .. oo 172
7.4.2 Node Selection for Energy-Efficient Distributed Detection in Wireless
Sensor Networks . . . . . . . .. 172
Bibliography 174

X1



List of Figures

1.1
1.2
1.3
1.4
1.5

1.6

2.1
2.2
2.3
24
2.5
2.6
2.7
2.8
2.9

2.10

2.11

2.12

Bi-Directional Relaying Using Wireless Network Coding . . . . . . . . . . ..
Amplify-and-Forward Relay Network Models . . . . . . . . ... .. ... ..

14

BPSK SER Performance of the Multinode Amplify-and-Forward Relay Networks 17

Achievable Rate of the Multinode Amplify-and-Forward Relay Networks

Coded OFDM System Model: (a) Source Transmission, (b) Relay Reception
and Transmission, and (c) Destination Reception . . . . ... ... ... ..

BPSK SER Performance of the OFDM-Based Single-Relay Networks

Time-Division Bi-Directional Amplify-and-Forward Network Model . . . . .
Multiple-Access Bi-Directional Amplify-and-Forward Network Model

Relay Selection Bi-Directional Amplify-and-Forward Network Model . . . . .
Bi-Directional Relaying - Simulation Scenario . . . . . . . .. ... ... ..
Relay Selection Error between the ORS-BD-AF and SRS-BD-AF Schemes
Probability of Relay Selection with N = 2 - Perfect Timing Synchronization
Probability of Relay Selection with N = 3 - Perfect Timing Synchronization
Probability of Relay Selection with N = 4 - Perfect Timing Synchronization

QPSK SER Performance of the TD-BD-AF Scheme - Perfect Timing Syn-
chronization and EPA . . . . . .. ..o

QPSK SER Performance of the MA-BD-AF and RS-BD-AF Schemes - Perfect

Timing Synchronization . . . . . . . . . . ... ... Lo

QPSK SER Performance of the RS-BD-AF Schemes - Perfect Timing Syn-
chronization and EPA . . . . . . ..o

QPSK SER Performance of the TD-BD-AF and MA-BD-AF Schemes - Im-
perfect Timing Synchronization and EPA . . . . . . .. ... ... ... ...

x1i

18

18
20

25
29
30
50
50
ol
o1
o1



2.13 QPSK SER Performance of the SRS-BD-AF Scheme - Imperfect Timing Syn-

chronization . . . . . . . . .

2.14 Achievable Rates of the TD-BD-AF, MA-BD-AF, ORS-BD-AF and SRS-BD-
AF Schemes - Perfect Timing Synchronization . . . . . . . . ... ... ...

2.15 Achievable Rates of the TD-BD-AF, MA-BD-AF and SRS-BD-AF Schemes -
Imperfect Timing Synchronization and EPA . . . . . . ... ... ... ...

2.16 Sum-of-Rates of the TD-BD-AF, MA-BD-AF and SRS-BD-AF - Timing Off-
set of AT;/2 =040Ts and EPA . . . . . . ... ... ...

3.1 M2M-STNC Scheme with N =4 Nodes . . . . . . . ... ... ... .....
3.2 Network Configuration with (a) N =4 and (b) N =5Nodes . . . . ... ..

3.3 Approximate Probability of Node Selection for (a) N = 4 with Intermediate
Nodes Sy and S3, and (b) N = 5 with Intermediate Nodes Sy, S5, and Sy -
Perfect Timing Synchronization and CSI . . . . . . . . .. .. ... ... ..

3.4 QPSK SER Performance of the M2M-STNC Scheme - Perfect Timing Syn-
chronization and CSI . . . . . . . . .. ... o

3.5 QPSK SER Performance of the M2M-STNC-ONS Scheme - Perfect Timing
Synchronization and CSI . . . . . . .. .. ..o oo

3.6 QPSK SER Performance with Timing Synchronization Errors for N = 4
Nodes - Perfect CSI . . . . . . . . .. .

3.7 QPSK SER Performance with Timing Synchronization Errors for N = 5
Nodes - Perfect CSI . . . . . . . . . . . . .

3.8 QPSK SER Performance with Imperfect CSI for N = 4 Nodes - Perfect Tim-
ing Synchronization . . . . . . . ..o o

3.9 QPSK SER Performance with Imperfect CSI for N = 5 Nodes - Perfect Tim-
ing Synchronization . . . . . . ... ..o L

3.10 Achievable Rate of Node S; at Node Sy for (a) N =4, and (b) N =5 Nodes

3.11 Total Achievable Rate of Source Node S; for a Network of N =4 and N =5
Nodes . . . .

4.1 Single-Relay Cooperative Network with N = 2 Source Nodes . . . . . . . ..
4.2 Single-Relay Cooperative Network - Simulation Scenario . . . . .. .. . ..

4.3 Utilities and Social Welfare . . . . . . . . . . .

4.4 (a) Power Allocation, and (b) Rate Improvement of Each Source Node

xiil



4.5
4.6
4.7
4.8

4.9
4.10

4.11
4.12

4.13
4.14

4.15
4.16

5.1
5.2
5.3
5.4
9.5
5.6
5.7
5.8
5.9
5.10
5.11
5.12

Payment of Each Source Node Under: (a) C-ACA, and (b) A-ACA Algorithms100

Optimal Price of Each Algorithm . . . . .. ... ... ... ... ...... 101
Truthful Demand Verification of Source Node S;’s Utility - Pg =03 W . . . 101
(a) Power Allocation, and (b) Rate Improvement of Each Source Node with

AR™® = 0.1 Bits/s/Hz . . . oo oo oo 104
Utilities and Social Welfare with AR™** = 0.1 Bits/s/Hz . . . .. ... ... 104
Payment of Each Source Node Under: (a) C-ACA, and (b) A-ACA Algorithms

with AR™* = 0.1 Bits/s/Hz . . . . . . . ... 105
Optimal Price of Each Algorithm with AR™** = 0.1 Bits/s/Hz . . . . . . .. 105
(a) Power Allocation, and (b) Rate Improvement of Each Source Node - Using

Sigmoid Function . . . . . . ..o 106
Utilities - Using Sigmoid Function . . . . . . . ... .. ... ... ... ... 106
Payment of Each Source Node Under: (a) C-ACA, and (b) A-ACA Algorithms

- Using Sigmoid Function . . . . . .. .. ... ..o 107
Sigmoid and Normalized Sigmoid Functions . . . . . . . ... .. ... ... 107
Optimal Price of Each Algorithm - Using Sigmoid Function . . . . . . . . .. 108
Multi-Relay Cooperative Network with N Source and K Relay Nodes . . . . 111
Multi-Relay Cooperative Network - Simulation Scenario . . . . . . . .. . .. 125

Centralized vs. Proposed Algorithm - Optimal Prices and Achievable Rate . 126

Source and Relay Nodes Utilities . . . . . .. ... .. .. ... ... .... 126
Centralized vs. Proposed Algorithm - Relay Power Allocation . . . . .. .. 127
Payments to Relay Nodes Ry and Ry . . . . . . . . . . .. ... .. ..... 127
Utilities vs. Demand Factor ¢ - P, = Pr, =03 W . . ... ... ... ... 128
Step-Size vs. Average Number of Iterations - Pr, = P, =03 W . . .. .. 128
Sum of Utilities vs. Step-Size - P, = Pr, =03 W . . ... ... ... ... 129
Achievable Rate vs. Step-Size - Pp, = Pr, =03 W . . ... ... ... ... 129
Network Operation . . . . . . . . . . .. .. 132
ERP-OFDM Frame Structure . . . . . . . . . ... ... ... ... 133

Xiv



5.13

5.14

5.15

5.16

6.1
6.2
6.3

6.4

6.5
6.6

6.7
6.8

6.9

6.10

6.11

6.12

6.13

Source Node S;: Throughput vs. MSDU and Velocity - g = 1 x 107! and

Z(p) =5 Tterations . . . . . . ... 138
Source Node Sy: Throughput vs. MSDU and Velocity - 1 = 1 x 107! and
Z(p) =5 Tterations . . . . . . . ... 138
Source Node S3: Throughput vs. MSDU and Velocity - = 1 x 107! and
Z(p) =5 Tterations . . . . . . . . 139
Total Throughput vs. MSDU and Velocity - 4 = 1 x 107! and Z(u) = 5
Iterations . . . . . . . L 139
Example of Cooperative Coalitions and Their Transmissions . . . . . . . . . 143
Example of Ad-hoc Network with N =10 Nodes . . . . . . . ... ... ... 158
Resulting Network Partitions Under Different Power Allocation Obtained via
the Proposed Distributed Algorithm . . . . . . .. ... ... ... ... ... 159
Resulting Network Partitions Under Different Power Allocation Obtained via
the Centralized Algorithm . . . . . . . . ... ... ... ... ... .. .. 160
Network Sum-Rate of Different Power Allocation Criteria . . . . . . . . . .. 161
Average Number of Nodes Per Coalition and Number of Coalitions of Dis-
tributed and Centralized Algorithms . . . . . . . ... ... ... ... ... 161
Average Number of Iterations and Potential Coalitions . . . . . . ... ... 162

Percentage of Nodes Belonging to Each Coalition Size Under the Proposed
Distributed Algorithm - Network Density = 0.01 Nodes/Unit Square Area . 162

Average Number of Merge-and-Split Processes Under the Proposed Distributed
Algorithm - Network Density = 0.005 Nodes/Unit Square Area - RWP Mo-
bility Model . . . . . . . .o 163

Average Number of Coalitions and Number of Nodes Per Coalition Under Pro-
posed Distributed Algorithm - Network Density = 0.005 Nodes/Unit Square
Area and Maximum Speed Sy = 1.5 m/s - RWP Mobility Model . . . . . . 164

Network Sum-Rate and Number of Nodes Per Coalition, Coalitions and Iter-
ations Under the Proposed Distributed Algorithm - EPA Criterion with 7., 164

Percentage of Nodes Belonging to Each Coalition Size Under the Proposed
Distributed Algorithm - EPA Criterion with 7,,,, - Network Density = 0.01
Nodes/Unit Square Area . . . . . . . .. ... 165

Network Sum-Rate and Number of Nodes Per Coalition, Coalitions and Iter-
ations Under the Proposed Distributed Algorithm - EPA Criterion with C\,. 166

XV



6.14 Percentage of Nodes Belonging to Each Coalition Size Under the Proposed
Distributed Algorithm - EPA Criterion with C.. - Network Density = 0.01
Nodes/Unit Square Area . . . . . . .. .. .

7.1 A Wireless Sensor Network . . . . . . . . . .

Xvi



List of Tables

4.1

4.2

4.3

5.1
5.2
9.3
5.4

6.1

6.2

6.3
6.4

Conventional Ascending-Clock Auction Algorithm for Single-Relay Power Al-
location . . . . . . 93

Alternative Ascending-Clock Auction Algorithm for Single-Relay Power Allo-

cabion . . . .. 94
Summary of Properties of Proposed Auction Algorithms . . . . . . ... .. 98
Ascending-Clock Auction Algorithm for Multi-Relay Power Allocation . . . . 119
Summary of Convergence Results - Pg, = Pr, =03 W . ... ... ... .. 128

Summary of Relay Power Allocation to Each Source Node - Pg, = Pr, = 0.3 W130
[EEE802.11g Simulation Parameters . . . . . . .. .. . ... ... ..... 137

Network Initialization and Proposed Distributed Merge-and-Split Coalition

Formation Algorithm . . . . . . . . ... .. ... .. 150
Summary of the Number of Variables and Constraints for Centralized Power

Allocation . . . . . . L 154
Potential Cooperative Partners . . . . . . . . . ... ... ... ... .... 158
Sum-Rate Results of Network Example 1 . . . . . . .. .. ... ... .... 159

XVil



Chapter 1

Introduction

The explosive demand for reliable, robust and high data rate wireless communication
systems has attracted attention to the study of resource allocation and utilization. Wireless
communication channels suffer from several impairments such as fading, shadowing and in-
terference which can severely degrade system performance. Thus, researchers are currently
pursuing new communications and networking paradigms that can efficiently utilize scarce
bandwidth and power resources as well as counteract the adverse effects of wireless channel
impairments. Multi-antenna wireless transmitters and receivers can yield dramatic gains in
rate and reliability, however size and form restrictions largely limit their practical applica-
tions. In turn, cooperative communications has emerged as an effective means to utilize the
broadcast nature of wireless networks and exploit the inherent spatial and multiuser diver-
sities. In cooperative communication systems, several nodes form a virtual antenna array to
exchange information between one another and towards other destination nodes.

This chapter motivates the research problems studied in this dissertation and encourages
future work in the area of distributed resource allocation in network-coded cooperative wire-
less networks. In addition, the significant references from a broad array of relevant literature
are reviewed. In particular, our objective is to highlight the latest contributions in coopera-
tive diversity in wireless networks and wireless network coding and provide the reader with
the necessary background on game-theoretic tools and techniques used in different parts of
the dissertation.

In the remainder of this chapter, the motivation of this dissertation is discussed in Section
1.1. Section 1.2 summarizes the relevant literature on cooperative diversity and wireless
network coding. An overview of game theory is given in Section 1.3. Two Motivating
examples on the use of network coding in cooperative relay networks and exploitation of
diversity and coding gains are presented in Sections 1.4 and 1.5, respectively. Finally, the
outline of the dissertation is given in Section 1.6.
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1.1 Motivation

Cooperation in wireless communication networks results when network nodes use their
bandwidth and power resources to mutually enhance their transmissions. More precisely,
cooperation can be promoted in many ways that entail different tradeoffs between bandwidth,
power, and complexity costs for greater benefits achieved by exploiting spatial diversity gains
in wireless networks. Conventional communication networks employ “direct” transmissions
only and hence forego these benefits.

Although cooperative communications can exploit diversity gains, they inadvertently
lead to low bandwidth utilization. In addition, conventional relay networks are not directly
applicable for multinode communications. In turn, this work contributes to the advance-
ment of multinode cooperative communications by studying network-coded relay networks.
Specifically, the first question this dissertation aims to answer is “How can bandwidth-
efficient multinode cooperative communications be achieved?”, and thus investigates the use
of wireless network coding to combine data transmissions from different network nodes in
time-division and multiple-access based communication schemes. Optimal node selection is
also proposed to improve bandwidth efficiency and mitigate the impact of imperfect timing
synchronization of network nodes’ simultaneous transmissions.

Most existing works on power control in cooperative communication networks mainly
focus on optimal power allocation by means of a centralized controller. This in turn requires
complete and accurate channel state information to be available at the central controller for
optimal power allocation, which is generally neither scalable nor robust to channel estima-
tion errors. Additionally, most works ignore situations in which selfish users falsely reveal
their private information and report their demands for communication resources in order to
achieve higher payoffs. In turn, enforcing truth-telling is necessary to guarantee fairness and
efficiency in transmission resources allocation. Furthermore, pricing and payment mecha-
nisms are necessarily needed to incentivize relay nodes to share their transmission resources
in forwarding other nodes’ data. Therefore, the second question that this dissertation aims
to answer is “How can optimal power allocation be achieved in a distributed fashion?”. This
dissertation proposes the use of game-theoretic distributed power allocation in single- and
multi-relay cooperative networks using auction theory.

The significance of studying cooperative communications from a game-theoretic perspec-
tive comprises multiple factors. First, by modeling the distributed power allocation problem
as an auction game, network users’ behaviors and power demands can be analyzed in a
formalized game structure. This in turn allows the use of game theory tools and facilitates
the theoretical analysis. Second, in game theory, several optimality criteria for the power
allocation problem exist that have counterparts in communications and optimization the-
ories. Additionally, game theory encompasses well-defined equilibrium criteria to measure
game optimality under various operational conditions. Such tools are highly desirable when
centralized control and computational approaches are formidable.
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Finally, in ad-hoc wireless networks, network nodes do not necessarily serve a common
goal or belong to the same authority. Consequently, fully cooperative behaviors cannot be
assumed as users will selfishly aim at maximizing their own payoffs. However, if a network
node tries to utilize transmission resources from other nodes and also share its own resources
so as to improve its own performance, then this may prompt other nodes to behave similarly
and thus promote cooperation. Motivated by the potential selfishness of network nodes, the
aim here is to answer the fundamental question of “How can network nodes dynamically
interact with each other so as to promote cooperation?” In particular, our interest is in
studying the existence of cooperation in ad-hoc wireless networks with selfish nodes using
coalitional game theory. Moreover, scenarios in which nodes can form cooperative coalitions
for efficient bandwidth utilization and optimal power allocation are studied.

In summary, cooperative communications is a promising communications paradigm that
allows more efficient utilization of the transmission resources of single antenna network users.
However, successful deployment is threatened by the uncooperative behaviors of selfish users
and further restrained by the distributed nature of ad-hoc wireless networks. Thus, this
dissertation aims to investigate optimal node selection schemes in network-coded cooperative
relay networks, develop game-theoretic efficient distributed power allocation mechanisms to
enforce truth-telling, and study distributed coalition formation to suppress selfish users and
promote cooperation.

1.2 Literature Review

Recently, there has been an increased interest in transmission techniques that can exploit
transmit diversity motivated by the increased capacity of multiple-input multiple-output
(MIMO) systems. To exploit transmit diversity and achieve high coding gains, the transmit-
ter conventionally is required to be equipped with multiple antenna which are required to be
well-separated to avoid correlated channel fading among the different antennas. Although
it may be feasible to equip base-stations with multiple antennas, it may not be feasible
for small mobile and wireless devices as the correlation and spatial domain propagation
are both antenna dependent. This in turn suggests that transmit diversity might instead
be achieved through user-cooperation or cooperative diversity. On a different note, single
transmissions from different users using time-division multiple-access (TDMA) cause large
transmission delays and lead to inefficient bandwidth utilization. In addition, simultane-
ous transmissions from multiple distributed users using frequency-division multiple access
(FDMA), code-division multiple-access (CDMA), or TDMA are associated with issues of
imperfect frequency and/or timing synchronization which are practically challenging due to
the asynchronous nature of cooperation. In turn, wireless network coding has emerged as
an attractive means by which multiple transmissions from different users can be efficiently
combined.

In the following subsections, related research works on cooperative diversity and wireless
network coding is presented.
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1.2.1 Cooperative Diversity in Wireless Networks

The study of cooperative diversity in this dissertation is centered around relay channels
and their multi-terminal extensions. The classical relay channel first introduced and exam-
ined by van der Meulen and later studied by researchers in the information theory community
models a three terminal communication channel [1]. Specifically, a terminal called a “relay”
receives and then re-transmits a processed information-bearing signal to improve system per-
formance. In many scenarios, several network nodes—without any information to transmit
or receive—could act as relays and help transmit and /or receive signals to/from other nodes.
Subsequently, Cover and El Gamal derived lower and upper bounds on the channel capacity
of specific non-faded relay channel models [2]. Later, several works considered the capacity
of relay channels with coding strategies that can achieve the ergodic capacity of the relay
channel. Furthermore, capacity theorems for multiple-access relay channels were developed
in [3] while transmitter and receiver cooperation was studied in [4].

User cooperation was first introduced in [5] and [6]. In particular, a CDMA cooperative
system was studied with two users using orthogonal codes to exchange their information.
It was demonstrated that with channel phases knowledge at the transmitter sides, user
cooperation can lead to high data rate for both users as they are less sensitive to channel
variations. In fast-fading channels, the achievable region of a two-user cooperative system
was shown to include the capacity region of the two-user multiple-access system (i.e. no
cooperation between the two users). For slow-fading channels, the outage probability of the
cooperative system was demonstrated to be less than that of the non-cooperative system.

Cooperation Protocols

Cooperative diversity was formally introduced in [7]. Specifically, several protocols over
half-duplex relays were analyzed along with their outage capacity. Moreover, two main cat-
egories of cooperation protocols were proposed: (1) fixed relaying and (2) adaptive relaying.

In fixed relaying, channel resources are split between the source and the relay in a deter-
ministic manner and generally over two phases. In the first “broadcasting” phase, the source
broadcasts its information signal and both the relay and the destination try to receive it.
In the second “cooperation” phase, the relay re-transmits a processed version of its received
signal to the destination. The processing at the relay is governed by the type of cooperation
protocol employed. In the amplify-and-forward (AF) protocol, the relay scales the received
signal and forwards its amplified version to the destination. It is noteworthy that the AF
protocol suffers from noise amplification and propagation; however it has been shown to still
achieve a full diversity order of two [7]. Another type of processing is where the relay decodes
its received signal, re-encodes it, and then forwards it to the destination. This type of fixed
relaying is known as decode-and-forward (DF). For this protocol to achieve a diversity order
of two, correct decoding at the relay must be ensured, otherwise only diversity order one
can be achieved. Although fixed relaying has the advantage of easy implementation, it is
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bandwidth inefficient. This is attributed to the fact that the channel resources are split in
half between the source and the relay while the source-destination channel is not necessarily
in bad condition. This in turn motivates the use adaptive relaying protocols which comprise
two main protocols, namely the selective relaying and the incremental relaying.

For selective relaying, if the signal-to-noise ratio (SNR) of the signal received at the relay
exceeds a certain threshold, then it decodes-and-forwards it to the destination; otherwise,
the relay remains idle. Such a relaying protocol improves upon the DF protocol and has been
shown to achieve full diversity of two if the SNR threshold is carefully designed to overcome
the DF protocol’s inherent deficiency in correctly decoding its received signal [7]. On the
other hand, the incremental relaying is based on a feedback channel from the destination to
the relay through which the former informs the latter whether it has decoded the source’s
signal correctly. It was illustrated in [7] that incremental relaying results in the best spectral
efficiency among the other cooperation protocols and also achieves full diversity order of two.

Distributed Space-Time Coding

Distributed space-time codes have also been proposed as another form of cooperative
diversity to achieve high bandwidth efficiency while achieving full diversity order [8]. Specif-
ically, a cooperative scheme has been proposed in which relays decode their received signals
from the source and re-transmit them—if decoded correctly—using a distributed space-
time code column that is drawn from a space-time code matrix. Furthermore, it has been
illustrated that distributed space-time codes employed by decode-and-forward relays can
achieve full diversity order equal to the number of cooperative relays, over only two trans-
mission phases. However, the main challenge in implementing distributed space-time coding
is the stringent requirement for perfect timing synchronization among the cooperating relays.
Distributed space-time coding for amplify-and-forward and decode-and-forward cooperation
protocols have been studied in [9], and several other works have considered the practical
implementation and performance of distributed space-time coding [10, 11, 12].

Related Work

Several works have analyzed the performance of single- and multi-relay cooperative net-
works. For instance, in [13, 14], the symbol-error-rate performance of single-relay amplify-
and-forward and decode-and-forward cooperative networks was studied under Rayleigh fad-
ing channels. In particular, exact as well as asymptotic upper-bound expressions for the
symbol-error-rate performance were derived. Moreover, optimal source and relay power al-
location was studied, and it was shown that if the source-relay channel is in good condition,
then equal power allocation is near-optimal. In [15], the symbol error rate performance of
multiuser single amplify-and-forward relay networks in Nakagami—m channels was studied.
Exact symbol error rate performance for multi-relay amplify-and-forward cooperative net-
works in Rayleigh fading channels was studied in [16] and [17], where it was shown that
full diversity order is achieved. Multi-relay decode-and-forward cooperative networks were
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studied in [18], where it was shown that full diversity order is achieved if each relay combines
the received signals from a previous relay’s transmission as well as the source’s transmission.
Furthermore, multi-relay optimal power allocation was also provided in [18]. Outage prob-
ability analysis and optimal power allocation for multi-relay amplify-and-forward networks
were studied in [19].

In another line of work, the authors in [20] propose a new cooperative communication
protocol for multi-relay decode-and-forward networks, which achieves higher bandwidth effi-
ciency than the conventional DF cooperative protocol while guaranteeing the same diversity
order by alternating between direct and cooperative transmissions through a single opti-
mally selected relay. In addition, optimal relay selection for decode-and-forward cooperative
networks has also been studied in [21]. Relay selection for amplify-and-forward coopera-
tive networks was investigated in [22], where closed-form expressions for the symbol error
rate, outage probability, and average end-to-end SNR gain are derived. In [23], the outage
probability of optimum cooperation protocol selection is analyzed and compared against
conventional cooperative networks. In particular, the relay may choose either amplify-and-
forward, decode-and-forward, or direct transmission (DT) to forward the source’s signal.
Particularly, two relay selection schemes were verified to be superior: selection between AF
and DF protocols or selecting between DF and DT. In [24, 25], single amplify-and-forward re-
lay selection and power allocation are analyzed to minimize system outage probability while
achieving full diversity order. Many single-relay and multi-relay selection schemes and their
achievable diversity orders are also studied in [26, 27]. Different power allocation criteria for
multi-relay cooperative networks are investigated in [28].

1.2.2 Wireless Network Coding

Network coding has recently attracted much attention due to its ability to efficiently dis-
tribute data and improve network throughput [29] [30]. Conventionally, network coding has
emerged as a technique by which intermediate nodes combine several data symbols/packets
from different sources for transmission towards one or more destinations. In conventional
multi-relay cooperative networks with N nodes out of which a source node wishes to transmit
its data to a destination node through the other N — 2 nodes, the channel resources are split
into N — 1 orthogonal channels using TDMA. Clearly, with the increase in the number of
nodes in the network, conventional cooperative communication protocols become bandwidth
inefficient. In addition, conventional cooperative networks are not suited for simultaneous
data distribution and exchange between multiple nodes. This in turn motivates the use
of physical-layer or “wireless” network coding for data exchange over multiple cooperative
nodes in wireless networks.

There have been many works aiming at utilizing wireless network coding in cooperative
relay networks [31]. For example, in [32], bi-directional traffic flows by wireless network
coding are proposed to increase the achievable throughput in amplify-and-forward relay net-
works (as illustrated in Fig. 1.1). Specifically in Fig. 1.1, the conventional bi-directional
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Figure 1.1: Bi-Directional Relaying Using Wireless Network Coding

relaying takes four time-slots while the time-division bi-directional relaying using wireless
network coding requires only three time-slots. However, using a multiple-access channel and
wireless network coding, only two time-slots are required. In [33], it was shown that the
two time-slots bi-directional relaying offers the highest maximum sum-rate but the worst
error rate performance, while the three time-slots bi-directional relaying offers a good trade-
off between the maximum achievable sum-rate and error performance. In [34], the wireless
transmission from two sources to two destinations over a single relay is studied to evalu-
ate the throughout and error performance of amplify-and-forward and decode-and-forward
cooperation protocols with linear network coding. Multi-relay bi-directional amplify-and-
forward relaying with adaptive modulation has been proposed in [35] to improve spectral
efficiency. A relay selection scheme has been proposed in [36] which selects the relay that is
best suited for wireless network coding. The proposed scheme has been proven to lead to
a more robust performance and higher system throughput than conventional bi-directional
and direct transmission schemes. Finally, linear network coding has been proposed in [37] for
location-aware cooperative communications so as to offer incremental diversity, even power
distribution, and significant reduction in aggregate transmit power and transmission delays.

1.3 An Overview of Game Theory

Game theory is a promising approach to the analysis and modeling of players’ conflict-
ing objectives and decision-makers’ interactions [38][39]. Primarily, game theory has been
proposed as an extensive set of modeling tools and techniques to model strategic decision
problems in economics or analyze the rational behavior of different organisms in biology and
social sciences. This section presents an overview of the most fundamental and relevant con-
cepts of game theory and briefly outlines how such concepts can be leveraged in designing
distributed algorithms for node selection, multinode cooperation, and power allocation in
cooperative wireless networks.

Recently, game theory has emerged as an indispensable tool for studying, modeling,
and analyzing the dynamic interactions of network users as well as designing self-enforcing
distributed algorithms for efficient resource allocation in wireless networks [40, 41, 42, 43, 44].
A game model consists of a set of players, a set of actions (or strategies) available to each
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player, and a set of payoffs for each combination of the players’ actions. In particular, the
players are network nodes, which may be source nodes that generate data or relay nodes that
forward other nodes’ data to certain destinations in the network. The strategy space may
include data forwarding decisions, channel and/or power allocation, or route participation.
Specifically, source nodes can decide how much of the relay nodes’ transmission resources
(e.g. channel and power allocation) are required and agree to pay a price to the relay nodes in
return for their transmission resource utilization in forwarding their data. Also, relay nodes
decide what channel resources and how much power to allocate to each source node for
forwarding their data and how much they charge for sharing their transmission resources.
As for payoffs, they can take several forms depending on the system parameters, such as
transmission rate, bandwidth utilization, power consumption or lifetime. Such payoffs are
necessary in the design of a distributed algorithm so as to faithfully represent each selfish
node’s desired share of the available transmission resources.

1.3.1 Non-Cooperative and Cooperative Games

In decentralized ad-hoc wireless networks, nodes act selfishly and autonomously, and
aim to maximize their share of transmission resources. Thus, the game-theoretical study
in this dissertation comprises two types of games, namely non-cooperative and cooperative
games. In non-cooperative games, individually “rational” network nodes make decisions
independently so as to maximize their own utility without caring about the effects of their
choices on the other players in the game. Without centralized control, selfish network nodes
do not cooperate and any cooperation must be self-enforcing. Clearly, non-cooperative games
are particularly suited for modeling nodes’ selfish behavior in ad-hoc wireless networks, which
motivates the design of distributed resource allocation algorithms derived from game theory.

For efficient resource allocation in ad-hoc wireless networks with selfish nodes, a designed
algorithm may incorporate a multi-objective optimization problem, the solution of which is
shared by the different network nodes in a distributed fashion. Luckily, non-cooperative game
theory includes well-defined optimization criteria to measure and quantify optimality under
a variety of scenarios. More specifically, Nash Equilibrium is a key concept to determine
the outcome of a game in which two or more nodes interactively make decisions and select
their best strategy [38]. In turn, the selected strategies are such that no selfish node has
an incentive to unilaterally change its action. Although the existence of Nash Equilibrium
is quite general, uniqueness is a desired property and must be analyzed case-by-case. For
instance, by optimally tuning the design of a resource allocation algorithm, it is possible to
manipulate the behavior of the rational network nodes towards an efficient allocation at the
equilibrium. In addition, uniqueness of an equilibrium can be proven under special cases
such as the payoff function of each player and the feasible region being strictly convex. In
the case of multiple equilibria, it is highly desirable to determine those equilibria that are
superior to others. An outcome of a game is Pareto-optimal if there is no outcome that
makes every node at least as well off and at least one player strictly better off [38].
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In cooperative games, network nodes are able to form binding commitments and the joint
actions of groups of nodes can be analyzed. In such games, communication among network
nodes is allowed. In addition, the outcomes that result when the players come together in
different combinations can be defined. There are two important types of cooperative games,
namely bargaining games and coalitional games. In bargaining games, network nodes have
the opportunity to reach a mutually beneficial agreement. Nash bargaining solution (NBS)
plays an important role in cooperative games as it determines a unique Pareto optimal solu-
tion to the game and models the bargaining interactions based on six intuitive axioms [45].
In coalitional games, network nodes can cooperate with each other by forming cooperative
groups with the aim of improving their payoffs in a game. Such groups are named coalitions
and often defined in terms of a characteristic function, which specifies the outcomes that
each coalition can achieve for itself when its nodes coordinate their actions.

Since auction theory and coalitional games are extensively studied in this dissertation, a
more detailed elaboration of their main principles is given in the following subsections.

1.3.2 Awuction Theory

An auction is a mechanism—conducted by an auctioneer—by which resources are bought
and sold by eliciting bids from potential buyers (i.e. bidders). In particular, a group of
bidders submit their bids for the resources at the announced price(s) and then resources are
appropriately allocated to bidders based on the bids and auction rules. In general, an auction
model is comprised of three major parts: (1) a description of potential bidders, (2) the set
of possible resource allocations (i.e. quantity and type of each resource, whether resources
are divisible and whether there are any restrictions on how resources are allocated), and (3)
the values of the various resource allocations to each bidder [46].

In many cases, auctions are precisely used to achieve price discovery. Specifically, a seller
(or buyers) does (do) not exactly know what an item or resource is worth and how much it
should be sold or bought for. In turn, auctions can be used as a market test to explore and
determine what the prevailing prices are. This process can also achieve “winner determina-
tion” by determining who wins the auction and gets the resource. Moreover, auctions are
used to determine how much each winning bidder should pay, based on its allocated resource
[47]. In auctions with multiple bidders, each resource being auctioned off has a value to each
bidder. In turn, each bidder wishes to win that resource and make a payment that is below
that value so that the difference between the valuation and payment (price paid) leaves the
bidders with some profit /surplus. Therefore, a valuation is the maximum bid that any bidder
is willing to place. Additionally, bidders do not know with certainty how the other bidders
value the resource being auctioned off. Depending on the information available to bidders,
the valuations of different bidders to the same resource may be independent (i.e. private
value model) or dependent (i.e. interdependent values model).
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Evaluating Auctions

There are various auction designs to choose from. In particular, an auction design can be
chosen based on the one or more of the following criteria:

e Revenue: In this criterion, auctioneers select the auction design that results in the
maximum revenue for each sold item.

e Efficiency: An auction is said to be efficient if the bidder who values the item the most
ez-post, actually wins it.

e Social welfare maximization: This criterion in an auction design aims at maximizing
the sum of the seller(s) and bidders revenues.

e Simplicity: The time and effort (i.e. complexity) involved in an auction mechanism is
also considered as an important design criterion.

e Collusion-resistance: Some auction designs prevent bidders from controlling the auc-
tion. In particular, an auction design is collusion-resistant if it prevents “special deals”
between certain buyers and sellers, market manipulation, and wins by favorite bidders.

e Truth-telling: An auction design that makes a rational buyer’s best interest is to bid
truthfully is said to enforce truth-telling. This is because a buyer’s ex-post payoff from
a truthful bid is at least as high as from any other bid.

Auction Classification

There are several ways by which auctions can be classified. In particular, open and closed
bid auctions are based on whether the bids of each bidder are disclosed to the other bidders.
Specifically, in open bid auctions, bids are revealed, and bidders take turns in submitting
their bids until the winners are determined. Two commonly used open auctions are [47]

e English auction: an ascending price auction where the price increases round by round
from a low price in small increments until there is only one interested bidder who wins
the resource, and pays his/her final bid.

e Dutch auction: a descending price auction where the price progressively decreases
round by round from a high price until a single bidder accepts the price, wins the
resource, and pays that price.

It should be noted that open ascending bid auctions help bidders in early in the auction
process to recognize each other which gives rise to the possibility of collusion. On the other
hand, in closed (or sealed-bid) auctions, bids/strategies are not revealed to the bidders and
kept secret. Only the auctioneer knows the bids submitted by each participant and allocates
the resource accordingly. The two most commonly used closed auctions are [47]

e First-price (sealed-bid) auction: an auction in which each bidder submits its bid in a
sealed envelope simultaneously and the bidder with the highest bid wins the resource
and makes a payment equivalent to his/her own bid.
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e Second-price (sealed-bid) auction: an auction where each bidder submits its bid in a
sealed envelope simultaneously and the bidder with the highest bid wins the resource
and makes a payment equal to the second highest bid. This auction type is also known
as the Vickrey auction.

It is noteworthy that closed bid auctions do not promote collusion. Although the described
four auctions seem to be different at the outset, they can be shown to be equivalent under
certain conditions. More specifically, the Dutch open descending price auction is strategi-
cally equivalent to the first-price sealed-bid auction. When bidders have private values, the
English open ascending price auction is equivalent to the second-price sealed-bid auction.
Furthermore, William Vickrey, a Nobel laureate in Economics, proved that the English and
Dutch auctions yield the same expected revenue under the assumptions of risk-neutrality
and privately known values drawn from a common distribution [48].

The previously discussed auction types are used for auctioning a single unit. Auction
mechanisms and rules become more involved when multiple indistinguishable/identical units
of the same resource (also units of divisible resources) are auctioned off simultaneously.
Auctioning multiple indistinguishable units of a resource can be achieved in a closed auction
format either using the discriminatory auction, the uniform price auction, or the Vickrey
auction, which are detailed as follows.

e Discriminatory (or pay-as-bid) auction: auction in which each bidder pays an amount
equal to the sum of his/her bids that are deemed to be winning. This auction type is
the natural extension to the first-price sealed-bid auction (of a single unit resource).

e Uniform-price auction: auction where all the units are sold at a “market-clearing”
price such that the total amount demanded is equal to the total amount supplied. In
particular, at any price between the highest losing bid and the lowest winning bid, the
demand and supply are equal [47]. The uniform-price auction is the natural extension
of the second-price auction for the multi-unit case.

e Vickrey auction: auction in which the bidder who wins a number of units (say k),
pays the k highest losing bids of the other bids. Therefore, for a bidder to win the
k" unit, its k'™ highest bid must defeat the k® lowest competing bid. Similar to the
uniform-price auction, the Vickrey auction also reduces to a second-price sealed-bid
auction for a single unit.

There are several open auction types for the multi-unit case:

e Multi-unit Dutch auction: this auction type is similar to its single unit counterpart
in that the price is gradually lowered until a bidder indicates that he/she is willing to
buy a unit at the current price and the process continues until all the units have been
sold. It can be shown that the multi-unit Dutch auction is outcome-equivalent but not
strategically-equivalent to the discriminatory auction.
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e Multi-unit English auction: auction in which the auctioneer starts with a low price and
then gradually raises it. As the price rises, bidders reduce the number of demanded
units until the market clears and all the units are sold at the market-clearing price.

e Ausubel auction: auction type that is like the English auction as the auctioneer starts
with a low price which is gradually raised [49]. Each bidder indicates its demand at the
current price and the quantity demanded is reduced as the price rises. In particular,
each unit of demand is thought of as a “claim” on that unit. When the price is low, the
number of claimed units exceeds the total number of units available, so no units are
awarded. As the price increases, the total number of units claimed decreases until the
number of units claimed by other bidders is less than the supply. In this case, a bidder
is said to have “clinched” a unit, irrespective of what happens later in the auction, as
there is at least one unit that is not claimed by the other bidders [49]. The Ausubel
auction is an alternative ascending-price auction type that is outcome-equivalent to
the Vickrey auction.

When auctioning multiple items that are distinguishable, such items can be sold as bundles
or packages instead of individual units of a resource. This is achieved using combinatorial
auctions in which each bidder submits bids for groups of units of different resources and the
auctioneer allocates the units such that the aggregate total of their values to the bidders are
maximized. In turn, each bidder who wins a subset of the available items from the different
resources pays the opportunity cost imposed on the other bidders [50].

1.3.3 Coalitional Games

Coalitional games are a fundamental class of cooperative games, which are used to model
coalition formation, resource allocation and decision making within the domain of game
theory and social choice. In coalitional games, players may act together—possibly sharing
some cost—and form coalitions in order to accomplish a joint task. Also, they may act
together to achieve their private goals. The players are still selfish in the sense that they
will cooperate only if it benefits them. In coalitional games, a basic question is to determine
which coalition structures are stable in the sense that no player or coalition has incentive to
deviate. The importance of this question lies in the fact that the stable coalition structures
are those that will be formed in the course of the cooperation. Moreover, for a set S of N
players, the coalition value, denoted as v(C'), quantifies the utility or worth of a coalition C
in a game. In turn, any coalitional game can be uniquely defined by the pair (S,v) and a
coalition value can take a characteristic, partition or graph form [51]. In the characteristic
form, the value of a coalition C' C § is independent of the coalitions formed among the
players outside of C' (i.e. it solely depends on the members of coalition C' and not in S\ C).
A game in partition form is one where for any coalition C' C &, the coalition value depends
not only on the members of C' but also on the coalitions formed by the members in S\ C
[52]. On the other hand, games in graph form are concerned with the connection between
the players—through a graph structure—in the coalitions, which in turn affects the value of
the game [53].
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For some games, outcomes can be specified in terms of a utility that a coalition can
achieve. Depending on how the value of a coalition is mapped into payoffs, a coalitional
game can be either with transferable utility (TU) or with non-transferable utility (NTU). In
coalitional games with transferable utility, the total value of a coalition C' can be arbitrarily
divided among its members according to some division scheme, while in NTU games, the
division of the coalition value is restricted as the payoff each user in a coalition C' receives
is dependent on the joint actions of the players in C'. Also, each payoff division scheme in a
TU game can be interpreted as an action in the NTU game. Thus, a TU game can be seen
as a special case of the NTU game. Moreover, if v(CUC") > v(C)+v(C") for all CNC" = ¢,
then the game is called superadditive (i.e. the formation of a large coalition out of disjoint
coalitions guarantees at least the value that is obtained by the disjoint coalitions separately).
In such a game, cooperation is always beneficial and forming the grand coalition is mutually
beneficial to all the players. In such a case, finding a coalition structure that yields the
maximal social welfare is trivial. If superadditivity does not hold, the grand coalition may
seldom form and the resulting coalition structure is not necessarily optimal [54].

In general, for a coalition game with N players, there are 2" —1 coalitions (i.e. exponential
in the number of players). In addition, the number of coalition structures that can be
obtained by partitioning the set of NV players into non-empty subsets corresponds to the Bell
number [55]. For example, a coalition game with N = 8 players has 4140 possible coalition
structures. In turn, finding stable outcomes among all possible outcomes of a coalitional
game is a challenging combinatorial task. Furthermore, the limited execution times and
computational complexity may prevent the ability to find stable/optimal solutions. Hence,
the design of distributed resource allocation algorithms in wireless networks must incentivize
nodes to form coalitions that result in maximum benefits, maintain such coalitions, and also
pose good tradeoff between optimally and complexity.

1.4 Motivating Example 1: Network Coding

In this section, a motivating example of an amplify-and-forward relay network with
and without wireless network coding is presented. The aim of this example is to illus-
trate the achievable rate improvement with wireless network coding when compared with
conventional—without network coding—amplify-and-forward relay networks.

1.4.1 Network Model

Consider a network of two source nodes and a relay node, denoted as 57,5 and R,
respectively. In particular, consider the case where source node S; for j € {1,2} wishes to
communicate its data symbol x; to the destination D through the intermediate relay (as
shown in Fig. 1.2). Data transmission between the source nodes and the destination is
performed in a TDMA fashion and consists of two phases: (1) the broadcasting phase, and
(2) the cooperation phase.
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Broadeasting Phase . Broadeasting Phase
Cooperation Phase Cooperation Phase

(a) Conventional Amplify-and-Forward (b Amplify-and-Forward Relay Netwaork
Relay Network with Wireless Network Coding

Figure 1.2: Amplify-and-Forward Relay Network Models

Broadcasting Phase

In the broadcasting phase, source node S; broadcasts its symbol and the signals received
at the relay node and the destination are given by

Yir = £/ PB; 1z + njr, (1.1)

and

Yjd = \/ PB;hjarj +njad, (1.2)

respectively, where Pp; is node ;s broadcast transmit power and n;, and n; 4 are the zero-
mean additive white Gaussian noise (AWGN) samples with variance Ny at relay node R
and destination D, respectively. Moreover, h;, and h;, are the statistically independent
channel fading coefficients between node S; and nodes R and D, respectively. In total, the
broadcasting phase is performed over two time-slots.

Cooperation Phase

The signal analysis under the two amplify-and-forward relay network models illustrated
in Fig. 1.2 are detailed as follows.

e Conventional Amplify-and-Forward (C-AF): Under this cooperative scheme, the co-
operation phase is performed over two time-slots, where in time-slot 75, ; the relay
forwards source node S;’s signal, for j € {1,2}. The received signal at the destination
corresponding to each source node S; is expressed as

Yjrd = th’r,d + Tjrds (13)

where &X; = 3;,y;, and
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8 = e, (1.4)
T — ) *
’ PBj|th‘|2+NU

with Pg, being the cooperative transmit power to relay symbol x;. The total power
constraint P for each source node S; is given by P = Pg, + P¢,, where Pp, = 5B]P
such that 0 < dp, < 1. Moreover Pc; = dc, P with ¢, = 1 — 0p,.

The destination performs a maximum-ratio-combining (MRC) operation on the
received signals as follows

Yj = 0.q¥rd + O r.d¥ir.d (1.5)
where

vV PBJ h;d

No

Bir/ P10 by g

(82, +1)No

with (-)* denoting complex conjugation. Hence, the SNR at the output of the MRC is
written as

Qajq = and o q = (1.6)

Vi = Vid + Vjird (1.7)

where ;4 = Pp,|h;ql?/No and
Yird = - Po, P, 1My Plhnal
" No Pg;|hj.|*> 4+ Pc;|hya|* + No

(1.8)

The channel coefficients hj 4, h;, and h,4,Vj € {1,2} are modeled as zero-mean com-

plex Gaussian random variables with variances ajzd, O'J2-T and o2 4, respectively.

The cooperative diversity is rigorously defined as the rate of decay of the symbol
error rate (SER) Psgr with the SNR on a log-log scale as [56] [57]

iy o8 Pspr
SNR—o0 log SNR’

where SNR = P/Ny. At high enough SNR, the SER of M-ary phase shift keying
(M-PSK) signals can be approximated as [56]

I = (1.9)

2 2 2
PSQ_}?F < <“0> 0(2) 95,05, +9¢;0, (1.10)
E ~ 2 2 2 2 ) .
P B, Uj,dbpsk 0B;0c; 05004

where by, = sin®(7/M) and

™

0(2) = /O(M_l)W/M((sm? 6))° db. (1.11)
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Thus, it is clear from (1.10) that a full diversity order of I' = 2 is achieved. Finally,
since four time-slots are required under this cooperative scheme, the achievable rate of
node S; at the destination is given by"

1 <1—|— PBj|hj,d|2 PBjPCj|hjﬂ’|2|hrad|2 >
, .

(1.12)

po-ar _ Ly, n
jid 48 No No(Pg; |hjr|* + Peylhy,al* + No)

e Amplify-and-Forward with Wireless Network Coding (AF-WNC): Under this scheme,
the relay node forms a linear network code X from the received signals in the broad-
casting phase in the form of

2
X(t) = Z Bi,ryi,rci(t)y (113)
i=1

where y;, and f;, are defined in (1.1) and (1.4), respectively. Moreover, ¢;(t) is
the signature waveform assigned to source node S; which is assumed to be known
by the destination. The cross-correlation of ¢;(t) and c;(t) is p;i; = (ci(t),¢;(t)) =
(1/7) fOT ci(t)c;(t)dt for i # j with p;; = 1 and T is the symbol duration. The re-

ceived signal at the destination is given by

Vra(t) = hyaX (t) + 1ra(?), (1.14)

where n, 4 is the AWGN noise sample at the destination. The received signal at the
destination is passed through a matched filter bank and the output is given by
2

Vra = (Vralt),c;(1)) =D Biwn/Prhihr.avipij + njra- (1.15)

i=1
Without loss of generality, it is assumed that p; ; = p for 7 # j. Hence, the destination
performs multi-source signal detection and the decorrelated signal can be shown to be

Vird = Bjar) P hjrhray + ijrd (1.16)
where 72,4 ~ CN(0, Noga(53 | hral*+1)) and g2 = # is the decorrelation coefficient.
Following the signal analysis in (1.5 - 1.8), the SER at high SNR is approximated as

PAF-WNC < <N0)2 020(2) 0B;07, +dc;07,

P

SER ~ - (1.17)

2 12 2
6B.7' Uj,dbpsk 53,7' 60]' Uj,rar,d

Clearly, a diversity order of two is also achieved for the AF-WNC scheme. Now, since
only three time-slots are required under the AF-WNC scheme, the achievable rate is

!The maximum achievable rate (capacity) in bits/s is given by C = W log, (1 + %), where h is
the channel fading coefficient and W is the network bandwidth. In this dissertation, network bandwidth
is normalized, leading to normalized achievable rate of R = log, (1+ P|h|?/Ny) which has the units of

bits/s/Hz.
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1 Py, |hjql? Py Po|hjr|?|hral?
RAg_WNC: 710g2 14 BJ| J,d‘ + B; C]2| Jﬂ“’ | r,d| . ] (1.18)
J 3 No Noo2(Ps;|hjr|* + Po;lhral* + No)

Comparing (1.12) and (1.18), it is clear that the AF-WNC network scheme achieves a
higher rate than the C-AF scheme at the expense of a degradation of at most 101og; 02
dB which is due to decorrelation coefficient.

1.4.2 Performance Evaluation

In this subsection, the BPSK SER performance of the conventional amplify-and-forward
relay network and its counterpart relay network with wireless network coding is simulated and
evaluated. For simplicity, the total power P is equally allocated between the broadcasting
and cooperation phases as Pp, = P¢, = P/2,Vj € {1,2}. In addition, the channel coefficients
are assumed to have unity variance (i.e. ‘7]2‘,51 = aj%r =1,Vj € {1,2} and af,d = 1). Moreover,
under the AF-WNC scheme, the decorrelation coefficient is set to oo = 1.6.

10 s~ T T T T T T
A S =—— C-AF (Simulation)
\‘\Q = B = C-AF (Upper-Bound)
‘\ =—=8-— AF-WNC (Simulation)
107"} \‘\ = ® = AF-WNC (Upper-Bound)| |
3N
107}
14
w
n
107}
107F
i i i i i i i
0 5 10 15 20 25 30 35 40

PIN, (dB)

Figure 1.3: BPSK SER Performance of the Multinode Amplify-and-Forward Relay Networks

In Fig. 1.3, it can be seen that the SER performance of the C-AF network scheme is
better than of the AF-WNC scheme by about 1 dB and this is attributed the noise decorre-
lation coefficient resulting from using non-orthogonal signature waveforms. In addition, the
theoretical upper-bound derivations happen to be asymptotic at high SNR for both schemes,
which confirms the diversity order of two. The achievable rate for the C-AF and AF-WNC
schemes is illustrated in Fig. 1.4. Clearly, the AF-WNC scheme results in a higher rate
than the C-AF scheme. In turn, the AF-WNC scheme offers a good tradeoff in terms of a
significant improvement in the achievable rate at the expense of a slight degradation in the
SER performance.
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Figure 1.4: Achievable Rate of the Multinode Amplify-and-Forward Relay Networks

In all, this example has illustrated the merit of using wireless network coding in relay net-
works which is particularly attractive for multinode cooperative communications to overcome
the problems of low bandwidth efficiency and large transmission delays.

1.5 Motivating Example 2: Coding and Diversity Gains
In this section, the impact of forward error correction (FEC) on the performance of relay

networks is considered in the form of convolutional coding. This is to verify the exploitable
coding gain in addition to cooperative diversity gain.

Input Binary 5 ion: . velic Prefix
T . C (Jll.\(lll.ltltlll l Interleaving Modulation Pilot Insertion IFFT Cylic P.““\
Data Encoder Insertion
(a) Source Transmission
~velic Prefix Eaning Telio Prifiy
Coelic Brelte FIT (I.l'm“_(l Amplification Pilot Insertion IFFT Cyche l‘nln
Removal Estimation Insertion
(b) Relay Reception and Transmission
Output Binary g lutional “hannel 5 ‘velic Prefi
I : L oieniulions Deinterleaving Demodulation ( I.' l"".ll FFT Gt
Data Decoder ' Estimation Removal

(¢) Destination Reception

Figure 1.5: Coded OFDM System Model: (a) Source Transmission, (b) Relay Reception and
Transmission, and (c) Destination Reception

1.5.1 System Model and Operation

The system model is based on an orthogonal frequency division multiplexing (OFDM)
dual-hop amplify-and-forward relay network with a source node S, a half-duplex relay node
R and a destination node D, all equipped with a single antenna [58] [59]. Perfect timing and
frequency synchronization between all the communicating nodes is assumed.

The operation of the cooperative OFDM-based relay network is as follows [60]. In the
broadcasting phase, the source node transmits its data in blocks of size Ny, which are received
by both the relay and the destination. In the cooperation phase, the relay forwards its



Chapter 1 19

received signal to the destination which maximum-ratio-combines and recovers the sources’
symbols on each subcarrier from the signals received in both transmission phases.

At the source node, the binary data is first grouped and then convolutionally coded, typ-
ically with rate of 1/2, octal polynomials (171,133), and a constraint length of 7 [61][62]. A
pseudorandom frequency interleaver is then employed such that adjacent subcarriers become
approximately uncorrelated after interleaving. The encoded-interleaved bits are modulated
into data symbols X for £ = 0,1,..., N,, and then pilot symbols are inserted. After that,
inverse fast Fourier transform (IFFT) of size Ny is performed. A cyclic prefix of length N¢p
(that is longer than the channel’s delay spread) is introduced so as to convert frequency-
selective fading at each subcarrier into frequency-flat fading. The source signal is then
transmitted through a wireless channel with additive white Gaussian noise. The channel
between any two nodes j and 7 is modeled as a multipath fading channel with L paths, as

L
hja(r) = a;i()6(r — 7), (1.19)
=1

where 7; is the delay of the {"* path, §(-) is the Dirac delta function, and a;;(l) is the complex
amplitude of the I'" path. Specifically, the a;;(l)’s are modeled as zero-mean complex Gaus-
sian random variables and for simplicity, the channels are normalized such that the channel
variance is .1, a;i(1) = 1.

In the cooperation phase, the received signal at the relay is amplified and forwarded to
the destination, where the cyclic prefix is removed from the received signal and then the fast
Fourier transform (FFT) is applied. The post-FFT signals on the k* subcarrier received
from the source and the relay nodes for £ = 0,1,..., Ny, are expressed as

Yskd=\/PB, o HskdXk + Ns.d, (1.20)
and
Yrkd = HridBskry\/ B, Hs ko Xk + Hr g dBs kr Ns kr + Nrkod

) (1.21)
= Hy j.aBs kr\/ PB,  Hs kr Xk + Ni ke d,

where Nr,k,d = Hr,k,st,k,rNs,k,r+Nr,k,d- In addition, Hs,k,d; Hs,k,r; and Hr,k,d are the frequency
domain channel coefficients of the S — D, S — R and R — D links, respectively. Also, N 4,
Nskr, and N, 4 are the zero-mean complex AWGN samples with variance Ny. Moreover,

Po
= = sk ; ; : . _
Bsyr = \/ o i, PiNG 152 normalization factor with Pp_, and Pg,, being the broadcast

ing and cooperative powers allocated at the k" subcarrier, respectively. The known pilot
symbols are then extracted and channel estimation is performed?. After that, the maximum-
ratio-combined signal is demodulated and then deinterleaved. Finally, the destination uses
a soft-decision Viterbi decoder for error correction and outputs binary data [63].

2Tt is assumed that the relay and destination nodes have perfect channel knowledge.
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1.5.2 Simulation Results

The following simulation illustrates a SER performance comparison between coded and
uncoded OFDM-based systems with direct and cooperative transmissions. In particular,
BPSK modulation is employed along with the IEEE802.11g standard parameters. Accord-
ingly, a channel bandwidth of 20 MHz is used with a Ny = 64-point FFT size, a cyclic prefix
equivalent to 25% of the OFDM symbol duration (i.e. Nep = 16 samples) and a data symbol
duration of 50 ns®. The total power is equally split between the broadcasting and cooperation
phases (i.e. Py = P, with P = P, + P, being the transmitted power per source symbol
at the k' subcarrier). The incoming data consists of 128 bytes. The fading channel model
assumes a quasi-static exponentially decaying power delay profile with root mean square
(RMS) delay spread of Tyms = 50 ns and L = 10 paths [64]. The path gains are zero-mean
complex Gaussian random variables, where all the paths are statistically independent and
the maximum delay spread of the channel is less than the cyclic prefix length.

== Direct Transmission (Uncoded)
A === Single-Relay Network (Uncoded)
- = Direct Transmission (Coded)
10 .
G —— Single-Relay Network (Coded)

0 5 10 15 20 25 30
PIN, (dB)

Figure 1.6: BPSK SER Performance of the OFDM-Based Single-Relay Networks

As can be seen in Fig. 1.6, the SER performance of the single-relay network for uncoded
OFDM significantly outperforms that of the direct transmission by about 10 dB at SER
of 107*. This is due to the diversity gain achievable through cooperation. Obviously, the
performance of the coded OFDM system for direct transmission is better than that of the
uncoded system. In addition, the coded OFDM-based single-relay network outperforms that
of direct transmission by about 4 dB at SER of 107%. Clearly, the diversity gain under the
coded system is less than that of its uncoded counterpart. By comparing the performance
of the uncoded direct transmission with the coded single-relay network, coding and diversity
gains result in a saving of about 20 dB for a SER of 10~%. This establishes the significance
of exploiting cooperative diversity gains in addition to coding gains.

3All the N, subcarriers are utilized for data transmission.
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1.6 Dissertation Outline

In this section, the contents of each chapter are outlined.

e Bi-Directional Relaying (Chapter 2):

In this chapter, a comparative performance analysis of network-coded multi-relay bi-
directional amplify-and-forward (BD-AF) networks is presented. In such networks,
communication is performed over two phases, the broadcasting phase and the coop-
eration phase. In the broadcasting phase, both source nodes broadcast their signals
simultaneously to the N intermediate relay nodes, while in the cooperation phase,
transmission is based on one of two modes: (1) time-division (TD), and (2) multiple-
access (MA). In the TD-BD-AF scheme, each relay node is allocated a time-slot to
transmit its processed signal, while in the MA-BD-AF scheme, all the N relay nodes
simultaneously transmit linearly coded signals to both source nodes, in a single time-
slot. Moreover, a suboptimal relay selection (i.e. SRS-BD-AF) that approximately
maximizes the sum-of-rates is proposed such that only one relay out of the N relays
transmits its network-coded signal to both source nodes. Optimal and suboptimal
sum-of-rates maximizing power allocations are studied under the TD-BD-AF and MA-
BD-AF schemes, respectively, where it is shown that the MA-BD-AF scheme reduces
to the SRS-BD-AF scheme. Symbol error rate performance analysis is provided, where
it is shown that both the TD-BD-AF and SRS-BD-AF schemes achieve full diversity.
Imperfect timing synchronization is analyzed and it is demonstrated that the SRS-BD-
AF outperforms the other schemes in terms of the achievable rate. Simulation results
are provided to complement the theoretical analysis.

e Space-Time Network Coding (Chapter 3):

Chapter 3 treats the multinode amplify-and-forward cooperative communications via
the novel concept of many-to-many space-time network coding (M2M-STNC) for a
network of N nodes. The communication under the M2M-STNC scheme is split into
two phases: (1) the broadcasting phase, in which each node in its allocated time-slot
broadcasts its data symbol to all the other nodes in the network, and (2) the coop-
eration phase in which simultaneous transmissions from N — 1 nodes to a destination
node take place in every time-slot. To improve the achievable sum-rate of each node,
optimal power allocation is proposed. Moreover, the M2M-STNC scheme with optimal
node selection (i.e. M2M-STNC-ONS) is proposed where the optimal node is selected
based on the maximum harmonic mean value of the source, intermediate, and destina-
tion nodes’ scaled instantaneous channel gains. Theoretical symbol-error-rate analysis
for M-ary phase shift keying (M-PSK) modulation is derived for both the M2M-STNC
and M2M-STNC-ONS schemes. In addition, the effect of timing synchronization errors
and imperfect channel state information on the SER performance and achievable rate
is also analytically studied. It is shown that the proposed M2M-STNC-ONS scheme
outperforms its counterpart scheme in terms of the SER performance as well as the
total achievable rate.
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e Auction-Based Power Allocation for Single-Relay Cooperative Networks
(Chapter 4):
In this chapter, a distributed efficient power allocation game-theoretic framework in
ad-hoc wireless networks is proposed where multiple source nodes communicate with a
single destination node via a relay node. The distributed power allocation among the
source nodes is formulated as an ascending-clock auction. Specifically, two distributed
auction algorithms are proposed, namely the conventional ascending-clock auction (C-
ACA) and the alternative ascending-clock auction (A-ACA). Both the C-ACA and
A-ACA algorithms are proven to converge in a finite number of time-steps to the
optimal power allocation that maximizes the social welfare. In addition, the A-ACA
algorithm distributively enforces truthful power demands while the C-ACA algorithm
does not. Analytical and numerical results are presented to verify the convergence,
truth-telling, and social welfare maximization properties of the proposed algorithms.

e Auction-Based Power Allocation for Multi-Relay Cooperative Networks

(Chapter 5):

The multi-relay power allocation in cooperative wireless networks is considered in
Chapter 5. An ascending-clock auction is proposed to efficiently allocate coopera-
tive relay power among multiple source nodes in a distributed fashion. In particular,
each source node reports its power demand to each relay node based on the relays’
announced prices. It is proven that the proposed auction algorithm enforces truthful
power demands and converges in a finite number of time-steps to the unique Walrasian
Equilibrium allocation that maximizes the social welfare. Numerical results are pre-
sented to supplement the theoretical analysis and demonstrate the efficiency of the
proposed distributed relay power allocation algorithm.

e A Coalitional Game-Theoretic Analysis of Cooperative Networks

(Chapter 6):

In this Chapter, distributed altruistic coalition formation for decode-and-forward co-
operative relay networks is studied. The communication is performed over two phases,
the broadcasting phase and the cooperation phase. In the broadcasting phase, each
node broadcasts its signal in its time-slot, while in the cooperation phase, all the nodes
within their coalitions simultaneously relay each others’ signals. A distributed merge-
and-split algorithm is proposed to allow nodes to form coalitions and improve their
achievable sum-rate. Moreover, the impact of different power allocation criteria as well
as mobility on coalition formations is studied. The proposed algorithm is compared
with that of centralized control obtained and shown to yield a good tradeoff between
network sum-rate and computational complexity.

e Summary, Conclusions and Future Work (Chapter 7):
In Chapter 7, the research work of the dissertation is summarized along with the
contributions and publications. In addition, potential future research directions and
problems are discussed in this chapter.
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Bi-Directional Relaying

2.1 Introduction

As discussed in Chapter 1, cooperative relay networks have been studied extensively in
the wireless research literature in recent years due to their ability to combat fading and
increase network capacity [7] [56]. In a variety of applications in cooperative relay networks,
such as multi-hop networks [65] [66], two different source nodes—between which there is no
direct link—may need to exchange data through a set of intermediate relays. In turn, bi-
directional relaying combined with wireless network coding has recently attracted attention
in the wireless literature as a means to improve bandwidth efficiency and increase network
throughput (e.g. see [67, 68, 69] and references therein). In particular, the bi-directional
amplify-and-forward (BD-AF) communication is split into two phases: the broadcasting
phase and the cooperation phase. In the broadcasting phase, both source nodes simul-
taneously broadcast their information while in the cooperation phase, a single relay (or
multiple relays) retransmits a processed version of its received signal. In the wireless lit-
erature, several works considered single relay bi-directional transmission. For instance, the
authors in [32] demonstrated that two source nodes that wish to exchange information with
each other—and between which there is no direct link—can communicate through a sin-
gle amplify-and-forward relay node such that the received simultaneous transmissions from
both source nodes are combined and relayed over only two time-slots. In [70], analog network
coding with differential modulation for single relay bi-directional networks is proposed along
with bit error rate performance analysis.

For the multi-relay case, transmission in the cooperation phase takes one of two modes:
(1) time-division (TD) or (2) multiple-access (MA). Under the TD-BD-AF scheme, each re-
lay is assigned a time-slot to transmit its processed signal while in the MA-BD-AF scheme,
all the relays simultaneously transmit their signals over a single time-slot. Consequently,
the former scheme leads to bandwidth inefficiency while the latter scheme requires stringent
timing synchronization and/or beamforming between the distributed relay nodes, which are
practically challenging. To fully exploit diversity gains while achieving bandwidth efficiency

23
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in multi-relay bi-directional networks, relay selection and optimal power allocation are essen-
tial!. For example, a relay selection scheme that maximizes the worst received signal-to-noise
ratio (SNR) of the source nodes is proposed in [71]. Joint relay-selection and analog-network
coding using differential modulation is proposed in [72]. Specifically, a suboptimal min-max
symbol error rate (SER) criterion for relay selection is utilized. Different optimal distributed
beamforming criteria based on second-order convex cone programming are studied in [73],
where the authors consider the scenario of two source nodes—with no direct link between
them—transmitting their information simultaneously to a set of relays which amplify-and-
forward their received signals over a total of 2 time-slots. In [74], an optimal joint relay
selection and power allocation scheme to achieve SNR balancing and rate fairness between
the source nodes is proposed. The previous works and most of the literature on bi-directional
relaying assume perfect timing synchronization in either source broadcasting and/or relay
cooperation phases [72, 73, 74, 75, 76]. Such stringent requirement is practically prohibitive
and thus should not be overlooked when evaluating the performance of such networks.

The discussed research studies motivate and shed light on the significance of relay selec-
tion (RS) in multi-relay bi-directional networks—with N relay nodes deployed between the
two source nodes—without further degrading network throughput. In this chapter, a subop-
timal relay selection scheme that requires only two time-slots and approximately maximizes
the sum-of-rates between the two source nodes is proposed and denoted as suboptimal-relay-
selection bi-directional amplify-and-forward (SRS-BD-AF). The proposed scheme is com-
pared with the TD-BD-AF and MA-BD-AF schemes which require a total of N + 1 and two
time-slots, respectively, in terms of the SER and achievable rate performance. Sum-of-rates
maximizing optimal and suboptimal power allocations are studied under the TD-BD-AF and
MA-BD-AF schemes, respectively, where the MA-BD-AF scheme under suboptimal power
allocation is shown to reduce to the SRS-BD-AF scheme. Furthermore, a symbol error rate
analysis for M-ary phase shift keying (M-PSK) modulation of the different bi-directional
relaying schemes is also presented, and the TD-BD-AF and SRS-BD-AF schemes are proven
to achieve full diversity. Imperfect timing synchronization is also analyzed and it is shown
that the SRS-BD-AF scheme outperforms the other two schemes in terms of the achievable
rate. To the best of the author’s knowledge, there is no research analyzing the SER perfor-
mance and achievable rate of the sum-of-rates maximizing relay selection under perfect and
imperfect timing synchronization due to its mathematically intractability.

In the remainder of this chapter, the network models of the different bi-directional relaying
schemes are presented in Section 2.2 while the approximate probability of relay selection
is theoretically analyzed in Section 2.3. The SER performance analysis of the different bi-
directional schemes is presented in Section 2.4 while the sum-of-rates maximizing relay power
allocation is formulated in Section 2.5. The timing synchronization analysis is discussed in
Section 2.6 while the simulation results and performance comparisons are presented in Section
2.7. The chapter conclusions and final remarks are outlined in Section 2.8.

'Relay selection in conventional “unidirectional” relay networks for single and multi-relay networks has
extensively been studied in the wireless literature (e.g. see [24] and [26]).
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2.2 Network Models

The amplify-and-forward bi-directional network models assume two source nodes S; and
Sy exchange information with each other through a set of N > 2 relay nodes Ry (for k €
{1,2,...,N}) deployed in between. Moreover, half-duplex single antenna nodes and no
direct link between the two source nodes are assumed. The channel fading coefficients
hs, . between source node S; for j € {1,2} and relay node Ry are modeled as b, iy, ~
CN(0, ij ). In addition, agj“ = d,",, is the channel variance with d;, ,, being the distance
between source node S; and relay node Ry, and v is the path-loss exponent. Perfect channel
estimation is assumed at every source and relay node, and both the forward h,,,, and
backward h,, ,, channel fading coefficients are reciprocal (i.e. hy, . = hy s;), as in time
division duplexing (TDD) systems. It should also be noted that the channel gain squared

hs, o |?, V7 € {1,2},Vk € {1,2,..., N} is an exponential random variable with rate 1/0?

S5,Tk "
The communication between the two source nodes under the different network models

is performed in a TDMA fashion over two phases, namely the broadcasting phase and the
cooperation phase, as detailed in the following subsections.

2.2.1 TD-BD-AF

The time-division bi-directional amplify-and-forward (TD-BD-AF) multi-relay network
model is illustrated in Fig. 2.1.
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Broadcasting Phase

Figure 2.1: Time-Division Bi-Directional Amplify-and-Forward Network Model

Broadcasting Phase

In the broadcasting phase, both source node S; and source node S; broadcast their
symbols simultaneously to the N relay nodes in between. For source separation at each relay
node, each transmitted signal by each source node S; for j € {1, 2} is spread using a signature
waveform ¢;(t), where it is assumed that each relay node knows the signature waveforms of

the two source nodes. Also, the cross-correlation of ¢;(t) and c¢;(t) is pij = (c;(t),¢j(t)) £
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(1/Ty) [, " cilt)e;(t)dt for i # j with p;; = 1 and T being the symbol duration. Assuming

perfect timing synchronization, relay node Ry, for k € {1,2,..., N} receives a signal y,, (t),
which contains both symbols from both source nodes as follows
Yry, (t) =Py hSthxlCl(t) + v P82h52,7“k-$262(t) + Ny, (t)v (2'1)

where z1 and x5 are the transmitted data symbols from source nodes S; and Sy, respectively.
Moreover, n,, (t) is the additive noise process at relay node Ry which is modeled as a zero-
mean complex Gaussian random variable with variance Ny. In addition, P, and P, are the
transmit powers at source nodes S; and Sy, respectively. The received signal at relay node
Ry, is passed through a matched filter bank (MFB) of two branches, giving

2
miSj = <y"'k (1), Cj(t» = Z V Psihs; i Tipi j + Ty, (2.2)
1=1

The output of the MFB can be expressed in vector form as follows
V., =RA, x+n,,, (2.3)

where Yy, = Voo Vrpsa) @ = [21, 2], 0y = [y 00,7y s) . ~ CN(0, NgR). Moreover,
R, and A,, are 2 x 2 matrices with R being defined as

I p12
R= 2| 2.4
[PM 1 ] 24

and matrix A,, is expressed as

v/ Ps, h 0
Ar — §17981,Tk . 2.
g |: 0 V P82h527""k:| ( 5)

The received signal vector Y, is then decorrelated (assuming matrix R is nonsingular) as
)_)rk = Rilyrk = Arkm + ﬁrkv (26)

where fi,, = R~ 'n,,_ and #,, ~ CN(0, NoR™!). Hence, the decorrelated received signal
corresponding to symbol z; for j € {1,2} is expressed as

yrk,sj' - PSj th,T‘kxj + ﬁrk75j7 (27)

where 71, 5, ~ CN(0, Nyo;) and g; is the 5 diagonal element of matrix R™!. Without loss

of generality, it is assumed that p; o = pa1 = p. Thus, g; = 1_1p2 2 0,V € {1,2}.

Cooperation Phase

In the cooperation phase, relay node Ry forms a linear combination X, (t) of its decor-
related signals and broadcasts it in its assigned time-slot. Particularly, &, (t) is written as

2
Xy, (t) = Z /BT'kysiJ_}"'k75ici(t)7 (2.8)

i=1
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where f3,, s, is the normalization factor, given by

1
= . 2.9
/BT‘k»S'L \/Psi’hsi7rk|2 +N(]Q ( )

Without loss of generality and due to the symmetry of the bi-directional transmission,
the received signal at source node S; will be analyzed. Thus, the received signal at source
node S transmitted by relay node Ry is written as

yslﬂ”k (t) -V PTkh’Slﬂ“k er (t) + wslﬂ"k (t)? (2'10>

where P,, is relay Ry’s transmit power while wy, ., (¢) is the zero-mean additive noise process
with variance Ny at source node S; due to relay node R,’s transmission. As before, the
received signal is passed through the MFB, yielding

2
Yslﬂ"imsj = (Y1, (1), Cj () = V Pry s, Z 57"1@,81'5)7%781'&'73' + Wsyry,s5 (2.11)

i=1

The received signal in vector form is expressed as

Yslﬂ"k = RBSlﬂ”kj)Tk T Wsy g (2-12)

~Y

= = o T
where ka = D;Tk,suyﬁmsz} ) Yslﬂ“k = [}/;17Tk7817Y:‘31,Tk782]T7 Wsyr), = [wslzrk7317w51’7"k752]T
CN (0, NoR), and By, ., = /P, hs, . B;,.. Also, the 2 x 2 diagonal matrix B,, is defined as

— /BTk,Sl 0
Brk_[ AL (2.13)

The received signal is decorrelated as l_/shrk = R’IYSIM, where Y’sl,rk = [}7817%51, }7817%52}?
Hence, the signal corresponding to symbol x5 at the output of the MFB is expressed as

Yslﬂ"k,sz Y PTkh‘sly"'kﬁrk’s2377'k’52 + Wsyrp, 50 (2.14)
where W, ,, s, ~ CN (0, Ngp). Substituting (2.7) into (2.14) yields
}731’7'16752 = \% PTkPSZhsl’Tkh327rk/8"1k732x2 + 7781,Tk,827 (215)

where g, 1,50 = \/Pri sy i BrisoTorgss + Wsyorposo 1 the equivalent noise term and 7, 50 ~
CN(0, (P, |hsy |2 B2 4, + 1)Noo). By applying a matched filter to its received decorrelated

Tk,S2 _
signal Y5, ;, s,, the instantaneous SNR value ~,, s, of the received signal Y, ,, s, is given by

o _ 1 Psgprk|hslﬂ"k|2’h52:rk|2 (216)
T Noo Pry|hsy i |2 Poy Py, | + Noo’
which at high SNR can be tightly upper-bounded as [77]
1 P52Prk|h8177‘k|2’h’32:rk|2 (217)

’77‘]{,82 ~ NOQPrk‘hslﬂ"k’z -+ PSQ‘hSQ’TkP'
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which is easily shown to be the scaled harmonic mean of two exponential random variables?

P52|h52»7'k’2 PTk|h51>7'k’2

X. . —
ST Noo Noo

and X, 5 = (2.18)

with rates As,p, = Noo/(Psy02,,, )5 Amesi = Noo/(Pr,02, . ), respectively. Similarly, the
upper-bounded instantaneous SNR at source node Sy due to relay node Ry’s transmission is

1 P51P7"k|h81,7"k‘2‘h82,7“k’2

S : 2.19
51 ™ N Py lhones o+ P o P (2.19)
which is the scaled harmonic mean of
Py, sy ) Py sy i |°
Xsl,rk == N(s)lgrk and er,sz =k NZQQT]C . (2'20)

Based on the above system description, all N relay nodes participate in the transmission
of signals between the two source nodes, resulting in a cumulative SNR at source node S; of

N

N
1 Py Py |hsy i [* s |
=S e, = : ’ . 2.21
" ; ;No@Prklhsl,rkP+P52|h82,rk|2+No@ .

Since each relay node is allocated a dedicated time-slot, this scheme requires a total of N 41
time-slots. Thus, the achievable transmission rate of source node S, is

N
1 1 Py, P |y v 12| hsyr |
R;FQD_BD_AF('YSQ) _ . log2 (1+§ : 52 Tk| Slﬂ”k| | 52,7“1@’ ) ] (2'22)
k=1

N NOQPTk‘h’SlyrkP+P52‘h’5277”k|2+N0Q

It should be noted that the total transmit power constraint P is set to P = Pg + Pk,
where Pg = Py, + Ps, = dgP is the total source nodes transmit power with 0 < dg < 1 being
the source nodes power allocation factor. Furthermore, P, = d5,d5P where 0 < d,, < 1
for j € {1,2} is source node S;’s power allocation factor, and ds, + 05, = 1. Similarly,
Pr = fozl P,, = 0rP is the total relay transmit power and 0 < dr < 1 is the relay power
allocation factor. Also, P, = d, drP, where 0 <¢,, <1 for k € {1,2,..., N} is relay node
Ry’s power allocation factor, and Zszl o, = 1.

2.2.2 MA-BD-AF

To overcome the bandwidth inefficiency of the TD-BD-AF scheme, the MA-BD-AF
scheme is considered, as shown in Fig. 2.2. Asin the TD-BD-AF scheme, both source nodes
simultaneously transmit their symbols in the broadcasting phase. However, in the coopera-
tion phase, all the N relay nodes—assuming perfect timing synchronization—simultaneously
broadcast their signals &, () to both source nodes in the same time-slot. The received signal
at source node S; is written as

X1Xo
X1+X2"

2The scaled harmonic mean of two random variables X; and X5 is given by Z =
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Relay Node ﬁ" ]
; T, bk

Source Node S, 7<=~ ""-~.“." Source Nade S,

f 2 i o

.........

ode Ry

Broadcasting Phase
Cooperation Phase -.—.—.=..

Figure 2.2: Multiple-Access Bi-Directional Amplify-and-Forward Network Model

N

Ys, (1) = Z mh817rerk (t) +ws, (1), (2.23)

k=1

which is when cross-correlated with signature waveform c¢;(t) yields

N 2
}{91,5]- = <ys1 (t), Cj (t)> - Z V Prk hs1,rk Z Brk,si)_)rk,sipi,j + Wsy,s;- (224>
k=1 i=1
In vector form, the received signal at the output of the MFB is shown to be
N
Y81 =R (Z Bs1,rkyrk) +ws,, (2'25>
k=1

where Yy, = [Ys, 4, Ve, o) and w,, = [wy, s, Ws, )" ~ CN(0, NoR), while Y, is defined
in (2.6). Following similar steps to those in the previous section, the decorrelated received
signal corresponding to symbol x5 at the output of the MFB is obtained as

N
}781782 = Z V PT’khslv"’kBThSZj}rkaSZ + Wsy, 50, (2.26)
k=1

where Wy, 5, ~ CN (0, Ngo). As before, the decorrelated signal at S is further expanded as

N
}751,82 - Z (V Pry Py sy h82,rk5m,82> T2+ Nsy,s25 (2.27)
=1
where 75, 5, = Zszl /Py lsy v Bry soTor 5o + Ws, s, 18 the total zero-mean noise term with
variance (Y5, P, |he, | 282, + 1) Noo. When Y, , is passed through a matched-filter, the
instantaneous SNR is obtained as

P N PTk‘hslyrk‘Q‘hsz,Tk‘Q
52 k=1 P32|h52,7‘k|2+NOQ

Vsy = (2.28)

- N PTk|hS1,Tk|2 )
NOQ (1 + Zkzl P52|h52,rk|2+N0.Q
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Notice in (2.28) that the MA-BD-AF scheme is degraded by noise amplification due to the
simultaneous transmissions of the N relay nodes. Since only two time-slots are required
for symbols exchange between source nodes S; and Ss, the achievable transmission rate of
source S is given by [28]

| P (S )

RMA-BD-AF (o ) 2160 [ 1 4 =L Poylhsyr P+ 00 _ (2.29)
’ N, (1 + N gl )
OQ k=1 P52|h32,rk|2+NOQ

2
In comparison with the TD-BD-AF scheme, the MA-BD-AF scheme poses a tradeoff
between the improvement in the number of time-slots (i.e. bandwidth utilization) and the
degradation in the received SNR due to the noise amplification, in addition to the stringent
timing synchronization requirement, as will be studied later in this chapter.

2.2.3 RS-BD-AF

Under this scheme (see Fig. 2.3), the broadcasting phase is identical to that of the TD-
BD-AF scheme. However, in the cooperation phase, a single relay node transmits its linearly
coded signal to both source nodes, based on one of the following criteria.

Relay Node .R"- :

Source Node S, .. Source Node S,

Broadcasting Phase
9 Selected Relay .

Cooperation Phase aicicia.

Figure 2.3: Relay Selection Bi-Directional Amplify-and-Forward Network Model

Optimal Relay Selection (ORS):

Under the ORS-BD-AF scheme, the relay node that maximizes the sum-of-rates of source
nodes S; and Sy—when it is allocated the total relay power Pr = drP—is selected for
bi-directional relaying. That is,

Tors = arg k:11n2a.>.{. N{Rsl (’Vm,&) + Rs, (77%782)}7 (2'30)

y <y

where Ry, (7r,.s,) and R, (7, .s,) are the achievable rates of nodes Sy and Sy due to relay
node Ry’s transmission. Such a scheme is analytically difficult to analyze [72][78].
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Suboptimal Relay Selection (SRS):

By noting that the log,(+) function is concave and strictly monotonically increasing in its
parameter, then by using the arithmetic-geometric means inequality, the sum-rate selection
metric in (2.30) at high SNR is tightly upper-bounded as [79]

1 1 1
5 log2 (1 + ’77“19751) + 5 10g2 (1 + fyrk752) S 10g2 <1 + 5(’7%781 + 77”1@752)) : (2'31)

-----

and due to the monotonicity of the log,(-) function, it is equivalent to

Tsrs = arg k:?,lza}.}.{.71v{%’“sl + ,YT‘]C,SQ}‘ (232)

The achievable rate of source node S, under the ORS-BD-AF and SRS-BD-AF schemes is
1 1 Ps PR|hs T ‘2’hs r ‘2

- :710 1+ 2 1:7rs 257'rs .

Vrvarss) 2 52 ( NOQPR’hSLTrs‘Q + P82’h82,n-s‘2 + Noo

where v, s, = Vrop,so under the former scheme and 7, s, = V.5, under the latter scheme.
In general, v, s, is the SNR of symbol 3 due to the transmission of the selected relay node.

Finally, for the case of N = 1, the MA-BD-AF, ORS-BD-AF and SRS-BD-AF schemes
reduce to the TD-BD-AF scheme.

RE{QS-BD—AF ( (2.33)

2.3 Approximate Probability of Relay Selection

In this section, the approximate probability of selecting each relay node under the pro-
posed SRS-BD-AF scheme is determined analytically. Based on the suboptimal relay se-
lection scheme presented in Section 2.2.3, it is noted that the sum of the upper-bounded
instantaneous SNR values 7, = Y51 + Vrpso f0r kK € {1,2,..., N} is the sum of two corre-
lated not necessarily identically distributed scaled harmonic mean random variables. Each
sum term %, is expressed as

Xsla"'kXTkaSZ XS2J’kX7“k781
)
Xslﬂ”k + XT‘ImSz XSzﬂ“k + XTk781

where the cumulative distribution function (CDF) of 7,, ,, (and similarly of 7, 5,) is given

by

Vri = Vriyst T Vri,so = (2'34>

P:Y'V‘k,SQ (’7) =1 2/7 )\8271%)\7%7516_'7(>\32,7~k+>\7‘k781)K1 (27 )\82’1%)\7‘]“51) , (235)

where K(-) is the first-order modified Bessel function of the second kind [80]. At high
SNR, Kj(-) can be approximated for small enough x as K;(z) ~ 1/x. Thus, the CDF at
high SNR is approximated as P;, (7) = 1 — e7 Qs Ansr) with the probability density

function (PDF) being defined as py,, . (7) = (A, + Ay sy )€ 1o FAresn) - Notice that the
approximate CDF and PDF of 7,, s, pertain to an exponential random variable with rate
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Aenrpon 2 Aonrs + s — (Y0} 02208Tsn, + 3%, , (2.36)
$2,Tk,S1 82,Tk T'k,S1 P 552 5551%031 . ng,rk : .
Similarly, the rate of the exponential random variable ¥, ,, is given by
A & N 4 Ay = N0€) 0205 Tours & O, (2.37)
S51,Tk,52 S1,T'k Tk ,52 P 551(556R0'§17Tk 0_227”9 . .
Let p1 k2 be the correlation coefficient between 74, 5, and %,, s,, as determined by
Cov(# e
P1k2 = P2.k1 = O Ar) y 0< prr2, p2k1 <1, (2.38)

\/\/au"(”_y%s1 YVar(Yr, .s,)

where Cov(y, 51, Vrp.s0) 1S the covariance of ¥, 5, and 7;, s,. The moment generating function
(MGF) of 4, is given by [81]

1 1
Ms, (5) = (1 - Xk) (1 - Xk) , (2.39)

where x;1 and xj 2 are the eigenvalues of matrix A, = D;C}), where matrix Dy, is given by

1/)\5 TS 0 :|
D — 1,Tk,52 , 240
= (240)
while matrix C} is given by
1
Cp = [ Vpl’“] . (2.41)
VP2k1 1

It can be verified that the eigenvalues are given by

Xk,1 = Asiriso + Asa i1 o <>\S177‘k»52 + >‘52,7"k,51>2 _ (1 — prk2) ) (2.42a)
2)\3177'k732 ASQaTkasl 2)\51:Tk732)\32ark751 )\slsz)SQ)\s%rkvsl

2
Xk2 = )‘5177“1@,82 + )‘sz,rk,s1 + \/</\s1,rk,sz + /\sg,rk,51> . S (1 - Pl,k,Q) ) (2.42b)

2)\3177%752)\5277%751 2>\517""k752)\5277"k731 Slyrk752)\5277'k731

Using Ms, (s) = sL{P, }, the CDF of %,, can be shown to be

Mk’le_fﬂ'l’kﬂ — Mk72€_7#k,1
Py, (v)=1- , >0, (2.43)
Mk, 1 — k2
where 7,, (7) is verified to be a hypo-exponential random variable of two exponential random

variables with rates pg1 = 1/xx1 and pgo = 1/xk2 [82]. The PDF of 4,, is given by

_ _Pk1HE2 “YHE,2 “YHE
DA, = ——"— (e 2 —e SN > 0. 2.44
e (7) Mg — [oe,2 ( ) (2:44)

For the case of N = 2 relay nodes, the probability that relay node Ry has a greater sum
SNR #,, than node R, for k,l € {1,2} and k # [ is determined as
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o0

_ _ L1k, _ _ _ -

Pr [, < Y] = —elH2_ / (772t — T ) Pr (3, < Yy [, =) dy
M1 — M1,2 Jo

2 .
_ < J,1 44,2 > ( Lok, 1 ok, 2 > Z (—1)° < p1 — 2 >
py = pe ) \ ey = pe2) | = pka \ (ki 4 1) (s =+ 1i,2)

In general, the probability that relay node R; has the smallest SNR sum %,, among the N
relay nodes is obtained as

N o) N
Pr [’Ym = kI{linN%“’“] = H <'uk’1'uk’2> / (efwtm _ 6*7#1,1) H

(2.45)

e~ THE2 oYk,
— dry.

=1 1 \Hk1 T k2 0 k=1 ket Hi,2 Mkl
(2.46)
Thus, for N = 3, the approximate probability of relay node Ry to be selected is
Pr I}_Y'f'k - qr:nla%?) :YTq:| =Pr [f_ka > :)/Tq > :YTJ + Pr [F_)/'f'k > '77"1 > ”_)/rq] ’ (2'47>
for k,q,l € {1,2,3}, and k # q # [. Also,
Pr [:Yrk > 'S/rq > ’77“1] =Pr [:Yrk > 'S/quTZ = min{fyrkv:yrqv’?n }] - Pr [7}/1”1 = min{ﬁrkaﬁrq’ﬁn }] (2 48)

= PI' [ﬁ’l’k > :y'f‘q] : PI' [’77“1 = min{ﬁrkvfyrq7:ym }] )

where Pr [3y, > %,| and Pr [%,, = min{%,, %, % }] are defined in (2.45) and (2.46), respec-
tively. Similarly,

Pr ['_ka > Ay, > ’_yrq] =Pr{7,, >, - Pr [%q = min{"m,%q,%l}] . (2.49)

For N > 4, the approximate probability of optimal node selection can be determined recur-
sively as Pr [y, = maxg—12,. n 7, for all the different inequality permutations. Notice that
the eigenvalues derived in (2.42) can be written as

P
_ (2 (Vg + Ck) (2.50b)
Xk2 = Noo k k) - .
where
(I)s TL,S +(I)52r s1
Yp = TR (2.51)
2®517Tk752®5217’k751
and

G = \/w,% -3 Q=pka) (2.52)

81Tk ,S52 (1)52 Tk »S1
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It can be shown that

1 Y+ Qe P — Ck

Prlin <] TG L2 — )+ 20n(vk + Ce) + (r + )2 * (V7 = CF) + 20 (Yn — Cr) + (Vi — Ck)z( 7 )
2.53

which is independent of P/Njy. The same result can be obtained for Pr [y, =ming—1 7]
in (2.46) and thus for Pr [3,, = max,—12 ...~ 7], for N > 3.

2.4 Symbol Error Rate Analysis

The SER of the M-PSK modulation conditional on the channel statistics is given by [83]

1 (M-1)n/M b kY
PSER|{h} = 7'['/(; exp <_Sjpn2 9) d0, (254)

where b,g, = sin?(7/M) and v is the SNR in terms of the channel coefficients. The moment
generating function of ~ is determined using

M, (s) = / N e Tpy(v) dv, (2.55)

—0o0

where p, () is the PDF of v. Therefore, the SER performance is obtained as

Pspr = —1 e M psi do 2.56
p— . -5
s ™ /0 7 <sin2 9) ( )

2.4.1 TD-BD-AF Scheme

Approximate SER Performance

With the knowledge of the channel coefficients, source node S; combines all the received
signals from each relay node with maximal-ratio-combining (MRC). Thus, the approximate
instantaneous SNR at the output of the MRC detector at source node S; corresponding to
symbol x5 is given by [84]

N
Vor = 3 Frissns (2.57)
k=1

where 7,, s, is defined in (2.17). The PDF of 7,, s, is given by [77]

- )\5 ™ )\r s
PAry o (7) = 2Xspm Ary 1€ Yoz ricFArioon)

Aesre + A
" [M K, (2%/&2@,6%,51) + 2K, (2%/&2,,,@%,51)] . 4 >0,

)\527’% )\Tk151
(2.58)
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where Ky(-) and K;(-) are the zeroth- and first-order modified Bessel functions of the second
kind, respectively [80]. The MGF of 7,, s, has been determined in [77] as
16 A
M, (8) = ke 5 X
3()‘81,7% + Arpse T 20/ Asy g Argso T s)
4(/\817m + )‘Tk782 + oF |3 § § )‘Sl,rk + )\TksSZ -2 )‘81,rk
)\Sla'rk + )\TkaSZ + 2 Aslyrk:)\T'k,SZ +s 7 27 27 )\Slﬂ’k + )\TkaSZ + 2 )\Slark

> >

risa TS %
rrs2 TS

Tk,S2 + S

Tk,S2 + S

(2.59)

where o F} (-, -5 +;+) is the hypergeometric function [80]. By substituting (2.59) into (2.56), the
approximate SER of source node S5 under the TD-BD-AF scheme is obtained as

STD-BD-AF __ 1 (M—L)m/M HN bpsk
PSERQ ~ ; 0 M'_Yrk,SQ Sil’l2 0 do. (260)
k=1

>

15 )‘Sl,Tk + )‘Tk,sz -2 )‘Sl,m
oF1 (2,555
2°2 )\Slﬂ”k + )‘Tk-,sz + 2 )‘31,7”19

>

2.4.2 Upper-Bound and Diversity Order Analysis

The expression for M5,  (s) shown in (2.59) is difficult to manipulate, however, a simple

closed-form MGF exists and is given by [56]

(Asi,ry — >\7’k752)2 + Asime + Arg,50)8 + 2Xs1 r Ary,508 In (Asir + Argsy 8+ w)2
w? w3 ANsy o Arp,so ’
(2.61)
where w = /(As1rp — Mrpso)? + 2(As1 e + Arpusa)s + 82 At high SNR, the MGF in (2.61)
can be approximated as [56]

M, ., (s) =

(2.62)

)‘8177% + )\T’ImSQ — <N0) 5”5}2031,7% + 6325503277%
s

My, . (s) = —
Frge,
Tk52 P 5652555%53021“032“

Therefore, upon substitution of (2.62) for k € {1,2,..., N} into (2.56), the upper-bound
SER of source node Sy under the TD-BD-AF scheme at high SNR can be approximated as

N N
PR ~ o) () [ ot + 0ulsT, (269
TR P ) % bpsk0s,050n,0R0%, 1,08, 1, 7
where,
1 fM=D)m/M
O(N) = = / (sin(0))™ de. (2.64)
™ Jo
et : - TD-BD-AF : log(PJ 55 ns) B
The diversity order is determined as I'y = — limgNR_0o —ToR(SNR) where SNR =

P/Ny [56]. Tt is evident that under the TD-BD-AF scheme, source node Sy achieves a full
diversity order of I'TP-BP-AF —
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2.4.3 MA-BD-AF

With respect to the MA-BD-AF scheme, the derived instantaneous SNR 74, in (2.28)
is extremely difficult to manipulate and thus in this work, only the SER of source node Sy
conditional on the channel state information is presented in the form of

PMA BDAF ( ) B l (M—-1)m/M o _bp5k732 do (2 65)
SERQ\{hn T hsy, ’rk}k 1 Vs2) = ™ Jo P sin29 ’ ’

which can be numerically evaluated and averaged.

2.4.4 ORS-BD-AF

As the SER performance of the ORS-BD-AF scheme is also analytically untractable, the
SER performance of node S5 is obtained by substituting ,,,. ., in (2.33) into (2.56) and then
numerically evaluating it.

2.4.5 SRS-BD-AF

Finding an approximate SER expression for the performance of the SRS-BD-AF is difficult
due to the correlation between the scaled harmonic mean random variables 7,, s, and 7, .,
Vk € {1,2,...,N} [72][78]. In addition, the selected relay node might not necessarily result
in the maximum SNR value ¥, . to source node S;. Alternatively, the SER performance
of source node Sy (and similarly of node S;) is bounded as

SRS-BD-AF SRS BD-AF SRS-BD-AF
PrgZser, < Psp < PUBZSER, » (2.66)

where PPRZEPRT and PIETERAY are lower- and upper-bound SER performances.

Lower-Bound SER Performance

A lower-bound (LB) SER performance of node S is obtained by considering a best-case
scenario on relay selection. This happens when the relay selection scheme always selects the
relay node with the highest received SNR value for source node S;. Considering source node
S5, the LB relay selection is

TLBy = aIg {{1237)(7]\[{7%82 (WTk,S2)} = arg _Ilr,IQE,LX,N Vri,s2> (2'67>

where 7,, s, is defined in (2.16) with P, = Pg. Approximating v, s, as ¥, s, (see (2.17)),
the MGF of 4,,,, can be determined usmg M, (s (s) = sL{P. . (7)}, where the CDF of

Yr15, 18 Obtained as

N N
max :)/Tk,SQ < fy:| - H 'Yrk 82 H (1 o 6_7)\527%‘51) ’ (268>
k=1

By, 5 (7) = Pr max
9 9 k:l
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Thus, by expanding the product term in (2.68), the MGF is shown to be

N

v (5)=1 Z s Ly (=DNs (2.69)
~ s) = o - P . ‘
YrrBy —s + oo st s+ Z]]gvz1 Asz,ri,51

Thus, the approximate lower-bound SER performance is given by

. M _1\N M
PSBSBDAF 1/(M R 1 _Z sin®(0) Noo . (=D S Ginos 20
N I
’ T Jo k=1 Slfb(P)SK + L SHII%(P% + Zk 1Py rpsn
(2.70)
where
55 6 §9.,T +5 51,7
D@y rpys1 = - 575 2k RZ ok (2.71)
552 655R081 Ng® 052 Tk
Diversity Order Analysis of Lower-Bound SER Performance
The PDF of 7,,, is obtained by differentiating 5, _ (7) in (2.68), yielding
2
N N
Plrys, (v) = Z PAr sy (V) H (1 - e*%\sg,rk,ﬂ) ) (2.72)
m=1 k=1,k#m

At high SNR, the approximation e >~ (1 + x) when x — 0 is used in the PDF of 7, , ,
giving

N N
N-1
p%LBQ Z Asa,rmisr (1= Y Asg,rm,s1) Y H Asa.rist- (2.73)
m=1 k=1,k#m

Therefore, the MGF of %, , can be approximated as

- Noo
M, (5 1 (22 ) H - 27
Hence, the approximation of the lower-bound SER performance at high SNR is shown to be
N, N'@
SRS-BD-AF 0 Q
Ppi> SERy, ™ <P> PSK H(I)sz,rzmsw (2.75)

where ©(N) is defined in (2.64). The diversity order is determined as T§IP-BD-AF = N A
similar result can be derived for node Sj.
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Upper-Bound SER Performance

To derive an upper-bound (UB) SER performance relative to source node Sy, consider the
scenario where the—exponentially distributed—SNR terms, ¥,, 5, for k € {1,2,..., N} are
independent and identically distributed with rate defined by As, ... s» = MaXp=1, N Asyrp.515
which corresponds to the relay with the minimum SNR value. Thus, the CDF of 7, ... 5, iS
given by Py () =1—eM2maon where Ay s = (%) Dy, rnanss- Also, the CDF
of the selected relay with respect to source node S; is obtained as

N
P:YUB2 (7) = (PTYSQaTmax,Sl (’y)) b (276)
while the MGF is given by
N
N (—1)Fs
M@ =103 (1) i @
k=1 ;Pmax

The approximate upper-bound SER performance of source node S5 is obtained by substitut-
ing (2.77) into (2.56), yielding

_ N _1\k_Pbpsk
e~ [ (02 (V) e e
’ TJo k=1 K Sinlt;b(};f]I\;()Q+k'q)527Tmaxvsl

Diversity Order Analysis of Upper-Bound SER Performance

The PDF of the selected relay relative to source node S; is obtained by differentiating
the CDF in (2.76), yielding

N—-1
Py (1) = N (Prog i () Py (1) (2.79)

where py, . (7) = Negirpasn € 7271 At high SNR, ps,, . (7) is approximated as
p’?UBQ (’y) ~ N : )\327TmaX731 (7)\327rmaX751)N_1(1 - ’7)\3277'111&)(751)' (280)
with MGF given by

- Noo\ ™ N
MTYUB2 (8) ~ N' (SP) (¢527Tmaxasl) . (28]‘)

Hence, the approximate upper-bound SER performance at high SNR is determined as

N
5SRS-BD-AF __ <N0> N1O(N)o" (@
UB_SER2 ~ P bN

PSK

Clearly, the diversity order is obtained as ' BP-AF = N. It is noteworthy that the derived
SER upper- and lower-bounds apply to both the ORS-BD-AF and SRS-BD-AF schemes, as
the upper-bound represents the worst-case scenario on relay selection, while the lower-bound
represents the best-case scenario for node Sj.

W (2.82)

$2,"max,S1
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2.5 Power Allocation

In this section, the sum-of-rates maximizing relay power allocation for the TD-BD-AF
and MA-BD-AF schemes is studied.

2.5.1 TD-BD-AF

Notice that the achievable rate in (2.22) can be re-expressed as

RTD_BD_AF(’)/ ) _ 1 lOg 1+ iv: PrkAsz,Tk (283)
* TUONFL P &Py A )]
where
Pyy sy,
Mgy, = = fog"k : (2.84)
and
P, |h 2+ N
Yoy i = 5o | Pusa | ‘; OQ_ (2.85)
’ hss |
The rate function in (2.83) can be verified to be a strictly concave and increasing function in
P, VEk € {1,2,...,N}. Thus, the sum-of-rates maximizing optimal relay power allocation

is formulated as

max R;[‘ID—BD—AF + R;FZD—BD—AF

P, >0
N (2.86)
s.t. ZP,% < Pp,
k=1

which is a convex optimization problem that is efficiently solved using any standard convex
optimization algorithm [85].

2.5.2 MA-BD-AF

The achievable rate of source node S; for j € {1,2} under the MA-BD-AF scheme is
re-expressed as

N

1 > i1 Pris;

RUABDAR( Ly (14 i Pnbn ) (2.87)
I ! 2 L+ 01 PrGsjm

where

5 _ st|h81,7"k‘2|hs2ﬂ’k|2
S55Tk NOQ(PSj|h8j,Tk|2 +NOQ)7

(2.88)
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and (s, , for j € {1,2} is given by

[Fos |
Corry, = Py |hs, :k|]2C T Noo’ and (s, ,r\, =

sy e |2
Psz ‘hszﬂ“k |2 + Noo

(2.89)

T T
Now, let &, = [E -2 Eun] + Gy = [Coymse- sG] s and P = [Py, ..., P ", for
N > 2. In turn, the instantaneous SNR of each source node §; is given by

rp

s;° T

L m 2.90
Vs, TP (2.90)

which is a ratio of two linear functions in continuous decision variables (i.e. the relay powers
P’s for k € {1,2,...,N}). It should also be clear that 1+ {7 P, > 0,Vj € {1,2}.

The sum-of-rates maximizing optimal relay power allocation problem under the MA-BD-
AF scheme is formulated as

OPT 11 1 72;13
(OPT):  max ) 5logs (147 p
(2.91)

N
st. Y P, < Pp,

Such an optimization problem is non-convex [86], although the feasible region is a nonempty,
compact convex set. Thus, problem (2.91) generally has one or more local optimal solutions
that are not globally optimal. However, by using the inequality in (2.31), a suboptimal
solution to problem (2.91) is obtained by alternatively solving

(S-OPT) i + = Pr
- . max
P’"kzo 1+C£Pr 1+CZ;PT‘

N (2.92)
s.t. ZPW < Pg,
k=1

and then substituting the solution back into (2.87). In (2.92), the objective function is the
sum of two linear fractional functions. The SNR term 7, when defined over a convex set is
both pseudoconvex and pseudoconcave (or quasimonotonic [87]) [88]. Moreover, the sum of
quasimonotonic functions is, in general, neither quasiconvex nor quasiconcave [89] [90]. In
addition, the maximization of the sum of linear fractional functions is in general known to
be NP-complete [91]. Therefore, a simplified, yet accurate formulation that lends problem
(2.92) to feasible implementation in convex optimization packages is highly desirable. To do
so, each fraction (or equivalently SNR term) ~,, can be transformed into [92]

Vs; (Pr) = ( Z; — Vs; (PT)CZ;> P,. (2'93)
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Such a transformation allows us to treat each function 7, (P,) as a parameter 7s; that is
varied and thus, globally solve problem (2.92) by convex parametric programming techniques.
Also, the objective function in (2.92) is formulated as a bi-parameter linear function

N
> W = 2 ( .- %J(ST].) P;. (2.94)
s;= T j=

Jj=1

Now, let y = [vs,,7s,]" be a parameter vector and also define

2

Gy) = Fr):gaggo Z( g; — Vs, Z;) P,.|, (2.95)
20 |

which is a convex, monotone non-increasing function in . Therefore, solving problem (2.92)

corresponds to finding the vector v that satisfies

£(y) =6(y) -1y =0, (2.96)
where 1 is the 2 x 1 all-ones vector. Combining (2.95) and (2.96), the optimization problem

in (2.92) is reformulated into the following linear programming problem
2

max S (€] ,CE) Py
v,Pr T
7j=1
N
st. Y P, < Pp, (2.97)
k=1

Yo = (€ = 75,¢T ) Py, G e {1,2),
P, >0, ke{l,2.. . N}

Hence, parameterizing problem (2.92) has led to a linearization of the non-linear objective
function about the optimal solution, and thus problem (2.97) is solved efficiently (i.e. in
polynomial-time).

Due to the convexity of the feasible region of the reformulated problem, the optimal
solution must exist on the edge of the feasible region and hence, maximum and minimum
values at the extreme points exist [88] [93]. It is straightforward to verify that when P, =
[0,...,0]", then the objective function in (2.97) attains its minimum value. It can be further
verified that the objective function is continuous and strictly monotonically increasing in
Pg. Therefore, the total relay power constraint is always met (i.e. Zszl P, = Pg). Based
on the discussion thus far, the following theorem is established.

Theorem 2.1: The suboptimal sum-of-rates maximizing relay power allocation under
the MA-BD-AF scheme is equivalent to the suboptimal relay selection under the SRS-BD-AF
scheme, i.e.

2 TP
sjtor PRfsl,rk PR&S%W >
max —————— = 1max + . 2.98
S ily Pr,=Pr ]; 1+ CZ;PT k=12,..,N <1 + PRrsy 1+ PrCsy,ry ( )
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Proof: Define the following Lagrangian problem

2 T

stT N N
E()\, {’Urk}{cvzl) = —ZW—F)\ (Zprk —PR> —ZUrkPrk. (299)
j=1 8= T k=1 k=1

The Karush-Kuhn-Tucker (KKT) conditions can be determined as [94]

2
o Z gsj,rl + Zk 1 Prk (gsj',rle]-,rk - §8j,rkC5j,rl) + )\ _ UT“

N 2
j=1 (1+Zk 1 ?“kCSjﬂ"k)

N
A (ZP,% - PR> =0,
k=1

v, Py =0, Vle{l,2,...,N},

(2.100)

where A > 0 and v,, > 0,Vl € {1,2,..., N} are the dual variables associated with the total
power constraint and relay powers’ positivity, respectively. As discussed earlier, Z]kvz1 P
Pr, and thus, A > 0. If P, >0 for [ € {1,2,..., N}, then

Z €SJ,T‘l + Zk 1 ’I”k (gsj,T'ZCS],Tk §Sj,rk<5j,rl) _ A (2101>
N
7j=1 (1 + Zkzl PTkCSj,Tk)
Thus,

)

2 N
Z gsj 7 + Zk 1 rk (fs],rzcsj,rk és],rszJ T Z gsj,rq + Zk:l PTk (fsj7qu5j7rk — €5j77"k€5j,7’q)

2
J=1 (1 + Z]kvzl PTkCSjﬂ“k) J=1 (1 + Zgzl PTkCSjJ'k)
(2.102)
for g € {1,2,..., N} and ¢ # [. Rearranging (2.102), yields

2
<1 + Zi\[zl PTk <51’rk> _ (gsl,m - g&,rq) + Eszl PTk ((gsl,rl - gsl,rq) Cs1,rk - (Csl,rl - (sl,rq) gsl,rk)

(1 + E;cvzl Prszz,Tk>2 - (552’7"1 - 532’7“{1) + E;cvzl PTk ((582,7“1 - 58277“(1) C52ﬂ"k - (CSN"Z - CSW"q) 63277%) '

(2.103)
Since the left-hand-side term is a positive constant, then the right-hand-side expression can-
not simultaneously be satisfied for any two relay powers R, and R, for [,q € {1,2,..., N} and
[ # q. Hence, (2.103) is satisfied for only one relay and that relay is allocated the total relay
power Pg. O

Based on Theorem 2.1, the MA-BD-AF scheme reduces to the SRD-BD-AF scheme by
allocating the total relay power Pg to the selected relay node. This means that the proposed
suboptimal relay selection can be achieved by enumerating all the N approximate sum SNR
values alternatively (i.e. setting P., = Pg, then P,, = P and so on) and then selecting the
one with the maximum approximate sum SNR value.
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2.6 Timing Synchronization Analysis

So far, the analysis of the different bi-directional relaying schemes assumed perfect tim-
ing synchronization of signal transmissions. In practice, perfect timing synchronization for
geographically distributed nodes is challenging. Hence, in this section, the effect of timing
synchronization errors on the SER performance as well as the achievable rate of the TD-
BD-AF, MA-BD-AF and RS-BD-AF schemes is evaluated. With respect to the TD-BD-AF
and RS-BD-AF schemes, synchronization in the cooperation phase is not of major issue as
only one relay node is transmitting at any given time-slot. This in turn implies that these
two schemes are mainly affected by the timing synchronization errors in the broadcasting
phase, which propagate to the cooperation phase, affecting the SNR at the receiving ends
and resulting in intersymbol interference (IST) and SNR loss. On the other hand, timing
synchronization errors in the MA-BD-AF scheme could also occur in the cooperation phase
and this is due to the simultaneous transmissions of the intermediate relay nodes. In what
follows, it is assumed that nodes within the network are synchronized in frequency.

2.6.1 Signal Model for TD-BD-AF

The received signal at relay node Ry during the broadcasting phase is given by

yrk = Z (Z V szhs, rsz Cz — T — T&-,m)) + Ny, (t)7 (2104>

l=—00 \i=1

where 75, ., € [0,7s) for ¢ € {1,2} is the normalized timing offset between source S; and
relay node Rj. In this work, only the first-order ISI terms are considered as higher-order
side-lobes are assumed to have negligible effect, yielding

y’l‘k - Z (Z \/Tlhsz 'r’sz Cz t — lT TSiﬂ'k)> -+ Ty, (t), (2105)

I=-1

where the propagation delays and oscillator mismatches are assumed to remain constant
during each time-slot but vary from one time-slot to another [95]. Relay node Rj employs
a matched-filter bank with each filter being matched to each source node’s symbol time,
sampled at t = [T, + 75, ,, for j € {1,2}. Since each source node transmits asynchronously
with respect to the other, the sampled received signal at end of the [** symbol interval at
relay node Ry is expressed as [96] [97]

Gro, (1) = / G (05 (E— UTs — 74, )t (2.106)
— 00

Without loss of generality, the random time delays between the source nodes and relay node
Ry, are ordered such that 0 < 7, ,, < 75, < Ts. The observation window of relay node Ry,
spans from the most recently received (I — 1)st symbol of source node Sy to the end of the
first received (I + 1) symbol of source node Sy (i.e. [(I — 1)Ts + 75y, ([ + 1)Ts + Ty, ])-
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Let }}m(l) be the 2 x 2 matrix whose partial correlation entries are modeled for [ = 1,
=0, and [ = —1 as [98] [99]

(A R . (2.107)

1 (Tsirg . * Tk T s
(1) Ts fT ! CZ(t - Tsiﬂ“k)cj (t - Tsjm) dt = Pi,j ( Ts » o Tsirg > Tsi,rk
0, otherwise

(0) 1 /min(rs,-,rk Ts g )+ s
1]

J— . — * —_—
Pirei = 70 Ci(t — Ts;m, )€ (= Ts; )
s 1ax(Ts,; ,ry, ,Tsj,rk)
(Tt o (2.108)
o IOZJ TS ’ Si Tk — '85,Tk
- Tsi,rp —Ts;,r )
L . 3"k ik
plv] 1 Ts 9 TSi,Tk < ’7—8]‘,7”)C

and

i Ts TR A * o L TSj,T‘k _Tsi’rk
N(_l)- = {TS TSiJ,rk Cl(t N Tsi’Tk)Cj (t - Tsj’rk) dt = Pi.j ( Ts E T8y (2 109)
UHTk] ) '

0, otherwise

where p; ; = p,Vi # j. Furthermore, the time-offsets are uniformly distributed as (7, ,, —

To;m.) ~ U[=ATy/2, AT, /2], where AT, € [0,7;). Thus, the correlation matrix R, (0) is
expressed as

- it Pl
R, (0)= """ |- (2.110)
Pore1 P22
where it should be noted that ﬁﬁ)m = 1,Vj € {1,2}. Moreover, matrix Rrk(l) is given by
- ~(1)
R, (1) = [8 plgkv?] , (2.111)

and R, (1) = Rfk(—l) For the synchronous case where all the source nodes’s symbols are
perfectly aligned (i.e. 7, ,, — 75, = 0,Vj € {1,2}), then Rrk(l) for [ € {—1, 1} simplifies to
the all-zeros matrix and R,.k(O) = R. Now, the received signal in vector form is expressed as

Vo) = Roy (D An2(1 — 1) + Roy (0)Ar,2(1) + Ry (~1)An (1 4 1) + i, (1), (2.112)

where jrk(l) = [~rk751(l),3~/rk752(l)}T, z(l+¢)=[x1(l+5),z2(l + g)]T for ¢ € {—1,0, 1}, and
)

Fg (1) = [Py (1), Ty 5, (1)]" with variance obtained as

NoR,, (—1), if¢=—1
NoR,, (0), ifc=0
NoR, (1), if¢=1

0, otherwise

E [f, ()R (1-<)] = : (2.113)
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where FE [-] the expectation operator. Now, the decorrelated received signal is determined as

Voo (l) = RV, (1) = Ry () A @(l — 1) + Ry (0)Ar (1) + R (1) Ayl + 1) + iy (1), (2.114)
where R, (1) = R'R,, (1), R,,(0) = R"'R,, (0), and R,, (1) = R"'R,, (~1). In addition,

NoR'R, (-1)R™T, if¢=—-1

= = NoR_lér (O)R_T if¢=0
E|f,, (D1 —¢)| = L ’ 2.115
(A ORL (1= )] NRE (DR ife—1 (2.115)
0, otherwise

Hence, the decorrelated received signal of source node S; with timing offsets for j € {1,2}
is written as

J}Tk,sj =/ Ps hsy Z P] . 1551 (l—=9)+ V Psylsy Z,O] Tk, 21‘2 (l—=¢)+ ﬁrk,sj' (1)

! (2.116)
- Z \% Szhszﬂ"k Z p] Tk, T l - §) + nrk,SJ (l)
¢=1—2
where 7:174,“5],(1) ~CN <0, Noéﬁg),sj-,j» and in general
6, = F [firess D5, 5, (1= )] (2117)

for ¢ € {—1,0, 1}, and according to (2.115).

In the cooperation phase, as each relay transmits its linearly coded signal in its dedicated
time-slot with no simultaneous transmissions, the perfect timing synchronization requirement
is bypassed since the receiving source nodes can maintain slot synchronization, which in turn
implies that coarse slot synchronization is available [9]. In turn, any synchronization scheme
employed in conventional TDMA systems can be used to achieve timing synchronization at
the source nodes. Thus, the received signal by source node 5] is expressed as

G0, () = /Pryhey v XD (1) + wll), (8, (2.118)

where X0 () = S22 By, o Ve, (Dci(t), and Gy, for i € {1,2)} is given by

E B 1
TkySi — 2 P .
= ~(0
PSI |h3177“k |2 282_1 (pggr)k, ) + P52 |h‘3277“k |2 ZE:O (pz(',gr)k,Z) + NOQS"k)asi,i
The received signal at the output of the MFB is written as

(2.119)

N ~
Y;l,?"k,Sj (l) = <§£11),7"k (t)v Cj (t)> -V P”"khsly"'k Z Brkvsiysivrk (l)pi,j + Wsy,rk,s; (l) (2‘120)
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In vector form, the received cross-correlated signal is written as Y, ., (1) = RB;, , Yy, (1) +

= = &~ T . ~ - T
Way (1), where P, (1) = [V 0, Vr s D] P (0= [Vovion (0 Vo msa 0] 05,0, 0) =
(W, 50 (1), Wey 0o (D] ~ CN(0, NoR), and matrices R and By, ,, is defined in (2.4) and

(2.13), respectively. In this case, the decorrelated signal is determined as Y, (I) =

~ = = x T
R'Y, .. (), with Y, . (I) = [Ysl,rk,sl(l),Y;Mk,sg(l)} , and the decorrelated signal corre-
sponding to symbol x5 is expressed as

}‘751,7‘]“82 (l) = Prkh5177"k6~7‘k752:)}s27rk (l) —"_ wslyrk:SZ (l)

_ YDeSlI‘ed(l) + YISI (l) + 7751,7%,52 (l),

51,Tk,52 51,Tk;52

where IDé>‘1,7‘1w92<l) ~ CN(O> NOQ)? and ﬁ81,7‘k,82<l) =V TkhSM"kBT‘k,SQTZLTk,@ (l) + wSM’k,Sz(Z) is the
equivalent zero-mean additive noise term. Moreover, YDes“ed(l) is defined as

(2.121)

S1,Tk,S2
YRS () = 55, 2 PruPoahs s B saea (1), (2.122)
while YSIIS}% 5, (1) is given by
Y:sllsik 52 =V T‘khslﬂ"kﬁTk:SZ (\/ sz h 827Tkpg 2k 2:1:2(l -1+ V Psi sy . Z p2 Tl lxl(l - §)>
¢=—1
(2.123)

Finally, passing Yi, ., (), ¥k € {1,2,...,N} through a matched filter, the conditional
signal-to-interference-plus-noise ratio (SINR) corresponding to symbol x5 received at source
node S; is shown to be?

N S

< S1,7'k;S2

Voo = > = - : (2.124)
v k=1 IShT/mSz + -/\/8177‘19,82

where

~ ~(0 2 .
88177%,52 = (Pg,zkz) Tk, SQPTk PSz ’hslﬁ’k| ‘h5277'k ’2 (2‘125)

is the variance of the desired signal term in (2.122), and ismwz is the variance of the ISI
term, as given by

0
- - ~(1 2 - 2
Tovrss = Prulborn B2, (P52|h52,rk|2 (A82) + Palhsin® 32 (35),4) ) . (212)

¢=-1

Finally, N, ,..s, is the noise variance of 7, ,, 4,(1) in (2.121), which is written as

'/\731,7"1@,82 = ( |h81,7"k‘ 5% SQQTk $2,2 + Q) NO‘ (2127)

3Since all the transmitted symbols are assumed to be statistically independent, the symbol index [ is
dropped.
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It can be verified that each SINR term in (2.124) reduces to that of the SNR in (2.16) under
perfect timing synchronization.

2.6.2 Signal Model for MA-BD-AF

Under the MA-BD-AF scheme, the broadcasting phase is as in the TD-BD-AF scheme,
however in the cooperation phase, the received signal corresponding to the [ symbol interval
at node 5] is expressed as

00— 3 (zmhm 011, Trk,s1)>+w§?(t)
=t (2.128)

= Z (Z \V4 rk hsl Tk Z 6rk,szyrk sl Cz(t - lT Trk,51)> + wgll) (t)a

I=—1
where w!” (t) is the zero-mean additive noise process of the I symbol received at source
node S; with variance Ny, and 7,, s, is the time-shift between relay node Rj, and source node
S1. It is noteworthy that 7., in (2.104) is not necessarily equal to 7, for j € {1,2}.
Since there are N > 2 relaying nodes then source node S; samples its received signal at
t =1T; + Ay, which as given by

lth

Tsns, (1) = / g ()t — 1T, — Ay, )dt, (2.129)

where Ay, is the time-shift chosen by node S; to compensate for the average transmission
delay of the relay nodes. The cross-correlated received signal is expressed in vector form as
N = ~ ~ = ~ ~ 4
YSl (l) = Z (RTk,Sl (1)BSl,Tkka (l - 1) + RT}e,Sl (O)learky"‘k (l) + ermsl (_1)351-,7%3)% (l + 1)) +Ws, (l)7

k=1
(2.130)

- - . T
where ¥, (1) = [Vou0 (0, Vora()| - and we, (1) = (1, (1), 5,00 (D)] ~ CA(0, NoR). Also,
:):)rk is defined in (2.114) and le,rk = «/Prkhsl,rkf?rk, with matrix Brk begin expressed as

P, /ér s 0 ]
B, = AR . 2.131
= (2131

In addition, matrix R,, , (0) is written as

> ﬁgo) 1 /5(10) 2
Ry s (0) = | )" @)™ (2.132)

P2y 51,1 P2rg,s1,2

where p( ) = 1,Vj € {1,2} and in general

JTk»S1,]



Chapter 2 48

Asy —Try 1

Ts+Ag .. 1 _ =851 'TkssS1 A > T
~(0) _ 1 / ! * o Pi.j Ts ’ 51 = Irg,s1
P; = Ci(t—Try,s;)Ci(t—=Ag,) dt = ‘ . (2.133
B « i) ]( 2 pij | 1— T 51Tg = v Ay < Trpsy | )
On the other hand, matrix R, (1) is expressed as [97]
- ~(1)
R, s (1) = 0 Pirgsa|, (2.134)
’ 0 0
with
1 Try,s1 _Asl
~(1) T, fo ci(t +Ts — Try,s; T A81) “(t) dt = Pi.j ( T ) y Trest > Qg
Dy s i = s . (2.135)
Tk>S1,] .
0, otherwise
and
_ Ay —Try,s9
~(—1) f z —Ts — Tri,s; + Asl) dt = Pij ( T ) 5 Asl > Trp,s1
i s . (2.136)
; k:slvj .
0, otherwise

As before, (Ag, — 7, 5,) ~ U [—ATy/2, AT /2], where AT, € [0,T;). Now, the received signal
is decorrelated as Y, (I) = R™'Y, (1), yielding

Vo) =3 (Brss DB Vo1 = )+ Ry 0B,V () + R, (1) By n Vo (L 1)) 4 04, 1),
(2.137)
I~ x ~ T P~
where Ysl (l) - |:1/;17S1 (l>7 }/81782 <l>i| ) ﬁ)sl (l) - [wsl,sl (l)7 u~)81782 (l)]T ~CN (07 NOR_l)? Rrk,sl (1) -

R'R, .. (1), R . (0) =R 'R, . (0), and R, . (—1) = R'R,, ,,(—1). Therefore, the re-

ceived decorrelated signal Corresponding to symbol x5 is obtained as

1 ~
Ys,, 52 ( Z V Prihsy <67‘k s1 Z 02 kST, 1ym si(l—=¢)+ Bri,s2 Zﬁg}-k,slgyrk,w (1— g)) + Ws, 5, ()

¢=—1 ¢=0

s=i—2 e=j—2

2 i—1 2 j—1
= Z V Pr sy (Z Brk,sz Z Ps, rk 5140 (Z \/ Py, hs; Z 55‘%,;‘%(1 —S 5))) + Tls1,5 (1),
k=1 i=1 —1

(2.138)

where

7781,82 Z V Prihsy iy (Z /87‘1@781 Z ﬁégrk,sl i Tmsz(l - g)) + @51’52(1). (2'139>

¢=1—2

Finally, the SINR obtained at the output of the matched filter after a series of manipulations
is obtained as
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Sso

= (2.140)
Ts, + N,

Vs

. - 2 .
where S,, = SO0 (ﬁé?},wlzﬁéozk 2) 2 o PriPaylhs, i [P[hsy r, |? s the signal variance and Z,,
is the ISI variance as given by

N
Toy = D Prylhsy P %
k=1
S — 2 © 0
= 0 =(0 bt
Zﬁ"'k sS4 Z (p;,'rk,sl z) ZP‘SJ'hSJ T'k‘ Z ( j) <p2 ThyS1, 2P2 Tk s 2) sz,SQPT'kPSQ|h3177’k|2|h3277“k-,|2
c=i—2 e=j—2

(2.141)

Also, /\752 is the total noise variance of the correlated noise, as given by

N i—1
~ 2
= <§ :Prk|h51ﬂ”k|2 ( S2,Tk + E /Brk,slérk,s“ E : (pgg,v)"k,sl,i> ) +Q> N07 (2142)
k=1

¢=i—2

where

0
B, ., = ﬁm slﬁv-k s2 ((952)51 2 +§5~2),52,1) (Pg 3k 51, 1ﬁé07)~k 51 2>2+ (Q’gi)bl , T ng 15)2 1) Z (Pégq)% s1, 1051;;()91 2>2> :
! (2.143)
It can be verified that under perfect timing synchronization, the SINR term in (2.140) reduces
that of (2.28). Clearly, the MA-BD-AF scheme is severely affected by the timing synchro-
nization errors that propagated from the broadcasting phase and also by the simultaneous
transmissions of the N relay nodes.

2.6.3 Signal Model for RS-BD-AF

Following a similar analysis to that of the TD-BD-AF scheme, the SINR corresponding
to symbol x5 received at source node S; due to the transmission of the selected relay node
is written as

Ss

~ _ 1,7rs,S2

Vrrass = = Y : (2.144)
IS1,T7-5,52+ $1,7rs,82

where 3517,,7_5752, 7:'8177«7,5782, and /\7;17”5,52 are the signal, ISI and noise variances as given by
(2.125), (2.126), and (2.127), respectively. As before, 7, = 7,5 under the ORS-BD-AF
scheme and r,, = r,.s under the SRS-BD-AF scheme.

2.7 Simulation Results

In this section, the approximate probability of relay selection and the QPSK SER perfor-
mance and achievable rate of source node Sy are evaluated. Equal power allocation (EPA) is
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assumed between the source and relay nodes such that P, = P,, = P/4 while the total relay
power is given by Pp = P/2, which is also split equally between the N relay nodes under
the TD-BD-AF and MA-BD-AF schemes. The simulations assume a path-loss exponent of
v = 3, a correlation coefficient of p = 0.25 and the topology shown in Fig. 2.4. In the
simulation results, relay nodes R; to Ry are employed for each simulated value of V.

3

25 i
SourceiNode S, i :

2 i RelaviNode Ry i .........

15 i :
Rela\é Mode R
1 : i 2
3 i SourceiNode S,

0.5 elay Nndfe By i O
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Figure 2.4: Bi-Directional Relaying - Simulation Scenario

1% T T T T T T T
122~
M ~

10 A

©
T
X4

Relay Selection Error (%)

O =_2NWAROOON®
LN B B B BN N B
¢

~
i i i ~;‘---I‘--+--+---

0 5 10 15 20 25 30 35 40
PIN, (dB)

Figure 2.5: Relay Selection Error between the ORS-BD-AF and SRS-BD-AF Schemes

The relay selection error of the proposed SRS-BD-AF scheme in comparison with the
ORS-BD-AF scheme is shown in Fig. 2.5. It is clear that the error decreases with the
increase in the SNR (less than 1% at high SNR), as the proposed selection metric becomes
more accurate in comparison with the ORS-BD-AF scheme.

2.7.1 Approximate Probability of Relay Selection

The approximate probability of selecting each relay under the SRS-BD-AF scheme for
N =2, N =3, and N = 4 is illustrated in Figs. 2.6, 2.7, and 2.8, respectively. As can
be seen, the theoretical approximation of relay selection probability agrees with that of the
simulated selection probability. The slight discrepancy in the selection probability values is
due to the approximation of the harmonic mean distribution as an exponential distribution.
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Simulation Theoretical Approximation
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Figure 2.8: Probability of Relay Selection with N = 4 - Perfect Timing Synchronization

2.7.2 SER Performance Comparison

In Fig. 2.9, the SER performance of the TD-BD-AF scheme is evaluated. It is clear
that the derived approximate SER expressions match the simulated SER performance for
the different numbers of relay nodes, except for a slight discrepancy at low SNR. In addition,
the upper-bound SER performance curves are asymptotically tight at high SNR. It is also
clear that with the increase in the number of relay nodes, the SER performance improves
due to the increase in the diversity order. Moreover, the optimal power allocation is shown
to yield a gain of about 1.5 dB for the different values of N.

The SER performance of the MA-BD-AF scheme is depicted in Fig. 2.10. Clearly, only
minor improvement in the performance is achieved with the increase in N, which is due to
the noise amplification and accumulation of the multiple-access transmission. In addition,
the slopes of the curves for each value of N have been numerically verified to be the same
and that of diversity order 1. Also, the SER performance of the MA-BD-AF scheme with
suboptimal power allocation (S-OPA) yields a significant performance improvement and
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Figure 2.9: QPSK SER Performance of the TD-BD-AF Scheme - Perfect Timing Synchronization
and EPA

coincides with that of the SRS-BD-AF scheme. Evidently, the performance of the SRS-BD-
AF and ORS-BD-AF schemes is comparable with that of the ORS-BD-AF scheme being
marginally better.
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Figure 2.10: QPSK SER Performance of the MA-BD-AF and RS-BD-AF Schemes - Perfect Timing
Synchronization

The SER performance of the ORS-BD-AF and SRS-BD-AF schemes is illustrated in Fig.
2.11. Clearly, the derived approximate upper- and lower-bound SER expressions coincide
with the simulated SER performance of both schemes for the different numbers of relay
nodes. In addition, the slopes of the derived bounds match the SER performance curves of
the ORS-BD-AF and SRS-BD-AF schemes at high SNR. Moreover, with the increase in the
number of relay nodes, the SER performance improves due to the increase in the diversity
order. Comparing the different bi-directional relaying schemes, it is evident that the TD-
BD-AF, ORS-BD-AF and SRS-BD-AF schemes have comparable SER performance as they
all achieve full diversity order and thus are superior to the MA-BD-AF scheme.
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Figure 2.11: QPSK SER Performance of the RS-BD-AF Schemes - Perfect Timing Synchronization
and EPA

In Fig. 2.12, the SER performance of the TD-BD-AF and MA-BD-AF schemes with
imperfect timing synchronization is shown. As expected, the performance of source node
Sy under both schemes degrades with the increase in the average timing offset value AT}/2
between the source nodes and the intermediate relays. Moreover, it is evident that the TD-
BD-AF scheme is less sensitive to timing mismatches than the MA-BD-AF scheme which
suffers from high irreducible error floors with the increase in N. This is because under the
TD-BD-AF scheme, the timing synchronization errors are averaged out across the N relay
nodes. On the other hand, Fig. 2.13 illustrates the SER performance of the SRS-BD-AF
scheme where it is clear that the proposed scheme suffers more from the timing offsets, when
compared with the TD-BD-AF scheme (see Fig. 2.12). This is attributed to the fact that
although relay selection is based on the channel coefficients and allocated total relay power,
it does not take into account timing offsets. In other words, the selected relay node under
perfect timing synchronization is not necessarily the suboptimal one with timing offsets*. In
general, the MA-BD-AF scheme has the worst SER with timing offsets when compared with
the TD-BD-AF and SRS-BD-AF schemes.

2.7.3 Achievable Rate Comparison

From Fig. 2.14, it can be seen that the ORS-BD-AF and the proposed SRS-BD-AF
schemes result in almost the same achievable rate with the ORS-BD-AF scheme being
marginally better. In addition, both relay selection schemes are superior to the TD-BD-
AF and MA-BD-AF schemes. Furthermore, with the increase in the number of relay nodes
N, the achievable rate under the ORS-BD-AF, SRS-BD-AF and MA-BD-AF schemes in-
creases, while under the TD-BD-AF scheme, the achievable rate decreases as a result of

4Based on (2.144), finding a closed-form solution for the sum-of-rates maximizing relay selection metric
with timing offsets is extremely difficult. Also, the performance of the ORS-BD-AF scheme is not shown as
it is similar to the SRS-BD-AF scheme.
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Figure 2.13: QPSK SER Performance of the SRS-BD-AF Scheme - Imperfect Timing Synchroniza-
tion

the TDMA time-slotted cooperative transmission of each relay node. Fig. 2.14 also shows
the achievable rate under the TD-BD-AF scheme with optimal power allocation. As can be
seen, there is an improvement—although not very significant—in the rate of source node S5.
Moreover, it is evident that there is a significant improvement in the achievable rate of the
MA-BD-AF scheme with S-OPT such that it coincides with that of the SRS-BD-AF scheme.
It is also noticed that under the MA-BD-AF and SRS-BD-AF schemes, the improvement in
the rate becomes marginal with the increase in the number of relay nodes.

Fig. 2.15 illustrates the achievable rate of source node Sy with timing offsets under the
different bi-directional relaying schemes. As expected, the achievable rate degrades with
the increase in the average timing offset AT, /2 value. Evidently, the proposed SRS-BD-AF
scheme is superior to the other two schemes and the MA-BD-AF scheme achieves a higher
rate than the TD-BD-AF scheme for all values of N.
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Finally, Fig. 2.16 shows the sum-of-rates performance of the different bi-directional
relaying schemes with an average timing offset of AT,/2 = 0.407}. Clearly, the proposed
scheme is still superior to the other two schemes in terms of the sum-of-rates performance.
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2.8 Conclusions and Final Remarks

In this chapter, different bi-directional amplify-and-forward relaying schemes are studied,
namely the TD-BD-AF, MA-BD-AF and SRS-BD-AF. A SER performance analysis has been
presented for the different schemes along with simulation results to validate the theoretical
derivations. It has been shown that both the TD-BD-AF and SRS-BD-AF schemes achieve
full diversity order and also result in a comparable SER performance while the MA-BD-
AF has the worst SER performance. In addition, optimal and suboptimal sum-of-rates
maximizing power allocation is proposed for both the TD-BD-AF and MA-BD-AF schemes,
respectively. It has been shown that under suboptimal power allocation, the MA-BD-AF
scheme reduces to the SRS-BD-AF scheme. Moreover, it has been shown that the MA-
BD-AF scheme is the most affected scheme in terms of the SER performance by timing
synchronization errors, while the TD-BD-AF scheme is the least affected one. In terms of
the achievable rate, the proposed SRS-BD-AF scheme has been established to be superior
to the TD-BD-AF and MA-BD-AF schemes, even with timing offsets. Finally, although this
chapter has provided an analysis on the effect of timing synchronization errors, practical
and advanced successive and iterative multiuser detectors with ISI cancelation techniques
exist in the literature [96] [97] [100]. For the studied bi-directional relaying schemes to lend
themselves for practical implementation, timing synchronization errors must be mitigated
with minimal computational complexity.
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Space-Time Network Coding

3.1 Introduction

In the previous chapter, the communication between two source nodes through a set of
distributed relay nodes was studied. However, the more general case is when more than
two nodes desire to communicate with each other and potentially relay each other’s data.
Although many cooperative communication protocols that can fully exploit diversity gains
have been proposed in the literature, such protocols suffer from low-bandwidth efficiency
when applied to multinode relay communications. This is attributed to the TDMA single
node transmission at any given time which introduces large transmission delays [20]. For
instance, in conventional amplify-and-forward (AF) relay networks with N nodes, N —2 nodes
act as relays between the source and destination nodes with the available channel resources
split into N — 1 orthogonal channels through TDMA [56]. In this case, N — 1 diversity order
is achieved (assuming a direct link between the source and destination nodes) [56]. For each
node to communicate with all the other nodes and still achieve a diversity order of N — 1,
a total of N? time-slots is required. Hence, the increase in the number of potential nodes
results in inefficient network bandwidth utilization and gives rise to the necessity of reducing
the number of transmissions.

Network coding has recently emerged as an important design paradigm for wireless net-
works that allows multinode communications and also improves data distribution and net-
work throughput [29]. As most conventional multinode cooperative communication schemes
are not directly applicable to information exchange across many geographically distributed
nodes, wireless network coding has become increasingly attractive. A few recent works have
proposed the use of wireless network coding for multinode cooperative communications in
wireless networks. For instance, in [37], the concept of wireless network cocast (WNC)
that employs wireless network coding is proposed to achieve aggregate transmission power
and delay reduction while achieving incremental diversity in location-aware networks. In
[101], complex field network coding (CFNC) was employed to achieve full diversity gain and
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throughput as high as 1/2 symbol per user per channel use. However, the communication is
limited to Ng source nodes and a common destination through a single relay or Ny dedicated
relay nodes but not between the source nodes themselves.

Research thus far had not fully exploited the joint potential of wireless network coding
and cooperative diversity until the introduction of the novel concept of space-time network
coding (STNC) [102] [103]. In [102], the multipoint-to-point (M2P) and point-to-multipoint
(P2M) space-time network codes were proposed to allow multiple source transmissions within
a TDMA framework to a common node and the reverse common node transmission to mul-
tiple destinations, respectively. It was also shown that for a network of N nodes deploying
M2P-STNC or P2M-STNC, only 2N time-slots are required while achieving a diversity or-
der of N per transmitted symbol. In [103], the many-to-many space-time network coding
(M2M-STNC) for a network of N decode-and-forward (DF) nodes is proposed to achieve a
diversity order of N — 1 per node over a total of 2N time-slots while maintaining a stable
network throughput of 1/2 symbol per time-slot per node. The operation of the M2M-STNC
scheme is based on the assumption of N — 1 perfectly synchronized simultaneous transmis-
sions in every time-slot of the cooperation phase; however, the work in [103] did not analyze
the impact of timing synchronization errors on the network performance. In practice, simul-
taneous transmissions from multiple nodes are extremely challenging due to the imperfect
timing synchronization and the potential mobility of the network nodes. Most research in
cooperative communications—when focusing on simultaneous transmissions from distributed
nodes—assume perfect timing synchronization [8, 101, 104]. Overlooking the impact of tim-
ing synchronization errors could lead to detrimental effects on the network performance [105].
Also, channel state information errors at the receiving nodes are inevitable in practice. Such
errors could drastically diminish diversity gains and thus must be carefully characterized.

Based on the foregoing discussion, this work aims at better exploiting the potentials of
the M2M-STNC communication scheme for amplify-and-forward (AF) cooperative networks
by: (1) characterizing the symbol error rate (SER) performance for M-ary phase shift keying
(M-PSK) modulation, (2) solving the sum-of-rates maximizing optimal power allocation
problem, and (3) analyzing the impact of timing synchronization and channel estimation
errors on the SER performance and achievable rate. To reduce the number of simultaneous
transmissions while allowing N distributed AF nodes to exchange their data symbols, achieve
a diversity order of N —1 per node and maintain a stable network throughput of 1/2 symbol
per time-slot per node, the M2M-STNC scheme is augmented with optimal node selection
(i.e. M2M-STNC-ONS). This work also analyzes the SER performance and achievable rate
of the proposed M2M-STNC-ONS scheme and studies the impact of timing synchronization
errors and imperfect channel state information. Although selection in cooperative networks
is not a new concept, the novelty and contribution of this work are manifested by augmenting
it with a many-to-many cooperative communications scheme so as to achieve full diversity
and mitigate the adverse effects of timing offsets and channel estimation errors.

In the remainder of this chapter, the system model of the M2M-STNC scheme is presented
in Section 3.2, while the proposed M2M-STNC-ONS scheme is discussed in Section 3.3. The
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theoretical symbol error rate of both the M2M-STNC and M2M-STNC-ONS schemes is
analyzed in Section 3.4. The theoretical approximate probability of node selection is studied
in Section 3.5 while the sum-of-rates maximizing optimal power allocation under the M2M-
STNC scheme is analyzed in Section 3.6. The impact of timing offsets and channel estimation
errors on the performance of the M2M-STNC and M2M-STNC-ONS schemes is characterized
in Sections 3.7 and 3.8, respectively. In Section 3.9, the simulation results are contrasted
with the analytical results. Finally, chapter conclusions are drawn in Section 3.10.

3.2 System Model

The M2M-STNC system model is based on a wireless network with N single antenna
amplify-and-forward nodes denoted S;, Sy, ..., Sy for N > 4. Each node S; for j €
{1,2,...,N} is assumed to have its own data symbol x; to exchange with all the other
N — 1 nodes in the network. In this work, the channel between any two nodes is modeled as
flat Rayleigh fading with additive white Gaussian noise (AWGN). Let h;,; denote a generic
channel coefficient representing the channel between any two nodes S; and S; for j # ¢ and
hji is modeled as a zero-mean complex Gaussian random variable with variance o3, (i.e.
hji ~ CN(0,0%,)), where the channel variance o7, = d;7 with d;; and v being the distance
between the two nodes and the path-loss exponent, respectively. The channel gain |h;,|
is then a Rayleigh random variable while the channel gain squared |h;;|? is a exponential
random variable with mean 0]2-71.. Also, the channel h;; between nodes S; and S; is assumed
to be reciprocal (i.e. h;; = h;;), with perfect channel estimation at each node. Moreover,
the channel coefficients are assumed to be quasi-static throughout the network operation.

Finally, perfect timing synchronization between all the N nodes in the network is assumed.

Time-Slot 2

Time-Slot 1 Time-Slot 1 Time-Slot 2

]

lime-Slot 3

Time-Slot 3 Time-Slot 4 Time-Slot 4 ™
(a) Broadcasting Phase (b) Cooperation Phase

Figure 3.1: M2M-STNC Scheme with N = 4 Nodes

The cooperative communication between all the nodes (depicted in Fig. 3.2 for N = 4)
is performed over a total of 2N time-slots and is split into two phases (N time-slots each):
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(a) the broadcasting phase (BP) and (b) the cooperation phase (CP). The communication
under the two phases can be expressed in matrix form as

Sy S; - Sy Sy - S; -+ Sy
T [z -+ 0 -+ 0] TNH'Q Xil XN_
T, {0 -z - 0| Tng Xli R | )(]iv . (3.1)
Ty |0 -+ 0 - ay| Ton _XlN Xz‘N e 0
Broadcasgng Phase Cooperation Phase

3.2.1 Broadcasting Phase

In the broadcasting phase, source node S; is assigned a time-slot 7); in which it broadcasts
its own data symbol z; to the N — 1 other nodes S; in the network for i € {1,2,..., N} for
i # j. For source separation at each receiving node, each transmitted symbol z; is spread
using a signature waveform c;(¢) where it is assumed that each node knows the signature
waveforms of all the other nodes. The cross-correlation of ¢;(t) and ¢;(t) is p;; = (ci(t), ¢;(t)) £

(1/T%) f ci( t)dt for ¢ # j with p;; = 1 and T being the symbol duration. Thus, the

signal recelved at node S; for @ # j in time-slot 7T} is expressed as

Yyt \/ h] ixjci(t) +nji(t), (3.2)

where PJB is the transmit power in the broadcasting phase at node S; and h;; is the Rayleigh
flat fading channel coefficient between nodes S; and .S;. Also, n;;(t) is the AWGN sample at
node S; due to the signal transmitted by node S;, modeled as a zero-mean complex Gaussian
random variable with variance Ny. To extract data symbol z; at node S;, the received signal
y;.i(t) (given in (3.2)) is cross-correlated with the signature waveform c;(t) to obtain

Yii = (Yt \/ h 35t M (3.3)

where n;; ~ CN(0, Np). Upon the completion of the broadcasting phase, each node S; will
have exchanged its data symbol x; with the other nodes and received a set of N —1 &gnals
{yj7,-}§\7:17#i comprising symbols xy, ..., z; 1,241, ..., 2y for 7 # ¢ from all the other nodes
in the network. Node S; then performs a matched filtering operation on each of the received
signals y;, and the SNR at the output of the matched-filter is expressed as [56]

B
BP _ Pj ‘hjfi‘Q
Jst NO '

The received signals at all the nodes in the network at the end of the broadcasting phase
can be expressed in a matrix form as

(3.4)
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[ - Y2.1 o YN-1,1 YN,1 ]
Y1,2 - o YN-1,2 YN,2
Y= : ST o (3.5)
Y,N-1 Y2 N-1 - - YN,N—1
| Y18 Y2N ' YN-LN - ]

where the i row represents the signals received at S; while the j* column represents the
signals received in time-slot 7} from S;.

3.2.2 Cooperation Phase

The cooperation phase involves two operations: (1) signal transmission, and (2) multinode
signal detection, which are discussed in the following subsections, respectively. In what
follows, perfect timing synchronization is assumed.

Signal Transmission

In the cooperation phase, each node S; acts as the destination node in time-slot T ; for
i€ {1,2,...,N} and receives simultaneous transmissions from the other N — 1 nodes. In
particular, each node Sy with k # i forms a linearly coded signal X} (¢) which is composed
from the received N — 2 signals of the k™ row of matrix Y in (3.5), excluding the received
signal from node S;. Node S, then transmits X} (¢) which is given by

N
X (t) = Z B k,iYm kCm (1) (3.6)
m=1
m#t,m#k

where ¢,,(t) is the signature waveform associated with symbol z,, and f,, . is [56]

E)Ck ]
m (2
3 . — ’ . 307
okt P7Bﬂ|hm7k|2 + Np (37)

From (3.6), it should be noted that node Sy, relays the received signals from the other N — 2
nodes. Moreover, the received signal at node S; during time-slot T, is given by

N N
Vi) = D hilXi ) +wit) = D amimen(t) + wilt), (3.8)
k=1,k#i m=1,m##i

where o, ; is defined as

N

m,i =/ PE Z B kil P i (3.9)
In (3.8), w;(t) is the zero-mean Ny-variance AWGN sample at node S; and w;(t) is the
equivalent noise term which can be expressed as
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N

N
w;(t) = w;(t) + Z Z Brnfe,iPoke,ifum i () em (¢). (3.10)
m=1,m##1i

k;éz k;ém

The total transmit power at node S,, for exchanging symbol x,, with the other nodes
in the network is given by P,, = P5 + PY where P? = §Z P,, is the broadcast power and

m?

pPC =N izm Py = 05, Py 1s the total cooperative power with 0 < 7 < 1 and 05, = 14,

m m ’L
being the power allocation fractions to the broadcasting and cooperation phases, respectively.

Also, qu,i is the total cooperative power associated with relaying symbol z,, to destination

node S; for i #m such that PC = (5%ng with 0 < 45, < 1 and Zl_“#m mi = 1. Thus,
PC is given by P Z E=L,  with each relaymg node Sy, for k # m and k # ¢ being
ki, k#
allocated cooperative power Pg,“ (57(;;“]3,%1 with 0 < 45, ,; <1 and SN i = 1.
ki, R

Additionally, the transmit power associated with transmitting symbol z,, is assumed to be
the same for all the N nodes (i.e. P,, = P,VYm € {1,2,...,N}).

Multinode Signal Detection

Upon receiving signal );(t), a multinode signal detection operation is performed by node
Si to extract each of the N — 1 symbols z;, for j € {1,2,..., N},;4. This is achieved by
passing the received signal );(t) through a matched filter bank (MFB) of N — 1 branches,
matched to the corresponding nodes’ signature waveforms ¢;(t), yielding
N

Vii = (Yi(t), Cj(t)> = Z Qm,iTmPm,j T Wi, (3.11)

m=1,m##i
where p,,, ; is the correlation coefficient between ¢,,(t) and ¢;(¢). The output of the MFB
can be put in a vector form of all the N —1 ) ;s signals as follows

Vi =RAiz; +w;, (3.12)

where
Vi=Dii- s Vicris Vierin- - Ynal (3.13)
xi:[xl,...7xi_1,xz‘+17...7$N]T7 (3.14)

Wi = [Wig, ..., Wio14, Wisti,-- -, Wng) ~ CN(0,No(I+ G;)R;) and R;, A; and I, G; are
(N —1) x (N — 1) matrices with I being the identity matrix while R; being defined as

1 e P13i-1) PLii+1) PLN
R, — |Pi-va 1 P11 PEDN | (3.15)
Pli+1),1 0 Pi+1),3i—1) 1 o P3i41),N
| PN,1 PN,(i—1) PN,(i+1) ]
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and the diagonal matrices A; and G; are respectively written as
Ai = diag [alji, e ,04(1;1%“ Oé(iJrl)’i, ey aN,i] s (3.16)

and

G, = diag [g%m . 791’2—1,1'791'2—',-1,1" e ,912\,71-] , (3.17)

with g7, being defined as g7, = Z;V;:kl?éﬁfm‘hkzp for j # i. The received signal vector Y;
i,

J _ -
can then be decorrelated (assuming matrix R; is invertible) as Y; = R;'Y; = Ayx; + ;,

where @; = R;'@; and @; ~ CN'(0, NoR; '(I 4+ G;)). Thus, at node S;, the decorrelated
received signal );; corresponding to symbol z; is obtained as

N
Vji=1/PP Z Bjkilj kb | ©j + wj, (3.18)
k=1
ki k#j
where @;; ~ CN(0, Nog;i(1 + g7,)) and g;; is the j™ diagonal element of matrix R;".
Without loss of generality, it is assumed that p; ; = p, Vi # j and thus [103]
1+ (N -=3)p A
= = oN_1- 3.19
O T I (N—3)p— (N—2)p2 &N (3.19)
It should be noted that upon the completion of the broadcasting and cooperation phases, each
node S; for ¢ = 1,2,..., N has received N —1 signals containing symbol z; for j = 1,2,... /N
and j # ¢; a direct signal from the source node \S; in the broadcasting phase and N —2 signals
from nodes S, for m # i and m # j, in the cooperation phase.

The total signal power of the decorrelated signal Y;; received in the cooperation phase is
determined as

PG = PP | S il igaliealt | = pp | 3 Dlhas el (3.20)
S'i = ] jvkvi ]7k kyl = j 5 .
ol E "I PPkl No
k#i,k#j k#i,k#j
while the total noise power is obtained as
C = 2 2 ~ P]Cki‘hkﬂQ
Py, =Noon-1| 1+ Z B5 kil i = Noon-1 | 1+ Z m (3.21)
kit kit

Thus, the instantaneous SNR at the output of the matched-filter at node S; corresponding
to symbol z; is given by
Vi =h 5 s (3.22)

where 7BF is an exponential random variable as in (3.4) with mean \PF = [
I Jyi PBa? .0

and 7§"

is given by
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(il a fj P il 1l (3.23)
" N 1 + ZN M k=1 PJB‘th‘Q =+ NO :
e k;ﬁl;éj PP 1hj k|*+No ki, k#j

It is clear from (3.23) that vjcf is adversely affected by the noise amplification due to the
simultaneous transmissions of the NV — 2 nodes. The achievable rate between source node S}
and destination node S; is given by

B N Pﬁyk,ilhj,k2hk,i|2>
Bip. |2 P; (Z k=1 “pBiIr_ 12 n.
RM2MSTNC oy L . PR J Lk PP RPN "
ji (Vi) = 577 loga | 1+ (324
| 2N NO N, 1+ ZN Pflv,ilhk»i‘z
0ON-1 k;@jcl# PP|h; x 2+ No
and the total achievable rate of node Sj is expressed as R}*MSTNC — P Loy RUMSTNCG (o

It should be noted that the M2M-STNC scheme requires stringent timing synchronization
between the relaying nodes, and synchronizing all the distributed N nodes—as will be dis-
cussed later in this chapter—is practically prohibitive. In turn, selecting the optimal node
to relay each symbol to each destination is highly desirable, as presented in the following
section.

3.3 Space-Time Network Coding with Optimal Node
Selection

When node S; acts as a destination node in its assigned time-slot Ty y;, the intermediate
node the transmitted signal of which results in the highest cumulative SNR value for symbol
x,, of source node S, for m # i is selected. Specifically, for each source node, optimal
relaying nodes are selected and then all the nodes selected for at least one source node
transmit simultaneously. The node selection metric used by the destination node S; to
determine the optimal node Sy to “relay” symbol z,, received from source node S,, for k # i
and k # m is based on the scaled harmonic mean of the instantaneous source, intermediate
and destination nodes’ scaled channel gains, as follows® [20] [27] [77]

XTB; X ¢

m,k.3
= F At (3.25)
ngk + X¢

m,k,i

Vi = MH(XnEi,k; Xﬁ,k,i)
where XB = PB|hy* and X . = PS, |heil? are exponential random variables corre-
sponding to the broadcast transmission of symbol z,, from source node 5, to intermediate
node Sj, with transmit power P2 and the cooperative transmission of symbol z,, from inter-
mediate node Sy, to the destination node S; with cooperative transmit power PS , - = Pf ..

'Node selection is achieved via control messages exchange prior to the cooperation phase [106] and is only
updated when the respective channels’ coherence time elapses.
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Thus, the scaled harmonic mean values corresponding to symbol x,,, for m # ¢ at node Sj
for k # i and k # m when node 5; is the destination node is summarized in matrix form as

x1 T Ti-1 Tit1 T TN
- e Yie11 Yi+1,1,i YN Si
r, = | i - Vitli—14 0 YNs—1, |Si-1 ' (3.26)
V41,4 0 Yi—1l,i+1, - o YNyt Si+1
L Yi,Ni Yi—1,N,i Yi+1,N,i - i SN

For node S; to receive symbol z,, for m # i, the optimally selected node to forward
symbol z,, among the N — 2 nodes that received independent copies of symbol z,, during
the broadcasting phase is defined by kfrf’tl = argmaxy—12, . N{Vm,ki}kiktm- Hence, in time-
slot Ty ; for each symbol z,, for m # 7, the system reduces to a source node S,,, a destination
node S; and an optimally selected node for the relaying of x,,. Thus, each symbol x,, is
associated with a set of indicator functions in the form of Z,,; = {Im’k,i}]k\f:w Li ket where
T ki for k # i,k # m acts as a binary indicator function when node S; is the receiving node;
while S}, is the optimally selected node transmitting signal ¥, ; corresponding to symbol z,,.
Hence, Z,, .; is defined by Z,,, 5, = 1 if k = kPt otherwise T gi =0.

m,i)

As before, each node Sy then possibly forms a linearly-coded signal Zi(t) from its re-
ceived signals in the broadcasting phase and transmits it to node S; during time-slot Ty ;.
Specifically, Z;(t) is composed from the received signals of the k* row of matrix Y in (3.5)
in the form of

N
Zit) = Y BmkiVmsLmkicm(t) (3.27)
itk
It should be noted that if node Sy is not an optimal node to forward any of the x,, for
m # i,m # k data signals to node S;, then Zi(t) = 0; otherwise, node Sj is an optimal
node to forward at least one symbol z,, and Zi(t) # 0. Following the steps of the previous
section, the received signal at node .S; during time-slot T, is given by

N N
Vi) = > heiZi(t) twit) = D mimem(t) + hilt), (3.28)

k=1,k#1i m=1,m##i

where ¢, ; is defined as

dm,i = Bm,opt,il_lm,opt,i \/ Pfgilm,opt,iy (3'29)
with l_zmppt,i being the channel coefficient between the source node S,, and the optimally

selected node to forward symbol x,, to node S; for m # 7, as implied by k = kfﬁ, and B, opt.i

is the scaling factor defined in (3.7). Also, ilm,opt,z’ is the channel coefficient between the
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optimally selected node and node S; for the transmission of symbol z,, for m # . In (3.28),
w;(t) is the equivalent noise term which can be expressed as

N
wl(t) = wi(t) + Z Bm,opt,iﬁm,opt,inm,opt,i(t)cm(t)7 (330)

m=1,m##i

where 1, ot ; is the noise sample at the optimally selected node by node S; for the transmis-
sion of symbol z,,, for m # i. It should be noted that under the M2M-STNC-ONS scheme,
the total cooperative transmit power associated with relaying symbol x,, to node 5; is set
to P,g}opm = Pg’i = 5%in , where Pgopt,i is the cooperative transmit power allocated to the
optimally selected node. Thus, the total power associated with transmitting symbol z,, is

given by P= PB4 SV pC

i=1,i#m L 'm,opt,i-

To extract symbol z;, the received signal )A)Z(t) is passed through a MFB and the output

of the j** branch is expressed as JAJ” = Zﬁ:l,m Zi Qm,iTmpPm,j + Wj,; which in vector form

is expressed as :)71 = szzlzzl + ;. In particular, w; = [W1,..., W14, Wit14,- - - ,uA)NJ]T ~
CN (0, No(I+ G;)R;), with R; being defined in (3.15) while A; and G, are defined as

~

A; = diag [Q14, -, Q1) Q)i - - AN S (3.31)
and
G’i - dlag [giz, e ?gZ‘Q—l,’b gg—‘rl,i’ “ee ,g?\[,i] B (332)

with §]]22 being defined as g7, = ﬁjz,opt,i|ﬁj,0pt7i|2 for j # i. The decorrelated received signal :)A/”
is obtained as

Vji = Bjoptifj.optir) PP ljoptits + j, (3.33)
where 1;; ~ CN(0, Noon—1(1 + B2, il hjope.il?)). At the end of the broadcasting and coop-

eration phases, two signals comprising symbol z; are received at node S;; the first comes
from the direct transmission in the broadcasting phase while the other is from the optimally
selected node in the cooperation phase. Therefore, at the output of the matched-filter, the
instantaneous SNR is given by

i =1hi 350 s (3.34)

where 'ijcip is given by

PP optil*hjopt.il?

~CP
5CP = d 0 , (3.35)
’ Noon-1(PPhj.optil? + PSilhj.opt.il* + No)
which at high SNR can be tightly approximated as [56]
. PEPP I optil .opt,il?
P ~ L = KUH (X]]'?opt,i; Xfopt,i) ) (336)

’}/'7' ~ —
" Noon-1(PP|hjopti

2 4 PG|y opt,il?)
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where it is straightforward to verify that f?fip is the harmonic mean corresponding to the
two exponential random variables

PP R optil” PR optl?

Xjopti = " Noon_1 and X ; = Noon_1 (3.37)
with means AP . = P]\_;Oc_féi *:i and A, ; = 1%%9721:;, respectively. Note that 3¢} corresponds
to the optimally selected node with the maximum harmonic mean. The means of vBE, XP i
and X¢, ,; can be redefined respectively as AP/ = 5}5]1\”[(; 7 Ao = % and XY, ; =

Noon— e o _ i
6C.(1—§§I)Vp$2 iy for j #4,Vi,j € {1,2,...,N}. Thus, 4;; is redefined as 4, = ’Yfic + 7fiP,
Vi3 J J,0pt;t

The achievable rate between source node S; and destination node S; under the M2M-
STNC-ONS scheme is given by

RM2M-STNC-ONS (5 y _ 1 log, [ 1+ PPyl P PE (R opti |2, optil*

i) = 57 108y = = )

o 2N No Noon—1(PP|hj.opt,il? + Pfilhj.optil* + No)
(3.38)

where 4;, is defined in (3.34) and thus R}2M-STNC-ONS — S~V L RYNSTNCGORS (4, ) s the

total achievable rate of node S;. When NV = 3, the instantaneous SNR due to the cooperative
transmission vjcip under the M2M-STNC scheme reduces to that of the M2M-STNC-ONS
scheme (i.e. fyfip = fyff ). In this case, the SER performance and achievable rate of the
M2M-STNC and M2M-STNC-ONS schemes are equivalent.

3.4 Symbol Error Rate (SER) Performance Analysis

In general, the SER for M-PSK modulation conditional on the channel state information
(CSI) for SNR 7 is given by [83]

1 (M—-1)m/M bys
Vi) =1 [ exp (— b ’”) a6, (3.39)

s sin? 6

where by, = sin?(7/M).

3.4.1 M2M-STNC

The derived instantaneous SNR due to the cooperative transmission ’yfip in (3.23) is
extremely difficult to manipulate and thus only the conditional SER of symbol z; detected
at node S; for ¢ # j is provided, which can be evaluated numerically as

M2M-STNC _ BP | CP
Psgr = Yin (vii +750) (3.40)

where yBF 4+ 4CF = ~;;, as defined in (3.22).

32
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3.4.2 M2M-STNC-ONS

Denoting the moment generating function (MGF') of a random variable v with probability
density function (PDF) p,(v) as

M, (s) = / N e Tpy(v)dy, (3.41)

and averaging the conditional SER over the Rayleigh fading channel statistics, the approxi-
mate SER expression is given by [56]

PM2M-STNC-ONS _ (’Y _|_;y0p) _ 1/(M 1)7r/MM . bpsk: Meor bpsk 0, (3.42)
g o 7 Jo i\ sin” 6 Ui\ sin? @ ’ '

where M,YJBZP( s) is defined as [56]
1

1+ 853P02 /N()

M_sp(s) =

" (3.43)

To determine the MGF of 70P the cumulative distribution function (CDF) of 4 7 P can be
derived as [56] [77]

Pscp(y) = Pr L _max ki <7 ] H Siei (Y (3.44)

et .y
where Py, (1) = 1= 29y /ABAG, e NP0k Ky (294 ABAG, ) with AZ, and Ay, being
defined as S\fk = (]S\g)]%N 21 and )\] hi = %, respectively. Also, K 1(-) is the first-order

modified Bessel functlon of the second kind [80]. At high SNR, K;(-) can be approximated
for small z as Ki(z) ~ 1/z [80], and thus the CDF of 4;; simplifies to P;,, (v) = 1 —

N
e TORHAD)  For convenience, define /\JB,?Z £ )\B +)\¢ = 0=l g,

0802, + 65,1~ 88)a?

j.k,i» Where

7,k,i

i = (3.45)
i 551.( —68)380? 02,
Therefore, the PDF of 45} can be obtained as
N N o
pier() = > paa) I (1=, (3.46)
' m=1 k=1,k#m
m#F#i,m#j ki, k#j

Where D3 (V) = )\fgze " s the PDF of 4 Yjm.i- Using (3.46) to determine the MGF of
’y] +is quite difficult [20]; however, by using the relationship between the CDF of a random
variable X and its MGF, as given by Mx(s) = sL{Px(z)} with £{-} being the Laplace
Transform of the parameter [80], the MGF of %C’ip can be shown to be
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N . N N . (C1)Vs
Mjff(s)zl_ Z o T Z Z “Bo Lo T N SBC
’ ot ST N b metk ST Ak T Ajmai S+ 20 k=1 Ak
iy KAkt i m] iy
(3.47)

Thus, by substituting (3.43) and (3.47) into (3.42), the approximate SER performance for
symbol z; detected at node S; for i # j can be determined using

Pé\/mM-STNC—ONS N
ER ~

o N ___Pbpsik —1)N Ffbesr
1 -y et O e 0
i 0 bpsk(s]BPUJzui % + (I) ik, M + ZN @ i .
(1 + W) pfikey S @O Noen—y T T 0 sin?(@)Noon—1 Kby O
(3.48)

Upper Bound

An upper bound on the SER performance is derived by first noticing that at high SNR,
the MGF of 77F" given in (3.43) can be upper-bounded (by ignoring the 1 term) as [56]

M. sp(s) < —0

' 3.49
Vji ~ 3(5]313’0]2.’@- ( )

Second, an upper-bound for Mxcr(s) at high SNR can be determined by approximating
e ~ (1+ ) when x — 0 in the PDF of 3¢/ defined in (3.46) which is now given by

N N
~ \BC \BC N-3 R BC
pfyj%P (v) = Z Aj7m7i(1 o ’y)\j,m,i)’y | | )‘j,k,i' (3.50)
=1 _

Since X]B,SZ = %@Mm so by substituting (3.50) into (3.41) and after a series of manipu-

lations, it can be shown that

N

Mser(s) S (N —2)! (NOQN1>N2 ]

50 e 1 ;i (3.51)

ki k]

Hence, by substituting (3.49) and (3.51) into (3.42), the upper-bound SER expression is
obtained as

i N\ V1 (N = 2)10(N — Doy )V 2 &
PMQM-STNC-ONS§<0) ( )'6( )(on-1) H D, ki

UB-SER N= (3.52)
P 531‘30]2‘,1'613511(

k=1
k#i,k#j

with ©(N — 1) being defined as O(N — 1) = %fO(M_l)”/M (sinQ(H))N*1 do.
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Diversity Order Analysis

The diversity order is determined by T' = —limgng—soo log (PYEMGIFCONS) /log(SNR),

where SNR = P/N, [56]. Thus, it is easily verified that the M2M-STNC-ONS achieves a
full diversity order of I' = N — 1 per node.

3.5 Approximate Probability of Node Selection

It should be noted that the selected node can be probabilistically determined as follows.
First, notice that a harmonic mean random variable 7,5, (as defined in (3.25)) can be

approximated as an exponential random variable with CDF and PDF given by P, , =~
—y(AB 42, ) __ (\B C —y(AB 42, ) . . B __ 1
L—e "rinid and py. () = (AJ + Afp)e Rkt respectively, with Ay = PPoT,
PBs2 4+ PC o2 . 7
c 1 BC A B C 55k ki ki
and A7, ; = PO 7 Also, let A7 = A7+ A5 = PEPC 2 o7

The approximate probability that node Sy is selected as the optimal node for relaying
symbol z; to destination node S; for N = 4 is given by

BC
— = . R O [ U
Pk = g1 2% iat | = Pr{jki > Vil = \BC 4 \BC’ (3.53)
q;é{}q’;ﬁ} ]»kﬂ 7,95

for kK # ¢q. For N = 5, the approximate probability of optimal node selection can be
determined as

Pr [Vj,k,z' > {Vj.qi} q=12,..5 ] = Pr[Viki > Vigi > Vira + Pr{vig: > Visi > Vigil,  (3.54)
qF1,q75,97k

for k # q # [. Furthermore, it can be verified that

Pr [k > Vigi > Vil = Pr{Viks > Vgl Vi = min{v; i, Vg, Viki H P[50, = min{y;..4,%j,q.6, Vik,i 1]

N A N (3.55)
APCHAPC ) \APE +APC + AP

Jki 7,45t g,k J,4,t

and similarly

Pr[vj ks > Vigi > Vil = Prvigi > Yi0ilvie: = min{yj i ¥i,q.0 Vik,i P [Vi,q0 = min{y;.0.65 Viq.is Vik,i }]

_ AP ABC (3.56)
AP ABE ) \APE +APC + AP

g,k g,k J>4,t

In general, to find the probability that node Sy is the optimal node to relay symbol z; to
node S; for N > 5 is recursively determined using

Pr ['Yj,k,i > {Vjai} ¢=12,..N } (3.57)
q#1,q#5,q7k

for the different inequality permutations of v, ,,,Vqg € {1,2,..., N} and g # i # j # k.
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3.6 Optimal Power Allocation

The performance of the M2M-STNC scheme can be further improved by optimally allo-

cating cooperative transmit power ch = ZZ Lit PC with PC E = ch,“. among the
kbt R

relaying nodes so as to improve the total achievable rate of node S;, Vj € {1,2,..., N} and
J # i. From (3.23), define & ; as

€ = (3.58)

PPlhjk|? + No’
and hence the instantaneous SNR, due to the cooperative transmission ’yfiP is re-defined as
pB( N1 PC lhil? k)

J zkyf’l,,kgé] j,k7’b| s ‘ 5.]7 s
Noon-1 <1 +3 N P ifj,k,i>

k#ik#j
Thus, the achievable rate between source node S; and destination node S; is expressed as
c
1 PB|h;|? (23 fal flkz '”2®*¢>

Y4, Z) = 10g2 1+ )
2N N,
0 Noon-1 (1 +3 N P iéjak,i>
k#ik#j

CcP __
7]7, -

(3.59)

RMQM STNC(

which can be verified to be strictly increasing and concave in P i G VEke{1,2,... N} with
k # j and k # i for fixed P, Therefore, the total rate R} maximizing cooperative
power allocation problem for source node S; for j € {1,2,..., N} can be formulated as

max Z RMQM STNC 7],i)

PJC’H*O i= lzyéj
s.t. Z PG < Pf, Vie{1,2,...,N} and i # j, (3.61)
.y
N
c c
>, PLs<E
i=1,i#j

Note that if the power fraction 65; = P7;/Pf{ of node S; to transmit its symbol z; to node
S, Vi € {1,2,..., N} and j # ¢ is known, then the above problem is separated as follows

max RMEM—STNC (

C
P] k, 120

Vi)

(3.62)
s.t. Z ]C,“ < PM, and j # 1,
k#Lk#j

leading to the following theorem.
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Theorem 3.1: Under the sum-of-rates maximizing optimal power allocation, the M2M-
STNC scheme reduces to the M2M-STNC-ONS scheme?.

Proof: The aim is to show that although the selection rule has not been imposed explic-
itly, the solution to the optimization problem is that power is optimally allocated to only one
relaying node and that node is the one that has the maximum resulting cooperative SNR,
when allocated all the available cooperative power PJCZ Define the Lagrangian problem as

N N
LAV Rt ppgi) = —REINCOE N Y D PR PR = ) vimaPle (3.63)
.y .y

Let nf = PP/(2NNyoy_11n2), then the Karush-Kuhn-Tucker (KKT) conditions for node
Sy forl € {1,2,...,N} and [ # j,i are obtained as

_.B 260+ XN ko1 PG (265,05 0,0 — 1Rk 2 k,6€5,0.4)
U ki, k#j FA=v;
- VLR
(1 +3V e PG ifj,k,i) PP (ZN k=1 Pfkm"lik'%f»k«i)
i j T N k#i,k#7
o <1 i zk;ék.:kl# j Pfk,ifj’k’i> 1+ PJB‘hﬂ"iP/Nﬂ) + = ?OQN—l (3.64)
T, J .
N
S o,
Ic#l:k;éy
vjylzPJ“—O vie{1,2,...,N} and | # j,1,

with A > 0 and v;;; > 0,Vl € {1,2,...,N} and | # j,i being the Lagrange multipliers
associated with the total power constraint and power positivity, respectively. Now, consider
the case where chl . >0,Vle{l,2,...,N} and | # j,i, which by complimentary slackness
implies that v;;; = 0. This in turn leads to

np |hji|?€50. + Zgii,:kl#j PE (g al?€5,0,6€5 0,0 — 1Py k265 k,i6500) .
(1 + ZkN;i:kl;t , Pfk,ifj,k,i) N PP (E;\;fi:kl76 ] ch,k,i|hj,k|2§7’.,k,z‘>
” (14 5, P ) (4 P + L
(3.65)
Consequently,

[ERIRIARES Z P i(1hgalP85.0i85 k. — 1Ry k1?65 k.i€5.0.6) = [hsq| a0+ Z PL i(1hg,al?€,0,i5 k.0 — 1hs k175 ki€ ,0,4)
k#z,k#] k;éz,k#]

for Vg € {1,2,..., N} and q # j,1,1. Rearranging (3.66) yields (3.66)

1?50 — |hgl &g + Z ((1h;, €00 — a2 .00)6imi — |Pjnl* ki€ — &ai)) =0,
k?éi,k#j

(3.67)

2A similar result has recently appeared in [107].
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which cannot simultaneously be true for any two nodes S; and S, for [ # ¢. Since the rate
function can be verified to be strictly increasing in the cooperative power, then the optimal
solution always happens on the boundary of the feasible set (i.e. Pf;pm = PJCZ) Hence, when
power is optimally allocated, only one node is allocated all the available cooperative power

Pf; and that node’s cooperative transmission maximizes the achievable rate. O

3.7 Timing Synchronization Analysis

It is well-known that due to the diagonal structure of the broadcasting phase, as shown
in (3.1), the problem of perfect timing synchronization is alleviated since within the TDMA
framework, only one source node is allowed to transmit at any one time-slot [9]. Moreover,
the analysis so far assumed perfect “in-phase” synchronization among the transmitting nodes
in the cooperation phase. However, simultaneous transmissions of the distributed nodes dur-
ing the cooperation phase impose a major practical challenge, especially for a large number
of transmitting nodes, scattered over a large area in the network. The mismatches in clocks
of the geographically distributed nodes result in different transmission times. Also, the lack
of tracking at the receiving node for all the other cooperating nodes and the lack of com-
pensation for propagation delays can have detrimental effects on the network performance.
Therefore, this section aims at analyzing the timing synchronization errors in the coopera-
tion phase and their impact on the SER performance and achievable rate of the M2M-STNC
and M2M-STNC-ONS schemes.

3.7.1 Signal Model Under M2M-STNC Scheme

In the cooperation phase, consider the scenario where node S; is the receiving node
while the remaining distributed nodes S,, for m € {1,2,..., N}, are assumed to transmit
asynchronously. Let 7;,, be the time-offset for each transmitting node S,,, during the i time-
slot. Moreover, assume that each distributed node initiates and terminates it transmissions
within T time units of each other within each TDMA time-slot. Due to the fractional-symbol
delay between the different nodes, the channels can become extremely dispersive even for
flat-fading channels. Moreover, the effect of the different propagation delays is manifested
in the form of superposition of pulses from each node S,, for m € {1,2,..., N},,»; that are
shifted by 7;,,,. This in turn implies that neighboring symbols will introduce intersymbol
interference (ISI) to the desired symbol. In this work, only the ISI contribution from the
neighboring symbols to the desired symbol is considered while the higher-order terms are
neglected due to their smaller effect [108]. Thus, from (3.8), the received signal at node S;
during the i time-slot is expressed as® [109] [110]

31t is assumed that the channel coefficients are time-invariant during each time-slot but are randomly
time-varying from one time-slot to another.
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N 1
Vi) = > omi Y wm(l)em (E— 1Ts — 7im) + wi(t), (3.68)
m=1,m7#1 =1

where oy, ; is defined in (3.9) and w;(¢) is written as

N N 1
D) =wit)+ D Y Bmkilks D Mk (t—1Ts) € (t = 1T = Tigm) . (3.69)
m=1m#i k=1 1=—1
k#i,k#£m

Without loss of generality, the random time-shifts between the N —1 nodes and the receiving
node S; are ordered such that 0 < 7, < ... <7, <711 <... <7n <7, As before,
the received signal is then fed into a bank of N — 1 filters, matched to the nodes’ signature
waveforms, and sampled at ¢t = [T, + A;, where A; is the timing-shift chosen by the receiving
node S; to compensate for the average delay of the transmitting nodes. Thus, the received
signal at node S; is given by [111]

lTs+Ts+Ai
Vi) = (Vi(t), ci(t) = / Vi(t)cj(t —1Ts — A;) dt, (3.70)
lTs+Al
with ¢;(t) being zero outside the duration of T} time units. Now, define the (N —1) x (N —1)
cross-correlation matrix R;(l) whose entries are in general modeled for il = 1,/ = 0and [ = —1
as [99]

. (3.7

m,j

iym i,m—L
PO {i A et = Tin )5 (E = D) dt = i (T’ - ) s Tim > A

0, otherwise

mvj - T _A/.
Ts max(7i,m,A;) Pm.j 1 - 2= s Al < Tim

) A*T
1 min(7; m,A;)+7Ts Pm.j 11— ===, A > Ti,m
p(O) - / Cm(t - Ti,m)c}k'(t - Ai) dt = ! o s (3.72)
Ts

and

o Ti,m : (3.73)

(v _ o em( = Tim)G(t = D) dt = pm; ( T ) L i < A
0, otherwise

respectively, where R;(l) = 0,V|l| > 1, R;(I) = RY(—1), and as before, it is assumed that
Pm.j = p,¥Ym # i. Furthermore, the time-shifts are assumed to be uniformly distributed as
Tim — A ~ U [=AT,/2, AT, /2] around the reference clock A;, Vm € {1,2,..., N},,»;, where
AT, € [0,T%) is the maximum time-shift value. Intuitively, the smaller are the time-shifts,
the less severe are the timing synchronization errors.

For convenience, let R;(0) = R; be defined as
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r ~(0) ~(0) ~(0) 7
1 P1,(i-1) P1,(i+1) P1,N
(o) | ' (o) )
B , . 1 4 , . :
Ri _ '[jz);l),l 0 p(z—li,(z+1) sz];l),N ’ (374)
Pivya 0 Plt1),(i-1) 0 Plt1),N
o o (0) o
L PN 0 PN PNi+1) Lo
and R;(1) = RT(—1) = R;, where R is defined as follows [112]
I ~(1) ~(1) ~(1) ]
0 - Pig_ny  Piayy 0 PIN
_ 0 A
= |° O Aty e+ PN | (3.75)
. 0 0 oo 30
(i+1),N
0 .- 0 0 . 0 |
Thus, the output of the matched filter bank can be expressed as [111] [112]
Vi(l) = RT Az (1 + 1) + RiAsai (1) + RiAizi(1 — 1) + (1), (3.76)

where matrix A; is defined in (3.16) whereas z;(l + <) is defined in general as
zi(l+¢) =211 +9),. ., wia(l+6), 21 (L +6), ..., an (1 +6)]" (3.77)

for ¢ € {—1,0,1}. Also, w;(l) is the noise vector with variance given by

No (I+Gi)RiT+GiRi>, ifo—1

No(@I+G)R; +G,RT +G;R;), ifc=0
Emiywl (i +)] = 0 \ITEIR T GR + ). s , (3.78)

No (I+GZ~)R¢+G1~RZT), ifo=—1

0, otherwise

where E'[] is the expectation operator and matrix G; is defined in (3.17). As before, the
vector Y;(n) can be decorrelated as

Vi) = R7'Vi(l) = RiAwi(I + 1) + RiAizi (1) + RiAizi(1 — 1) + d,(1), (3.79)

where R; is as defined in (3.15) with off-diagonal elements equal to p, 1=%Z = R 'R, RZ =
R'R’ R, = R;'R; and w,(l) = R; 'w;(I) with

NoR;' ((I+G;)RT +G,~Ri) RT ifo=1
_ _ NoR:7 ' ((1 G; RZ GZRT GZRZ R._T, if¢=0
E @)@ (1+¢)] =4 "" T+ )_ " ! u ) ' ne (3.80)
NoR' ((1+Gi)R; + G.RT ) R”, o= 1

0, otherwise



Chapter 3 76

The decorrelated received signal Y;;(1) at the output of the j* MFB branch is given by

N N

Via) = ajipige;) + D mi Bim@m(+ 1)+ fmem( = D)+ D amibjm@m(l) +0;(),
Desired Symbol m=1,m#i m=1,m#i,j
IST Symbols

(3.81)

where p;;, is the j™ diagonal element of matrix éi, while p;,, and p;,, are the (j,m)"

element of matrices B; and R;, respectively. Additionally, w;;(l) ~ CN(0, 9;,;Noy) where g,
is the j'" diagonal element of matrix R;' ((I +Gi)R; + G;R" +Gi}~2i) R;". Based on the
above analysis, the instantaneous conditional signal-to-interference-plus-noise ratio (SINR)
at the output of the MRC of node S; of symbol z; for j # i is obtained as

s o PB(YN Daalhalhed 5

- Py I b kit Lo skl HNo ) PO

7t = ?
No Z;i+ 0 No

where Z;; is the ISI variance as defined by

(3.82)

[P e 2P|

T o pB o lr(rzki 2 2 ol pB ol lrgki|hmvk|2|hkvi|2 =9
i = =Y 05 P + =3 07 m>
7% Z m Z P£|h ,k|2 + No (pjvm p]vm) Z m Z P£|h ,k|2 + No Pj,m

m=1,m%#i k;élficl#m m=1,m#i,j k;é’:i}#m
(3.83)

and it is assumed that data symbols are statistically independent. That is,

1, if¢=0and m=j

Elzm(Da;i(l+9)] = { (3.84)

0, otherwise

Based on (3.82), finding a closed-form solution for the SER for M-PSK modulation is ex-
tremely difficult. Thus, conditional SER given the channel knowledge can be obtained by
substituting (3.82) into (3.39) and then numerically evaluating it. Moreover, it can be ver-

ified that if 7, — A; = 0,Vi,m € {1,2,...,N} and ¢ # m, then ﬁgi)j = pm,; and also
,57(7;}) = ﬁg?j = 0. Hence, the SINR term in (3.82) reduces to the SNR term of (3.22).

3.7.2 Signal Model Under M2M-STNC-ONS Scheme

From (3.28), the received signal at node S; is given by

N 1
Vi(t) = i Y Tm(l)em (E— 1T = Tim) + Wi(t), (3.85)

m=1,m##i =—

where @&, ; is defined in (3.29) and w;(t) is written as

N 1
Wi(t) =wit) + Y Bmoptilmopti Y Mmopti (t = 1T%) e (t = 1Ts — Tim). (3.86)
m=1,m#i I=—1
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Following the analysis of the M2M-STNC scheme and replacing matrices A; and G; with A,
and G;, respectively (see (3.31) and (3.32)), the instantaneous conditional SINR of symbol
x; at node S; can be shown to be

PP PJ%mj’,"ptvipmj,opt,iF 52
N PjB’hj:i’2 J PJB|hJ',0pt,i|2+N0 i
Vii = N, + = A , (3'87>
" Zji + 05iNo

where éﬂ is the j'" diagonal element of matrix R; ((I + C:'l)l—%z + CA?ZRf + éJL) R7T and

N C |7 217, 2 N C |7 217, 2
; P ilhm,opt,il | Pm,optil* \ 0 P ilhmopt,i|*[Pom optil* ) —
Li= Y Pfi( Sl I S D i el P

PE R opt.il* + No PE R opt.i> + No

m=1,m%1i m=1,m%1,j

(3.88)

3.8 Imperfect Channel State Information

So far, perfect channel state information (CSI) has been assumed and in practice, such
assumption is not valid. Channel estimation errors are possibly caused by inaccurate chan-
nel estimation/equalization, noise or Doppler shift. Conventionally, channel estimation is
based on transmitting a known pilot “training” sequence with a particular power, prior to
data transmission. Inaccurate channel estimation results in a channel estimation error with
variance, denoted as £. At the end of the training phase, the receiving node has imperfect
CSI for channel equalization and data detection. In the following subsections, the impact
of channel estimation errors on the performance of the M2M-STNC and M2M-STNC-ONS
schemes—assuming perfect timing synchronization—is studied and characterized.

3.8.1 M2M-STNC

In the broadcasting phase, the received signal at node S; from node S; with channel
estimation error is expressed as

y;i(t) = 1/PJ~B(h]‘7z‘ + hj,i)chj (t) + ’I”Ljﬂ‘(t), (3.89)

where 15 ; denotes the channel estimation error. Consequently, , /P]-B h$ ;x; is the added noise

term that scales with the broadcasting power. Furthermore, the channel estimation error

h%; is modeled as a zero-mean complex Gaussian random variable with variance €;;. Thus,

the additional self-noise term |/ PPh5 x; is a zero-mean complex Gaussian random variable

with variance ¢;; P, Equation (3.89) is re-written as

Y5i(t) = /PP hjwjc;(t) +n5,(t) (3.90)
where n$,(t) =/ PPhS x5¢i(t) +nyi(t) is a zero-mean Gaussian random variable with vari-

ance SN-PJB + Np. Thus, the SNR after matched-filtering is given by
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B 2
voF = PJLA (3.91)
5P + No
In the cooperation phase, the received signal at node S; is given by
N
> 0 mem(t) + @5 (1), (3.92)

m=1,m%#i

where «f, ; is defined as

N
=,/PB Z B iltm kP i (3.93)
Ko e
and

P¢ k.
e _ myk,i . 3.94
i = B + e T 0 9
As before, w;(t) is the zero-mean Ny-variance AWGN sample at node S; and w;(t) is the
equivalent noise term, expressed as

WS (t) = w Z Z Be ki (P + 15 ) o + (P ihl, g + hn s + Wy 1 hf ) Tm) cm (E).
m= Im;tézk7é o
(3.95)

After multinode signal detection, the received signal corresponding to symbol z; is given by

N
V=B | X Bhuihinhs | a5+ 5 (599
.y
where w5, ~ CN (0> QN—1§§,¢) and

N
Fi=No |1+ Z B (hial” +ena) | + D (B0 (Ihwil’ejn + |hjwlPeri + jkeni) -
.y .y

In turn, the SNR at the output of the matched filter of node S; is expressed as (3.97)

pB ZN ]kz|h]k| |hg,i|?
J k;éc’L:kl;ﬁ] (|h] k‘2+51,k)+N0

hi,il?+er,i P hiil?ej kP klPek,i+€) ek i
ov-r (30 (14 s D ) + Bl BT )
’ ’ (3.98)
In the case of perfect CSI (ie. ¢;;, = 0, Vj,i € {1,2,...,N} and j # i), then the SNR
expressions in (3.91) and (3.98) reduce to (3.4) and (3.22), respectively.

cp _
Y5
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3.8.2 M2M-STNC-ONS

Under the M2M-STNC-ONS scheme?; the received signal (see (3.28)) in the cooperation
phase at node S; is given by

N
Vilt)= > a5 iwmem(t) + 05 (t), (3.99)
m=1,m##i
where a7, ; is defined as
dfmi - fn,opt,iﬁmﬂpt,i \/ Prﬁhm,om,i- (3-10())

Moreover, w5 (t) is equivalent interference plus noise term, defined as
05 () = wi(t)+

N
E e 7 7€ 7 7€ 7 7€ 7€ 7e
Bm,opt,i ((hm,opt,i + hnl,opt,i)nm,()pt,i + (hm,()ptyih’m,opt,i + hquPt,hm,opt,i + hm,opt,ihm,opt,i)xm) Cm,(t).
m=1,m%1

(3.101)

Following (3.33), the decorrelated signal can be obtained as

€ _ € B . B7 . e A€
yj,i = j,opt,ihjyoptﬂ\/ ‘P] hjopt,i®; + Wj i (3.102)

where ﬁ)jsz ~ CN(0, on-195,), where

95:=No (1 + (B5,0pt,0)” (1 .0pt.il* + éj,opt,vt)) + (B opt.) (|ﬁj,opt7i\2€_j,opt,z‘ + R opt,il 8,001, + 5j,opt,i€_j,opt,z‘)-
(3.103)
Therefore, the SNR at the output of the matched filter is expressed as

CP_ PP P |hj,opt,i*1hj0pt,il?

Bt T

oN-1 (No (PJB(If_Lj,opt,iIQ+5j,opt,¢)+Pf¢(|ﬁj,opt,i|2+éj,opt,i)+No> +Pﬁ(\ﬁj,om,i\25j,opt,i+lﬁj,opt,z‘|25j,opt,z‘+éj,opt,i€_j,opt<,i)>
(3.104)

As before, in the perfect CSI case, the SNR expression in (3.104) reduces to that of (3.35).

3.9 Performance Evaluation

In this section, the analytical derivations of the performance of the M2M-STNC and M2M-
STNC-ONS schemes for N = 4 and N = 5 are evaluated and compared for symbol z; received
at node S4. For simplicity, equal power allocation between the two transmission phases is
assumed, such that PP = P’ = P/2, P{; = PC/(N — 1) = P/(2(N —1)),Vi € {2,..., N}
and P{, ;= P{;/(N —2) = P/(2(N —1)(N —2)),Vk € {2,...,N} and k # . The network

4The node selection criterion is now based on the channel coefficients with estimation errors, which implies
that the selected node with imperfect CSI is not necessarily the selected node under perfect CSI.
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Figure 3.2: Network Configuration with (a) N =4 and (b) N =5 Nodes

nodes are located as shown in Fig. 3.2 with the channel variance between nodes S; and 5;
being defined as h;; ~ CN(0,d;;),Vj,i € {1,2,..., N} for j # i and v = 3. Non-orthogonal
signature waveforms with a cross-correlation of p;; = p = 0.5 for j # 7 are also assumed.
The channel estimation error variance is assumed to be the same between any two nodes
(ie. g, =¢,Vjie{l,2,...,N} for j #1i).

3.9.1 Approximate Probability of Node Selection

The approximate probability of node selection for N = 4 nodes is illustrated in Fig. 3.3(a)
with perfect timing synchronization and CSI. As can be seen, the simulated node selection
coincides with the derived probabilistic approximation. In addition, it is noticed that node
S3 is selected—on average—83% of the time and this is due to its location being closer to
both source node S; and its destination node S;. A similar observation can be seen in Fig.
3.3(b) for N = 5 nodes, with the theoretical approximation agreeing with the simulated
optimal node selection. As before, node S5 is selected most of the time to relay symbol x;
to destination node Sy.

Simulation Theoretical Approximation Simulation Theoretical Approximation

6.83% 6.13%
17.02% 16.97%

35.02%
I Node s I Noce s,
Node S, - Node 33
[ Nodes,
82.98% 83.03% 58.15% 55.98%

(a) N =4 (b)y N=5
Figure 3.3: Approximate Probability of Node Selection for (a) N = 4 with Intermediate Nodes S

and S3, and (b) N = 5 with Intermediate Nodes S3, S3, and S; - Perfect Timing Synchronization
and CSI

37.89%
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SER Performance Results for M2M-STNC
T T T

5
£ === Simulation (N = 4)
A Numerical Evaluation (N = 4)
=== Simulation (N = 5)
'@ Numerical Evaluation (N = 5)
T T T

1 1 1
0 5 10 15 20 25 30 35 40
PIN, (dB)

Figure 3.4: QPSK SER Performance of the M2M-STNC Scheme - Perfect Timing Synchronization
and CSI

SER Performance Results for M2M-STNC-ONS
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Figure 3.5: QPSK SER Performance of the M2M-STNC-ONS Scheme - Perfect Timing Synchro-
nization and CSI

3.9.2 Symbol Error Rate Performance

From Fig. 3.4 and assuming perfect synchronization and CSI, it is clear that as the
number of cooperating nodes in the network N increases, the SER performance of the M2M-
STNC scheme improves; however, insignificantly. Moreover, the numerically evaluated SER
performance of the M2M-STNC scheme perfectly agrees with its simulated performance. Fig.
3.5 illustrates the SER performance of the proposed M2M-STNC-ONS scheme. Clearly, the
derived approximate SER theoretical expression coincides with the simulated performance
except for a slight deviation at low SNR which is attributed to the approximation used in
the theoretical analysis which assumed high enough SNR. Also, the derived upper-bound
happens to be asymptotic at high SNR and thus confirms the achievable diversity order per
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node. Based on Figs. 3.4 and 3.5, the proposed M2M-STNC-ONS scheme outperforms its
counterpart scheme and achieves full diversity order.

Synchronization Results for N = 4 Nodes
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Figure 3.6: QPSK SER Performance with Timing Synchronization Errors for N = 4 Nodes - Perfect

CSI

In Fig. 3.6, the SER performance of the M2M-STNC and M2M-STNC-ONS schemes is
compared with timing synchronization errors and perfect CSI for N = 4 nodes. Clearly, the
M2M-STNC-ONS scheme is more resistant to timing offsets than its counterpart scheme.
This is because the number of simultaneous transmissions in each time-slot is reduced and
only the node achieving the highest cooperative SNR at the receiving node relays its received
signal. A similar observation is seen in the case of N = 5 nodes (see Fig. 3.7). However, it is
noticed that the impact of timing offsets on the SER performance is less severe despite the
increase in the number of transmitting nodes, which is due to the increased diversity order.

Synchronization Results for N = 5 Nodes
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Channel Estimation Results for N = 4 Nodes
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Figure 3.8: QPSK SER Performance with Imperfect CSI for N = 4 Nodes - Perfect Timing
Synchronization

The performance of the M2M-STNC and M2M-STNC-ONS schemes with channel es-
timation errors and perfect timing synchronization for N = 4 nodes is demonstrated in
Fig. 3.8. It is clear that with the increase in channel estimation error variance ¢, the SER
performance of both schemes degrades with the M2M-STNC-ONS scheme still significantly
outperforming its counterpart scheme. The case of N = 5 nodes is shown in Fig. 3.9 with
the SER performance of both schemes being less affected by channel estimation errors due
to the increased diversity gains, as aforementioned.

Channel Estimation Results for N = 5 Nodes
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3.9.3 Achievable Rate Performance

In Fig. 3.10, the achievable rate of node S; at node Sy for N = 4 and N = 5 nodes
is illustrated. It is evident that the proposed M2M-STNC-ONS scheme with perfect syn-
chronization and CSI achieves a better transmission rate than the M2M-STNC scheme. The
achievable rate when N = 5 is less than that when N = 4, which is due to the increased num-
ber of time-slots required for communication between all the nodes. The same observation
holds for the different cases of perfect and imperfect timing synchronization and CSI.
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Figure 3.10: Achievable Rate of Node S; at Node S4 for (a) N =4, and (b) N =5 Nodes

Fig. 3.11 illustrates the total achievable rate of source node S; for N = 4 and N =5
nodes networks. It is clear that the proposed M2M-STNC-ONS scheme is superior to the
M2M-STNC scheme and the total achievable rate for a network with N = 5 nodes is higher
than that of a network with N = 4, despite the decrease in the rate between node S; and all
the other nodes in the networks. Finally, the gain in rate of the M2M-STNC-ONS scheme
compared with its counterpart M2M-STNC scheme is higher for the network with N = 5
nodes. This again can be seen for the different cases of perfect and imperfect synchronization
and CSI.

3.10 Conclusions

In this chapter, both the M2M-STNC and the M2M-STNC-ONS multinode cooperative
communication schemes are presented and analyzed. It has been shown that both schemes
allow N amplify-and-forward nodes to exchange their data symbols over a total of 2/NV time-
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Figure 3.11: Total Achievable Rate of Source Node Sy for a Network of N =4 and N =5 Nodes

slots and thus maintain a network throughput of 1/2 symbol per time-slot. Moreover, an
analytical expression for the conditional SER of the M2M-STNC scheme has been provided
while approximate and asymptotic upper-bound SER expressions for the M2M-STNC-ONS
scheme have been derived and shown to coincide with the simulated results.

The superiority of the M2M-STNC-ONS scheme with N nodes manifests itself in the
fact that only two time-slots are effectively required per node to achieve a diversity order of
N —1 per transmitted symbol while allowing all the N nodes to exchange their data symbols
simultaneously over a total of 2/NV time-slots as opposed to the conventional multinode relay
networks that require N? time-slots to achieve the same diversity order of N — 1 per node
even with optimal relay selection [24]. In addition, the M2M-STNC-ONS reduces the total
number of transmissions in each time-slot in the cooperation phase in comparison with
the M2M-STNC scheme, which in turn reduces the effect of noise amplification and more
importantly reduces the effect of timing synchronization errors. Also, the effect of imperfect
channel state information is mitigated.

Due to the envisioned merits of the M2M-STNC-ONS scheme, its potential applications
include but are not limited to cluster-based communications for cooperative spectrum sensing
and decision fusion in cognitive radio networks [113], and also for reliable and energy-efficient
inter- and intra-cluster data gathering in wireless sensor networks [114]. Moreover, the M2M-
STNC-ONS scheme can be used for improved network connectivity in clustered mobile ad-
hoc networks [115]. Hence, it is expected that the M2M-STNC-ONS scheme will serve as a
potential candidate for many-to-many cooperative communications in amplify-and-forward
cooperative networks.
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Auction-Based Power Allocation for
Single-Relay Cooperative Networks

4.1 Introduction

In the previous two chapters, sum-of-rates maximizing power allocation has been for-
mulated and proposed for bi-directional and multinode cooperative communications. Such
power allocation is assumed to be performed by a centralized controller. In addition, the
selected nodes were assumed to voluntarily share their transmission resources (i.e. band-
width and power). However, in decentralized and fully distributed ad-hoc wireless networks
without a single authority and with network users acting as independent entities, rational
users may selfishly aim at maximizing their utility and use of resources. Moreover, selfish
users might not have any incentive to share their resources if they cannot gain some reward
in return. In other cases, several users could compete in order to consume transmission
resources from a particular user who might be willing to assist in relaying their data trans-
missions towards a destination for a price. Further, rational, selfish users may overstate or
otherwise not truthfully report their resource demands if doing so can improve their utility.
In other scenarios, revealing such proprietary information may have an adverse strategic
long-term impact. Hence, a key problem in ad-hoc wireless networks is how to allocate
transmission resources efficiently among competing selfish users. Overall, the modeling of
repeated interaction of network users is rooted in game and auction theories.

An important thrust of recent research deals with user selfishness and cooperation in
wireless networks from a game-theoretic perspective. For instance, in [116], a Stackelberg
game is proposed for multinode relay selection and power control when a single source node
communicates with a single destination. In another line of work, Huang et al. propose two
distributed auction mechanisms that achieve a unique Nash Equilibrium for relay selection
and power allocation, namely, the SNR auction and the power auction [117]. It is shown that
the SNR auction offers a flexible tradeoff between fairness and efficiency, while the power

86
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auction achieves efficient power allocation by maximizing the total rate increase. In [118], a
second-price auction is proposed for fair allocation of a wireless fading channel for different
channel state distributions. In [119], the authors propose a quasi-share auction approach for
cooperative video transmission relay networks to minimize end-to-end expected distortion
and achieve near-optimal bandwidth/power allocation.

In this chapter, the power allocation problem in single-relay cooperative ad-hoc wire-
less networks is formulated as an auction game and two distributed auction algorithms are
proposed, namely the conventional ascending-clock auction (C-ACA) and the alternative
ascending-clock auction (A-ACA) [47][49]. In particular, the proposed auction algorithms
are proven to converge in a finite number of time-steps. Additionally, it is shown that the
A-ACA algorithm enforces truth-telling while the C-ACA algorithm does not. Finally, it is
demonstrated that both the C-ACA and A-ACA algorithms maximize the social welfare (i.e.
the sum of utilities of the source nodes and the relay). It is envisioned that the presented
work will pave the way for a practical distributed and efficient power allocation mechanism
in single-relay cooperative communications in ad-hoc wireless networks.

In the remainder of this chapter, the network model is presented in Section 4.2. The
game-theoretic framework for the source nodes and the relay is presented in Section 4.3
while the ascending clock auction-based relay power allocation algorithms are discussed in
Section 4.4. The properties of the proposed algorithms are numerically evaluated in Section
4.5. Some practical performance issues are discussed in Section 4.6, while the conclusions
are finally drawn in Section 4.7.

4.2 Network Model

Consider an ad-hoc wireless network consisting of N source nodes (N > 2), denoted
S1, S9, ..., Sy. The N nodes are assumed to have their own data symbols xq,zs, ..., 2y,
respectively, and each node aims at communicating its data symbol to a common destina-
tion node D. In addition, assume that there is a relay node R that is willing to share its
transmission power Pg to forward the source nodes’ data symbols to the destination. In this
network (shown in Fig. 4.1 for N = 2), each node is equipped with a single antenna and the
relay node’s cooperative transmission follows the amplify-and-forward (AF) protocol [56].
The channels between any two nodes are modeled as narrow-band Rayleigh fading channels
with additive white Gaussian noise (AWGN). Let h;; denote a generic channel coefficient
representing the channel between any two nodes j and i, then h;; ~ CN (0,0]2-71»), where
0]2-71. = d;; is the channel gain with d;; and v being the distance between the two nodes and
the path-loss exponent, respectively.

The communication between the source nodes and the destination node is performed over
a total of NV 4 1 time-slots and is split into two phases, namely the broadcasting phase (of
N time-slots) and the cooperation phase (of a single time-slot).



Chapter 4 88

X
Destination
Source
Node Sz Broadcasting Phase
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Figure 4.1: Single-Relay Cooperative Network with N = 2 Source Nodes

4.2.1 Broadcasting Phase

In the broadcasting phase, each source node S; for j € {1,2,..., N} is assigned a time-slot
T; in which it broadcasts its own data symbol z; to the rest of the network. The received
signal y; () at the relay node R in time-slot 7} is expressed as

Yjr = £/ PBjhjrxi +njo, (4.1)
while the received signal at the destination node D is expressed as
Yjd =\ LB;hjat; + nja, (4.2)

where Ppg; is the broadcasting transmit power at node S; and n;, and n;4 are the zero-mean
complex additive white Gaussian noise (AWGN) processes with variance Ny, at the relay
and destination nodes R and D, respectively. Upon completion of the broadcasting phase,
relay and destination nodes R and D will each have received a set of N signals {yj,r}év:l and

{yﬁd}é\le, respectively, comprising symbols {:L’j};\’:l of the N source nodes.

4.2.2 Cooperation Phase

The cooperation phase involves two operations: (1) signal transmission via the relay node,
and (2) multinode signal detection, which are discussed in the following subsections.

Signal Transmission

In the cooperation phase, relay node R in its assigned time-slot Ty ,; forms a linear
network code based on its received symbols {y,,,}~_;, during the broadcasting phase and
transmits it to the destination. For source separation of each transmitted symbol of the
different source nodes at the destination, each received signal y,,, is spread using a sig-
nature waveform, ¢,,(t). It is assumed that the relay and destination nodes know the
signature waveforms of all the source nodes. The cross-correlation of ¢,,(t) and c¢;(t) is
pmj = (cm(t),c;(t)) = (1/T5)fOTS cm(t)ci(t)dt for m # j with p;; = 1, T being the symbol
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duration and (-)* denoting complex conjugation. The resulting signal transmitted by the
relay, X'(t) is written as

N
X(t) = Z 5m,rym,rcm(t)a (4.3)
m=1

where ¢,,(t) is the signature waveform associated with source node S, and f,,, is a scaling
factor defined as [56]

Po
= o . 44
B’m,'f‘ \/PBm|hm,r|2+N0 ( )

where P, is the cooperative transmit power of symbol z,, at the relay node R. The received
signal at the destination during time-slot Ty is given by

Vrd(t) = hyaX (t) + na(t), (4.5)

where ny4(t) is the AWGN sample at the destination. Upon substitution of (4.1), (4.3) and
(4.4) into (4.5), the received signal can be expressed as

N
yr,d(t) = Z O‘m,r,dl‘mcm(t) + ﬁd(t)7 (46)
m=1
where Qura = B/ PB,, hmrhra and 7g(t) is the equivalent noise term, defined as

N
Ra(t) = na(t) + hra Y Bmsfmrcm (t). (4.7)
m=1

Multinode Signal Detection

Upon receiving signal Y, 4(¢) from the relay, a multinode signal detection is performed by
the destination to extract each symbol z;, for j € {1,2,..., N}. This is achieved by passing
the received signal Y, 4(¢) through a matched filter bank (MFB) of N branches, matched to
the corresponding nodes’ signature waveforms ¢;(t), yielding

N
Vird = <yr,d(t)a Cj(t)> = Z Om r,dTmPm,j T T d- (4.8)

m=1
Recall that p,, ; is the correlation coefficient between ¢,,(t) and c;(t). Without loss of gen-
erality, let p,, ; = p, YVm # j. Thus, the decorrelated received signal ), 4 corresponding to
symbol z; is obtained as [120]

Vira = Bjwr) P;hjrhraz; + 7tja, (4.9)

where 754 ~ CN'(0, Noon (5, |hral” + 1)) and o is given by [103]
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B 1+ (N—-2)p

L+ (N =2)p— (N —1)p*
Upon the completion of the broadcasting and cooperation phases, the destination will have
received two signals of each symbol z; for j € {1,2,..., N}; a direct signal from the source
node S; in the broadcasting phase and a relayed signal in the cooperation phase. The
detection of symbol z;, denoted as Z;, is achieved through maximal-ratio-combining (MRC)
of the signals received in the broadcasting and cooperation phases as [56]

V PBJ hj;,d ) /Bjﬂr V PB] h;,Th:,d ¥ (4 11)
N .

Yy ,d y‘, ,d>
P Noon (82, hral? +1)777

where y; 4 and Yj, 4 follow (4.2) and (4.9), respectively. Thus, the instantaneous SNR at
the output of the MRC of symbol z; is given by ~; = 75, +~5,, where 77 is the SNR due
to the broadcast “direct” transmission from the source to the destination and is defined as
vfd = Ppg,|h;aql?/No, while vfd is the SNR due to the cooperative transmission via relay node
R and is defined as

ON (4.10)

Lj

C PBjPCj‘hj7T|2‘h7"7d|2
7',d = 5 5 .
7% Noon(Ps;|hjr|? + Po;|hral? + No)

(4.12)

Since a single data symbol is exchanged between every source node Sj, for j € {1,2,..., N},
and the destination once every N + 1 time-slots, the achievable rate for each source node
can be determined using

2 2 2
log, (1 N Pp;|h;.dl Pp; Pc;|hj || b dl

R 4(Pc.) =
salFe,) No Noon (Ps;|hj > 4+ Pc;|hra

(4.13)

N+1 2+No)>'

4.3 Game-Theoretic Framework

This section presents a game-theoretic framework for the cooperative relay power alloca-
tion among the N source nodes.

4.3.1 Source Node Utility Function

The utility function of each source node is based on the improvement in the transmission
rate achieved by relay node’s cooperative transmission. Accordingly, the utility function of
source node S; for cooperative data transmission to the destination via the relay node is

U (Pe,) = AR;a(Pe;) — P, (4.14)

where ¢ is the price per unit of power charged by the relay node to forward data symbols
to the destination, and AR;4(Pc,) is the improvement in the transmission rate due to the
cooperative relaying which is given by
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AR 4(Po) = —1og, (14 L0 tird (4.15)
7 J N+1 Po, +Yjra)’
where
Pg;|hj.|*
Qi g= i 119, : 4.16
Jrd on (Pg;|hjal* + No) (4.16)
and
Py |hi |2+ N,

Tjrad = ylfarl Mo (4.17)

|h1”,d|2

Thus, AR;4(Fc;) defines the cooperation gain to node S; in terms of an improvement in the
transmission rate to the destination, when the relay node cooperates. Clearly, AR;4(Fc;) is
a monotonically increasing function of Pc,.

Each source node aims at maximizing its utility subject to the total transmit power Py
available at the relay. Thus, each source node’s cooperative power demand problem can be
modeled as

max U (Po,) = AR;4(Pc,) — £Pc,,

Pg,;>0

st. 0<Po, <Pp, Vje{l,2,...,N}

(4.18)

Clearly, the utility function UF (P, ) is concave in Py, and taking the derivative of US (Pc;)
with respect to Pg;, yields

OU (Po;) _ OARja(Pc,)
8P0j 0Pc,

J

£=0. (4.19)
By using the identity log,(x) = In(z)/In 2, defining n = m and substituting AR; 4(Pc,)
in (4.15) into (4.19), the utility function U;4(P;) is maximized at Pe;(§) which is expressed
Vie{l,2,...,N} as

. 1 4nQ'rdT'rd(Q'rd+1)
Po, () = — (/02,2 prd g, —(ra+2)Yira | Pr)| -
e [O’mm<2mj,r,d+1> <\/ pralara ¢ (ira £ 2 s | P

(4.20)

4.3.2 Relay Node Utility Function

The relay node’s utility function is based on selling its cooperative transmit power Pg to
the source nodes to forward their data symbols to the destination and cover its cooperation
cost ¢ per unit power (i.e. for processing, transmission and receiving). Thus, the relay’s
utility function is given by

Ur(Pr) = 9r(Pr) — CPr, (4.21)
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with 9, (Pg) = Z;VZI U;(P¢,) being the total payment the relay receives from the N source
nodes for transmitting their data symbols, and ¥; (Pg ) is the payment source node S; makes

when it is assigned cooperative transmit power Pc such that Z Pc < Pg (as will be
formally established in the following section). It should be noted that C Pg is the cooperation
cost due to the transmission of source node S;’s data symbol.

4.4 Proposed Power Allocation Auction Algorithms

The idea of pricing as a distributed control mechanism aims at encouraging autonomous
and independent network users to make rational decisions that result in a social benefit
for the entire network. Towards this end, two distributed auction algorithms for efficient
power allocation are proposed, namely the conventional ascending-clock auction (C-ACA)
[47] and the alternative ascending-clock auction (A-ACA) [49]. In particular, the relay
“auctioneer” announces a price, the N source nodes “bidders” report back their cooperative
power demanded at that price and power is allocated to source nodes at the current price
whenever they are “clinched”. The relay then raises the announced price and the process
repeats until the total power demand meets the available power supply (in which case all
the relay’s transmit power Pp is allocated).

4.4.1 Conventional Ascending-Clock Auction

In the C-ACA based power allocation algorithm at each time 7 = 0,1,..., the relay
announces a price £ to the N source nodes. For the relay to cover the cooperation cost per
unit power (, it initially sets a reserve price of ¢ = ¢ and announces it to the source nodes.
Based on the announced price {7, each source node S; responds with a bid in the form of an
optimal power demand Pg,({7) to the relay. After receiving all the demands at each time-
step, the relay compares the total demanded power PS5 (£7) = Zjv 1 Pe, (€7) with the total
available power Pg. If the total demand exceeds the supply (i.e. PS,,,(§7) > Pg), the auction
proceeds to time 7 + 1 and the associated price is increased to £ = ¢™ + = ¢+ (7 + 1)p,
where p is an appropriate step-size. The increased price is then announced to the source
nodes and each source node S; reports its optimal power demand Fc, (€711) to the relay.
On the other hand, if the Supply meets the total demand (i.e. PS,,,(£7) < Pg), the current
time is denoted as T" and the auction concludes. It is possible, for a certain increase in price,
that the supply is not fully covered at the final price 7 (i.e. PS5, ,(€7) < Pg). In turn, a
proportional rationing rule is applied and power allocation is achieved according to [49][121]

Pe, (€771) = Po,(€7) ( a )
Py = P (¢T Pr—> Po(&D) ], 4.22
¢, = P, (€ )+Zj P ) =Y P €) R ; i (§) (4.22)

with Zjvzl ng = Pgr. Hence, each source node §; is assigned its demanded cooperative
transmit power of P/ which in turn makes a payment of 19]0(}75]_) = §TP5]_. In this case,
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the surplus the relay obtains from node Sj is Ba(F¢,) = (€T —¢ )¢, and the relay’s utility
is obtained as Ur(Pr) = (€7 — () Pgr. The distributed C-ACA power allocation algorithm is
summarized in 4.1.

Table 4.1: Conventional Ascending-Clock Auction Algorithm for Single-Relay Power Allocation
1 Relay initializes time-index at 7 = 0 and step-size to g > 0 and then announces initial
price of €% = ¢.
2 Each source node S; computes and submits its optimal power demand Pg, (£°).
3 Relay sums up all demands P§ . ,(£0) = Z;V: L Pe, (€9).
4 WHILE (Pf,,,(§7) > Pr)
5 Set ™ =¢" 4 pand 7 =7+ 1.
6 Price £ is announced to source nodes.
7
8
9
1

Each source node S; computes and submits its optimal demand Pg, (£7).
Relay sums up all demands P§,, (57)22?[:1 Pc, (€7).
END.
0 Let 7 =T be the time at which the auction concluded and assign P, to source node Sj,
which makes a payment of ﬁf(ng) = ¢{"Pg, to the relay node.

4.4.2 Alternative Ascending-Clock Auction

The proposed algorithm of the A-ACA is similar to that of the C-ACA; however, at
every time-step 7, the relay calculates the cumulative vector of quantities C;(£7), clinched
by source node S; at prices up to { as given by

N
Ci(¢) =max [ 0,Pr— Y  Po (&) |, Vie{1,2,... N} (4.23)
i=1,i%j
The process repeats as in the C-ACA until supply meets demand (i.e. P§,,,(7) < Pg) and
the final clinched cooperative power is given by

Po, (671 = Po,(€7) Y )
Ci(€7) = Po, (€7 + Pr—> Po() ], 4.24
(§7) = Pe, (&) + SN P (€ -, P (€1) < R ;:1 ¢ (§) (4.24)

with Zjvzl C;(€") = Pgr. Thus, each source node S; is allocated a cooperative transmit
power of ng = C;(¢T). Also, the payment from source node S; to the relay is written as

91 (PE,) = C;(£%) 5°+ng £ =G, (4.25)

T=1

where the total payment the relay node receives for allocating its power Pg is 9,(Pg) =
Zj.vzl 19?(P5j). It is easily verified that

C;(€%) +Z —Ci(E™h). (4.26)

Also, by substituting ™ = ¢ + u7 into (4.25), the payment of source node §; is rewritten as
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93 (PE,) = CPE, + B(PE,), (4.27)
where
T
Ba(Pg) =Y ur(Ci(€7) = Ci(&7 1) (4.28)
=1

is the surplus the relay obtains from node S; upon allocating power Péj. The distributed
power allocation algorithm based on the proposed A-ACA is summarized in Table 4.2.

Table 4.2: Alternative Ascending-Clock Auction Algorithm for Single-Relay Power Allocation

1 Relay initializes time-index at 7 = 0 and step-size to x> 0 and then announces initial
price of ¢° = (.
Each source node S; computes and submits its optimal power demand Pg, (¢°).
Relay sums up all demands Pg,,,(¢°) = Y3, Pe, (€).
WHILE (Pf,;4(§7) > Pr)
Compute C;(£7) = max (O, Pr — Zf.\/:l}#j Pe, ({T)>.
Set M =¢ +pand 7 =71+1.
Price ¢7 is announced to source nodes.
Each source node S; computes and submits its optimal demand Pg, (£7).
Relay sums up all demands PTCOml(fT):Z;V:l Pg,(€7).
10 END.
11 Let 7 = T be the time at which the auction concluded, compute C;(¢T) and assign
Pt = C;(¢") to source node S;, which makes a payment of ﬁf(ng) to the relay node.

© 00 O U = W

Based on the above analysis, the payment each source node S; makes under the A-ACA
algorithm is upper-bounded by that of the C-ACA algorithm. This is verified by observing
that for a sufficiently small step-size u, C;(¢7) ~ Fe, (€T = P, the following holds

T
IHPE) = CENE + Y (CHE) =Gy ) S €7CHET) = €T, =95 (PE). (4.29)
T=1

Lemma 4.1: In the C-ACA and A-ACA algorithms, the optimal power demand P, (§)
at the relay is non-increasing in its price.

Proof: Taking the first derivative of the optimal power allocation of node S; with respect
to price &, gives

0Pc; (&) _

o¢
0, i e D \/sz,r,d’rjzm,d o PR dCnd T (@0 4+2)T 0 2 Pr
52\/Q?,T,dT?,rtdnfi;;;if;;jgd(9_7',7‘,(1+1) <0, if0< 2<Qj,:,d+1) \/Q?muﬂr?mci+ MQj’T’de’?d(Qj'r’ﬁl) —(Qjra+2)Tjra<Pr.
0, if m\/ﬂindrir,d + 4179j,'r',d'rj’2d(Qj,T',d+1) (g +2)Tjra <O

(4.30)

Clearly, P, (&) is a non-increasing function of &. O
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4.4.3 Properties of Proposed Algorithms
Convergence

Theorem 4.1 (Convergence): The proposed C-ACA and A-ACA distributed algo-
rithms conclude in a finite number of time-steps.

Proof: From Lemma 4.1, Pc,(£7) is non-increasing in £ and hence P, (§7) > Pe, (£7)
with equality occurring when Pg, (6711) = Pe,(€7) = 0 or Pg,(§71!) = P¢,(€7) = Pg, V7. Since
for a sufficiently large 7, Po, (£77") < Pr,(£7) < Pg, then there exists a finite number 7" such
that Z;VZI P, (§7) < Pg and thus the auction concludes at time-step 7. O

Truth-Telling

Theorem 4.2: The C-ACA algorithm does not enforce truthful power demand and all
sources nodes have the incentive to falsely report their power demands.

Proof: Assuming that all the other nodes truthfully report their power demands at
every time-step, let £7 and PCTj be the price and allocated power to node S; at the end of
the auction, respectively when it truthfully reports its power demand at every time-step 7

for 0 < 7 < T. Also, let éf and ]50]. (éT) be the price and allocated power when the node
S; falsely reports its power demand at least once. Accordingly, the utility of node S; under

both cases are given by
U (Pe, (7)) = ARja (Po,(€7)) — €7 Po, (€7), (4.31)

and

Us (Pe, (€7)) = ARy (Pe, (€7)) — & P, (€7). (4.32)
respectively. Thus,

UF (Poy (€M) =UF (Pe, (€7)) = AR (Poy (€7) = ARy (Pe, (€7)) =¢" Poy (€)+€" e, (7).

(4.33)
If ARja (Pe, (€7)) = ARja (Po,(€)) +€7 Po, (€7) > €7 Pe, (€7), then UF (Po,(67) < UF (Pe, (€7))-
Hence, the C-ACA algorithm does not enforce truth-telling and all the source nodes have an
incentive to falsely report their power demands to obtain a higher utility. 0

Theorem 4.3: Reporting optimal cooperative power demand truthfully at every time-
step in the A-ACA algorithm is a mutual best response for all source nodes.

Proof: Assuming that all the other source nodes truthfully report their power demands,
let

S5(T) = {Pe,(€°), ..., Po,(€7): C;(&°), ..., C(€7); T} (4.34)
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be the auction profile when source node S; when it reports its power demand truthfully on
every time-step 7. Also, let

(1) = { Poy (&), Poy(€0), oo Py (€7)1C4(€0), o G5(€0), 0 G (E7) 5T (435)

be the auction profile of source node S; when it falsely demands power on time-step 7 = 7
for 0 < 7 < T while nodes S;,Vi € {1,2,...,N} and i # j truthfully report their power
demands. Moreover, let PC]. (5%) be the power allocated to node S; at the end of the auction
when it falsely demands power. Now, consider the following two cases:

o If P (£7) < Pe,(¢7), then Pp, (5T> < P (€7), which implies that 7 < T. From
(4.14) and (4.25), it is easily shown that

U (55(T)) = UF (34(T)) = ARja(Pe, (€7)) = ARja (Po, (€7))
— 9} (Po,(€)) + 97 (Pe, (€7)).
Since §f+1é (€T < £7C; (fT) then it is straightforward to verify that ¥4 (Pc,(£7)) —
APy (€7)) < €7C5(€7) — €7C; (€7) = €7 P, (67) — €7 P, (€7). Hence,

US (S5(T)=Uf (£5(1)) = ARy aPe,(€7)=ARsa (Pe,(67)) —€" Py ()4 e, (€7) > 0,
(4.37)

(4.36)

where the last inequality holds from P, (¢7) = argmax U (P, (7)) in (4.18).

o If Pe (€7) > Po,(€7), then Pr, (ET) > P (€7), and thus 7 > T. Thus, it can
be similarly verified that 97! (Pe, (€7)) — 04(Po,(€7)) = €7C; (€7) = €7Cy(¢7) =
fo’oj <§T> — &7 Pe,(€7) and hence

UF (S5(T)~UF (S5(T)) = ARjaPo, (€7)~ARja (Poy (67)) ~€7 Py (€7)+€7 Pe, (€7) = 0,
(4.38)
where the last inequality also holds from Pg, (") = argmax U? (P, (£7)) in (4.18).

From (4.37) and (4.38), falsely demanding power at least once (at time-step 7 = 7) yields a
lower utility than demanding power truthfully at every time-step. Thus, the best strategy
is to truthfully demand power at each time-step 7 for 0 < 7 < T U

In the proposed distributed C-ACA algorithm, every source node has an incentive to
falsely report its power demand to increase its utility. On the other hand, each participant
has full incentive to truthfully reveal its true power demand in the A-ACA algorithm because
the price each source node pays depends solely on opposing nodes’ bids and need not report
their private information (i.e. the mechanism also preserves privacy). Thus, the proposed
A-ACA based power allocation enforces truth-telling and the best strategy of each source
node is to submit its true/optimal power demand at every time-step.
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Social Welfare Maximization

Theorem 4.4 (Maximization of Social Welfare): The proposed C-ACA and A-ACA
power allocation (Ff,, Pg,, ..., P3, ) maximizes the social welfare.

Proof: The proof is based on showing that the outcome of both the C-ACA and the
A-ACA algorithms is (P5,, Pg,, ..., P,), which is equivalent to solving the following opti-
mization problem:

N
152??0 > AR;4(Pc,)
N (4.39)
s.t. ZPCJ' < Pg,
OSPCjSPR, VjE{l,Z,...,N}.

It can be verified that the optimization problem in (4.39) is convex, since AR; is concave
in Pp, and the constraint set is linear and thus convex. Hence, it can be formulated as a
Lagrangian problem as [94]

N N N N

L(Pc; A wj,v;) ==Y ARj(Pe,)+ M| > Po,—Pr| + Y wi(Pe, — Pr)— Y _v;P;, (4.40)
j=1 j=1 j=1 j=1

and, the Karush-Kuhn-Tucker (KKT) conditions are given by:

- 18,r,dLjrd
((Qj,r,d + 1)ch + ijd)(PCj + Tj’r7d)

N
A (ZPCJ — PR) =0,
j=1

wj(Pe, — Pr) =0,V € {1,2,..., N}, (4.41)
UjPCj :O,Vj€{1,2,...,N},
OSPCJ- SPvaj€{1727"'7N}7

+)\+wj—vj20

N
> Po, < Pg,
j=1

where n = m while A > 0,w; > 0,v; > 0,Vj € {1,2,..., N} are the dual variables
associated with the power constraint and transmit power positivity. The solution to the
optimization problem is known as water-filling [122], in the form of P¢,(\) in (4.20), Vj €
{1,2,..., N}, where \ satisfies Zj.vzl Pc; (M) = Pg. Thus, for a sufficiently small step-size p,
the outcome of the C-ACA and A-ACA algorithms, (Fg , Pf,, . . ., Pg, ) is the solution to the
optimization problem in (4.39) that maximizes the sum of the source nodes and the relay
node utilities when the relay node fully sells out its cooperative transmit power Pg. U
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Simplicity and Applicability

The key characteristic of the proposed C-ACA and A-ACA algorithms is the relative
simplicity of the auction process during the iterative clock phase and the final power demand
allocation. In other words, the computational complexity on both the N source nodes and the
relay is low in the sense that each source node needs to calculate its optimal power demand
Pe,(€7) based on the announced price 7 while ascertaining that it is within available power
Pr and then submit a bid. Further, the assessment of excess demand and calculation of
the cumulative clinch at the relay in the A-ACA algorithm, are relatively trivial. Another
important characteristic is the fact that the relay’s aim is to drive the excess demand out of
the system by raising the price without ending up with excess power supply. This in turn
implies the auction process achieves all gains from trade and is allocatively efficient [123].

The discussed properties of the proposed C-ACA and A-ACA algorithms are summarized
in Table 4.3, where it is shown that A-ACA is superior to the C-ACA as it enforces truth-
telling. It is noteworthy that the C-ACA algorithm results in a higher utility for the relay
than in the A-ACA algorithm and this is due to the higher payment the relay receives
from each source node under the C-ACA algorithm. Correspondingly, the utility of each
source is lower under the C-ACA algorithm. This suggests a trade-off between the higher
utility (or revenue) the relay achieves under the C-ACA algorithm against the critical truth-
telling property achieved under the A-ACA algorithm. It is concluded that the proposed
A-ACA is superior to the C-ACA algorithm and lends itself to practical ad-hoc network
implementation.

Table 4.3: Summary of Properties of Proposed Auction Algorithms

Algorithm Property

Convergence Truth-Telling Social Welfare Maximization
C-ACA v X v
A-ACA v v v

4.5 FEvaluation of Proposed Distributed Algorithms

To validate the proposed C-ACA and A-ACA relay power allocation algorithms, a network
with three source nodes Sy, Ss and S3 and a relay R (see Fig. 4.2) is simulated. The network
topology illustrates a scenario where the distance between any source node S, for j € {1, 2, 3}
and the destination is equal (i.e. dy 4 = da g = ds4). Also, the relay is closest to node Sy and
closer to S than S3. The simulations assume a path-loss exponent of v = 3, non-orthogonal
signature waveforms with a cross-correlation of p = 0.5, step-size of u = 1073, reserve price
of €2 = 1072, source broadcasting transmit power Pp, = 10 mW, Vj € {1,2,3}, and noise
variance Ny = 107° W.

It is evident from Fig. 4.3 that—under both algorithms—with the increase in the available
relay power Pg, the utility of each source node increases, with node S5 having the highest
utility while node S5 having the lowest. This is attributed to the location of node Sy with the
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Figure 4.2: Single-Relay Cooperative Network - Simulation Scenario

relay being closer to it than to the destination and hence the effect of path-loss and channel
noise is less severe. Thus, using the relay is significantly beneficial to node Sy which is
translated into a higher cooperative power allocation and rate improvement (as evident from
Fig. 4.4). The lowest utility corresponding to node Sj3 is justified by a converse argument to
that of node Ss.

(a) Utilities (b) Social Welfare
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Figure 4.3: Utilities and Social Welfare

Interesting to observe in Fig. 4.3 is the utility of the relay which peaks at Pr ~ 0.11 W
under both algorithms and then starts to degrade. This is explained by noticing that when
Pr is high enough (i.e. Pg 2 0.11 W), there is abundant cooperative power for each of the
source nodes (i.e. the total power demanded by the source nodes is less than the supply
relay power Pg). Hence, the relay does not get to raise the price so much in the auction to
extract higher revenue (i.e. higher payments) but instead sells most of the power early in the
auction at a relatively lower price, which can be seen in the form of lower payments in Fig.
4.5. On the other hand, It is also observed in Fig. 4.3 that the source nodes have a lower
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utility under the C-ACA algorithm than under the A-ACA algorithm. This is attributed to
the higher payment each source node must make to the relay under the C-ACA, as noted in
(4.29). By a similar argument, the utility of the relay node under the C-ACA algorithm is
higher than that achieved under the A-ACA algorithm.

(a) Allocated Relay Power (b) Rate Improvement
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Figure 4.4: (a) Power Allocation, and (b) Rate Improvement of Each Source Node

In general, it is noticed that the power allocated to each source node under both algorithms
(and thus the rate improvement) is identical (see Fig. 4.4). In Fig. 4.6, the optimal price
at which the auction concludes is illustrated for both algorithms. It is evident that the C-
ACA and A-ACA algorithms achieve the same optimal price which yields the optimal power
allocation to each source node and thus maximizes the social welfare, as seen in Fig. 4.3.

(a) C-ACA Algorithm (b) A-ACA Algorithm
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Figure 4.5: Payment of Each Source Node Under: (a) C-ACA, and (b) A-ACA Algorithms

In Fig. 4.7, the utility of the source node S; is evaluated under both algorithms at
Pr = 0.3 W when it falsely reports a demand of Py, (§7) = max [0, min (0P, (£7), Pr)],
Vr=0,1,...,T with 6 > 0 being the demand factor. Nodes S5 and S5 report their truthful
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Figure 4.6: Optimal Price of Each Algorithm
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Figure 4.7: Truthful Demand Verification of Source Node Sy’s Utility - Pr = 0.3 W

power demands Pr,(£7) and Pg,(£7), respectively, V7 = 0,1,...,7. Under both algorithms,
it is clear that as ¢ increases, the utility of S; improves until it reaches its maximum value at
0 = 0.75 under the C-ACA algorithm, and 6 = 1 under the A-ACA algorithm, and beyond
which 0 value the utility degrades. Thus, the proposed A-ACA enforces truth-telling and
each source node must submit its true power demand to maximize their utility.

4.6 Practical Performance Issues

4.6.1 Mitigating Rate Unfairness

As illustrated in Section 4.4.3, the proposed auction-based algorithms inherently maximize
the sum-of-rates. As shown in Section 4.5 and specifically in Fig. 4.4, the resulting power
allocation and rate improvement are grossly unfair and significantly favor source node Ss,
which is due to its location being relatively closer to the relay. To mitigate this problem, a
modified power allocation problem is proposed that imposes a rate improvement constraint
AR™* on each source node (or possibly a global constraint), and improves fairness.
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Modified Problem Formulation

The modified power demand of source node S;, for j € {1,2,..., N} is expressed as'

Jpax, U7 (Po,) = AR;4(Pe;) — €P;,

st. 0<Pg, <Pp Vie{l,2,...,N}, (4.42)
0 < ARj4(Pc,) < ART™ Vje{1,2,...,N}.
Notice that Pg; the second constraint can be rearranged as

Yl — e
) eAR;nam/fi _ (1 + ij’d)

Following the same procedure in Section 4.3, the optimal power demand can be shown to be

OSPCjSmaX 0

(4.43)

Aan/G.I/TI
max [0, min (PDj (5), PR)} , if zﬁ?ﬁig/;e (119 )) <0,
Pe,(€) = . Y, na(1—eT . eTj 7. d(1—eAR§"“%V/T;7d) (4.44)
max [Qmm (PDJ. &), T ra— PR>} , if i Crr— >0,
_ 1
where 1 = CESITT] and
1 4?7Q i, 7dT , ,d(Q ird T 1)
Pp,(§) = 2at D) \/Qir,d 2 T rf o = (Qjra+2)Tjpa |- (445)
]7"“7

It is noteworthy that in order to enforce the rate improvement constraints, the discussed
C-ACA and A-ACA algorithms are modified such that no proportional rationing rule is
applied. This is because any additional power allocation due to that rule could result in a
violation of the rate improvement constraint at the last time-step of the algorithm. This in
turn implies that not all the available relay power is necessarily utilized.

4.6.2 Alternative Utility-Based Power Allocation

Although it is highly desirable to achieve high data rates (and possibly meet target QoS),
nodes may not be willing to achieve it at arbitrarily high transmission power levels. Prac-
tically speaking, increasing transmission power (which increases the achievable rate) should
not indefinitely increase a source node’s utility. Therefore, the rate (or QoS) requirement
must be viewed as a utility function that represents a source node’s level of satisfaction while
taking power cost into account. In this section, a Sigmoid-like utility function is utilized.

Problem Reformulation

Let the utility of source node S; in (4.18) be re-defined as UP(P¢,) = S;(AR;a(Pc,)) —
§Pc,, where S;(AR; 4(Pc,)) is a Sigmoid function defined as® [124]

I'Note: the rate constraint is performed on the demand side and thus requires a mechanism to enforce it.
*Notice that in Section 4.3.1, S;(AR; 4(Pc,)) was inherently defined as S;(AR;4(Pc,)) = AR;a(Pc,).
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1
AR; o(Pc,)—b;)

Si(AR;4(Pc;)) = (4.46)

14 et
where a;,b; > 0,Vj € {1,2,...,N}. When a; increases, S;(AR;4(Pc;)) becomes steep,
and as a; — oo, the Sigmoid function becomes a step function at AR;4(Pg;) = b;. When
fixing a; and varying b;, the Sigmoid function will be centered at b;. For simplicity, it is
assumed that a; = a and b; = b,Vj € {1,2,..., N}. The Sigmoid function is particularly
attractive for our analysis and modeling due to the above stated properties, except that
S;(0) = 1/(1+exp(a;b;)) # 0. This can be fixed by using the following linear transformation

1 1
_(L(ARj,d(PCj y—b) 1+eab

_1
1 14-eab

Sj(AR;(Pc,)) = +*=

(4.47)

In the meantime, the Sigmoid function defined in (4.46) is utilized. Following the procedure

in Section 4.3.1, gives

aU]S(‘PCJ)
OPc,

1rdLjira
((Qjr.a+1)Po; +Yjra)(Po; + Yjra)

= aSj(AR;a(Pc;)) (1 - Sj(AR;a(Pc;))) —£=0,

(4.48)

where no explicit solution for P, () can be found and thus is evaluated numerically. As
with the rate constraint modified problem, the rationing rule is not applied.

It is well-known that the sigmoidal function in (4.46) is characterized with a convex
part at low rate and a concave part at high rate, and a single inflexion point separating
the two parts. In turn, the resulting optimal power demand by each source or generally,
the social welfare maximization problem becomes a non-convex optimization problem and
is significantly harder to analyze, even by centralized computational algorithms. This is
because a local optimal solution might not necessarily be the global one and the duality
gap might be strictly positive [125]. Thus, the proposed auction algorithms might lead to
infeasible /suboptimal power allocation or simply diverge. Hence, the proposed A-ACA and
C-ACA algorithms have been carefully designed to ensure convergence.

4.6.3 Numerical Results

Rate Improvement Constraint

The following results are based on the same simulation parameters used in Section 4.5
while setting the rate improvement constraint as AR = 0.1 bits/s/Hz, Vj € {1, 2, 3}.

In 4.8a, the power allocation to each source node is illustrated while the rate improvement
is shown in Fig. 4.8b. First, notice that in Fig. 4.4b, node S5 achieved a rate improvement of
ARy 4 ~ 0.385 bits/s/Hz while node Sy achieved AR; 4 ~ 0.13 bits/s/Hz, both at Pr = 0.5
W. On the other hand, node S3 achieved only ARz, =~ 0.06 bits/s/Hz. Now, setting the
rate improvement constraint to AR™* = (.1 bits/s/Hz has changed the power allocation
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Figure 4.8: (a) Power Allocation, and (b) Rate Improvement of Each Source Node with AR™** =
0.1 Bits/s/Hz

in comparison with the case where there is no rate improvement constraints (see Fig. 4.4a).
Specifically, node S is no longer allocated most of the relay power; on the contrary, it
is allocated the least amount of relay power and this because its rate improvement has
now been constrained to a lesser value and thus it requires less relay power to achieve the
rate constraint of 0.1 bits/s/Hz. The same observation also applies to node S;. However,
node S3 is allocated most of the relay power, as it is still below the rate constraint. The
important thing to notice is that by setting a rate constraint, the power allocation and the
rate improvement have become less biased and thus fairer.
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Figure 4.9: Utilities and Social Welfare with AR™** = 0.1 Bits/s/Hz
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The utilities of the source nodes and the relay are demonstrated in Fig. 4.9a. As before,
the utility of the source nodes under the A-ACA algorithm are higher than under the C-ACA
algorithm, and vice versa for the relay node. Also, the values of the utilities are smaller than
the case with no constraint, as can be seen from Fig. 4.3a. A similar observation can be seen
in the social welfare values, in Fig. 4.9b. With respect to the payments made by each source
node, it can be seen from 4.10 that the values are lower than in the case with no constraints
(see Fig. 4.5), due to the smaller amount of power allocated to each source node.

(a) C-ACA Algorithm (b) A-ACA Algorithm

0.06 0.06

‘ . mfem  Source Node 51 ‘ ‘ ‘ == Source Node S1
1@ Source Node S, @ Source Node S,
= @ = Source Node S, = @ =Source Node S,
00514 —— Sum of Payments I 0.05¢ —#— Sum of Payments l

0.04 0.04

Payments
o
o
w
Payments
o
o
w

0.02\o

]
o
001 g, B

L A
o °::%me

i i i i i i i i i i i i i i i i i i
0 0.05 0.1 0.15 0.2 0.25 0.3 0.35 0.4 0.45 0.5 0 0.05 0.1 0.15 0.2 0.25 0.3 0.35 0.4 0.45 0.5
Relay Power P (w) Relay Power P w)

Figure 4.10: Payment of Each Source Node Under: (a) C-ACA, and (b) A-ACA Algorithms with
AR™%* = (.1 Bits/s/Hz

In comparison with the price at which power is allocated to source nodes under the rate
constraint, it can be seen from Fig. 4.11 that prices diminish quickly for Pr = 0.1 W when
compared with 4.6. This is because there is less competition on the available power due to
the rate improvement constraint.
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Figure 4.11: Optimal Price of Each Algorithm with AR™** = (.1 Bits/s/Hz
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Modified Utility

In this section, the proposed algorithms are evaluated using the re-defined utility function
discussed in Section 4.6.2 with @ = 10 and b = 0.1. In comparison with the results of Section
4.5, a similar observation to the power allocation and rate improvement, utility values of the
source and relay nodes, and payments is noticed in Figs. 4.12, 4.13, and 4.14, respectively.
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Figure 4.12: (a) Power Allocation, and (b) Rate Improvement of Each Source Node - Using Sigmoid
Function
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Figure 4.13: Utilities - Using Sigmoid Function

In Fig. 4.15, the Sigmoid function and its normalized function are illustrated. As can be
seen, both functions flat-out at high values of relay power, which suggests that increasing
the relay power indefinitely does not increase the Sigmoid function value indefinitely. This
is because the relationship between rate improvement and utility is no longer linear. In
addition, the Sigmoid function can be made to reach its limiting value at lower relay power
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Figure 4.14: Payment of Each Source Node Under: (a) C-ACA, and (b) A-ACA Algorithms - Using
Sigmoid Function

values by increasing the value of parameter a. In comparison with Fig. 4.6, the prices under
the modified utility function are much higher, as evident from Fig. 4.16. This is because the
Sigmoid function suppresses large increases in each source node’s utility function and thus
there is higher competition for relay power which results in higher prices and payments.
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Figure 4.15: Sigmoid and Normalized Sigmoid Functions

4.7 Conclusions

In this chapter, the problem of single-relay distributed power allocation in ad-hoc wireless
networks is investigation. In particular, two ascending-clock auction algorithms are proposed,
namely the conventional ascending-clock auction (C-ACA) and the alternative ascending-
clock auction (A-ACA). It has been shown that both the C-ACA and A-ACA algorithms
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Figure 4.16: Optimal Price of Each Algorithm - Using Sigmoid Function

converge in a finite number of time-steps to an optimal power allocation that maximizes the
social welfare. Moreover, the A-ACA algorithm enforces truthful power demands whereas
the C-ACA algorithm does not. In conclusion, the proposed alternative ascending-clock
auction-based power allocation algorithm lends itself to practical implementation in ad-hoc
wireless networks.
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Auction-Based Power Allocation for
Multi-Relay Cooperative Networks

5.1 Introduction

In the previous chapter, the single-relay distributed power allocation scenario was studied.
The general scenario is when several nodes act as relays and share their transmission power
to forward other source nodes’ data. However, such multi-relay power allocation not only
requires complete channel state information but also entails formidable centralized compu-
tations. Therefore, the design of distributed power allocation algorithms that can enforce
truthful power demands and yield performance that is comparable with that of a centralized
algorithm is highly desirable.

Recently, several works have considered game- and auction-theoretic resource allocation
and sharing in cooperative wireless networks. For instance, in [116], a Stackelberg game
for a single source-destination pair is proposed for distributed relay selection and power
allocation. However, the previous work did not consider the scenario where multiple source
nodes are allocated power from the different relays in the network, and also assumed that
each relay knows the demand function of the source node, which violates privacy. In [126],
the multiuser power control problem in multi-cell multi-hop cellular systems is addressed
using game-theory. In particular, a Gaussian interference relay game which possesses a
unique Nash Equilibrium (NE) is studied, a sufficient condition under which the NE achieves
Pareto-optimality is characterized and a distributed algorithm that converges to the unique
NE is proposed. A Nash bargaining solution to a achieve a win-win strategy for cooperative
relaying in a cooperative relay network of two users is studied in [127]. In [117], two auction
mechanisms are proposed for non-convex power allocation in single- and multi-relay networks,
namely the SNR auction and the power auction. It was shown that the former auction
achieves efficiency while the latter yields a flexible tradeoff between fairness and efficiency. In
addition, the authors show that both auction mechanisms globally converge to the unique NE
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in an asynchronous manner but have not considered the issue of truthful power demands. In
[128], single-object and multiple-object second-price auction-based decentralized mechanisms
are studied for cooperative partner selection in cooperative wireless networks such that a
desired quality-of-service is maintained and an improved outage probability performance is
achieved. To the best of the author’s knowledge, no prior research work has considered
distributed multi-source multi-relay auction-based power allocation.

In this chapter, a distributed ascending-clock auction-based algorithm is proposed for
multi-source power allocation via a set of cooperative relay nodes. Specifically, each source
node reports its optimal power demand to each relay node in response to the prices an-
nounced by the relay nodes. The distributed cooperative relay power is such that the sum of
the source nodes’ rates is maximized. It is proven that the proposed distributed algorithm
enforces truthful power demands and converges in a finite number of time-steps to the unique
Walrasian Equilibrium (WE) which maximizes the social welfare. In addition, the proposed
algorithm is shown to maximize the source nodes’ sum of rates which coincides with central-
ized power control based on convex optimization. Further, the distributed algorithm results
in a good tradeoff between speed of convergence and social welfare.

The rest of the chapter is organized as follows. The network model is presented in Section
5.2. The utility functions of the source and relay nodes are discussed in Section 5.3. The
proposed ascending-clock auction-based power allocation algorithm is presented in Section
5.4 while its properties are discussed in Section 5.5. A summary of the network operation
is presented in Section 5.6 while the numerical results are presented in Section 5.7. Section
5.8 discusses some practical issues while implementation issues based on the IEEE802.11g
standard are discussed in Section 5.9. Finally, conclusions are drawn in Section 5.10.

5.2 Network Model

Consider an ad-hoc wireless network consisting of N source nodes (N > 2), denoted S,
So, ..., Sy. The N nodes are assumed to have data symbols xq, xs, ..., zy, respectively, and
aim at communicating their data symbols to a common destination node D via a set of K
relay nodes (K > 2). The relay nodes are denoted Ry, R, ..., R, each with transmission
power Pg, for k € {1,2,..., K}. In this network (shown in Fig. 5.1), each node is equipped
with a single antenna and the relays’ cooperative transmissions follow the amplify-and-
forward (AF) protocol [56]. The channel between any two nodes is modeled as a narrow-
band Rayleigh fading channel with additive white Gaussian noise (AWGN). Let h;;, denote
the channel coefficient representing the channel between any two nodes j and k, then h;; ~
CN(0, aik), where aik is the channel gain. Also, perfect channel estimation is assumed at
each source/relay node.

The communication between the source nodes and the destination node is performed over
a total of N 4+ K time-slots and is split into two phases, namely the broadcasting phase (of
N time-slots) and the cooperation phase (of K time-slots).
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Figure 5.1: Multi-Relay Cooperative Network with N Source and K Relay Nodes

5.2.1 Broadcasting Phase

In this phase, each source node S for j € {1,2,..., N} is assigned a time-slot 7} in which
it broadcasts its data symbol z; to the rest of the network. The received signal y; i at relay
node Ry, for k € {1,2,..., K} in time-slot T} is expressed as

Yik =/ PB;hjrrs + 1k, (5.1)
while the signal received at the destination is given by
Yjd = \/ PB;hjarj +njad, (5.2)

where Pp, is the broadcast transmit power of source node S; and n;; and n; 4 are zero-mean
complex additive white Gaussian noise (AWGN) samples with variance Ny, at relay node
Ry, and the destination, respectively. Upon completion of the broadcasting phase, each relay
node Ry and the destination will have received a set of N signals {y;x}}, and {y;a}};,
respectively, which comprise symbols {xj}j-vzl of the N source nodes.

5.2.2 Cooperation Phase

In the cooperation phase, relay node Ry, in its assigned time-slot Ty, for k € {1,2,..., K}
forms a linear network code based on its received symbols {y,, 1}V _;, during the broadcasting
phase and transmits it to destination. For multi-source separation at the destination node,
cach received signal y,, ;. is spread using a signature waveform, c¢,,(t), where it is assumed
that the destination node knows the signature waveforms of all the source nodes. The cross-
correlation of ¢,,(t) and ¢;(t) is pmj = (cm(t),¢j(t)) = (1/T%) [o° em(t)c;(t)dt for m # j with
p;; = 1, T, being the symbol duration and (-)* denoting complex conjugation. The resulting
signal A} (t) transmitted by relay node Ry is written as
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N
= Z /Bm,kym,kcm(t)a (53)
m=1

where (3,1 is a scaling factor defined as [56]

B p = Pcm,k: (5 4)
" Pp,, [ i|* + No- '

where Pc,, , is the cooperative power of symbol x,, at the relay node Ry. The received signal
at the destination node is given by

Vid(t) = hye g X (t) + npa(t), (5.5)

where ny, 4(t) is the AWGN process at the destination during node R}’s transmission. Sub-
stituting (5.1) and (5.3) into (5.5), yields

Vit Z QU ke, dTmCm () + Mg a(t), (5.6)
where v, ka = B/ P Pom ki, and 7y 4(t) is the equivalent noise term, defined as

N
Aka(t) = nra(t) + hra > Bongklm s (t). (5.7)
m=1
Upon receiving signal Yy 4(t) from relay node Ry, multiuser detection is performed by
the destination to extract each symbol z; for j € {1,2,...,N}. Namely, V; () is passed
through a matched filter bank (MFB) of N branches, yielding

N
Vjkd = (Vra(t),cj(t)) = Z O ke, dTm Prm,j + T kd- (5.8)

m=1
Without loss of generality, it is assumed that pn,; = p,¥m # j. Thus, the decorrelated
received signal Y; ;4 is obtained as [120]

Vjka = Bix Pphjkhgazi + 1 k.ds (5.9)

where 7 x.a ~ CN(0, Noon (83 /h.al* + 1)) and oy is given by
1+ (N—=2)p

1+(N=2)p—(N-1)p*

Upon the completion of the broadcasting and cooperation phases, the destination will have

received K + 1 signals of symbol z; for j € {1,2,..., N}. Using maximal-ratio-combining
(MRC), the detected symbol is obtained as [56]

VPB] V2T, +§: P/ Pl ihiea s, (5.11)

Vi kd>
< Noon (8 | hx,al? +1)77

ON = (5.10)

Xy =
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where y; 4 and ;x4 follow (5.2) and (5.9), respectively. Thus, the instantaneous cumulative
SNR at the output of the MRC of symbol z; is given by v; = ’yfd + Z£{=1 ’ka,dv where
VB, = Pp,|hjql? /Ny while 4§, , is defined as

Pg, Po, , |hj x| hi.al®

c
G = . 5.12
ik Noon (Pg;|hjk* + Po; | hral> + No) (5.12)
Let Pgo, = (chyl, P,y ,chyK) be the vector of cooperative powers allocated to source
node S;. Then, the achievable rate for j € {1,2,..., N} can be determined using
1 Pg, | gd| = Py, Pe, |l il
R;q4(Pc.) = lo + k . (513
]’d( C]) N+ K 82 ( ;NOQN PB |h]k‘2+PC k|hkd|2+N0) ( )
5.3 Utility Functions
5.3.1 Source Node Utility Function
The utility function of source node S;, for j € {1,2,..., N} is based on the transmission
rate achievable via the K relay nodes’ cooperative transmissions as!
UJS(’Pijé-) = j d PC Z ngC] k) (514)

where & is the price per unit of power charged by relay node Ry to forward a source node’s
data symbols to the destination and € = (£, &, ..., {k) is the vector of prices set by the K
relay nodes. Each source node S; maximizes its utility subject to the total transmit power
Pr, available at node Ry for k € {1,2,..., K} by solving the cooperative power demand
problem as modeled by

max U]S(ch,f): R;a(Pc;) kapcjka

Fej =

st. 0<Pg,, < Pp,, Vke{1,2,...,K}.

(5.15)

Now, define 57, = 14 ~7; and by using the identity log,(z) = In(z)/In2, rearrange the
achievable rate term in (5.13) as

K
R;4(Pc;) =nlnq ; +nln (1 + Z&fk,d> : (5.16)

k=1

where 7 = 0 L and

N+K)In2

Node S;’s utility is quasi-linear upon the allocation of P, at a price vector &.
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Pe, S ka
~C 4,k " TDHR,
50,4 = 7 (5.17)
! Poyy + Yjkad
with €; ¢ and T 4 being defined as
Pp.|hjk]?
Qi = i\, , 5.18
e = o Py sl + Vo) s
and
Pg.|hi |2 + N
Tjkd= 2,175 ’ (5.19)

\hgal> 7
respectively. The optimal cooperative power demand P, from relay Rj, is determined as
8UJS(PC].,€) o 8Rj,d(PCj)

ore, o, 70 (5.20)
Substituting R;4(Pc;) in (5.13) into (5.20), yields
’ (P M), (5.21)

Kk PoQka )  QedYikd
<1 + 2k W) J J
Since the left-hand-side (LHS) of (5.21) is the same for any relay node, then equating the
right-hand-side (RHS) of (5.21) for relay nodes Ry and R; for k # [ gives

k82504504

Pey = &8 k,d Y jkd (Poj’k * Yiwd) = Tina (5.22)
Substituting (5.22) into (5.17) and rearranging yields
Pe;ipd Q14— §ka¥ika  ra¥jia (5.23)
Pe;y + Tika §k1.a 504 (Pe,, + Yjka)

K
Po; Qjia QjkdLjkd
1+27P0“ e IRERRE T (6), (5.24)

where A; =1+ Z{; Q14 and I';(€) = Zzl; &8214Y 4. Then by substituting (5.24)
into (5.21) and after a series of manipulations, the utility function U JS (Pc;,€) is maximized
at Pg,,(§), which is defined Vj € {1,2,..., N} as

Qv oo Ti6) + 1 /T2(E) + 4nA,
ch’k(f) = max |:O,min ( gikd L gkd 7 ’ . Yjkd, Pr,

3 2\

(5.25)

Clearly, the cooperative power demand Pg,, (§) of source node S; from relay node Ry is not
only affected by the price & set by Ry, but also by the prices of the remaining K — 1 relay
nodes (as seen from the definition of I';(€)). The following properties are also identified.
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Property 5.1: The optimal power demand of source node S; at relay node Ry, chqk(f)
is a non-increasing function of its price &, when the prices of the other relay nodes are fixed.

Proof: Taking the first derivative of the optimal power allocation of node \S; with respect
to price &, while all the other prices are fixed, yields

apcjﬁk(f) _
238
- - T (6)+,/T2(&)+4nA;
0, if /Tl DEOTVRETIN x> P,
O a T D@+ T3 @+ana; [ N Taorrews ewen ) O a T DO+ /T3 ©)+4nA,
&k 27 g |\ 2 ) <0, if0<y €k 24 ~Yika <0
k j k T2(€)+4nh,; k j
. —— T (€)+,/T2(§)+4nA,;
0, if /Qﬂ,k,Z:‘J‘k,d J ij i Tj,k,d <0
(5.26)
Thus, P-. is non-increasing in &, when all the other prices are fixed. O
y L0k k

Property 5.2 (Strict Concavity): The utility function U js (Pc;,€) of each source node
Sj is jointly strictly concave for 0 < Pg,, < Pg,, in Pg, = (PC].J,PC].’27 e ,ch’K) V) €
{1,2,..., N}, when & is fixed Vk € {1,2,..., K}.

Proof: Note that U;(Pg,,€) is a function on the convex set {Fg,, [0 < Pg,, < Pg, .k €

{1,2,..., K}} with continuous partial derivatives of first and second orders. Partial deriva-
tives of the second order can easily be shown to be strictly negative:
U} (Pe,,€) _ n ( Qi k,d Y kd )2
0*Fc,, (1+ 28 =) \(Poys + Yina)” .
B 2 Qi r.a¥jk,d <0
(120 msteys) o ol
and
U7 (Pe,, ) _ n o YimdYind Qj1,dY 51,4 <0
OPedPes— (1+ £l ol (ot M)’ (e + X 0%

for k # [. Recall that n = m >0 and ;4> 0and T4 > 0. It can also be verified
2
02U (Pc; £) 9°U5 (Pc; £) ?UF (Pc; £) . .
that 8§chc,z aJQchcj — <8Pc;k81?cj’l> > 0, Vk # 1. Hence, U7 (Pg,,£) is strictly concave
inPe,,,Vk €{1,2,...,K}. O

Consequently, the optimal cooperative power in (5.25) is the global optimal that maxi-
mizes source node S;’s utility U?(Pg;,, €).

Property 5.3 (Weak Gross Substitutability): If the prices of some relay nodes
are increased while the prices of all the other relay nodes are fixed, then a source node’s
cooperative power demand from the relay nodes whose prices were fixed is non-decreasing.

Proof: Taking the first derivative of Py, (§) with respect to & for [ # k while fixing all
the other prices gives
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BPCJ-JC(&)
&
o aT Tj(€)+,/T2(6)+4nA;
0, if Q”k’zzj’k’d . 21{7 - j.k,d = Pry
O e OO () VETTT ) o o < /TR Tk OO P
& 24; o e ran, )70 0T & 3A; ~Tjka <Pr, -
- - T (€)+,/T2(&)+4nA;
0, it o/ Tk Tna DOTWLOTN <o
(5.29)
Thus, P¢,, (§) is a non-decreasing function of & when all the other prices are fixed. O

5.3.2 Relay Node Utility Function

The utility function of relay node Ry, for k € {1,2,..., K} is based on selling its cooper-
ative transmit power Pg, to the source nodes to forward their symbols to the destination.
Thus, relay node Rj’s utility is defined as the total payment it receives by selling its transmit
power to the source nodes minus its own cost of cooperation (; > 0 per unit power, which
is given by

Ul (Pg,,&) = 9x(Pg,,€) — (. Pr, (5.30)

with U (Pg,, &) = Zjvzl V;1(Pc,,(€)) being the total payment relay node Ry receives from
the N source nodes for transmitting their data symbols, and 9;,(Fc,,(§)) is the payment
source node S; makes to node Ry based on the announced price vector £ when it is assigned
cooperative transmit power Pg,, (§) such that Zjvzl Pe, . (§) < Pg,,Vk € {1,2,...,K}. Note
that (xPc;, (§) is the cooperation cost due to source node S;’s symbol transmission.

5.4 Proposed Ascending-Clock Auction Algorithm

In this work, the K relay nodes wish to allocate their transmission powers Pg, for k €
{1,2,..., K} among the N source nodes through a distributed dynamic ascending-clock
auction. The relay nodes act as sellers who simultaneously and iteratively announce prices
to the source nodes and aim to earn payments that cover cooperation cost and maximize
revenue. The source nodes are buyers who aim to improve their transmission rates by
making payments to the relay nodes in return for their cooperative relaying. Each source
node responds to the relay nodes’” announced prices with power demands at the announced
prices and relay power is “credited” to the source nodes at the current prices when power is
“clinched”. This process repeats until the total power demand by the source nodes meets all
relay power supply, at which time the auction concludes and the source nodes are allocated
their cooperative transmit powers and make corresponding payments [129].

Two main issues must be considered when designing a distributed algorithm implementing
a dynamic ascending-clock auction [129]. First, since the power demand of a source node S
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from a relay node Ry, is a function of the announced price &, as well as the prices announced
by the other relay nodes, then a source node might increase its power demand from a
particular relay node when the prices of other relay nodes increase. Thus, power that was
earlier clinched by a source node may now be debited and “unclinched” and then re-credited
to another demanding source node. Second, since K auctions are running simultaneously,
it is not clear how the clinching of cooperative power in one auction affects the progress of
another auction. This entails a formal interaction between the source and the relay nodes
in the form of simultaneous bidding, price adjustment, and power crediting and debiting.

Let the available relay transmission powers vector be defined as Pgr = (Pg,, Pr,, - -, Pry)-
At each time 7 = 0, 1, .. ., the relay nodes announce their current prices in the form of a price
vector €7 = (£7,&7,...,&k) to the N source nodes. Based on the announced price vector €7,
each source node S; for j € {1,2,..., N} reports its power demands to all relay nodes in the

form of a power demand vector Pc; (§7) = (ch’l(fT),chyz(fT), ce ngvK(gT)) Let

N
Dp, (€)= Pc,,(£7), Vke{l,2,... K}, (5.31)
j=1
and
ER, (€7) = Dg, (€7) — Pr,, Yke{1,2,...,K}. (5.32)

denote the total and excess power demand at relay node Rj at price vector &7, respec-
tively. Also, define Er(€7) = (Er,(§7), Er,(€7), .-, Ery(§7)) = Dr(€") — Pr, where Dp(£") =
(DR1 (67)7 DRQ (57)7 s 7DRK (57)) Moreover, let [130]

V = {Eg(€) > 0} (5.33)

denote the set of price vectors where the relays’ power supply are in excess demand. In order
for the relay nodes to cover the cooperation cost per unit power (j, for k € {1,2,..., K}, each
relay node initially sets a reserve price of £ = ¢, and the price vector £&° = (1, (o, - ., ()
(where it is assumed that &Y € V) is announced to the source nodes. The assumption that
€Y € V is satisfied when the ascending-clock auction starts at zero price or at a “reasonably
low” price [130].

After receiving all the power demands at each time-step 7, each relay node Ry computes
the total demanded power of the N source nodes Dpg, (§7) and compares it with the total
available power Pg, . If the total demand exceeds the supply (i.e. Eg,(§7) > 0), the associ-
ated price is increased to f,:“ = &, + p, where p is an appropriate step-size. Relay Ry, then

calculates the cumulative clinch and credits ng(fT) to source S at the price of £, where

N
Pip(€") =max | 0,Pr, — Y P, (60)], VYie{l,2,...,N}. (5.34)

i=1,iAj
On the other hand, if the supply meets the total demand for relay node Ry, for k € {1,..., K}
(i.e. Dg,(€7) < Pg,), then the price of relay node Ry is fixed (ie. &' = ¢]). Since it
is possible that the supply Pg, is not fully covered at price ¢ (i.e. Dpg, (§7) < Pg,), a
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proportional rationing rule is applied and the cumulative clinch credited to source node S}
is [121][129]

— PC'k(é‘T_l)_PC"k(ET) ( ol )
Pin(€7) =P, (€T + L L Pp, =S Po, (€0 ], 5.35
ET) = POl v e S P LR €) (5.35)

such that Zjvzl P;x(€7) = Pg,. Note that it is possible that P, (§7) > Pg,,(§7") for some
values of 7. This represents cases in which a power amount of AP; .(€7) = P, 4x(€7)—Pjx(€771)
is debited (or “unclinched”) from the other source nodes at a price of £. In particular, this
can occur when another source node’s demand for power from relay node Ry increases from
one time-step to the next. Provided that at least one relay node has unmet demand and has

increased its price, the auction continues to time 7 4+ 1 with announcing the updated price
vector €711 [129].

If the supply meets demand for all K relay nodes, the auction concludes at time-step
denoted as 7 = T with an equilibrium price vector of £€* = £¢7. Each source node S; is
assigned its demanded cooperative transmit power from relay node Ry, as P, (£*) = P; (&%)
as given in (5.35). Moreover, it is easily verified that

T
Pe, (€)= Pix(€%) + Y _(Pis(€7) — Pix€), (5.36)

=1

while the payment relay node R}, receives from source node S; is expressed as
T
95 k(Po, (€)= Pin(€)&) + > &L (Pin(€T) — Pix(€™), (5.37)
T=1

which handles power debiting appropriately. In turn, the total payment source node .S; makes
when allocated optimal cooperative power by the K relay nodes is given by Zszl Jin(Po,, (£9)).
Moreover, the total payment relay node Ry, receives for allocating its power Pg, is Uy (Pg,,£*) =

N *
Zj:l ﬁj,k<Pijk (é. ))

The proposed distributed ascending-clock based power allocation algorithm is summa-
rized in Table 5.1. Such a distributed algorithm has the advantage of low overhead in

the sense that the only signaling required to exchange between the relay nodes and each
source node are the announced prices ™ = (&1, ...,{x) and the demanded power P, (),

Vie{l,2,...,N},Vke{1,2,...,K}.

5.5 Properties of Proposed Auction Algorithm

Definition 5.1: An allocation (&, Pc(€)) is a price vector € = (&1,&s,...,&k) and a set
of power allocations Po(€) = (Pe, (€), Pey(§), - .., Pey (§)).

Definition 5.2: A Walrasian Equilibrium (WE) allocation is a price vector £* and a
power allocation vector Pg(€*) such that for any allocation (€, Pc(€)) with & # £€*, the
following hold [129] [131]:
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Table 5.1: Ascending-Clock Auction Algorithm for Multi-Relay Power Allocation
1 All relay nodes initialize their time-index at 7 = 0 and step-size to p > 0 and then each relay
node Ry announces its initial price of & = (.

2 Each source node S; submits its power demand Pg, , (§°) to each relay node Ry based on
announced price vector £ = (£7,...,&%).

3 Each relay Ry computes Dg, (€°) and compares it with Pg, .

4 WHILE (Er(€7) > 0)

5 IF (DRk (67) > PRk)

6 Relay node Ry computes and credits P;;(£7) = max (O, Pr, — Zi]\iu# Pciyk(fT)> to
source node S; and then price is increased to fg“ =&+ e

7 ELSE

8 Calculate cumulative clinch credited to source node \S; according to
_ Pe (6T-1)_P.  (£T
Py(ET) = Pel€) + sy st gy (P — Sl Py €7)), and
then price is fixed (i.e. fg“ =£7)-

9 END.

10 Set 7 =7+ 1 and prices £&™ = (],...,¢)) announced to the source nodes.

11 Each source node S; submits its demand Pg, , (§7) to each relay node Rj.

12 Each relay Ry, Vk € {1,..., K} computes Dg, (§7) and compares it with Pg, .

13 END.

14 Let 7 =T be the time at which the auction concluded, compute P;x(€*) = P;x(€T) and
assign Pg, , (£*) = P;x(£*) to source node S; which makes a payment of ¥, (Pc, , (€*)) to Ry.

1. Rja(Po(€) =30y (P, (€%) = Rja(Pe, (€)=Y iy Vu(Pe,  (£)), Vi € {1,2,...,N}.
2. Pp, =YL Po, (&) Vke{1,2,... K}

The first condition states the utility of each source node S; under the WE allocation is at
least as good as any other allocation. On the other hand, the second condition states each
relay node fully sells out its available power under the WE allocation.

5.5.1 Existence

Since weak gross substitutability holds at all announced prices €7 € V,Vr, then the
concavity of the source nodes’ utility functions suffices for the existence of a Walrasian
equilibrium allocation [130] [132].

5.5.2 Convergence

The dynamic auction process based on the price vector evolution of relay node Ry inher-
ently takes the form of the Walrasian tatonnement price adjustment process* Wy(-) which

2Tatonnement processes comprise a broad class of price-update rules that adjust prices based on excess
demands [133].
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has been used to study the stability of Walrasian general price equilibrium. In this work,
the core principle of the standard Walrasian model is considered, in which the price vector
changes are directly driven by the excess demand of relay power. Mathematically, this pro-
cess is modeled (assuming conditions sufficient to generate a differentiable excess demand
function) as a simple differential equation in the prices of the form & = W, (Eg(£7)). In
particular, Wi(+) is a function that adjusts prices as [134] [135]

=g+ (5.38)

According to the ascending-clock process, if there is excess demand at some relay node Ry
(i.e. Eg (€7) > 0), then price & increases by & = Wi(ER(€7)) = p. However, if supply
meets demand at node Ry, then price is fixed and thus & = Wy (Er(€7)) = 0. Hence,
the price evolution is determined by (5.38) such that Eg, (§7) — 0,Vk € {1,2,..., K} as
& — &+, provided weak gross substitutability holds [130] [135] [136].

To prove the stability and thus convergence of a dynamical system, an appropriate Lya-
punov function is identified and shown to have a negative drift. More specifically, to prove
the convergence of the proposed ascending-clock auction algorithm, a Lyapunov differen-
tiable function is specified in terms of the excess demand and a process (in this case the
Walrasian tatonnement process) for coordinating the price evolution [137]. In this work, the
following differentiable Lyapunov function is utilized [129]

N
LE) =& Pr+) U (Pc,€7).€0), (5.39)
j=1
where £(€*) = 0 and L(£7) < 0, V& # £*. The Lyapunov function in (5.39) is particularly
attractive as its subgradient at & is Dr(§7) — Pr [129]. Therefore, the proposed auction
algorithm continues as long as €™ = €7 and at equilibrium, excess power demands must
identically be zero (i.e. Yor | Eg, (%) = 0 or equivalently S5 P, — Dg,(€*) = 0). In
other words, the source and the relay nodes alternate between their optimal power demands
and updating prices respectively, until the difference between power demands and available
relay power supply approaches zero.

Theorem 5.1 (Convergence): Starting from any initial price vector £&° € V and for a
sufficiently small price increase u, the proposed distributed algorithm converges in a finite
number of time-steps, assuming weak gross substitutability between relay power at different
relay nodes.

Proof: Given the strictly concave utility functions along with the compact and convex
supporting set { P, , |0 < Po,, < Pg,,Vj€{1,2,...,N},Vk € {1,2,..., K}}, and using the
definition of the Lyapunov function in (5.39), it is straightforward to show that

LE)=(Pr—Dr(€)) & <. (5.40)

Note that in the price adjustment process in (5.38), the term & = W (ER(€7)) has the
opposite sign of Pg, —Dpg, (7). Also, it can be verified that £(£7) is convex and thus, any local
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minimum is also a global minimum. Moreover, since §T in the proposed algorithm increases
with a sufficiently small fixed step-size p > 0, then L(€7) — 0 as §7 — &* for a sufficiently
large 7. O

5.5.3 Truth-Telling

Theorem 5.2 (Truth-Telling): In the proposed distributed algorithm, truthfully re-
porting optimal power demand at every time-step is the mutual best response for every
source node.

Proof: Given that all other source nodes truthfully report their power demands, the proof
is based on showing that if a source node S; falsely reports its optimal power demand to at
least one relay node Ry, for k € {1,2,..., K} at least once, then its utility will be less than or
equal to that when it reports truthfully. Let the auction conclude at time-step 1" when node
S; truthfully reports its optimal power demand at every time-step 7, resulting in a utility

of UJS (ch <§T)’§T) = ijd gpcj <§T)) - Zf:l 19j1k (PCj,k (€T)) > 0, where ﬁj,k (ch,k (ET)) is
defined in (5.37). Also, let T' be the time-step at which the auction concludes when node S;

~ =T
falsely reports its power demand on time-step 7 = 7, for 0 < 7 < T'. Also, let & be the final
price vector at time-step T and 750j (ET> be the power allocation vector to node S; at the

end of the auction process. In this case, source node S;’s utility is—by definition—obtained

S (0.8 ) ()

Two cases could occur:

where it can be verified that

Sy (P €) Zm( (T>)gfs,? (P -2 (£7)) G2

k=1
Therefore,

i

K - B i
— Ry (Pe,€7) - S €I, R (p (ET))@g,sz,k(T) >0,
k=1 k=1
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where the last inequality follows from the fact that Pg; (§7) = arg max U (P, (€7),€7),
as defined in (5.15).

o If Py, (€7) = Po,, (€7), then Po,, <£T> > Po, (€7), T > T and € > &7 Similarly, it
can be verified that
K - K K -
S ia (e (€)= S 0saPou € 2 o6 (Poyu (&) - Poen) .
k=1 k=1 k=1

Hence,

e )

€0 (€)) -0 (€) 2

k=1

(5.45)

where the last inequality also follows from Pg, (67) = arg max U7 (Pc,(€7),€7), as
defined in (5.15).

Based on (5.43) and (5.45), it has been shown that in either case UJ (Pc;(€7),€7) >
Ujs <750]. (ET) ,ET) Hence, given that all other source nodes truthfully report their power

demands at every time-step, the best strategy for source node S; is to truthfully report its
power demand at every time-step. Therefore, truthfully reporting power demand at every
time-step is the mutual best response for every source node. O]

5.5.4 Social Welfare Maximization

Theorem 5.3 (Social Welfare Maximization): The proposed distributed algorithm
achieves the Walrasian Equilibrium allocation (£*, P (£*)) which maximizes the sum of rates,
i.e. Po(&*) is the solution to the following convex optimization problem

max ZRJ 4(Pc;)

(5.46)
Zchyk < Pg,, Vke{1,2,...,K},

j=1
0< Py, < Pry, Vje{l,2,...,N}, Vke{1,2,...,K}.

Proof: According to Theorems 5.1 and 5.2, the proposed distributed algorithm concludes
in a finite number of time-steps and if all source nodes truthfully report their optimal power
demands then the auction process converges to an allocation (§*, Po(€*)). The optimization
problem in (5.46) is convex since the objective function is convex in P¢;,Vj € {1,2,..., N}
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and the constraints are linear and thus convex. In turn, a dual decomposition approach
is utilized to decompose the original “separable” optimization problem into independent
subproblems [94]. Define the Lagrangian function as

K N
L(Po, A Z R;a(Pc,) = > M (Z Po,, — PRk> : (5.47)
k=1 j=1

where A = [Ar,...,\g]” and A\ > 0,Vk € {1,2,..., K} are the Lagrangian multipliers for
the K total relay power constraints. The Lagrangian function in (5.47) is rearranged as

N

L(Po,A) =) ( ia(Pe,) Z)\kPC k) + ZAkPRk (5.48)

j=1
Since the original problem is convex, then strong duality holds® and correspondingly, the
dual problem can be expressed in terms of a “master” problem [94]

min  D(A)
A (5.49)
s.t. A>0,
and a “slave” problem defined by the dual function D(A) as given by
D) = L(Pc, A
) =max - L{Pc,A) (5.50)

st. 0< P, <Pg, VYje{l,2,....N}, Vke{l,2,...,K}.

The slave problem in (5.50) is decomposed and determined by solving the N following sub-
problems of each source node S; as given by

max  L;(Pc;,A) = R;a(Pc;) Z)‘kPCJk (5.51)
st. 0<Po, <Pr, Vke {1,2, LK,

where L£;(P¢,,A) is the j"* term in the first summation in (5.48). Now, let L£5(X) =

R;a(Pc; (X)) — S MPe; . (A) denote the optimal value of L£;(Pc;,A) by solving (5.51).

It is interesting to notice the similarity between (5.51) and (5.15), where in this case A

is interpreted as the price per unit power Fc,, (i.e. the shadow price). Thus, maximizing

L;(Pc,,A), Vj € {1,2,...,N} is equivalent to maximizing the source nodes utilities with
P, (A) as defined in (5.25).

The dual master problem in (5.49) can be re-expressed as

N K
=2 LN+ AiPr,
= — (5.52)

st. A\ >0, ke{l,2,...,K}.

3Strong quality implies the duality gap is zero and hence the minimized objective of the Lagrange dual
problem is equal to the maximized sum-rate in the primal problem.
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Thus, by iteratively solving problems (5.51) and then (5.52), the optimal power allocation
is solved. Tt is noteworthy that problem (5.52) aims at finding the optimal shadow prices
such that the dual problem is minimized which by complementary slackness at optimality
can be achieved when Y1 \Pp = Zjvzl S NePo, . (A*) which in turn implies that
Pp, = Zj\le Fc,,(A%), for Ay > 0,Vk € {1,2,...,K}. Thus, the solution the optimization

problem in (5.46) is given by
Qj,k,de,k:,d Fj (A*) + UF?(A*) + 47]1\]‘

N 24

Pc; ,,(A*) = max |0, min — Yjk.d Pr, , (5.53)

Vi e {1,2,..., N} and hence (A\*, Pc(X*)) is the Walrasian Equilibrium allocation that maxi-
mizes the social welfare. O

The power allocation produced by the proposed distributed algorithm is equivalent to that
of a centralized optimal power allocation scheme that maximizes the sum of rates. However,
significant overheads and signaling would be required by a central controller to obtain com-
plete channel state information (i.e. {hgati i, {hje}i,, {h;a},Vj € {1,2,...,N}) in order
to compute an optimal power allocation that fully distributes Pg.

5.5.5 Uniqueness

Due to the strict monotonicity and concavity of source node S;’s rate function R;4(Pc;),
Vj €{1,2,...,N}, the Walrasian Equilibrium allocation (£*, P¢(£*)) is unique [129].

In summary, starting from any initial price vector £° € V with a small enough price
increment p, strictly concave source nodes’ utility functions, and truthful optimal power
demands at every time-step, the price vector converges to the unique Walrasian equilibrium
price and power allocation (£*, Po(€*)) which maximizes the social welfare. Finally, according
to the first welfare theorem of economics, the Walrasian equilibrium allocation is also Pareto-

efficient [138] [139].

5.6 Summary of Network Operation

Initially, a coordination phase takes places in which several source nodes send transmis-
sion requests for cooperation to form a cluster. Other nodes—who are willing to act as relays
and share their transmission resources—send reply messages declaring their intent. A node
is elected as a cluster-head (possibly the destination node), which conveys control informa-
tion, signature waveform assignment, and transmission schedule to the rest of the cluster via
appropriate control channels [115]. For distributed clock synchronization, the cluster-head is
responsible for exchanging timing information (i.e. the SYNC signal) through periodic bea-
con transmissions. A host synchronizes its clock according to the timestamp in the beacon.
For a more detailed discussion on practical solutions for distributed timing synchronization
in ad-hoc wireless networks, the reader is referred to [140][141]. The auction mechanism
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takes place after the coordination phase and involves exchanging small packets—via appro-
priate control channels—between the source and relay nodes for power demands and price
announcements, until convergence to an allocation (&, Pc(€)). After that, the broadcasting
and cooperation phases occur alternately. Finally, the coordination and auction mechanism
phases repeat in case of topology changes or nodes joining/leaving the cluster.

O sqiu'cg [iude 5’ Des:tinalicn |

o 2 4 [ 8 10 12 14 16 18 20

o

Figure 5.2: Multi-Relay Cooperative Network - Simulation Scenario

5.7 Simulation Results

In this section, the properties of the proposed distributed auction algorithm are numer-
ically verified. Consider a wireless network with three source nodes Sy, Sy and Ss being
equidistant from the destination, and two relay nodes R; and Rs, as illustrated in Fig. 5.2.
The channel gain between any two nodes is given by 032-7,g = d;}, where d;), and v are the
distance between the two nodes and the path-loss exponent, respectively. The simulations
assume signature waveforms with p = 0.5, path-loss exponent of v = 3, step-size of u = 1074,
reserve price of & = ¢, = 1072, Vk € {1, 2}, source broadcasting transmit power Py, = 50
mW, Vj € {1,2,3}, noise variance of Ny = 107°, and that Pp, = Pkg,.

In Fig. 5.3, it is seen that the prices set by relay nodes R; and Ry coincide with those
of optimum centralized algorithm. Also, it is noticed that node Ry sets a higher price than
Ry when Pg, = Pr, < 0.12 W. This is translated to a higher utility, as evident from Fig.
5.4. Beyond 0.12 W, the price of R; is higher and thus achieves a higher utility. In order for
relay node R; (Ry) to maximize its utility, it should not sell more than 0.28 W (0.06 W) of
its transmit power, as abundant power results in excessively low prices. Also shown in Fig
5.3 are the achievable rates which agree with the centralized algorithm®. Fig. 5.4 illustrates
that node Sy achieves the highest utility while node S3 achieves the lowest. This is due to
the location of Sy being relatively closer to both relay nodes than source nodes S; and Ss;
therefore its received signal at the relay nodes suffers the least from noise and path-loss.
Since the proposed algorithm inherently maximizes the sum of rates, then it is expected that
most of the relays’ power will be allocated to source Ss, as evident from Fig. 5.5. Also, due

4The solution of the centralized scheme is obtained using fmincon from the MATLAB optimization
toolbox [142].
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Figure 5.3: Centralized vs. Proposed Algorithm - Optimal Prices and Achievable Rate
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Figure 5.4: Source and Relay Nodes Utilities

to node S relatively closer location to relay R; than that of node Ss, it is allocated more
power than node S3. An opposite argument can be made for relay Ry’s transmit power. This
is also reflected in the payments each source node makes to the relay nodes, as demonstrated
in Fig. 5.6. For instance, source node Sy makes the highest payment to Ry, which is followed
by node Si’s payment and finally S3 makes the lowest payment. Contrarily, nodes S, and
S1 make the highest and lowest payments to node Rs, respectively.

In Fig. 5.7, the utility of the source and relay nodes are plotted at Pr, = Pr, = 0.3 W
when source nodes S; and S3 truthfully report their demands while node S, falsely reports
its demand to be 1502,,9(&7) = max [0, min(6 P, (€7), Pr,)], Vk € {1,2} and V7 =0,1,...,T
with 0 > 0 being the demand factor. Clearly, Sy’s utility and the sum of utilities peak at
9 =1 (i.e. truthful demand).
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It is noteworthy that the accuracy of the proposed auction-based relay allocation is highly
dependent on the chosen step-size p by which prices ascend. If the step-size is made small
enough, the auction algorithm takes too long to converge to the Walrasian Equilibrium
allocation. Contrarily, if the step-size is made larger, the auction algorithm converges faster
to an allocation that is not necessarily the Walrasian one. This is evident from Fig. 5.8,
where for © = 10™* the auction algorithm converges to the optimal Walrasian prices but
takes on average 3115 iterations, as the power allocation is accurate to four decimal places.
However, for a step-size of u = 5 x 1072, the auction algorithm converges in only 9 iterations
but is far from the Walrasian Equilibrium prices, leading to suboptimal power allocation.
Table 5.2 summarizes the results of the size-step p and the decreasing average number of
iterations Z(p).
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Figure 5.8: Step-Size vs. Average Number of Iterations - Pr, = Pr, = 0.3 W

Table 5.2: Summary of Convergence Results - Pp, = Pr, = 0.3 W

Step-Size p

1x 104

5x 104

1x10-3

5x 1073 | 1x10~2

5 x 102

1x 101

Number of Iterations Z(u) 3115

727

352

83

38

9

128
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Shown in Fig. 5.9 is the decreasing sum of utilities as a function of the increasing step-size.
This result verifies that the highest sum of utilities is achieved at the Walrasian Equilibrium
allocation (which occurs when p = 107%), and increasing the step-size results in a lower sum
of utilities but leads to a faster convergence. Most importantly, this decrease of about 0.02
in the sum of utilities value is not severe which suggests a good tradeoff between the speed
of convergence and social welfare.
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Figure 5.9: Sum of Utilities vs. Step-Size - P, = Pr, = 0.3 W

In Fig. 5.10, the achievable rate of each source node is shown as a function of the
algorithm step-size. As can be seen, the decrease in the rate with the increase in the step-
size is insignificant. This is due to the fact that although the algorithm converges faster
and the power allocation is not the Walrasian one, most of the cooperative power has been
allocated in the first few iterations and the finite accuracy in the power allocation takes place
in the remaining iterations. This is evident from the power allocation values as summarized

in Table 5.3.
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Figure 5.10: Achievable Rate vs. Step-Size - Pr, = Pr, = 0.3 W
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Table 5.3: Summary of Relay Power Allocation to Each Source Node - Pr, = Pr, =0.3 W

Step-Size

Source Node | Relay Node (=5 90=1 75705 5« 10_3# 1x102 5x102 1x10!
5 R, 0.1135  0.1132  0.1126 _ 0.1113 _ 0.1110 _ 0.1107 _ 0.1076

Ro 0.0695  0.0703 00717 00718 00715  0.0687  0.0674

5 R, 0.1494  0.1489 01485  0.1505  0.1511  0.1519  0.1560

Ry 0.1289  0.1285  0.1291  0.1295  0.1304  0.1338  0.1371

5 R 0.0371  0.0379  0.0389  0.0382  0.0379 _ 0.0374  0.0364

Ry 0.1016  0.1012  0.0992  0.0987  0.0981  0.0975  0.0955

5.8 Discussion

5.8.1 Utility Functions

Although network nodes naturally desire to achieve high data rates (or at least meet target
QoS), they may not be willing to do so at arbitrarily high transmission power levels as they
may have different satisfaction levels and/or views of power consumption. Thus, different
classes of utility functions are required, such as sigmoid functions (first convex and then
concave), which can be used to control user power/rate demands [124]. Also, a—fair utility
functions can be used to control the tradeoff between efficiency and fairness [143]. However,
the use of such utility functions makes the social welfare maximization problem non-convex,
which makes the problem more difficult to analyze, even by centralized algorithms [125]. In
turn, distributed algorithms may lead to infeasible/suboptimal power allocation or simply
diverge, and thus must be carefully designed. Reformulating the proposed auction-based
power allocation with different classes of utility functions is an interesting topic and will be
studied in future work.

5.8.2 Channel State Information

In centralized power allocation, a centralized controller must obtain a large amount of
information, including perfect global channel state information (CSI), available transmit
power and received SNR at each node, and network topology. After collecting the required
information, the centralized controller solves the optimization problem in (5.46). This may
be infeasible to implement due to the substantial feedback requirements and the latency in
collecting /exchanging such parameters and sending power control commands to the different
source/relay nodes. Also, the computational complexity in optimizing power allocation for
a network with large number of nodes becomes practically prohibitive. Add to that the
infrastructure-less nature of ad-hoc networks in which centralized control is non-existent in
the first place. In the proposed auction mechanism, the power demand of each source node
S; to the K relay nodes depends on the channel coefficients {h;x};, hjq and {hgq}ti,
(i.e. the inter-channels between itself and the destination). In particular, {h;;}i_,, and h; 4
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can be estimated by source node S; while {hy 4}+_, is broadcast by each relay Ry to all the
source nodes. Clearly, the overhead at each source/relay node is much less than having a
centralized controller collect CSI between all the nodes.

5.8.3 Complexity Analysis and Overhead

During each iteration, each source node transmits a vector of power demands Pg;, which
is received by each of the K relay nodes. In addition, each relay node announces its price
to the source nodes via appropriate control channels. Therefore, the number of messages
exchanged in each iteration is O (N + K). Now, since the number of iterations Z(u) is
dependent on the step-size i, then the total number of messages exchanged of the proposed
auction algorithm is O ((N + K)Z(u)). Additional overhead is due to the initial coordination
and clock synchronization between the nodes, as in the case of conventional ad-hoc networks
[115][140].

5.9 Implementation Issues

So far, the work has assumed a static network and thus the results obtained are less
appropriate for mobile networks, which require the proposed algorithm be repeated with
substantial overhead when channel coherence time elapses. The cost of distributed power
allocation in terms of additional overhead and signaling, unfortunately, is often overlooked.
Communication overhead takes the form of extra feedback for exchanging information and
multiple packets for power demands and price announcements.

The following discussion, analysis and qualitative evaluation should provide insights for
implementing the proposed distributed algorithm and also provide more solid intuition about
protocol design choices and the role of overhead. Specifically, the following subsections
consider the IEEE802.11g standard for wireless local area networks as a practical application.

5.9.1 Coordination

Initially, assume the network nodes have detected their neighbors and the TDMA trans-
mission of the source and relay nodes has been coordinated. After coordinating the roles of
source and relay nodes, an internet registration policy for each source/relay node must be
verified and then each source node must register itself and obtain an electronic certificate.
The presence of a registration policy eases the operation of the auction mechanism and its
implementation in electronic form. At the beginning of the bidding service, each source
node sends its own certificate to all the relays, as a pre-requisite for power demand. When
a certificate is verified by all the relays, a common broadcast channel is established between
the source and relay nodes.
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5.9.2 Auction Mechanism

The auction mechanism starts when each relay node takes turn in announcing “broad-
casting” its price at every time-step 7 in the form of a data packet. After all the prices
have been announced, each source node then takes turn in broadcasting its power demand
data packet, which is received by the relay nodes. This process of exchanging price and
power demand data packets ends when demand meets supply, at which point the auction
mechanism concludes with a total duration of T auction.

< 1st Communication hase > 2nd Communication Phasc > < Last Communication hase >

Auction Broadeasting Phase [Cooperation PhaselBroadeasting Phase |Cooperation Phase| | Broadeasting Phase [Cooperation Phase] Auction

Coordination | g haniom | (N Time-Slots) | (K Time-Slots) | (N /Time-Slots) || (i Time-Slots) (N Time-Slots) | (K Time-Slats) | Mechanism

< »
< >

Channel Coherence Time T

Figure 5.11: Network Operation

5.9.3 Communication Phase

As illustrated in Fig. 5.11, after coordination and auction-based power allocation, data
transmission and relaying takes place. Specifically, each communication phase consists of
N + K time-slots. The number of communication phases is calculated as

T.
C = { J , for Trx <T,, (5.54)
Trx

where Tryx is the total transmission time which consists of duration of the auction mechanism
Tsuction In addition to the total time Tp., spent transmitting or relaying data in each
communication phase (i.e. (N + K)-Tpa,). Furthermore, T, is the channel coherence time,
as will be defined in the following subsections. In this work, a continuous source model is
assumed whereby all the source nodes always have data to transmit in every time-slot.

5.9.4 ITEEE802.11g Model and Operation

This subsection develops a simple model to calculate the total time duration of the auction
mechanism Tayetion, and also the total data transmission time T,y from each source/relay
node to the destination node (e.g. an access point), assuming a TCP protocol. Specifically,
a single TCP data packet is followed by a TCP acknowledgement (TCP ACK) packet. As
such, the IEEE802.11g MAC requires positive acknowledgement after every transmission,
which is sent by the receiving node a short time interval after receiving the packet. If an
ACK is not received, the packet is considered lost and a retransmission is arranged. In turn,
two IEEES802.11g packets are transmitted, consisting of [144]:

1. TCP data packet:

e Distributed inter-frame space (DIFS): this inter-frame space indicates that an
exchange has completed, and it is safe to access the medium again.
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e Data frame containing the TCP data frame.

e Short inter-frame space (SIFS): a small gap between the data frame and its ac-
knowledgement.

e The 802.11 ACK frame.

2. TCP ACK packet:

e DIFS.

e Data frame containing the TCP ACK frame.
e SIFS.

e The 802.11 ACK frame.

In addition to the payload data, 36 bytes of data are added in the encapsulation process
(consisting of Lyac = 28 bytes are 802.11 MAC header and Lgyap = 8 bytes for SNAP
header). Also, Lrcp = 40 bytes including TCP/IP headers are also added. As for the
TCP ACK packet, in addition to the Lycp bytes of TCP/IP header information, it gets
Lyac + Lsyap = 36 bytes of MAC and SNAP headers, resulting in a total of Lrcp +
Lyrac + Lsyap = 76 bytes. Finally, every transmitted frame has a signal extension at the
end of duration Trx = 6 us.

5.9.5 Frame Structure

In this work, the IEEE802.11g extended-rate PHY (ERP) frame structure is studied and
illustrated in Fig. 5.12. For a detailed description of each field in the frame, the reader is
referred to [144].

Rate Res. Length Parity Tail Service MAC Frame Tail Pad
(4 Bits) J(1 Bit) (12 Bits) (1 Bit) (6 Bits) (16 Bits) (Variable) (6 Bits) (Variable)
Preamble Signal Data Signal Extension
(16 pus) (4 us) (Variable) (6 us)

Figure 5.12: ERP-OFDM Frame Structure

Power Demand and Price Announcement Model

Let L¢, be the number of bytes representing the price announced by relay node Ry.
Also, let Lp, X be the number of bytes representing source node S;’s power demand to relay
J

node Ry. Without any loss of generality, let L¢, = Lprice, Vb € {1,2,..., K}. Also, let
Lro. = Lpowers¥j € {1,2,..., N} and Vk € {1,2,..., K}.

<3,
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The TCP price announcement frame duration is determined as

LService + LTail + 8(LMAC + LTCP + LPrice)
Nppps

+TEx,

(5.55)
where Nppps is the number of data bits per OFDM symbol. On the other hand, the time
duration involved in transmitting each source node’s power demand is given by

Trcp—price = TPreamble + TSig + Tsyn % ’7

L ; L, 8(L L L
Trcp—prower = TPreamble + Tsig + Tsym X { Service + LTail + ](\7 Mac + Lrop + Powerw +Tpx.
DBPS
(5.56)
The time duration involved in transmitting the TCP ACK frame is given by
L ice + L + 8(L + L + L
Trop-ack = Tpreambie + Tsig +Tsym X { Service Tt ](V MAC rer SNAP)—‘ +TEx,
DBPS
(5.57)
The duration of the 802.11 ACK frame is obtained as
B 8Lack
Tack = Tpreamble + Tsig + Tsy m X N + Tex, (5.58)
DBPS

where Lack is the number of bytes for packet acknowledgement. Thus, the total time
durations involved in announcing a price and submitting a power demand are determined as

Tr—_price = Tprrs + Trop—price + Tsirs + Tack (5.59)

and

Tr—power = Tprrs + Trcp—pPower + Tsirs + Tack, (5.60)

respectively. Also, the total duration of transmitting the TCP ACK frame and its 802.11
ACK is determined as

Tr—ack =Tprrs + Trecpr—ack +Tsirs + Tack.- (5.61)

Hence, the total time durations of each price announcement and power demand and their
acknowledgements are given by

TPT’ice - TT—Price + TT—AC’K7 (562)
and
TPower = TT—Power + TT—AC’K? (563)
respectively. In turn, the total time duration of the auction mechanism is given by
TAuction = (K . TPrice +N - TPower) . I(N)a (564)

where Z(1) is the expected number of iterations as function of the algorithm step-size p.
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Data Transmission Model

The TCP data frame duration is calculated as

Lservice + Lrait + 8(Lyac + Lrep + Lvspu)
NpBps

-‘ + TEXa
(5.65)
where Lyrgpy refers to the length of the MAC service data unit (i.e. data payload). Thus,

the total duration associated with transmitting a data frame and its 802.11 ACK is given
by

Trop—Data = TPreambie + Tsig + Tsyn X [

Tr—pata = Tprrs + Trcp-pata + Tsirs + Tack- (5.66)
The total time duration of data transmission in each time-slot is given by
TData = TT—Data + TT—ACK- (567)

Consequently, the total communication duration is given by

TTX = TAuction + TD(zta

5.68
= (K “Tprice + N - TPower) : I(,UJ) + (N + K) : TDataa ( )

such that Trxy <T..

5.9.6 Coherence Time

As network nodes move within proximity of each other, communication channels vary
with time. A measure of the channel correlation over time is given by the coherence time
T.. A popular rule of thumb for modern digital communications is to define the coherence

time as [145]
9 0.423
Tc_’/l&rf,% < (5.69)

with f,, being defined as the maximum Doppler shift as given by f,, = vfc, where v is the

velocity of the mobile node in m/s, ¢ = 3 x 108 m/s is the speed of light in free space, and
fe is the carrier frequency in Hz.

5.9.7 Frame Error Rate Performance

In order to quantify the effective data rate of each source node in the network, the frame
error rate performance must be taken into account. For a data frame of length L bytes, the
frame error rate of a wireless channel is determined as

F(L)=1-(1-7P)*, (5.70)
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where P is the bit error rate. Therefore, the frame error rate for Lj;spy-bytes long data
frame of source node S;, taking into account PHY and MAC headers, is derived as [146]

Fs;(Lmspu) =1— (1= F(Lprep)) - (1 = F(Layac + Lrep + Luspu)) s (5.711)

where F(Lprcp) is the probability of error of the PLCP preamble/header transmitted in
the PHY mode, which contains Lppcp = 24 bytes. Moreover, F(Lyac + Lrcp + Lyspu)
is the probability of error of the MSDU, including the MAC overhead.

5.9.8 Throughput

In order to quantify the effect of payload size and channel coherence time, the total
amount of data (in bits) transferred successfully from each source node S; to the destination
in a specified amount of time. In this work, the throughput (in bits/s) is defined as®

Total Successfully Transmitted Data  8Laspu - C - (1= Fs;(Lmspu))
Total Communication Duration Trx ’

Ts; = (5.72)

It should be noted that overhead due to protocol headers and checksums are not in-
cluded in the calculation of throughput. In addition, no management frames (i.e. beacon,
probe request /response and re-association frames) have been taken into account. Moreover,
fragmentation in the MAC layer is not considered, neither is the propagation delay.

5.9.9 Numerical Results

The simulations assume the IEEE802.11g-only network mode with no legacy stations.
Also, BPSK 6 Mbps with rate R. = 1/2 convolutional coding using OFDM data transmission
mode is simulated [58][59]. At 6 Mbps, each OFDM symbol encodes Nppps = 24 data bits
(i.e. 48 coded bits). In addition, the simulations assume N = 3 source nodes and K = 2 relay
nodes, as illustrated in Fig. 5.2 with the same simulation parameters given in Section 5.7
and Pr, = Pg, = 0.3 W. The relevant IEEE802.11g parameters are summarized in Table 5.4.
To faithfully study the impact of the communication overhead, the following transmission
modes are compared:

e Cooperative transmission with sum-of-rate maximizing optimal power allocation (CTX-
O). This transmission mode involves the proposed auction mechanism, as discussed
throughout this section. In this case, each source node has a total transmit power of
P;, = P, + Pc,, + Pc,, where P¢,, and Pg,, are as summarized in Table 5.3.

5An ACK frame is transmitted at a rate equals to or lower than the data frame rate, and is only Lacx = 14
bytes long, which is usually much shorter than a data frame. Hence, the probability of error of an ACK
frame is very low compared to the error probability of the data frame, and thus ignored in the calculation.
The same assumption applies the auction mechanism frames.
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e Cooperative transmission with equal power allocation (CTX-E). In this case, the auc-
tion mechanism phase is eliminated as each relay node equally allocates its cooperative
transmit power to the source nodes. Hence, the total transmission time is equivalent

to the data transmission time (i.e. Trx = Tpaa). Addition, the total transmit power

Pr. +Pg .
= 2 V) e

allocated to each source node is given by Py, = P, + FPc,, +Pc,, = Pp, +
{1,2,3} and PR1 = PR2 =0.3 W.

Table 5.4: IEEE802.11g Simulation Parameters

Parameter Value
fe 2.4 GHz
Tprrs 28 pus
Tsrrs 10 ps
Tpreamble 16 ps
Tsym 4 us
Tsiqg 4 ps
TE‘X 6 J]
Lservice 16 Bits
LTail 6 Bits
Lack 14 Bytes
Larac 28 Bytes
Lsnap 8 Bytes
Lrcp 40 Bytes
Lpower 4 Bytes
Lprice 4 Bytes

[lustrated in Fig. 5.13 is the throughput of source node S; as a function of the node
velocity and payload size for = 1x 107" (and Z(u) = 5) for the CTX-O transmission mode
(i.e. optimal power allocation) and its counterpart CTX-E (with equal power allocation and
no auction mechanism). It is evident that the throughput of node S; under the CTX-E mode
is higher than that of the CTX-O mode. In addition, it is can be seen that for low vehicular
velocities, and small payload size, the throughput is highest under both transmission modes.
This is because slowly time-varying channels have longer coherence time and thus channel
estimates remain valid for longer periods. Increasing the node’s velocity significantly reduces
the coherence time which in turn reduces the total transmission time and diminishes the
node’s data rate. In addition, increasing the payload size severely degrades the throughput
due to the increased frame error probability. The same observation is noticed for source
node S3, as shown in Fig. 5.15.

As for source node Sy (see Fig. 5.14), the throughput under both cooperative transmission
modes gradually degrades with the increase in velocity and payload size but not as severe as
source nodes S7 and S3. In addition, the throughput under the CTX-E transmission mode
is higher than that of the CTX-O mode. Looking at Fig. 5.16, it clear that total network
throughput under the CTX-E transmission mode is higher than that of the CTX-O mode.
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Figure 5.13: Source Node S;: Throughput vs. MSDU and Velocity - = 1 x 107! and Z(u) = 5
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Figure 5.14: Source Node Sp: Throughput vs. MSDU and Velocity - = 1 x 107! and Z(u) =5
Iterations

Although this result might seem counter-intuitive, however, it should be clear that the total
transmission time under the CTX-O mode is shorter than the CTX-E mode and thus each
source node has less time to transmit its data, which in turn reduces the total transmitted
data. Intuitively, it would be expected that decreasing the auction step-size to =5 x 1072

(and Z(p) = 9) reduces the total transmitted data which in turn further exacerbates the
data rate for the CTX-O transmission mode.
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(a) CTX-0 (b) CTX-E
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Figure 5.15: Source Node S3: Throughput vs. MSDU and Velocity - = 1 x 107! and Z(u) =5
Iterations
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Figure 5.16: Total Throughput vs. MSDU and Velocity - = 1 x 10~! and Z(p) = 5 Iterations

It is noteworthy that if the auction-mechanism phase is not considered in the total trans-
mission time, then total throughput under the CTX-O transmission mode becomes higher,
although the same observation about the throughput of the different source nodes in com-
parison with the CTX-E mode would still hold. Moreover, the presented simulation results
demonstrate that although decreasing the step-size of the auction mechanism yields a more
accurate power allocation (that is closer to the Walrasian one), it significantly reduces the
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achievable data rate due to the reduction in the total transmission time as a consequence of
the message exchanges of the price announcements and power demands.

5.9.10 Final Remarks

The obtained results in this section are not entirely conclusive. In other words, the
proposed auction mechanism might yield a better sum-of-rates performance for a different
network topology under which optimal power allocation might result in a BER performance
for each source node that is a few orders of magnitude smaller than its counterpart BER
performance under equal power allocation. This in turn results in a much smaller frame error
rate probability which is reflected in a significant improvement in the throughput. Another
possibility would be to consider the case when there is no direct link between each source
node and the destination. In such a case, the relays’ locations play a significant role in each
source node’s achievable rate. Finally, for the auction mechanism to be effective in practice,
careful design of price and power data packets and their associated headers must take place,
and any potential delays must be minimized. This could be achieved by performing the
auction mechanism using a higher data rate with higher order modulation (i.e. the shorter
is the auction mechanism phase, the higher is the throughput of each source node).

5.10 Conclusions

In this chapter, a distributed ascending-clock auction algorithm is proposed for efficient
multi-relay power allocation among a set of source nodes. It is shown that proposed algorithm
enforces truth-telling and converges to the Walrasian equilibrium allocation that maximizes
social welfare. Also, it was demonstrated that the proposed algorithm presents a tradeoff
between the speed of convergence (which is linked to signaling and communication overhead)
and maximization of utility and social welfare. Moreover, the proposed algorithm is shown to
offer performance that is closely comparable with that of a network with centralized control.

It is acknowledged that this work has only scratched the surface in distributed power allo-
cation through the auction mechanisms in ad-hoc wireless networks. For such mechanisms to
be implemented in practice, appropriate modifications to the physical, data link and network
layers must be applied. Potential packet loss and retransmission overheads in response to
topology changes must also be analyzed to minimize computation/communication costs and
not sacrifice network scalability. The multi-layer simulation and experimentation to obtain
realistic quantification of the proposed auction mechanism is of great importance and will be
pursued in future work. Finally, this work is intended to present an auction-theoretic per-
spective on algorithmic distributed relay power allocation and raise some practical concerns
that are yet to be fully examined and analyzed.
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A Coalitional Game-Theoretic
Analysis of Cooperative Networks

6.1 Introduction

As mentioned in the last two chapters, in ad-hoc wireless networks, network nodes are
independent, autonomous and selfish by nature and thus may not voluntarily share their
transmission resources with other nodes. In other words, there is an element of competition
and selfishness since all participating network nodes desire to maximize their utilities by
maximizing their share of transmission resources. Moreover, randomly distributed nodes
with local information may not know whom to cooperate with even if they are willing to
cooperate. Although cooperative communications have been shown to yield significant per-
formance gains [56], cooperation entails several costs, such as bandwidth and power. Ignoring
such costs is unwarranted as it may severely affect the nodes’ own performance. Particularly,
network nodes may not cooperate and instead divert their resources to direct data transmis-
sions. Alternatively, a group of nodes could form a coalition and cooperate to maximize the
overall gains of the group and thus promote altruism. Specifically, each node seeks partners
to form a cooperative coalition to achieve rate improvement for itself and/or for the whole
coalition. In such a case, the greatest immediate benefits may not be achieved by the nodes
that bear the greatest costs. Establishing cooperation in ad-hoc wireless networks without a
centralized controller is a dynamic process. Hence, designing practical distributed algorithms
that can promote cooperation without relying on centralized control is a highly desirable but
considerably difficult task.

Coalitional game theory has emerged as an effective mathematical tool for modeling
users’ cooperation and designing distributed protocols in wireless networks. Several works
have considered coalitional formation for user cooperation in wireless networks. For instance,
a simple and distributed merge-and-split algorithm is proposed in [147] for the formation
of virtual MIMO clusters of selfish single-antenna nodes. In [54], the stability of the grand
coalition of transmitter and receiver cooperation in an interference channel is studied for both

141
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flexible transferable and non-transferable apportioning schemes. The curse of the boundary
nodes in selfish packet-forwarding wireless networks is resolved using coalitional games in
[148]. In [149], fair group coalitions for power-aware routing in wireless networks is studied
and distributed algorithms based on max-min fairness are proposed. Distributed coalitional
formations with transferable utilities and their stable outcomes in relay networks are studied
in [150]. In [151], the authors illustrate that coalition formation could lead to power saving
for the individual nodes and thus for the whole coalition.

In this work, a coalitional game-theoretic framework to the study of altruistic coalition
formation is considered and the aim is to address the following questions: (1) How can
coalitions be formed in a distributed fashion?, (2) What is the impact of different power
allocation criteria on coalition formation?, and (3) What is the effect of mobility on the
coalition formation process? To form cooperative groups, a coalition formation algorithm
based on merge-and-split rules is proposed and proven to converge with arbitrary merge-
and-split iterations. In particular, each network node is treated as a player, who seeks
partners to form a cooperative group to improve its transmission rate and/or that of the
whole group through spatial diversity while incurring some power cost to meet a target SNR
for information exchange. This in turn suggests a tradeoff between the gains and costs of
cooperation. Moreover, as the size of the cooperative group increases, both the gain and cost
also increase to the point where adding an additional node results in a cost that outweighs
the diversity gain. Additionally, since network nodes can be either mobile or static, the aim
here is to analyze the long-term behavior of network coalition formation when the nodes
are mobile within the network area as opposed to their coalition formation when they are
static. Centralized power allocation and coalition formation is also studied where it is shown
that the proposed algorithm provides a good tradeoff between computational complexity
and network sum-rate, and efficiently adapts to nodes’ mobility. To the best of the author’s
knowledge, no existing work has employed coalitional games in the analysis and design of
protocols for altruistic coalition formation in network-coded cooperative wireless networks.

In the remainder of this chapter, the system model is presented in Section 6.2. In Section
6.3, the coalitional formation framework is discussed, while the proposed distributed coalition
formation algorithm is provided in Section 6.4. The different cooperative power allocation
criteria are discussed in Section 6.5, while the centralized power allocation and coalition
formation optimization problems are formulated in Section 6.6. The stability, convergence
and complexity properties of the proposed distributed algorithm are discussed in Section 6.7,
while the studied mobility model is presented in Section 6.8. Numerical results are presented
in Section 6.9 while the chapter conclusions are drawn in Section 6.10.

6.2 System Model

Consider an ad-hoc wireless network that initially consists of N single-antenna half-duplex
decode-and-forward nodes which are denoted S, S,,...,Sy for N > 3. Each node wishes to
exchange its data symbol z; for j € {1,2,..., N} with a common destination node D. The
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channel between nodes S; and S; is given by h;; = e¥ii, /d;;, with v being the path-loss
exponent and 6;; is the signal’s phase uniformly distributed in the interval [0, 27] while d;;

is the distance between the two nodes. Also, the channel h;; between nodes S; and §; is
assumed to reciprocal (i.e. h;j; = h; ;) with perfect channel estimation at each node.

Further, let S = {51, 52,..., Sy} be the finite, non-empty set of all network nodes that
eventually self-organize into K (for 1 < K < N) mutually exclusive coalitions of cooperative
nodes C = {C1, (s, ..., Ck} with no cooperation between coalitions. In addition, let Cy, C S
denote a coalition with |Cx| nodes (where | - | defines the cardinality of the parameter set)
and 1 < |Cx| < N. An individual non-cooperative player is called a singleton coalition while
the set S is called the grand coalition when all the N network nodes cooperate. An example
of a network of N = 5 nodes with a possible coalition formation is illustrated in Fig. 6.1.

Coalition 1

Destination

Coalition 2 @

Coalition 3

Cooperation Phase

Time-Slot 6

Figure 6.1: Example of Cooperative Coalitions and Their Transmissions

The communication between each node and the destination is performed in a TDMA
fashion over N + 1 time-slots and is split into two phases, namely the broadcasting phase
and the cooperation phase.

6.2.1 Broadcasting Phase

In the broadcasting phase of N time-slots, each node S;—in its assigned time-slot 7;—
broadcasts its data symbol x;, which is received by the N — 1 other nodes S; in the network
for i € {1,2,..., N}z, as well as the destination. The signal received at node S; for i # j
is expressed as

Yji = \/ P hjizs + nji, (6.1)

while the received signal at the destination is given by
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Yjd = PBj hj7d$j + Njds (6.2)

where Pp, is the transmit power in the broadcasting phase at node S;, and n;; and n;q4
are zero-mean complex additive white Gaussian noise (AWGN) samples with variance Ny,
at node S; and the destination, respectively. Upon the completion of the broadcasting
phase, each node S; will have received a set of N — 1 signals {yﬂ}j\f: 1,j comprising symbols
XT1yewosTio1,Tit1,-- -, 2y from all the other nodes in the network. In addition, the destination
will have received N signals {y;4}}_;. Each node S; then performs a matched filtering
operation on each of the received signals y;; and the signal-to-noise ratio (SNR) at the
output of the matched-filter is expressed as [56]

pp _ Polhiil® _ Peidyi (6.3)

" No No - '
Let f; denote node S;’s corresponding farthest node in coalition Cj. Thus, each node S; € Cj,
broadcasts its symbol using transmit power Pp; required to maintain a network target SNR
of v between itself and node Sy, as

Py, > yNody ., (6.4)

where it is assumed that v is common to all the nodes in the network. Clearly, there is a
tradeoff between the power invested in satisfying the target SNR and power allocated to
the other members in coalition Cj. It should be noted that each node has a transmit power
constraint of P that is shared between the two transmission phases as given by P = Pp. +P¢;,
where P, is the effective cooperative power at node S; to relay the symbols of the other
nodes in coalition Cy. Specifically, Pg; is given by

Pg,; = max [0, min(P — Pg,, P)] (6.5)

with Po, = 3 g.cop 4 Fe,,;, and P, ; 1s the cooperative power node S; utilizes in relaying
node S;’s symbol x; to the destination, for i # j.

6.2.2 Cooperation Phase

In the cooperation phase, each node S; for S; € Cy,VCy € C and |Ck| > 2 in time-slot Ty,
forms a linearly-coded signal &;(t) of the |C|—1 received signals from the nodes in Cy, during
the broadcasting phase!. For multiuser detection at the destination, each decoded symbol
x; at node S; is spread using a signature waveform ¢;(t), where it is assumed that each node
S; for i # [ and the destination know the signature waveforms of all the other nodes in the
coalition. The cross-correlation of ¢;(t) and ¢;(t) is p; = {(c(t),ci(t)) = (1/T5) fOT a(t)c(t)dt
for | # i with p;; = 1 and T} being the symbol duration. Therefore, the transmitted signal
by node S; is expressed as

LCoalition formation is discussed in later sections.
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Xt = Y\ Po,malt) (6.6)

S1ECY I#i

The received signal at the destination—assuming perfect timing synchronization—is written
as

N
Va(t) = Z hi, g X (t) + na(t), (6.7)
=1

where ny4(t) is the AWGN process at the destination. By substituting (6.6) into (6.7), Va(t)
is re-written as

K
Yaty=> "> ( > \/Po,,lhi,d) zici(t) + na(t). (6.8)

k=1 S,€Cy S €C i#l

At the destination, multiuser detection is performed on Y,(t) to extract symbol z; of node
S; € Cy,VCy, € C. Specifically, V,y(t) is passed through a matched filter bank (MFB), yielding

K
Via = (Va(t), ¢;(t)) = Z Z QuTIPLj + N d, (6.9)

k=1 S,€Cy
where 7 4 is a zero-mean AWGN noise sample with variance Ny, while oy is given by
o = Z v/ Peyhid- (6.10)
Si€Ch,i#l

The output of the MFB is expressed in vector form of N signals as Y, = RAx + iy, where
Yd = [yl,d7 Ce ,;))N’d]T, r = [1’1, e ,IN]T, and ﬁd = [T_ll’d, e ,T_lN’d]T ~ CN (O, NOR) Fur—
thermore, R and A are N x N matrices, as given by

1 pi2 - piN
p21 1 o ponN
R=|"" o . (6.11)
PNl PN2 o1
and
(65) 0 0
0 ag --- 0
A= . L o, (6.12)
0 0 - ay

respectively. The received signal vector Y, is then decorrelated (assuming matrix R is
nonsingular) as Y, = R™'Y; = Ax + fy, where iy = R™'ny and g ~ CN (0, NoR™1). Tt is
assumed that p; j = p, VIl # j. Therefore, the decorrelated received signal is obtained as

Via = ajzj + fija, (6.13)
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where 7,4 ~ CN (0, Noon), and gy is given by

B 1+ (N—=2)p
LI (N=2)p— (N —1)p*

ON (6.14)

The received instantaneous SNR of node S;’s symbol (where S; € C}) at the destination is
given by v; = vPP + 197 where 7P is expressed in (6.3), and 7§ is obtained by passing
V;a through a matched-filter. Therefore, 7; is obtained as [152]

_ PBj‘hJ}d’Q I PCj,i‘hivdF

YL TN
No SicCrizi VOON

(6.15)

Upon the completion of the broadcasting and cooperation phases, the destination will have
received |Cy| independent copies of symbol z; of node S; € Cj, and thus achieving a diversity
order of |Cy| [56].

6.3 Coalition Formation Framework

In this section, the coalition formation framework and its properties relevant to the
proposed system model are characterized and discussed.

Let v;(C)) denote the payoff of each node S; in coalition Cj. Based on the discussed
system model, a singleton coalition of node S; occurs when it does not form a cooperative
coalition with other nodes. In this case, node S; utilizes all its available power P and
transmits its data once every N + 1 time-slots. Thus, the payoff of node \S; is obtained as

1 P|h; q|?
— D — -]7
vi({55}) = Rja = Nel logy (1 TN ) (6.16)
where Rfd is the achievable rate with direct transmission. Additionally, Rfd represents the
non-cooperative payoff of any node S; for S; € §. On the other hand, for coalition Cj with
|Ci| > 2, the achievable rate of node S; due to the cooperative transmission is given by

1
RY, = logo [ 1+ ——— + E
J,d 2
N+1 Ny SicOniti

Pg, | hial?
Noon

(6.17)

Therefore, the payoff of each node S; in coalition C}, is given by v;(Cy) = Rfd,‘v’Sj € Ck.
Consequently, the value of a coalition is

v(Cr) = Y vi(Ch), (6.18)
SjECk
which is equivalent to the sum-rate of the coalition.

Definition 6.1: A coalition game is said to have a non-transferable utility (NTU) if the
coalition value cannot be arbitrarily apportioned among its nodes and each node will have
its own value within a coalition.
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Based on the proposed system model, the coalition game in hand has a non-transferable
utility, as a specific achievable rate value for each node in a coalition is achieved [51]. In
addition, the coalition game formulated in this work is in the characteristic function form.
That is, utilities achieves by the players in a coalition are unaffected by those outside it.

Definition 6.2: A coalitional game with non-transferable utility is defined by a pair
(S,V), where S is a finite set of N players, and V is a set valued function such that for every
coalition C), C S, V(Cy) is a closed convex subset of RI%/ that contains the payoff vectors
the players in Cj can achieve.

In the proposed system model, V : C), — RI®I such that V(¢) = ¢, and if C}, # ¢, then
V(C}) is non-empty and closed. Moreover, the coalitional set-valued function V of a coalition
Chr C S is defined as

V(Cy)= {'U(C'k) e RI%!| VS; € Ck,vi(Ck) = R](-’:d >0, if P, >0, and v;(Cy) = —Rj?d, otherwise.}.
(6.19)
Note that if Po;, = 0, then node S; has no interest in cooperation.

Remark 6.1: The proposed network-coded transmission model is a coalitional game
(S,V) in partition form with non-transferable utility, where V(C%) is a singleton set, as
defined by (6.19), and is thus a closed and convex subset of RIC!.

Remark 6.2: In the proposed NTU coalitional game (S,V), the grand coalition of all
the nodes rarely forms due to the target SNR power costs.

Based on the SNR target defined in (6.4), the power cost for coalition formation depends
on the distance between the network nodes which in turn governs coalitions’ sizes. As the
size of a coalition increases, the cooperative gain and power cost per node also increase (i.e.
cooperation gains in a coalition are limited by power costs). However, the power saving due to
the diversity gains gradually diminish even with the increase in the number of cooperative
nodes in a coalition, at which point, no additional nodes should join the coalition. This
prevents cooperative networks from forming a grand coalition and instead form independent
disjoint coalitions. In turn, the proposed game is modeled as a coalition formation game,
with the aim of finding the network’s coalitional structure [51].

It should be noted that solution concepts for coalitional games based on the core are not
applicable to the game model in hand due to the power costs of information exchange.

6.4 Design of Distributed Coalition Formation Algo-
rithm

In this section, the aim is to study how coalitions can be formed in a distributed manner.

Specifically, a coalition is formed if it is beneficial to at least one node in the coalition and
also for the coalition as a whole. Also, the nodes of a coalition can avoid merging with other
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coalitions if they are as well off as a result of not merging. Furthermore, when nodes form a
coalition, they cannot unilaterally deviate on their own. In turn, coalition structure changes
are determined by the members of a coalition interacting with one another as a unit.

Since network nodes are rational and autonomous, the design of an iterative distributed
algorithm to form a network coalition structure that improves that network sum-rate is
highly desirable. But first, several concepts must be defined.

Definition 6.3: A collection of coalitions, denoted as C, is defined as C = {C4, (s, ..., Ck}
for 2 < K < N mutually disjoint coalitions C} of C. Equivalently, a collection is any arbi-
trary group of disjoint coalitions C}, of C that does not necessarily span all the players of S.
If a collection spans all the players in S (i.e. Ule Ci = S), the collection is a partition of S.

Definition 6.4: A preference operator > is defined for comparing two collections Q =
{Q1,...,Qi},and R = {Ry, ..., R,} that are partitions of the same subset A C S (i.e. same
players in @ and R). Thus, Q>R implies that the way Q partitions A is preferred to the
way R partitions A.

In the coalitional game theory literature, comparison relations based on orders are split
into two categories [153]: individual value orders and coalition value orders. In the former
category, comparison is performed on the basis of individual payoffs (e.g. Pareto order). In
the latter category, two collections (or partitions) are compared based on the value of the
coalitions inside these collections, such as the utilitarian order (e.g. QPR = Zizl v(Q;) >

P v(R;)). In this work, the utilitarian order comparison relation is assumed as it is more

suited to the studied altruistic coalition formation.

There are two successive rules for forming and breaking coalitions, known as merge-and-
split rules [153].

Definition 6.5 (Merge Rule): Merge any collection of disjoint coalitions {Q1, ..., @},
where {U\_, Qe > {Q1,...,Q}, thus {Q1, ..., Q) — {Ui_, Q).

lDeﬁnition 6.6 Z(Split Rule): Split any coalition {U;,:1 Qr}, where {Qq,...,Qi} >
{Upzs @i}y thus {Uy @k} = {Q1, -+, Qi)

The merge-and-split rules simply mean that two coalitions will merge if their merger
would do more good than harm to the overall coalition value (or equivalently, sum-rate) of
the merged coalition. Otherwise, coalitions will split into smaller ones or even singletons.

6.4.1 Algorithm Description

The network operation starts at time-index initialized to 7 = 0 with network nodes
being partitioned into singleton coalitions (i.e. C; = {S;} for 1 < j < N such that C =
{S1,55,...,Sx}) and each node S; determines its achievable direct transmission rate R,.
After that, the following three phases take place.
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Node Discovery

Each node S; € & discovers the neighboring potential nodes with which it can possibly
merge. Specifically, for each node S;, the potential partners lie within a circle with radius
determined by the power P > Pp, > vNod! 5 required for symbols” exchange while meeting
the target SNR ~, as given by (6.4). Thus, if the received signal at node S; satisfies v, it is
considered to be decoded correctly. Let D; be the set of network nodes that decoded node
S;’s symbol correctly, i.e.

Dj={VS;ieSandi#j: 'yfip >~} (6.20)

After that, node S; broadcasts a request-to-send (RTS) message which is received by all
the nodes in D;. Then, each node S; € D, replies to node S; with a clear-to-send (CTS)
message that contains its CSI with the destination. If the decoding set of node S; is empty
(i.e. D; = ¢), then it employs direct transmission and does not form a coalition with any
other node. Otherwise, node S; enumerates all the possible distinct coalitions of S; UD;. In
the case of a coalition C}, the potential nodes lie within the intersection of |Cy| circles, each
centered around node S; € Cj. Clearly, the node discovery phase significantly reduces the
coalition formation space.

Adaptive Coalition Formation

In this phase, the time-index is updated to 7 = 7+ 1 and each node sequentially proposes
to merge with one of its potential partners. If such a merge is desirable by all the nodes
according to the utilitarian order, then a coalition with one or more of the potential nodes
could form by a merge agreement of all the participating nodes. For all merged coalitions,
a random node is elected as a coalition-head [115], which is responsible for periodically ex-
changing timing information with the rest of the coalition?. After that, the power allocation
fractions of each node are determined according to one of the power allocation criteria dis-
cussed in Section 6.5. After all the nodes have made their merge decisions, the merge process
ends, resulting in a partition M™ = Merge(C™!).

If the sum-rate value of a group of nodes achieved by forming a coalition is less than the
value achieved before the merger, they split into singletons or coalitions of smaller sizes. At
the end of the split process, a partition C™ = Split(M7) is obtained. A sequence of merge-
and-split processes along with time-index updates take place in a distributed manner via
appropriate control channels, depending on the achievable rate improvement of each node
and coalition, until there is no need for any merging/splitting in the current partition, in
which case the final partition C* = C7 is obtained.

2The nodes’ transmission within a coalition can be assumed to be perfectly synchronized during the
cooperation phase [140][141]. In practice, the distributed timing synchronization between each coalition and
the destination may be imperfect; however, this case is beyond the scope of this work.
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Data Transmission

In this final phase, data transmission of each node takes place in the form of broad-
casting and cooperation, over a total of N + 1 time-slots and as described in Section 6.2.
Finally, the above three phases repeat in response to topology changes or mobility, as dis-
cussed later. The network initialization and proposed distributed merge-and-split coalition
formation algorithm are summarized in Table 6.1.

Table 6.1: Network Initialization and Proposed Distributed Merge-and-Split Coalition Formation
Algorithm

Initial State:
At the beginning of all time, initialize time-index at 7 = 0 with the network being
partitioned as C° = {51, 5,,...,Sx}.
Coalition Formation Algorithm:
Phase 1 - Node Discovery:
FEach node determines its neighboring nodes and potential coalitions.
Phase 2 - Adaptive Coalition Formation:
Coalition formation using merge-and-split rules occurs.
repeat
(a) Update time-index: 7 =7 + 1.
(b) M™ = Merge(C™™!): coalitions in C"~! make merge decisions based on the merge rule.
(¢) C™ = Split(MT7): coalitions in M™ make split decisions based on the split rule.
until merge-and-split terminates with final partition denoted C*.
Phase 3 - Data Transmission:
Fach node transmits its data symbol in the broadcasting phase and the nodes within every
coalition relay data for each other during the cooperation phase.

It should be noted that the resulting partition from the proposed merge-and-split al-
gorithm is not guaranteed to be optimal (i.e. is not the one that maximizes the network
sum-rate). This is because the formed coalitions do not exchange information about their
values and thus have no way of knowing whether there are different partitions that could
lead to better network sum-rate. Even if all coalition values are known, no known algorithm
can determine the optimal partition with time complexity that is polynomial in the number
of possible coalitions [154].

6.5 Impact of Different Power Allocation Criteria

It is intuitive to note that network coalition formation is dependent on the cooperative
power allocation within each coalition. Therefore, the following power allocation criteria are
studied.
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6.5.1 Equal Power Allocation (EPA)

Under this criterion, a node S; € C} determines its maximum required broadcasting power
as Pg, = max{7N0/|hj7i|2}Sjeck,j¢i and then the cooperative power Pp, = P — Pg, is equally
allocated to the other nodes in (Y, in the form of

P — Pg.
EPA): Po.. = ——
( ) C],'L |Ck| . 1 ?
In this case, each node naively allocates its remaining power equally to the other nodes in
the coalition.

VS; € Ck, and j # . (6.21)

6.5.2 Sum-of-Rates Maximizing Power Allocation (SRM-PA)

The sum-of-rates maximizing power allocation problem of coalition CY} is solved by the
coalition-head and is expressed as

(SRM-PA):  max Y g, RO

st. Pg,+ Y. Po,<P VS €C, (6.22a)
S;€CK,j#i

Py, > vNo/|hjil% VS;, i € Cy and j # i, (6.22b)

Pg, >0, VS; € Cy, (6.22¢)

P, . >0, VS;,S; € Cp and j # i. (6.22d)

7,v —
The first constraint in (6.22) enforces the total power constraint, while the second constraint
ensures that the target SNR is met by each node S; € Cy. The last two constraints impose
the non-negativity of the allocated broadcasting and cooperative powers, respectively.

6.5.3 Max-Min Rate Power Allocation (MMR-PA)

The power allocation problem under the max-min rate fairness criterion for coalition C}
solved by the coalition-head is expressed as

- c
max — Mming;ecy, i%j Rj’d,

st.  Pg, + Z Pe,, <P, VS €Cy, (6.23a)
S, €C,j#i

Pg, > yNo/|hjil%, VS;,S; € Cy and j # 4, (6.23b)

PBi >0, VS, € Cy, (6.23C)

Po. . >0, vS;,S; € C and j # i. (6.23d)

7t —

Problem (6.23) is equivalently re-expressed in standard form as
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(MMR-PA): max 7

st. n—RE; <0, VS, € Ch, (6.24a)

Pp, + Z Po,, <P, VS; €C, (6.24b)
SjGCk,j;ﬁi

Pp, > ’yNo/ hj’i‘Q, VSj, S; € Cy and j # i, (6.24(3)

PBZ- >0, vS; € Cy, (6.24(1)

ch,i >0, VSj,SZ' € C and j # i. (6.246)

The first constraint imposes max-min rates while the rest of the constraints are as in
problem (6.22). Problems SRM-PA and MMR-PA can be verified to be convex [85] and thus
can be solved efficiently by any standard convex optimization algorithm [94]. Therefore,
solving such problems at a coalition-head should pose no severe computational overhead.

Remark 6.3: Since the achievable rate of each node in a coalition C}, is strictly mono-
tonically increasing in the allocated power, the total power constraint is always met (i.e.
PB,L- + ZSjGCk,j;éi PCj,'i =PVS; € C} and VC), € C)

6.6 Centralized Power Allocation and Coalition For-
mation

In this section, the centralized power allocation and coalition formation under the sum-of-
rates maximizing and max-min rate power allocation criteria are formulated as mixed-integer
nonlinear programming (MINLP) problems. First, let Z;; be a binary variable defined as

1 if nodes S; and S; te,
j,i_{ if nodes 5 and 5; cooperate, (6.25)

0 otherwise

6.6.1 Sum-of-Rates Maximizing Power Allocation

The centralized sum-of-rates maximizing power allocation (C-SRM-PA) with coalition
formation is formulated as

(C-SRM-PA):  max Ié‘lﬁ > s,es 108 (1 X PBjJ\ZJ‘,dIQ S Ij,i%gsﬁ)
st. P+ Y. IjPg, <P VS, € S, (6.26a)
S,€8,j#i
Py, > YNoZ; i/ hjil?, VS;,S; € S and i # j, (6.26b)
Zii — TjrZTi; > 0, VS, 8, Sp e Sand i # j#k, (6.26¢c)

PBi >0, VS; €8, (626(1)
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Po. . >0, VSZ',SJ' €S and ¢ 75 7, (6.266)

J,i —

Z;: € {0,1}, VS;,S; € S and i # j. (6.26f)

As before, the first and second constraints impose the total power and target SNR, ~
constraints are satisfied for the nodes forming coalitions, respectively. The third constraint
ensures that if a node joins a coalition, then it must cooperate with all its members. The
last three constraints define the range of values each decision variable can take.

6.6.2 Max-Min Rate Power Allocation

The centralized max-min rate power allocation (C-MMR-PA) with coalition formation is
formulated as

(C-MMR-PA): max 17

1 Pp, Ih] d| Pe; \hzd|
s.t. n— W 10g2 1 + — Z I] e e— NOQN S O, VSJ € S, (627&)
S;€S8,i#£j
Pg + Y IjPc,, <P VS; € S, (6.27D)
S;€8,57#i
Pg, > YNoZ;i/|hjil% VS;,S; € S and i # j, (6.27¢)
Ijﬂ — Ij,k:Ik:,i >0, VS, Sj, SpeSand i #j#k, (6.27(1)
Pg, >0, vS; €S, (6.27¢)
ch , >0, V'S, Sj €S and ¢ 75 7 (6.27f)
Zj; €{0,1}, VS, Sj € S and i # j. (6.27g)

It should be noted that ignoring the coalition formation constraints under the C-SRM-PA
and C-MMR-PA optimization problems (see (6.26¢) and (6.27d)) results in power allocation
without any coalitional structure. In other words, if node S; cooperates with nodes S; and
Sk, then nodes S; and S, do not necessarily have to cooperate. In this case, nodes \S;, S,
and S; do not form a coalition®.

The formulated MINLP centralized optimization problems are in general NP-hard [155][156].
This is because finding an optimal partition of a set & requires iterating over all possible
partitions, which grows exponentially with the number of nodes in §, as given by the well-
known Bell number [55]. For instance, for a network of N = 10 nodes, there are 115975
potential partitions. The number of continuous and binary variables for the C-SRM-PA
problem can be verified to be N? and ( ];] ), respectively. With respect to the C-MMR-PA

problem, an additional continuous variable is required for n along with N max-min rate
constraints. Moreover, N and N (N — 1) constraints are required to enforce the total power
and target SNR constraints, respectively. The number of coalition formation constraints Fy

31t is noteworthy that in this work, forming a coalition is defined such that the users within the coalition
are closed to cooperation from users outside the coalition.
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can be determined for N > 4 as Fy = N - By, where By = (N —2+ By_1) and B3 = 1. For
instance, for a network of N = 10 nodes, the C-SRM-PA problem with coalition formation
requires 145 variables and 460 constraints. Thus, the formulated centralized optimization
problems can only be solved for very small-sized networks. However, for large-sized net-
works, the computational complexity becomes prohibitively high and is deemed impractical.
The total number of variables and constraints required for the centralized power allocation
is summarized in Table 6.2, where it can be seen that C-MMR-PA problem requires more
constraints than its counterpart C-SRM-PA problem and is thus more difficult to solve.

Table 6.2: Summary of the Number of Variables and Constraints for Centralized Power Allocation

Number of Variables Number of Constraints

Power Allocation Criteria

Continuous Binary Max-Min Total Power Target SNR Coalitions
With Coalition Formation N? ( J;T — N N(N —-1) Fn
C-SRM-PA  without Coalition Formation N2 ( ];[ — N N(N —-1) -
With Coalition Formation N2 41 ];[ N N(N —-1) Fyn
C-MMR-PA Without Coalition Formation N2 41 ]; N N(N —1) —

6.7 Partition Stability, Convergence and Complexity

In this section, the partition stability, convergence and complexity properties of the
proposed algorithm are studied.

6.7.1 Partition Stability

Stable coalition structures in coalition formation games correspond to the equilibrium
state in which users do not have incentives to leave the already formed coalitions.

_ Definition 6.7 (C-Homogeneity): Given a partition C = {C}, Cs, ..., Ck}, a partition
C ={Cy,Cy,...,CL} is called C—homogenous if for each j € {1,..., L}, somei € {1,..., K}
exists such that either C; C C; or C; C C; [157].

Based on Definition 6.7, any C—homogenous partition arises from C by allowing each
coalition either to split into smaller coalitions or to merge with other coalitions.

Definition 6.8 (C-Compatibility): A coalition C' of S is called C-compatible if for
some ¢ € {1,..., K}, C C C;, and C-incompatible, otherwise [157].

Definition 6.9 (Defection Function D): A defection function D) associates with each
partition C of S a set of collections in S [157].

Based on Definition 6.9, a partition C is D-stable if no group of players is interested
in leaving C when the players who wish to leave can only form collections allowed by the
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defection function D(C). Specifically, D(C) consists of all the collections Q@ = {Q1,...,Q;}
whose players can leave partition C by forming a new group of players U,_,Q; divided
according to collection Q.

Definition 6.10 (D;,(C) Function): For each partition C, Dy,(C), is the family of
all C—homogenous partitions in S [157]. Moreover, Dy, (C) allows the players to leave the
partition C only by means of possibly multiple merges or splittings.

According to Definition 6.10, Dp,(C) associates with each partition C of S the group of
all partitions of S that the players can form through merge-and-split processes applied to C.

Theorem 6.1 (Dy,-Stability): A partition is Dj,-stable if and only if it is the outcome
of iterating the merge-and-split rules [157].

Based on Theorem 6.1, to find a Dy,-stable partition, it suffices to iterate the merge-and-
split rules starting from any initial network partition until partition C* is reached.

Proposition 6.1: The resulting final partition C* of the proposed coalition formation
algorithm is ID,-stable.

Proof: This is an immediate result of the fact that no players have an incentive to leave
partition C* through merge-and-split to form other partition in S. OJ

Definition 6.11 (ID.(C) Function): For each partition C, D.(C) is the family of all
collections of §. In turn, such a defection function allows any group of players to leave C
and create an arbitrary collection in S [157].

Theorem 6.2 (D.-Stability): A partition C = {C},...,Ck} of S is D.-stable if and
only if [157]:

e for each i € {1,..., K} and each pair of disjoint coalitions C; and Cy such that C; U
Cy C C; and v(C U Cy) > v(Ch) + v(Cy),

e for each C-incompatible coalition C' C S, 325 v(C; N C) > v(0).

Proposition 6.2: The proposed coalition formation algorithm converges to the D.-stable
partition, if such a partition exists. Otherwise, the proposed merge-and-split algorithm
results in a final Dp,-stable network partition.

Proof: This is an immediate consequence of the fact that the first and second conditions of
D.-stability are dependent on the location and power allocation of the network nodes through
the utilitarian order. 0

Remark 6.4: If no partition of S can satisfy the D -stability conditions, then no D.-
stable partitions of S exist. Otherwise, the proposed algorithm is guaranteed to converge
to the optimal D.-stable partition that maximizes the social welfare (i.e. maximizes the
network sum-rate).
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6.7.2 Convergence

Merge-and-split rules are proposed to form cooperative groups and proved to converge to
a unique solution with arbitrary merge-and-split iterations.

Proposition 6.3: Each iteration of the merge-and-split rules terminates [157].

Proposition 6.3 is an immediate result of the fact that each iteration of the merge-and-
split rules improves the social welfare (or equivalently the network sum-rate). In turn, it
guarantees that the proposed algorithm can converge.

Theorem 6.3: The coalition formation process based on the merge-and-split rules con-
verges to a stable partition C* [153].

Proof: Theorem 6.3 can be proved by contradiction. Assume that the resulting coalition
partition is not the equilibrium one and the final coalition partition is not formed yet. Then,
at least two coalitions that could merge to improve their value functions. Therefore, the coali-
tion formation process must iterate through the merge-and-split rules at least one more time.
This process repeats until no two coalitions desire to merge, in which case the final partition
C* is reached. O

6.7.3 Complexity Analysis

Communication Complexity

The communication complexity of the proposed algorithm is related to the number of
merge-and-split operations, which is directly related to the total number of coalition for-
mation proposals P sent by each of the N nodes. Two extreme cases are considered: (1)
if all the proposals are rejected, and (2) if all the proposals are accepted. In the first case
and as described in Section 6.4.1, each node S; € S submits at most |D;| proposals, where
|D;| < N — 1. Now, if the first node submits N — 1 proposals and the second submits N — 2
proposals and so on, then the total number of proposals is Pyorst = Zf\:llz = %N (N —1).
Thus, in the worst case, the complexity is of the order O(N?). In the second case where all
the proposals are accepted, the total number of proposals is only Ppest = N, and a complex-
ity order of O(NN). In practice, the number of proposals is between these two extreme cases
(i.e. Prest < P < Pyorst)- In fact, the number of proposals is much lower than %N (N —1) as
the proposed algorithm tends to merge the smaller coalitions first and then the bigger ones
but with reduced possibilities. Hence, if £ messages are required per coalition formation
proposal, then £ x P messages are required until convergence of the algorithm.

Computational Complexity

An equally important factor into the operation of the distributed merge-and-split coali-
tion formation algorithm is the computational complexity involved in the cooperative power
allocation. As for the equal power allocation criterion, the calculation of power allocation
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at each node is trivial (i.e. with negligible computational complexity) and the main over-
head is due to the coalition formation proposals. However, for the sum-of-rates maximizing
and max-min rate power allocation criteria, the computational complexity is dependent on
the number of nodes in each coalition (which determines the number of variables and con-
straints). Despite the fact that such problems are convex and can be computed efficiently
(i.e. in polynomial-time complexity), doing so repetitively may impose significant overhead
and delay to each coalition-head, especially for potentially large coalition sizes. In other
words, the computational complexity is likely to increase with the size of the coalition as the
complexity of a merge operation can grow significantly with the increase number of candidate
nodes in the decoding set of each node. Thus, it takes longer to compute the value/sum-
rate of a large coalition compared to a small coalition. However, due to the initial neighbor
discovery phase and power costs, most network nodes tend to form coalitions of sizes less
than N/2 even for dense networks, under the different power allocation criteria (as will be
verified in Section 6.9).

6.8 Impact of Mobility on Coalition Formation

It is essential to consider the motion of mobile nodes within a particular deployment area
and understand how mobility affects the formed coalitions and the frequency of the coalition
formation process. In this work, the mobility of the individual nodes follows the random
waypoint (RWP) mobility model [158][159]. When a node moves according the RWP model,
the motion involves pausing and staying for a certain period of time in one location. Once
this time expires, that node moves to a random destination in the deployment area at a
speed uniformly distributed between [Spmin, Smax), Where Spin and spay are the minimum and
maximum speeds, respectively. This process repeats throughout the network operation time.
In turn, each node continuously performs neighbor discovery to determine whether it should
merge with other nodes or split from its current coalition and the proposed distributed
coalition formation algorithm is executed accordingly.

6.9 Simulation Results

In this section, the simulation results of the proposed distributed coalition formation al-
gorithm with different power allocation criteria are presented and compared with centralized
power allocation and coalition formation.

6.9.1 Network Example 1

Consider an ad-hoc network with NV = 10 nodes in a 40m x 40m square area and topology
as shown in Fig. 6.2. The path-loss exponent is set to v = 3, while the correlation coefficient
is p = 0.40. The total power constraint per node is P = 0.15 W, while the noise variance is
Ny = 1075 W. The target SNR for information exchange is set to v = 3 dB [56].
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Figure 6.2: Example of Ad-hoc Network with N = 10 Nodes

Based on the example network topology shown in Fig. 6.2, each node determines its po-
tential cooperative partners, as summarized in Table 6.3. The proposed distributed coalition
formation algorithm under the different power allocation criteria is executed and compared
to the centralized power allocation with coalition formation* and the results are summarized
in Table 6.4. It is evident that the proposed distributed algorithm with SRM-PA criterion
results in the highest sum-rate among the other power allocation criteria. The same obser-
vation is noted under the centralized power allocation with and without coalition formation.

Table 6.3: Potential Cooperative Partners

Node Sl 52 53 S4 S5 SG 57 Sg Sg 510
S |- [V IVIVIXIXI XXXV
Sy | V||V V|V|X]X]X]|X]X
S |VI|V |- |V IVIXIVIXI XV
S, | VIV |V VXXX
Ss | X| VIV IV |V VXXX
Se | X | XX V|V |-|V|V|V]|X
S [ X|X|\VIVIVI V]|V |V |X
Sg | XXX X|X|V|V]|-|vV|X
So | X|XI XXXV VIV ||V
S |V X[V I[IXI XXX X| V]| -

Fig. 6.3 illustrates the resulting network partition under each power allocation criteria
obtained via the proposed distributed algorithm, where it can be seen that SRM-PA crite-
rion results in the smallest number of coalitions and thus the highest number of nodes per
coalition. In turn, the SRM-PA criterion promotes altruistic coalition formation with larger
coalition sizes than the other two power allocation criteria.

4The centralized MINLP power allocation problems are solved using MIDACO [160] with optimization
tolerance set to 0.01.
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Table 6.4: Sum-Rate Results of Network Example 1

Sum-Rat
Power Allocation Criteria 1'1m are
(Bits/s/Hz)
EPA 2.8258
Distributed MMR-PA 2.8753
SRM-PA 2.8884
MMR-PA with Coalition Formation 2.8926
. SRM-PA with Coalition Formation 2.9092
Centralized . o ]
MMR-PA without Coalition Formation 2.9139
SRM-PA without Coalition Formation 2.9431

The network sum-rates under the centralized MMR-PA and SRM-PA criteria with coali-
tion formation are higher than their distributed counterparts (as seen in Table 6.4). Fur-
thermore, the centralized SRM-PA criteria without coalition formation result in the highest
network sum-rates among the other centralized and distributed power allocation criteria.
This is because network nodes can cooperate with each other without having to form closed
coalitions, as can be seen in Fig. 6.4. In addition, under the SRM-PA criterion, more nodes
are cooperating with each other when compared with the MMR-PA criterion, as evident by
the number of arcs connecting the nodes.

It should be noted that the obtained results under the centralized algorithms based on
MINLP problems (6.26) and (6.27) are suboptimal and may not necessarily be unique. This
is due to the fact that such problems are NP-hard and thus determining the optimal sum-rate
and network partition is computationally expensive.

&0 — . ~ - - —— -+ - — - T+ —

s} 1 15 h ! £
P2 Ty
30 b W F i LT : £ CF i W 30
0T 7 o e
15 ‘ { - g, '
25 25 | P s S 25 4
20 20 : sl | ([A’} 20 ! !
{ i .O :" buni.f-mio.- Es I_-'I
15 & i = | 15 L
Pl O, i O o2
10 10 :s 5’0'1 H 10 et
. 2O (B
Q ] ]

| i I i I I | I | | i I |
[ 5 10 15 20 25 30 35 0 0 5 10 15 20 25 30 35 40 ] 5 10 15 20 25 30 35 40
(a) Equal Power Allocation {h) Max-Min Rate Power Allocation (e) Sum-of-Rates Maximizing Power Allocation

Figure 6.3: Resulting Network Partitions Under Different Power Allocation Obtained via the Pro-
posed Distributed Algorithm

6.9.2 Network Example 2

The following simulations assume a network with N = 15 nodes, where the network
density varies with the square area of deployment. Also, the simulations assume the same
parameters of the previous example and the results are averaged over 10000 independent
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Figure 6.4: Resulting Network Partitions Under Different Power Allocation Obtained via the Cen-
tralized Algorithm

runs with the nodes randomly and uniformly distributed across the deployment area for
different network densities, while the destination is always located at the center of the area.

It is evident from Fig. 6.5 that as the network density increases, the network sum-rate
under the different distributed and centralized power allocation criteria also increases and
is superior to that of the direct transmission®. This is because with the increase in net-
work density for a fixed number of nodes, the deployment area decreases and the possibility
of finding cooperative partners increases. Furthermore, the distributed SRM-PA algorithm
achieves the highest sum-rate among the distributed algorithms. Also, the centralized SRM-
PA algorithm without coalition formation achieves the highest network sum-rate among all
distributed and centralized power allocation criteria. Moreover, the computational complex-
ity of the centralized algorithms for network densities beyond 0.005 nodes/unit square area
becomes extremely expensive.

5Direct transmission is performed over N = 15 time-slots without the cooperation phase.
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Figure 6.5: Network Sum-Rate of Different Power Allocation Criteria
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Centralized Algorithms

As can be seen from Fig. 6.6, the SRM-PA criterion results in the the highest average
number of nodes per coalition. This is due to the altruistic coalition formation and the fact
that the SRM-PA criterion yields the highest sum-rate. Hence, network nodes tend to form
larger coalitions under the SRM-PA criterion to improve the sum-rate of the coalition, which
in turn reduces the average number of coalitions formed.

In Fig. 6.7, the average number of iterations until convergence of the proposed distributed
merge-and-split algorithm under the different power allocation criteria is shown. It can
be seen that the SRM-PA criterion requires the largest number of iterations and this is
because under this criterion, network nodes tend to form larger coalitions. Thus, in the
proposed distributed merge-and-split algorithm, larger potential coalitions are formed and
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Figure 6.8: Percentage of Nodes Belonging to Each Coalition Size Under the Proposed Distributed
Algorithm - Network Density = 0.01 Nodes/Unit Square Area

then possibly split, which in turn increases the number of iterations. Also shown in Fig.
6.7 is the average number of potential coalitions as a function of the network density, which
is significantly smaller than 2 — 1 possible coalitions. This substantial reduction in the
average number of potential coalitions is due to the initial neighbor discovery phase.

Based on the histogram shown in Fig. 6.8, it can be seen that a large portion of the
nodes are participating in coalitions. Even for the EPA criterion, where singletons are most
prevalent, more than half of the nodes are participating in coalitions of at least 2 nodes. As
for the MMR-PA and SRM-PA criteria, more than half of the nodes are in coalitions of 3 or
more nodes, with the SRM-PA criterion resulting in the largest coalitions.
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When considering mobility, N = 15 nodes with density of 0.005 nodes/unit square area are
assumed, and the network operation is observed over a period of 4 minutes. The pause and
motion times of each node under the RWP mobility model are uniformly distributed between
0,8] s, and [2,10] s, respectively. Moreover, the speed is uniformly distributed between
Smin = 0.1 m/s and Syax, as illustrated next’. As can be seen in Fig. 6.9, the average number
of merge-and-split processes per minute increases with the increase in speed, as expected.
This is because the higher is the speed, the more frequent are the network topology changes,
which in turn triggers coalitions to either merge or split more often. Moreover, the SRM-PA
criterion requires the highest average number of merge-and-split processes per minute. This
is due to the fact that the SRM-PA criterion results in the highest number of coalitions
among the different power allocation criteria and thus there is higher tendency to merge or
split coalitions in response to network topology changes.

(3.}
(3]

3]
o
T

'S
o
T

IS
S
T

w
(3]
T

w
o
T

Average Number of Merge—-and-Split Processes Per Minute

—— EPA
25 —— MMR-PA]
=== SRM-PA |1
20 wwwwwwwww S S T S N S S S T S T S S S S S T T S
0.5 1 15 2 2.5

Maximum Speed s (m/s)
max

Figure 6.9: Average Number of Merge-and-Split Processes Under the Proposed Distributed Algo-
rithm - Network Density = 0.005 Nodes/Unit Square Area - RWP Mobility Model

Fig. 6.10 illustrates the average number of coalitions and number of nodes per coalition
as a function of time under the different power allocation criteria. As can be seen, the initial
network structure starts with 15 singleton coalitions after which network nodes merge (or
split) into larger (or smaller) coalitions. More importantly, the average number of coalitions
and number of nodes per coalition agree with Fig. 6.6 (i.e. for the static network). This
demonstrates that the proposed merge-and-split algorithm efficiently adapts to the nodes’
mobility and topology changes.

Based on Fig. 6.7, the proposed merge-and-split algorithm converge—for instance—under
the EPA criterion in about 170 iterations. To allow the proposed algorithm to converge faster
and reduce the communication and computational complexities, especially under mobility,
the algorithm time-index can be set to a maximum value of 7,... Fig. 6.11 shows that by
reducing the value of 7., the degradation in the sum-rate is insignificant, even for 7., = 50
(which also reduces the number of nodes per coalition).

61t is noteworthy that the mobility of each node is sampled once every second.
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Figure 6.11: Network Sum-Rate and Number of Nodes Per Coalition, Coalitions and Iterations
Under the Proposed Distributed Algorithm - EPA Criterion with 7iax

Fig. 6.12 shows the percentage of nodes belonging to each coalition size. Evidently,
decreasing the value of 7., prevents large coalitions from forming, which increases the
percentage of nodes remaining as singletons and decreases the percentage of nodes forming
coalitions of larger sizes.
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An alternative method to speed up the convergence of the proposed algorithm is to restrict
the maximum coalition size to Ch.y, as illustrated in Fig. 6.13. As before, when C),.y
decreases, the network sum-rate negligibly decreases but the average number of iterations
decreases significantly. Finally, Fig. 6.14 demonstrates the percentage of nodes belonging
to each coalition size. Clearly, as the value of C\,, decreases, more than half of the nodes
remain as singletons while the rest of the nodes mostly form coalitions of sizes 2 and 3.

6.10 Conclusions

In this chapter, the problem of altruistic coalition formation in cooperative ad-hoc wireless
networks is investigated. In particular, a coalitional game-theoretic framework to the study of
distributed altruistic coalition formations to improve the overall network sum-rate is applied.
In turn, a distributed merge-and-split algorithm has been designed based on the utilitarian
order and evaluated under different cooperative power allocation criteria. It has been shown
that the proposed algorithm allows network nodes to self-organize into disjoint coalitions
and that the sum-of-rates maximizing power allocation criterion results in the largest average
coalition size and number of nodes per coalition, among the different power allocation criteria.
Centralized power allocation and coalition formation are also investigated, where it shown
that the proposed algorithm achieves a network sum-rate that is comparable with that of a
centralized controller; however, with less computational complexity. Finally, the proposed
algorithm has been shown to efficiently adapt to nodes’ mobility and network topology
changes.
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Chapter 7

Summary, Conclusions and Future
Work

7.1 Summary and Conclusions

In this dissertation, the problems of efficient bandwidth utilization and optimal power
control in cooperative wireless networks have been studied. In particular, the main focus
has been on improving bandwidth utilization in multinode cooperative networks by means
of wireless network coding and optimal node selection. As for power control, optimal power
allocation has been formulated and computed via a centralized controller or distributively
achieved via game-theoretic algorithm designs. More specifically, the research work in this
dissertation has addressed the following problems.

In Chapter 2, bi-directional amplify-and-forward relay networks are studied. In the
particular, the conventional time-division bi-directional amplify-and-forward (TD-BD-AF)
scheme is compared with the multiple-access bi-directional amplify-and-forward (MA-BD-
AF) scheme. It is shown that the MA-BD-AF scheme is more bandwidth efficient than the
TD-BD-AF scheme; however, it requires stringent timing synchronization between the relay
nodes. To further improve network bandwidth efficiency and mitigate the effect of timing
synchronization errors, optimal-relay-selection bi-direction amplify-and-forward (ORS-BD-
AF) is considered such that the relay that maximizes the sum-of-rates of the source nodes
is selected. In addition, the suboptimal-relay-selection bi-directional amplify-and-forward
(SRS-BD-AF) scheme the approximately maximizes the sum-of-rates is proposed and shown
to be comparable to the ORS-BD-AF scheme and also achieve full diversity. More impor-
tantly, the SRS-BD-AF scheme is proven to outperform the TD-BD-AF and MA-BD-AF
schemes in terms of the achievable rate, even with timing offsets and thus serves as a poten-
tial relaying scheme for bi-directional relay networks.

The multinode amplify-and-forward cooperative communication is studied in Chapter
3 through the novel concept of many-to-many space-time network coding (M2M-STNC).

167
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Such a scheme is shown to allow N network nodes to communicate simultaneously over 2N
time-slots; however, it requires perfect timing synchronization between the network nodes,
which is extremely challenging in practice. In turn, the M2M-STNC with optimal-node-
selection (i.e. M2M-STNC-ONS) scheme is proposed to maximize the sum-rate and achieve
full diversity order; however, with less stringent timing synchronization requirement than
the M2M-STNC scheme and more resistance to channel estimation errors.

Chapter 4 treats the problem of distributed power allocation in single-relay cooperative
networks. In particular, the distributed power allocation is formulated as an ascending-clock
auction and two algorithms are proposed, namely the conventional ascending-clock auction
(C-ACA) and the alternative ascending-clock auction (A-ACA). It was proven that both the
C-ACA and A-ACA algorithms converge in a finite number of time-steps and also maximize
the social welfare. Furthermore, the A-ACA algorithm is shown to be superior to the C-
ACA algorithm as its enforces truthful power demands and thus lends itself to practical
implementation in ad-hoc wireless networks.

In Chapter 5, the multi-relay distributed power allocation problem is considered. Specif-
ically, a distributed ascending-clock auction algorithm is proposed for efficient power alloca-
tion among multiple source nodes. It has been shown that the proposed algorithm enforces
truthful power demands and converges in a finite number of time-steps to the Walrasian
equilibrium allocation that maximizes the social welfare. Such an algorithm is demonstrated
to yield performance that is closely comparable with that of a network with centralized
control.

In Chapter 6, altruistic coalition formation for cooperative relay networks has been inves-
tigated. A distributed merge-and-split algorithm based on coalitional game theory has been
proposed to allow network nodes to form disjoint independent coalitions. The impact of dif-
ferent cooperative power allocation criteria of coalition formations has also been considered.
It has been shown that the sum-of-rates maximizing power allocation results in the largest
average coalition size and number of nodes per coalition in comparison with the equal power
allocation and the max-min rate power allocation criteria. Centralized power allocation
and coalition formation have also been studied. Extensive simulations have shown that the
proposed distributed algorithm—when compared with centralized algorithms—offers a good
tradeoff between network sum-rate and computational complexity. Finally, the proposed
algorithm has been shown to efficiently adapt to network topology changes.

7.2 Main Contributions of the Dissertation

The main contributions of this dissertation are summarized as follows:

e Proposed the SRS-BD-AF scheme which approximately maximizes the sum-of-rates
in bi-directional relay networks. The proposed scheme is shown to be equivalent the
suboptimal sum-of-rates maximizing power allocation under the multiple-access multi-
relay bi-directional relaying scheme.
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e Analytically characterized the approximate probability of relay selection as well as
the SER performance of the proposed SRS-BD-AF scheme and provided diversity or-
der analysis. Furthermore, the achievable rate of the proposed scheme is shown to
be superior to the other bi-directional relaying schemes even with imperfect timing
synchronization.

e Proposed the M2M-STNC scheme with optimal node selection (i.e. M2M-STNC-ONS)
and analytically demonstrated that the conventional M2M-STNC scheme reduces to
the M2M-STNC-ONS scheme under the sum-of-rates maximizing power allocation.

e Analyzed the SER performance of the proposed M2M-STNC-ONS scheme and its di-
versity order. Moreover, the M2M-STNC-ONS scheme is shown to be more resistant to
timing offsets and channel estimation errors than its counterpart M2M-STNC scheme
and outperforms it in terms of the SER performance as well as the achievable rate.

e Formulated the single-relay multi-source sum-of-rates maximizing power allocation as
an auction game and proposed the C-ACA and A-ACA distributed algorithms. Fur-
thermore, the A-ACA algorithm is proven to enforce truthful power demands and
maximize the social welfare.

e Proposed a distributed ascending-clock auction-based algorithm for multi-source multi-
relay sum-of-rates maximizing power allocation. Furthermore, the proposed algorithm
is proved to converge to the Walrasian equilibrium, maximize the social welfare, enforce
truthful power demands and yield good tradeoff between speed of convergence and
social welfare.

e Proposed a distributed merge-and-split algorithm for altruistic coalition formation and
analyzed the impact of different cooperative power allocation criteria on coalition for-
mations and their stability.

e Formulated centralized max-min and sum-of-rates maximizing power allocation crite-
ria with coalition formations as mixed integer nonlinear programming problems and
showed that the proposed distributed merge-and-split algorithm results in good trade-
off between network sum-rate and computational complexity.

7.3 Publications

The following list summarizes the publications resulting from this dissertation:

e Journal papers:

— Mohammed W. Baidas and Allen B. MacKenzie, “Analysis and Modeling
of Coalition Formations in Cooperative Wireless Networks”, in preparation for
submission to the IEEE Transactions on Wireless Communications.
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— Mohammed W. Baidas, Allen B. MacKenzie and R. Michael Buehrer, “Network-
Coded Bi-Directional Relaying for Amplify-and-Forward Cooperative Wireless
Networks: A Comparative Study”, in preparation for submission to the IEEE
Transactions on Signal Processing.

— Mohammed W. Baidas and Allen B. MacKenzie, “Many-to-Many Space-Time
Network Coding for Amplify-and-Forward Cooperative Networks: Node Selection
and Performance Analysis”, in preparation for submission to the IEEE Transac-
tions on Wireless Communications.

— Mohammed W. Baidas and Allen B. MacKenzie, “An Auction Mechanism for
Power Allocation in Multi-Source Multi-Relay Cooperative Wireless Networks”,
IEEE Transactions on Wireless Communications, submitted Sept. 2011, revised
Jan. 2012.

e Conference papers:

— Mohammed W. Baidas and Allen B. MacKenzie, “On the Impact of Power
Allocation on Coalition Formation in Cooperative Wireless Networks”, in prepa-
ration for submission to the IEEE Global Communications Conference (GLOBE-
COM), March. 2012.

— Mohammed W. Baidas, Allen B. MacKenzie and R. Michael Buehrer, “Per-
formance Analysis of Network-Coded Bi-Directional Relaying for Amplify-and-
Forward Cooperative Wireless Networks”, submitted to the IEEE 8th Interna-
tional Wireless Communications and Mobile Computing (IWCMC) Conference,
Jan. 2012.

— Mohammed W. Baidas and Allen B. MacKenzie, “Auction-Based Power Al-
location for Multi-Source Multi-Relay Cooperative Wireless Networks”, Proc. of
IEEFE Global Communications Conference (GLOBECOM), Dec. 2011.

— Mohammed W. Baidas and Allen B. MacKenzie, “Auction-Based Power Allo-
cation for Many-to-One Cooperative Wireless Networks”, Proc. of IEEE Interna-

tional Wireless Communications and Mobile Computing (IWCMC) Conference,
Jul. 2011.

— Mohammed W. Baidas and Allen B. MacKenzie, “Space-time network coding
with optimal node selection for amplify-and-forward cooperative networks”, Proc.
of IEEE Consumer Communications and Networking Conference (CCNC), Jan.
2011.

7.4 Future Work

The future work based on this dissertation is detailed in the following subsections.
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7.4.1 Reinforcement Learning and Cooperation Stimulation in Co-
operative Wireless Networks

In ad-hoc wireless networks, users may communicate with each other by direct transmis-
sion or by cooperative relaying for each other without requiring centralized control or fixed
network infrastructure. Moreover, network users typically do not belong to a single authority
and may have different views of resource allocation and sharing. In such scenarios, assuming
full cooperative behaviors is unwarranted. Also, users often encounter each other more than
once and therefore must be able to adapt to each other’s strategies and play optimally so as
to maximize their individual utilities.

The future work in this direction considers the following two potential problems.

Reinforcement Learning

Most of the published research focuses on sharing transmission resource while assuming
fully unselfish cooperative behavior from all the network users. However, in practical sce-
narios, network users may have non-stationary behavior that includes cooperation and/or
defection. Therefore, the aim is to develop a game-theoretic framework with multinode re-
inforcement learning (RL) for the analysis of repeated interactions of network users [161].
This entails the design of an adaptive Q-learning RL algorithm that allows each node to
interact optimally against a variety of known and unknown opponents and maximize their
expected return value [162].

Cooperation Stimulation

Although rational network nodes are selfish by nature, they may be willing to share their
resources with other nodes if doing so could indirectly improve their utility. In other words,
a node could help relay other nodes’ data and build good reputation such that other nodes
may help it later. In turn, this incentivize nodes to share their resources and cooperate with
each other so as to promote altruism. This requires the design of a reputation policy that
takes into account the actions of the network nodes as well as an analysis of equilibrium and
steady state conditions.

7.4.2 Node Selection for Energy-Efficient Distributed Detection
in Wireless Sensor Networks

One of the key issues in designing wireless sensor networks is energy efficiency at each
sensor node, such that the sensor network’s lifetime is prolonged. In wireless sensor net-
works, a set of sensor nodes communicate their measurements to a sink (or equivalently,
a fusion center) for data processing and decision-making. However, due to the density of
such networks, sensor nodes are likely to capture spatio-temporally correlated measurements
that are not necessarily very informative to the sink. In such a case, employing some of the
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distributed nodes as relays could improve the reliability of communication and the detection
error performance of the network. It has been established that less transmission energy and
fewer sensor nodes are required in relay-based wireless sensor networks than in conventional
sensor networks, due to the achievable diversity gains [163] [164].

O Sensor Node

O Relay Node

(a) Conventional Wireless Sensor Network (b) Wireless Sensor Network with Relays Deployment

Figure 7.1: A Wireless Sensor Network

The future work in this direction aims at studying relay selection for energy-efficient
distributed detection in wireless sensor networks (see Fig. 7.1). Specifically, the study
involves formulating a binary hypothesis distributed detection problem and then deriving
closed-form expressions for energy utilization per node as a function of the spatio-temporal
correlation of the collected measurements, subject to a target probability of false alarm.
After that, optimally activating some network nodes as sensors or relays is formulated as an
mixed-integer programming (MIP) problem. As sensor networks are characterized by large
numbers of deployed nodes, solving an MIP problem may be practically prohibitive as the
complexity rises exponentially with the number of nodes. In turn, the design of an algorithm
that offers reasonable tradeoff between optimality and complexity is highly desirable and is
of ample importance.
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