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Abstract

In wireless networks, relaying and user cooperation offer several attractive benefits
such as higher throughput, better power efficiency, and larger coverage. As a result,
cooperative networks are regarded as one of the most promising enabling technologies
able to meet the increasingly high rate demands and quality of service requirements
in wireless networks. In this dissertation, we investigate the efficient design of cooper-
ative wireless networks from the perspectives of robust resource allocation, wideband
communications, and energy efficiency.

Given that the primary resource to be allocated is the relay node’s transmis-
sion power, we propose robust and efficient relay power allocation algorithms when
the global channel state information is subject to uncertainty. In addition, we pro-
pose practical algorithms that do not require frequent tracking of the global channel
state information. This work reveals that ignoring global channel state information
uncertainties and solving the relay power optimization problems often lead to poor
performance, highlighting the importance of robust algorithm designs in practical
wireless networks.

Wideband cooperative networks allow for both higher data rate and higher re-
sistance to interference. Since the gains achieved by using cooperation come at the
cost of higher node complexity and substantial coordination overhead, it is important
to study practical low-complexity signaling and receiver schemes suitable for wide-
band networks. In particular, we consider transmitted-reference signaling schemes
and provide a unified performance analysis in terms of bit error rate. Since wideband
networks are expected to coexist with many existing narrowband systems, it is im-
portant to characterize the effect of narrowband interference. We further extend the
performance analysis of transmitted-reference signaling schemes to include the effect
of narrowband interference.

Finally, we conclude by studying the benefits of cooperation in a wireless sen-
sor network, which aims at detecting the presence or absence of a certain physical
phenomenon of interest using geographically dispersed sensor nodes. We propose a
consensus flooding protocol and analyze its average energy consumption. We inves-



tigate the tradeoff between the detection reliability and the energy efficiency when
nodes are allowed to cooperate.

By addressing the above design challenges, this dissertation will be useful for
obtaining insight into the theory and application of cooperative networks in future
communication systems.

Thesis Supervisor: Moe Z. Win
Title: Associate Professor



Acknowledgments

Throughout my graduate experience, many people have supported me and this dis-

sertation could not have been completed without their help and guidance.

My advisor, Professor Moe Z. Win, deserves particular attention and many thanks
for his inquisitiveness, insight, and inspiration. I have benefited tremendously from
his countless efforts and dedication to my intellectual and personal growth. He has
helped me to reach my milestones to be a well-rounded researcher. I would also like to
thank the other members of my dissertation committee, Professors Dimitri Bertsekas,
Davide Dardari, and Vivek Goyal for many useful discussions and for contributing
their suggestions to shape this dissertation. The financial support of the Agency
of Science, Technology and Research (A*STAR) and the Department of Electrical

Engineering and Computer Science are also gratefully acknowledged.

The W-Group and Laboratory of Information and Decision Systems (LIDS) have
been a truly enriching environment for me as a graduate student and I am fortunate
to have met many talented and amazing people: Professor Hyundong Shin has been
a great mentor and collaborator and I have learned a lot from him; Wesley Gifford
for his patience and help for reading and correcting many of my manuscripts; W.
Suwansantisuk for many technical and non-technical discussions; many thanks also
go to Dr. Henk Wymeersch, Dr. Buon Kiong Lau, Dr. Andrew Fletcher, Dr. Damien
B. Jourdan, Dr. Wee Peng Tay, Pedro C. Pinto, Yuan Shen, Jaime Lien, Faisal M.
Kashif, Ulric Ferner, Kampol Woradit, Stefano Maran, Chiara Falsi, Sy Bor Wang,
and Lynette Cheah.

Of many other friends and colleagues, I want to thank my Italian colleagues for
hosting me during the summer of 2006 at University of Bologna. In particular, I want
to thank Professor Davide Dardari for his support and guidance, which made my stay
in Italy both fruitful and enjoyable. In addition, special thanks also go to Professor
Marco Chiani, Dr. Andrea Conti, Professor Andrea Giorgetti, Dr. Alberto Zanella,
and Professor Roberto Verdone for their many helpful discussions and suggestions.

I would also like to thank my Japanese colleagues at NTT DoCoMo Wireless Labo-

bt



ratory during my internship in Summer 2003, particularly Dr. Mamoru Sawahashi,
Dr. Nobuyuki Maeda and Dr. Hiroyuki Atarashi for hosting me despite their busy
schedules.

Among all my friends at MIT, I want to especially thank Melvyn Sim for his
kindness and support during my first few years of graduate study. In addition, my
fellow brothers and sisters in Christ from the MIT Chinese Bible Study have been
my great spiritual support, constantly praying for me and my family during all the
difficulties and hardships at MIT.

As always, I thank my family for inspiring me to pursue an academic career. I
also thank my wife’s parents for visiting us frequently to help us to take care of our
children. Last, my most tender and sincere thanks go to my loving wife, Sandy.
Without her, this dissertation would not have been completed, and we would not
have two adorable children, Joseph and Esther.

I have realized that it is impossible to pass through life without experiencing times
when we cannot see our way through a deep valley. When I persevere through these
trials and hardships, God gives me a new insight and something that would not be
learned otherwise. Without His grace and faithfulness, I cannot imagine how I could

have traveled so far in life. May this dissertation brings glory to His name. Amen!

“Wisdom is the God-given ability to see life with rare objectivity and to handle
life with rare stability.” - Charles R. Swindoll



Contents

1 Introduction 19
1.1 Motivations . . . . . . . .. 19
1.2 Robust Resource Allocation . . . . . ... ... ... ... ...... 20
1.3 Wideband Communications . . . . . . . ... ... .. ... ..... 23
1.4  Energy Efficiency . . . . . .. ... 25
1.5 Dissertation Outline . . . . . . ... ... .. ... .. ... ..., 27

2 Robust Power Allocation Algorithms for Wireless Relay Networks 31

2.1 Problem Formulation . . . . . ... ... ... ... .. 31
2.2 Optimal Relay Power Allocation . . . . . . . .. .. ... ... .... 35
2.2.1  Coherent AF Relaying . . . . ... ... ... ... ...... 35
2.2.2  Noncoherent AF Relaying . . .. .. ... ... ... ..... 39
2.3 Robust Relay Power Allocation . . . . . .. ... ... ... ..... 43
2.3.1 Coherent AF Relaying . . . . ... ... ... ... ...... 43
2.3.2 Noncoherent AF Relaying . . . . .. ... ... ... ..... 48
2.4 Numerical Results . . . . . . . ... ... 50

3 Robust Wireless Relay Networks: Slow Power Allocation with Guar-

anteed QoS 57
3.1 Problem Formulation . . . . . ... ... ... ... .. 57
3.2 Optimal Relay Power Allocation . . . . . . . . ... ... ... .... 61
3.2.1 Coherent AF Relaying . . .. .. .. ... ... ... ..... 61
3.2.2  Noncoherent AF Relaying . . .. ... ... ... ....... 67

7



3.3 Robust Relay Power Allocation . . . .. .. ... ... ........ 70

3.3.1 Coherent AF Relaying . . .. .. .. ... ... ... ..... 70
3.3.2 Noncoherent AF Relaying . . .. ... ... ... ....... 74
3.4 Numerical Results . . . . . . .. ... o 75
Transmitted-Reference Communication Systems 85
4.1 System and Channel Models . . . . . .. ... ... ... ... .... 85
4.1.1 Transmitted-Reference . . . . . . .. ... ... ... 85
4.1.2 Differential Transmitted-Reference . . . . . . .. ... .. .. 87
4.1.3 Channel Model . . . . . . .. ... ... ... ... .. 88
4.2 Receiver Models . . . . . . . . ..o 88
4.2.1 Autocorrelation Receiver . . . . . . ... ... 89
4.2.2  Modified Autocorrelation Receiver . . . . . . . .. ... .. .. 91
4.3 Performance Analysis . . . . . . . . ... 91
4.3.1 Gaussian Approximation Approach . . . . . ... . ... ... 92
4.3.2 Sampling Expansion Approach . . . . . . .. ... .. ... .. 94
4.3.3 SNR Penalty . ... .. .. ... ... . 100
4.4 Numerical Results . . . . . . .. ... ... 101

Transmitted-Reference Schemes in the Presence of Narrowband In-

terference 107
5.1 Narrowband Interference Analysis . . . . . . .. ... ... ... ... 107
5.1.1 Transmitted-Reference . . . . . . . .. ... ... ... ... 108
5.1.2 Differential Transmitted-Reference . . . . . .. .. ... ... 113
5.2 Numerical Results . . . . .. .. ... . oo 114

Cooperation for Energy Efficiency in Wireless Sensor Networks 121

6.1 Sensing Model . . . . . . ... 121
6.2 Decentralized Detection Problem . . . . . ... ... .. ... .... 124
6.2.1 Parallel Fusion Architecture . . . . . . .. ... ... .. ... 124
6.2.2 Cooperative Fusion Architecture . . . . . . . . . .. ... ... 127

8



6.3 Performance Analysis . . . . . . . .. ...
6.3.1 Probability of Error Analysis . . . ... .. ... ... ....
6.3.2 Energy Efficiency Analysis . . . . .. ... ... ... .. ...

6.4 Numerical Results . . . . . . . . . . . .

Conclusions
7.1 Contributions . . . . . . . . ..
7.2 Future work . . . . .. L

Mathematical Preliminaries
A.1 Generalized Convexity . . . . . . . . .. ... ... ... .. ... ..
A.2 Conic Programming . . . . . . . . .. .. ... ... ... ...

A.3 Robust Optimization . . . . . . . .. .. ... .. .. ... ......

BEP Derivation of TR Signaling

B.1 Output statistics of the AcR . . . . . . . .. ... ... ... .....

B.2 Conditional Variances of the output of AcR . . . . .. .. ... ...

B.3 Sampling Expansion Approach . . . . . . . .. ... ... ... ...,
B.3.1 Lowpass Signals . . . . . . .. ... ... ... ... ...
B.3.2 Bandpass Signals . . . . ... ...

B.4 Derivation of (4.28) . . . . . . ...

BEP Derivation of TR signaling with NBI

C.1 Derivation of (5.5) and (5.6) . . . . . .. .. ... ... ... ...,
C.2 Derivation of (5.12) and (5.13) . . . . . . . . . ...
C.3 Derivation of (5.18), (5.19), (5.20), and (5.21) . . ... ... ... ..

145
145
148

151
151
152
153

157
157
158
159
159
162
173



10



List of Figures

2-1

2-3

2-4

2-5

2-7

3-1

3-2

3-3

Wireless relay network. . . . . . . . .. ..o

Outage probability as a function of Ps/c? for the coherent AF relay
network with n, =0.1. . . . . ... ...

Outage probability as a function of Ps/o3 for the noncoherent AF relay
network with n, =0.1. . . . ... ... ... 00000

Effect of uncertain global CSI on the outage probability of the coherent

AF relay network using non-robust algorithm for 7, = 0.1 and N, = 20.

Effect of uncertain global CSI on the outage probability of the nonco-

herent AF relay network using non-robust algorithm for n, = 0.1 and

Outage probability as a function of size of uncertainty set p for the

coherent AF relay network with Ps/o3 = 3 dB, 1, = 0.1, and N, = 20.

Outage probability as a function of size of uncertainty set p for the

noncoherent AF relay network with Ps/o3 = 12 dB, 5, = 0.1, and

An example realization of a wireless relay network. . . . .. ... ..

Outage probability of the coherent AF relay network with N, = 64, Ps
=30dB,and ogg =8dB. . . ... ...

Outage probability of the noncoherent AF relay network with NV, = 64,
Ps=30dB,and ogg =8dB. . . . ... ... ... L.

53

o4

55

56

75

77



3-4

3-5

3-7

3-8

3-9

3-10

3-11

3-12

3-13

CE outage probability of the proposed power allocation algorithm for
the coherent AF relay network as a function of v§¥ with N, = 64 and
ogg =8dB. . ..
CE outage probability of the proposed power allocation algorithm for
the noncoherent AF relay network as a function of v§¥ with N, = 64
and ogg =8 dB. . . . . ..
Cedf of AP of the coherent AF relay network for different K and y§F
with Py = 30 dB and o4 = 8 dB. The solid and dashed lines indicate
N, =8 and 64, respectively. . . . . ... ..o
Ccdf of AP of the noncoherent AF relay network for different K and
%CflE with Ps = 30 dB and o4 = 8 dB. The solid and dashed lines
indicate N, = 8 and 64, respectively. . . . . . .. ... ... ... ..
Ccdf of AP of the coherent AF relay network for different N, and ogp
with Ps = 30 dB and 73" = 6 dB. The solid and dashed lines indicate
K =8 and 64, respectively. . . . . .. ... o0
Ccdf of AP of the noncoherent AF relay network for different NV, and
ogp with Ps = 30 dB and vtcflE = 6 dB. The solid and dashed lines
indicate N, = 8 and 64, respectively. . . . . . .. ... ... ... ..
Effect of relay transmission power on cdf of the number of relay nodes
for the coherent AF relay network with N, = 64, Ps = 30 dB, o4 =
8dB,and y{F =6dB. . . .. ...
Effect of relay transmission power on cdf of the number of relay nodes
for the noncoherent AF relay network with N, = 64, Ps = 30 dB,
o =8dB,and (¥ =6dB. ... ... ... ...
CE outage probability of robust power allocation algorithms for the
coherent AF relay network with N, = 64, Ps = 30 dB, o4z = 8 dB,
and YGF =6dB. . ...
CE outage probability of robust power allocation algorithms for the
noncoherent AF relay network with N, = 64, Ps = 30 dB, o4 = 8 dB,
andYSE=6dB. ...

78

83



4-1

4-2

4-3

4-4

4-5

4-7

4-8

5-2

5-4

[ustration of the TR signaling scheme. . . . . . . . .. .. ... ...
AcR for TR and DTR signaling schemes. . . . . . .. ... ... ...

BEP performance of TR signaling with AcR with m = 2.0 and N, = 2.
The solid and dashed lines denote the Gaussian approximation and

sampling expansion, respectively. . . . . .. ... L

BEP performance of TR signaling with AcR with m = 2.0 and N, = 16.
The solid and dashed lines denote the Gaussian approximation and

sampling expansion, respectively. . . . . . .. ..o

Effect of integration interval T of AcR on the performance of TR sig-

naling. . . . . ...

Effect of N on the performance of TR signaling with AcR with m = 2.0
and W = L. . ... 0 e

BEP performance of TR and DTR signaling schemes with m = 2.0
and WT = L. The solid and dashed lines indicate the TR and DTR

signaling, respectively. . . . . . . ... L oL

BEP performance comparison between TR signaling with AcR, PRake
and ARake receivers with m = 2.0 and WT = L. The dashed lines
indicate the lower bound in (4.44). . . . .. .. ... ... ... ...

BEP performance of TR signaling with AcR in the presence of NBI for
(Lye,m) =(32,0,3)and WT =L.. . . ... .. ... ...

Effect of NBI carrier frequency on BEP performance of TR signaling
with AcR for (L,e,;m) =(32,0,3)and WT' =L. . . . ... ... ...

Effect of integration interval 7" on BEP performance of TR signal-
ing with AcR for uniform PDP. The solid and dashed lines indicate
E, /Ny =20 dB and Ey/Ny = 15 dB, respectively. . . . ... .. ...

Effect of integration interval 7" on BEP performance of TR signaling
with AcR for exponential PDP. The solid and dashed lines indicate
E,/Ny =20 dB and E, /Ny = 15 dB, respectively. . . . . ... .. ..

13

102

102

103

104

105

105

115

116

117



9-5

6-1

6-2

6-3

6-4

6-8

Effect of NBI on BEP performance of TR and DTR signaling with AcR
for (L,e,m) = (32,0.4,3) and optimum 7" chosen for each SNR and
SIR. The solid and dashed lines indicate the TR and DTR signaling,

respectively. . . . . . L

Parallel fusion architecture. . . . . . . . . . ... ... ... .. ...
Cooperative fusion architecture. . . . . . . . . ... ... ... ... .

Comparison of P.{7},} using simulation and analytical results when
Ada/A = 0.5. The solid and dashed lines indicate the analytical result

using (6.23) and simulation result respectively. . . . . . . ... .. ..

Performance of PFA and CFA with respect to the average number of
nodes. The solid and dashed lines indicate PFA and CFA respectively.
The flooding protocol parameter set used is (Ty, An, D) = (3, 11, 0.9),
and SNR =-15dB. . . ... ...

Effect of Pol intensity through \q/\; and delivery ratio of the consensus
flooding protocol on the performance of PFA and CFA when A = 500
and SNR = -15 dB. The solid and dashed lines indicate PFA and CFA
respectively. The flooding protocol parameter sets used are (T}, A, D;)

= (3,11, 0.9) and (Th, A, D) = (3, 15, 0.99). . . . . .. .. ... ..

Effect of Pol intensity through A\q/A; and delivery ratio on energy effi-
ciency of CFA when P, = 1x107* and \; = 500. The flooding protocol
parameter sets used are (T, A\, D;) = (3, 11, 0.9) and (T}, An, Dy) =
(3,15,0.99). . . . ..

Effect of Pol intensity through Aq/A; and flooding energy on energy
efficiency of CFA when P, = 1 x 107* and )\, = 500. The flooding
protocol parameter set used is (T, A\n, D;) = (3, 11,0.9). . . . . . ..

Effect of node density and flooding energy cost on energy efficiency
of CFA when P, = 1 x 107* and \g/X; = 0.8. The flooding protocol
parameter set used is (T, A, Dy) = (3, 11,0.9). . . . . . ... .. ..

14

119

123

127

139

140

141

142

142

144



B-1 Frequency domain relationship between a real bandpass signal z(t) and

its complex equivalent signals xa(t) and xp (). . . . . . . .. ... .. 164
B-2 Power spectrum relationship between a real bandpass random signal

x(t) and its complex equivalent random signals xa (t) and z,(t). (Note

that all amplitudes are normalized to S,(f.)) . . . . . . . .. ... .. 168

15



16



List of Tables

4.1 TR Signaling schemes

17



18



Chapter 1

Introduction

1.1 Motivations

Cooperative wireless networking has recently emerged as one of the most promising
enabling technologies, as it is able to address a wide range of application scenarios,
including cellular networks, IEEE 802.11 networks, wireless sensor networks (WSNs),
and ad-hoc networks, to enhance connectivity, extend coverage, and improve energy
efficiency and communication reliability. In these cooperative networks, the main
feature is that relay nodes pool their resources in a distributed manner to enhance
the reliability of wireless transmission links.

The first design challenge to overcome is the efficient use of resource allocation to
increase the throughput or energy efficiency of the cooperative networks. Given that
the primary resource to be allocated is the relay node’s transmission power, can we
design robust and efficient relay power allocation (RPA) algorithms when the global
channel state information (CSI) is subject to uncertainty? Can we design practical
algorithms that do not require frequent tracking of the global CSI? By addressing
these questions in our design, we ensure that our proposed algorithms are robust and
practical.

The second issue is the study of ultrawide bandwidth (UWB) as an enabling
low-complexity technology for cooperative networks. In particular, we focus on non-

coherent UWB communications due to their low-complexity and low-power consump-
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tion. Therefore, we are interested in fully understanding the performance limits of
such UWB communications for their possible implementation in future wideband
cooperative networks.

Finally, we study the benefits of cooperation in a specific type of wireless network,
WSN, where it involves the fusion of information about a phenomenon of interest
(Pol) at a fusion center. Our goal is to investigate the tradeoff between the detection

reliability and the energy efficiency when nodes are allowed to cooperate.

1.2 Robust Resource Allocation

Resource allocation in wireless networks promises significant benefits such as higher
throughput, longer network lifetime, better quality-of-service (QoS), and lower net-
work interference. In relay networks, the primary resource is the transmission power
because it affects both the lifetime and the scalability of the network. For example,
consider a WSN in which both the individual sensor power and the total network
power are constrained. These twofold constraints are present since sensor nodes typi-
cally have limited power resources, such as a battery or solar cell, resulting in a finite
total network power proportional to the number of nodes in the network. To prolong
network lifetime, it is important to determine the optimal transmission power of the
sensor nodes [1-3]. Furthermore, regulatory agencies may limit the total transmission
power to reduce interference to other users. For example, consider a relay-enhanced
cellular network, where nodes are deployed to relay transmissions from a base sta-
tion to a distant user. In such a network, efficient power allocation can be used 1)
to minimize network interference while satisfying certain QoS requirements; and 2)
to maximize network throughput while controlling the amount of network interfer-
ence [4-6].

However, the benefits promised by power allocation algorithms depend on the
quality of the global CSI, which is rarely perfect in practice. As such, algorithm
design should take into account such uncertainties in the global CSI. Nevertheless, it

is unclear how to incorporate CSI uncertainties in power allocation algorithm design
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with the current optimization frameworks. Moreover, conventional power allocation
algorithms require tracking of the global CSI at the timescale of fast-fading. This
requires frequent communication between the relay nodes and the central unit to
determine new power allocations.! Therefore, the following important questions arise

in practice:

e How can we control network interference by incorporating individual relay and

aggregate power constraints in our RPA algorithms?

e What are the fundamental limits on performance gains that can be achieved

with RPA when uncertainties exist in the global CSI?

e [s it possible to design RPA algorithms that are robust to global CSI uncer-

tainty?

e [s it feasible to implement RPA algorithms by tracking only large-scale fading

which is on the order of seconds?

To address these issues of robustness, we adopt a robust optimization methodology
developed in [7,8]. Specifically, this methodology treats uncertainty by assuming that
CSI is a deterministic variable within a bounded set of possible values. The size of
the uncertainty set corresponds to the amount of uncertainty about the CSI.?2 This
methodology ensures that the robust counterpart of uncertain optimization problem,
i.e., optimization problem with uncertain global CSI, leads to feasible solutions and
yields good performance in all realizations of CSI within the uncertainty set.

In relay networks, various relaying schemes have been proposed and studied [9,10].
Among these, considerable attention has been given to decode-and-forward (DF) and
amplify-and-forward (AF) relaying. In DF relaying, the relay node fully decodes, re-
encodes, and retransmits the source messages. In AF relaying, the relay node simply
forwards a scaled version of its received signal. To reduce the required cooperation
overhead, these relaying schemes can also be implemented with only a subset of ac-

tive relay nodes, which are appropriately selected [11-14]. Furthermore, many of

LAs a result, this incurs a power penalty due to intense signal processing.
2The singleton uncertainty set corresponds to the case of perfect CSI.
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the recent works have focused on RPA. For DF relay networks, [13,15-18] consider
orthogonal relay transmissions while [14,19] exploit the possibility of performing dis-
tributed beamforming over a common bandwidth. The problem formulations include
maximizing capacity [16,19], minimizing outage probability [13,14], and minimizing
transmission power [15,17]. Similarly, for AF relay networks, [15,18,20-23| consider
orthogonal relay transmissions while [24] considers relay transmissions over a common
bandwidth. The problem formulations include maximizing capacity [18, 21,22, 24],
minimizing outage probability [23], and minimizing transmission power [15,20]. In
all the above works, power allocation is performed without imposing any individual
relay power constraint.

Here, we focus on an AF relay network.> The AF relaying is attractive due to its
simplicity (i.e., complexity and cost of relaying is minimal), security (i.e., relay node
does not need to decode any information), power-efficiency (i.e., power consumption is
minimal due to simple circuitry), and ability to realize full diversity order. Moreover,
the AF relaying has been shown to be optimal in certain situations [26,27]. We
consider that all relay nodes operate in a common frequency band. This allows
faster and easier deployment of the relay nodes since the addition of relay nodes to
the existing network will have little effect on the source and the destination nodes;
e.g., specific relay channel assignments are not necessary. We consider coherent and
noncoherent AF relaying, depending on the knowledge of CSI available at each relay
node. When an AF relay node has access to its locally-bidirectional CSI, it can
perform distributed beamforming so that the relayed signals add up coherently at the
destination node, i.e., coherent AF relaying [26-28]. If the relay node cannot perform
distributed beamforming, it adopts the noncoherent AF relaying [9,12, 28].

The goal is to propose a centralized optimization framework for determining the
optimal RPA of the relay nodes at the central unit. In a centralized design, the relay
nodes need to send their local CSI to the central unit, which determines the trans-

mit power allocation among the relay nodes.* However, all previous works assume

3The hardware demonstration at the MIT Media Laboratory shows that AF relay nodes can be
built easily with existing wireless transceivers [25].
4Exactly how this global CSI can be obtained by the central unit is beyond the scope of this
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perfect global CSI at the central unit [13-24]. In practice, such an assumption is too
optimistic since the knowledge of global CSI is rarely perfect in practice; i.e., uncer-
tainties in CSI arise as a consequence of imperfect channel estimation, quantization,
synchronization errors, hardware limitations, implementation errors, or transmission
errors in feedback channels. In general, imperfect CSI causes performance degrada-
tion of wireless systems [29,30]. Moreover, the power allocation algorithms proposed
in the above works require the central unit to track the global CSI at the time-scale
of fast-fading. This requires frequent communication between the relay nodes and

the central unit to determine new power allocations.’

1.3 Wideband Communications

The emergence of ubiquitous wireless services has prompted the exploration of us-
ing increasingly larger transmission bandwidths, often in challenging environments
and over portions of bandwidth that are already in use for legacy systems. Current
demands in quality and reliability of wireless connections suggest that ever-higher
bandwidths in various frequency bands will be made available in an unlicensed man-
ner for unrestricted wireless access. As a result, UWB spread-spectrum systems
have received considerable attention from the scientific, commercial, and military
sectors [31-34]. UWB technology is known to provide many advantages over tradi-
tional narrowband systems. The key motivation for using UWB systems is the ability
to highly resolve multipath, as well as the availability of technology to implement
and generate UWB signals with relatively low complexity. The fine delay resolution
properties make UWB radio a viable candidate for communications [35-38], as well
as for ranging and localization in dense multipath environments [39-42].

Wideband cooperative networks allow for both higher data rate and higher re-
sistance to interference. Since the gains achieved by using cooperation come at the

cost of higher node complexity and substantial coordination overhead, it is important

dissertation.
®As a result, this incurs a power penalty due to intense signal processing.
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to study practical low-complexity signaling and receiver schemes suitable for UWB
networks. To demodulate UWB signals, the reference signal can be locally generated
by the receiver, which requires accurate acquisition and channel estimation. We refer
to this class of systems as locally generated reference (LGR) systems. Since LGR
systems in wideband channels require a large number of Rake fingers to capture most
of the multipath energy [36-38], this greatly increases the complexity of each UWB
node. As a result, it is unlikely that these UWB nodes are inexpensive and low-
power, and, consequently, may not be appropriate for WSN applications. Moreover,
the channel estimation and synchronization requirements can be very stringent for

such LGR systems.

As an alternative to LGR systems, a reference signal can be transmitted along with
the data. Such a signaling scheme, referred to as transmitted-reference (TR) signaling,
was first considered in the early 1950s [43]. TR signaling involves the transmission of a
reference and data signal pair, separated either in time [44,45] or in frequency [46,47].6
Due to its simplicity, there is renewed interest in TR signaling for UWB systems
[48-51] which can exploit multipath diversity inherent in the environment without
the need for channel estimation and stringent acquisition. The receiver can simply be
an autocorrelation receiver (AcR), which can be modified to include noise averaging
for better performance.” Since TR signaling allocates a significant part of the symbol
energy to transmitting reference pulses, differential encoding over consecutive symbols
can also be used to alleviate inefficient resource usage. This alternative TR signaling
is referred to as differential transmitted-reference (DTR) signaling [52].

A typical approach to analyzing the bit error probability (BEP) performance
of TR signaling with AcR in UWB systems is to obtain the conditional BEP, us-
ing a Gaussian approximation of the noise components at the output of the AcR

[48-50]. The BEP of TR signaling can then be obtained by numerically averag-

6In order for this pair of separated signals to experience the same channel, either the time
separation must be less than the channel coherence time, or the frequency separation must be less
than the channel coherence bandwidth.

"Besides using TR signaling with AcR, there has been an emerging interest using energy detection
for pulse position signaling schemes for low-data rate UWB applications in the IEEE 802.15.4a
standardization process.
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ing the conditional BEP with a quasi-analytical/experimental approach [49, 53] or
a quasi-analytical/simulation approach [50]. Although one can also use the derived
BEP in [54] and [55], these results are only applicable to Rayleigh fading. Since the
amplitude distribution of the resolved multipaths in typical UWB channels can be
drastically different from the Rayleigh distribution [37,38], there is a compelling need
for analytical expressions that are valid for a broad class of fading distributions.
Furthermore, due to its large transmission bandwidth, UWB systems need to
coexist and contend with many narrowband communication systems. Therefore, a
thorough performance analysis of TR systems in the presence of narrowband systems
is essential for successful deployment of UWB systems. Previous work in this area
includes the study of the effect of UWB signals on some commercial narrowband
communication systems [56-59], the analysis of UWB systems in the presence of
narrowband interference (NBI) with conventional receiver structures involving a LGR
[60-66], and the development of techniques to suppress NBI in UWB systems [67-71].
However, only a few results are available for the performance of TR and DTR signaling

schemes in the presence of NBI [72-74].

1.4 Energy Efficiency

The last part of the dissertation is dedicated to a more specific kind of wireless net-
work - a WSN for sensing a Pol in the sensor field by geographically dispersed nodes.
With the development of low-cost and low-power transceivers, sensors, and embedded
processors, there has been growing interest in WSNs for a wide variety of applications,
from surveillance and security to environmental hazard monitoring [75-78]. In most
applications, the intelligent fusion of information from geographically dispersed sensor
nodes, commonly known as distributed data fusion, is an important issue. A related
problem is the decentralized (or distributed) detection problem, where a network of
sensors, together with a global detector (or fusion center), cooperatively undertake
the task of identifying a Pol. However, unlike in classical decentralized detection

problems [79-82], greater challenges exist in a WSN setting. There are stringent
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power constraints for each node [75-77], and communication channels from nodes to
the fusion center are severely bandwidth-constrained. In addition, the communica-
tion channels are no longer lossless (e.g, fading, noise and, possibly, interference are
present) [83-86], and the observation at each sensor node is spatially varying [87,88].
Motivated by [87,88], we consider decentralized detection in a dense WSN with ran-
domly deployed, identical sensor nodes. In order to capture uncertainty in the total
number of active nodes in the WSN due to node malfunction, node power depletion,
or random behavior of data gathering process, we consider the number of activated

nodes within the WSN at any particular time to be random.

In addition, unlike previous works in [79-88], we allow the possibility of cooper-
ation among the sensor nodes, where multiple sensor nodes pool their resources in a
distributed manner to enhance the reliability of the transmission link. For example,
it has been shown in [89] that the capacity of many-to-one data gathering channels,
with fixed total average power, scales as ©(log K') in dense WSN, where K is the
number of nodes. In fact, this capacity scaling is possible by the use of cooperative
diversity. In [90], it has also been shown that cooperation can increase reliability in
WSN. Specifically, in the context of decentralized detection, cooperation allows sensor
nodes to exchange information and to continuously update their local decisions until
consensus is reached across the nodes [91-94]|. For example, cooperation in decen-
tralized detection can be accomplished via the use of the Parley algorithm [91]. This
algorithm has been shown to converge to a global decision after a sufficient number
of iterations when certain conditions are met. However, without a fully-connected
network and given that the sensor observations are spatially varying, the Parley al-

gorithm may converge to a wrong decision at most of the nodes.

Since network connectivity and node density greatly affects the reliability and
energy efficiency of WSNs, it is not clear a priori whether cooperation improves both
of these performance measures. More specifically, in our context of decentralized
detection in WSN, the designer of the network is confronted with questions: When
is cooperation better in terms of reliability and energy efficiency?” How do network

connectivity, node density, and Pol intensity affect our cooperative protocol?
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1.5 Dissertation Outline

The main contribution of this dissertation is to investigate how cooperation among
nodes leads to the design of efficient network from the perspectives of robust resource
allocation, wideband communications, and energy efficiency. In addition, UWB tech-
nology has been investigated as the enabling technology due to its capability to op-
erate with low-complexity and low-power consumption. The organization of the dis-
sertation is as follows:

In Chapter 2, we develop RPA algorithms for coherent and noncoherent AF relay
networks [95-97]. The goal is to maximize the output SNR under individual as well as
aggregate relay power constraints. We show that these RPA problems, in the presence
of perfect global CSI, can be formulated as quasiconvex optimization problems. In
such settings, the optimal solutions can be efficiently obtained via a sequence of
convex feasibility problems, in the form of second-order cone programs (SOCPs).
Furthermore, we develop robust optimization framework for RPA problems in the
case of uncertain global CSI. We show that the robust counterparts of our uncertain
convex feasibility problems with ellipsoidal uncertainty sets can be formulated as
semi-definite programs (SDPs).

In Chapter 3, we formulate the RPA problem as the total transmitted relay power
minimization problem subject to a QoS constraint [98].% Our algorithms track only
the large-scale fading and thereby leading to practical implementations. We show
that our optimization problems for coherent and noncoherent AF relay networks can
be cast as an SOCP and a linear program (LP), respectively, under perfect knowledge
of large-scale fading. Under ellipsoidal uncertainty sets, the robust counterparts of
the power minimization problems for coherent and noncoherent AF relay channels
can be formulated as an SDP and an SOCP, respectively.

In Chapter 4, we analyze the BEP performance of TR and DTR signaling schemes
for a UWB system with AcR in dense multipath channels [99-101]. We develop an

analytical framework, based on the sampling expansion approach, to derive closed-

8The required QoS is considered to be satisfied when the output SNR at the destination node
exceeds a given target value.
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form BEP expressions valid for a broad class of fading channels. We consider both
AcRs and modified AcRs with noise averaging. We obtain a rule of thumb for the
asymptotic SNR penalty which is useful for comparing a TR system to an ideal Rake

receiver.

In Chapter 5, we analyze the BEP performance of TR and DTR signaling schemes
in the presence of NBI [102-104]. We develop a quasi-analytical method as well as an
approximate analytical method to evaluate the BEP of TR and DTR signaling in the
presence of NBI. We quantify the effects of NBI and channel power dispersion profile

on the optimum integration interval of an AcR.

In Chapter 6, we investigate the problem of binary decentralized detection in
a randomly deployed dense WSN, where the communication channels between the
nodes and the fusion center are bandwidth constrained [105-108]. We compare two
different fusion architectures depending on whether sensor nodes are allowed to col-
laborate or not. We characterize the effects of Pol intensity, realistic link models,
consensus flooding protocol, and network connectivity on the system reliability and
average energy consumption for both fusion architectures. We propose a consensus
flooding protocol that accounts for scenarios with weak Pol intensity and reduces the

possibility of false-alarm flooding.
In Chapter 7, we give our conclusions and some discussions for future work.

Notation: Throughout the dissertation, we use the following notations. Boldface
upper-case letters denote matrices, boldface lower-case letters denote column vectors,
and plain lower-case letters denote scalars. The notations E{X} and V{X} denote
the expectation and variance of a random variable (r.v.) X, respectively. The su-
perscripts (-)7, (+)*, and (-)" denote the transpose, complex conjugate, and transpose
conjugate, respectively. I,, denotes the nxn identity matrix, [B];; denotes the (7, j)th
element of B, 1 denotes a vector with all 1 elements, 0 denotes a vector with all 0
elements, and e denotes a standard basis vector with a 1 at the kth element. tr(-),
|-], and || - || denote the trace operator, absolute value, and standard Euclidean norm,
respectively. RE and R, denote the nonnegative and positive orthants in Euclidean

vector space of dimension K, respectively. a||b and a }f b denote that a is parallel to
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b and a is not parallel to b, respectively. B = 0 and B > 0 denote that B is positive
semi-definite and positive definite, respectively. We denote the primal optimization
problem as P, its associated dual optimization problem as DP, and its associated

robust counterpart as RP.
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Chapter 2

Robust Power Allocation
Algorithms for Wireless Relay
Networks

In this chapter, we develop RPA algorithms for coherent and noncoherent AF relay
networks. The goal is to maximize the output SNR under individual as well as aggre-
gate relay power constraints. We show that these RPA problems, in the presence of
perfect global CSI, can be formulated as quasiconvex optimization problems. In such
settings, the optimal solutions can be efficiently obtained via a sequence of convex
feasibility problems in the form of SOCPs. Furthermore, we introduce robust opti-
mization methodology that accounts for uncertainties in the global CSI. We show that
the robust counterparts of our convex feasibility problems with ellipsoidal uncertainty

sets can be formulated as SDPs.

2.1 Problem Formulation

We consider a wireless relay network consisting of N, 4+ 2 nodes, each with single-
antenna: a designated source-destination node pair together with N, relay nodes
located randomly and independently in a fixed area (see Fig. 2-1). We consider a

scenario in which there is no direct link between the source and destination nodes. All
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Figure 2-1: Wireless relay network.

nodes operating in a common frequency band are in half-duplex mode, so transmission
occurs over two time slots.

In the first time slot, the relay nodes receive the signal transmitted by the source
node. After processing the received signals, the relay nodes transmit the processed
data to the destination node during the second time slot while the source node remains
silent. We assume perfect synchronization at the destination node.! The received

signals at the relay and destination nodes can then be written as

yR = hBl’S —I— ZR, Fil"st SlOt (2]‘)

Yp = hng + 2p, Second slot (2.2)

where xg is the transmitted signal from the source node to the relay nodes, xy is the
N, x 1 transmitted signal vector from the relay nodes to the destination node, yy
is the N, x 1 received signal vector at the relay nodes, yp is the received signal at
the destination node, zg ~ N x(0,XR) is the N, x 1 noise vector at the relay nodes,

and zp ~ N (0,0) is the noise at the destination node.? Note that the different

!Exactly how to achieve this synchronization or the effect of small synchronization errors on
performance is beyond the scope of this dissertation [27].

2N (1, 02) denotes a complex circularly symmetric Gaussian distribution with mean y and vari-
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noise variances at the relay nodes are reflected in Lp = diag(of 1, 0R g, - - OR N, )-
Moreover, zg and zp are independent. Furthermore, they are mutually uncorrelated
with zg and zr. With perfect global CSI at the destination node, hg and hr are N, x 1
known channel vectors from source to relay and from relay to destination, respectively,
where hg = [hp 1, hpa, ..., hen]" € CM and hy = [hp 1, hra, ..., hen]|T € CM. For
convenience, we shall refer to hg as the backward channel and hy as the forward

channel.

At the source node, we impose an individual source power constraint Ps, such that
E{|zs|*} < Ps. Similarly, at the relay nodes, we impose both individual relay power
constraint P and aggregate relay power constraint Pr such that the transmission
power allocated to the kth relay node p, = [Qglrr < P for k € N; and tr (Qg) < Pr,
where Qg 2 E{zgz)| hg} and N, = {1,2,..., N, }.

For AF relaying, the relay nodes simply transmit scaled versions of the exact
signals they have received while satisfying power constraints. In this case, zg in (2.2)

is given by
zr = Gy, (2.3)
where G denotes the N, x N, diagonal matrix representing relay gains and thus?
Qr =G (PshBhI3 + 2R> G". (2.4)

The diagonal structure of G ensures that each relay node only requires the knowl-
edge about its own received signal. When each relay node has access to its locally-

bidirectional CSI, it can perform distributed beamforming.* As such, this is referred

ance 2. Similarly, Nx (p,X) denotes a complex K-variate Gaussian distribution with a mean vector
p and a covariance matrix X.

3Note that in (2.4), the source employs the maximum allowable power Ps in order to maximize
the SNR at the destination node.

“Here, locally-bidirectional CSI refers to the knowledge of hp  and hp j at the kth relay node.
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to as coherent AF relaying and the kth diagonal element of G is given by [26,27]

* *
hB,k hF,k

98 = Bupr (2.5)
| k| [Pk

where ), = 1/(Ps|hgi|” + 0f ;). On the other hand, when forward CSI is absent at
each relay node, the relay node simply forwards a scaled version of its received signal

without any phase alignment. This is referred to as noncoherent AF relaying and the

kth diagonal element of G is given by [9,12,22,109]

Groncon = V/ Bipr- (2.6)

Using (2.1)-(2.3), the received signal at the destination node can be written as
Yp = thhBSL‘S + thZR + zp, (27)
—_———
N

where Zp represents the effective noise at the destination node. The instantaneous

SNR at the destination node conditioned on hg and hp is defined as

sNR(p) 2 EUREGhsrsP b b} PihiGhohyG'hi
E{|zp|? |hr } hiGERGThE + o3

(2.8)

wherep = [p1,pa, ..., pn,|T. Our goal is to maximize system performance by optimally
allocating transmission power of the relay nodes. We adopt the SNR at the destination

node as the performance metric and formulate the RPA problem as follows:

max, SNR(p)
s.t. tr (Qg) < Pk, (2.9)
0<[@rlir <P VEEN.

Note that the optimal solution to the problem in (2.9) maximizes the capacity of the
AF relay network under perfect global CSI since this capacity, given by % log(14+SNR),

is a monotonically increasing function of SNR.
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2.2 Optimal Relay Power Allocation

We provide a framework for formulating coherent and noncoherent AF RPA problems,
under perfect global CSI at the destination node, using optimization methods such as
quasiconvex optimization and SOCP [110,111]. Details of these optimization methods

can be found in Appendix A.

2.2.1 Coherent AF Relaying

It will be apparent that (2.9) is a nonconvex optimization problem. It is generally
difficult to solve this class of optimization problems, and, often, we may end up
obtaining locally optimal solutions. Here, we show how this difficulty can be allevi-
ated by transforming into another domain.® Specifically, we can transform (2.9) for
the coherent AF RPA problem into a quasiconvex optimization problem, such that
the upper-level set satisfies an SOC constraint. We now present our results in the

following;:

Proposition 1. The coherent AF relay power allocation problem can be transformed

mto a quasiconvex optimization problem as

T r\2
Peon : mazy  feon() = 5—5%
s.t. es,

(2.10)

and the feasible set S is given by

Sz{CGM:ZQ%gL 0< G < Vi, \ﬂceNr},

keN:

where ¢, = ;@,—’;{ is the optimization variable and n, = P/Pr. In addition, ¢ =

[c1,c, ..y en]” € RY: and A = diag(ay, ag, . .., an,) € RY™N are defined for nota-

50ur approach follows the general philosophy of solving difficult problems in another domain
[112,113].
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tional convenience where

¢k = V/ BiuPr |he k|| ekl (2.11)
0 = YOIk e ilons (2.12)

0D

Proof. First, to show that Py is a quasiconvex optimization problem, we simply need
to show that the objective function f.,n,(¢) is quasiconcave and the constraint set in
(2.10) is convex. The constraint set in (2.10) is simply the intersection of a hypercube
with an SOC. Since the intersection of convex sets is convex, the constraint set in
(2.10) is again convex. For any ¢t € R, the upper-level set of f..n(¢) that belongs to
S is given by

Ultont) = fees: B C0 >0l
:{geschc\/%zW}
"C\/ick
_Jees. . =0 (2.13)
A¢

It is clear that U( feon,t) is a convex set since it can be represented as an SOC. Since
the upper-level set U( feon, t) is convex for every t € R, feon(€) is, thus, quasiconcave.
Note that a concave function is also quasiconcave. We now show that feon(¢) is not
concave by contradiction. Suppose that f.n({) is concave. We consider {, and (,
such that ¢, = ¢ie; and ¢, = d¢ie; for 0 < ¢ < /7y, (¢ < 1, and 0 < 0 < 1. Clearly,
¢, and ¢, € S. For any A € [0, 1], we have

Feon(Ao + (1= X)) = — Ps/op

@ 4 1 000
c? + ClAer+dci(1-2))?

£ g(<1)> (214)

where ¢((;) is clearly convex in (;. Due to convexity of g((;), the following inequality
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must hold
g + (1= 0¢®) < 2g(€D) + (1= Ng(c?). (2.15)

Now, by letting ¢V = ¢;/[A+ 0(1 = )] and ¢? = 6¢,/[A + 6(1 — A)], we can rewrite
(2.15) as

fcoh()\ga + (1 - )‘)Cb) < )‘fcoh(Ca) + (1 - )\)fcoh(gb)' (216)

Thus, we have showed that there exists (,,{, € S and A € [0, 1], such that (2.16)

holds. By contradiction, feon({) is not concave on S. O

Remark 1. Note that f.on(€) is a quasiconcave function, (. denotes the fractional
power allocated to the kth relay node, and n, denotes the ratio between the individual

relay power constraint and the aggregate relay power constraint, where 0 < n, < 1.

Remark 2. [t is well-known that we can solve P, efficiently through a sequence
of conver feasibility problems using the bisection method [111].5 In order for the
bisection method to work, it 1s important that we initialize an interval that contains the
optimal solution, i.e., tmin < feon(Copt) < tmax- 1t takes exactly [10gy((tmax — tmin)/€)]
iterations before the algorithm terminates, where € denotes the termination criteria
parameter [111]. In our case, we can always let ty;, corresponding to the uniform

RPA and we only need to choose ty. appropriately. We formalize these results in

the following lemmea.

Lemma 1. The program Peo, in Proposition 1 can be solved numerically using the

bisection method:

0' Imtzahze tmin - fCOh(Cmin)7 tmax = fCOh(Cmax)7 where .fcoh(Cmin) (Z’fld fcoh((max)

define a range of relevant values of feon(C), and set tolerance e € R .

®Note that the program Pn is always feasible as long as 7, > 0.
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1. Solve the convex feasibility program PSI?CP (t) in (2.17) by fizing t = (tmax +

tmin)/2-

. If Seon(t) =0, then set tpa =t else set ty = t.

[\

3. Stop if the gap (tmax — tmin) s less than the tolerance €. Go to Step 1 otherwise.
4. Output C,,, obtained from solving PCSI?CP)( t) in Step 1.

where the convex feasibility program can be written in SOCP form as

POty : find ¢

‘ (2.17)
s.t. € € Seon(t),
with the set Scon(t) given by
T B p+1
¢ Cy/iot . -
Seon(t) = ¢ ¢ € R 1 =k 0, =0, [ ¢Tep \ | =k 0,Vk €N,
¢
x at
(2.18)

Proof. We first show that for each given ¢, the convex feasibility program is an SOCP.
For each t, the first constraint in (2.18) follows immediately from (2.13), which is an
SOC constraint. Clearly, the aggregate relay power constraint in (2.10) can be cast
as an SOC constraint using (A.4). Lastly, the individual relay power constraints can

be cast as SOC constraints as follows:

Ter < Vi

V@e T S

w572 (2.19)

e <77p+1

In summary, PS}? “F) is an SOCP since S(eon)(t) is equivalent to the intersection of
(N; 4+ 2) SOC constraints and the objective function is linear. O
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Remark 3. In Lemma 1, we formulate the convex feasibility problem in the form
of SOCP, which can be solved efficiently [114]. Although an SOC constraint can be
represented as an LMI, it is always computationally more efficient and stable to solve
SOCP rather than SDP [111,114]. Nevertheless, we have included the equivalent SDP
representation of such SOCP in the following corollary for comparison with the robust

formulation in the subsequent section.

Corollary 1. The equivalent SDP representation of our convex feasibility program

can be written as

P(SDP)(t) cfind €

coh (2.20)
s.t. ¢ € Seon(t),
where Seon(t) s now given by
T P 1
c'¢ %IMH A¢ In ¢
Scoh(t) = C € Ri\-fr : T - 0, M - Oa
1 = ¢" 1
c’C\/ick
A( b
- . -
’7p_+1[2 << Ex )
2 np=1
o NT 2 = 0,Vk € M}. (2.21)
C €k np+1
p—1 T2
- 2 =

2.2.2 Noncoherent AF Relaying

Similar to the formulation of coherent AF RPA problem in (2.10), we can expressed

the the noncoherent AF RPA problem as

T 12
7Drloncoh . Imax, &&
t < Z% IIA;||2+1 (222
s.t. €S,
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where S and A are given in Proposition 1. The difference is in ¢ = [¢1, o, ..., Cn,] €

CN+, where

¢k = BePr hphe k.

As a result, we cannot directly apply Lemma 1 to solve Pyoncon in (2.22). Instead,
we introduce the following lemma which enables us to decompose Pyoncon into 2L
quasiconvex optimization subproblems, each of which can then be solved efficiently

via the algorithm presented in Lemma 1.

Lemma 2 (Linear Approximation of Modulus [115,116]). The modulus of a complez

number Z € C can be linearly approximated with the polyhedral norm given by

pL(Z) = max {me {Z} cos (%) +Im{Z} sin (%) } ,

where L = {1,2,...,2L}, Re{Z} and Im{Z} denote the real and imaginary parts
of Z, and the polyhedral norm pr(Z) is bounded by

pr(Z) < |Z| < pr(Z) sec (%) .

and L is a positive integer such that L > 2.

Remark 4. It follows from Lemma 2 that pr(Z) approaches |Z| quadratically as
L — oo. As a result, we can approximate the modulus of a complex number with
arbitrary accuracy by increasing L. Using Lemma 2, we reformulate (2.9) for the

noncoherent AF RPA problem in parallel with Proposition 1.

Proposition 2. The noncoherent AF relay power allocation problem can be approxi-
mately decomposed into 2L quasiconvex optimization subproblems. The master prob-

lem can be written as

maxer fnoncoh( ;)pt) (223)
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where

o Ps [Re{e"¢} cos(in/L) + Im {c"¢} sin(in/L)]”

fnoncoh(() 0_]23 ||AC||2 + 1

and C?pt is the optimal solution of the following subproblem Proncon(l):

Pnoncoh(l) : mCLICl fnoncoh (Cl)
s.t. Re {e¢,} cos(lr /L) + Im {c"¢, } sin(lr /L) > 0, (2.24)
¢, eS.

The feasible set S is given by

S = {(eRfr;Zg,fgl, 0< ¢ < /T, VkeM},
keN,
where ¢, = ,/;;—’;{ is the optimization variable and m, = P/Px. In addition, ¢ =

[c1,ca, ... en]” € CN, and A = diag(ay, ag, . . ., an,) € RY*N are defined as

ck = BePr hpihe, (2.25)
VB Pr |hF,k|UR,k. (2.26)

0D

Proof. Similar to the proof of Proposition 1. O

Remark 5. Note that S and A in Proposition 2 are exactly the same as that in Propo-
sition 1. The difference is in ¢ only. Unlike Peon, we now need to solve 2L quasiconvex

optimization subproblems due to the approzimation of |¢'¢| using Lemma 2.

Lemma 3. Fach of the 2L subproblems Puoncon(l) in Proposition 2 can be solved
efficiently by the bisection method via a sequence of convex feasibility problems in the
form of SOCP. The 2L solutions {(?pt 2L then forms a candidate set for the optimal

t .
¢ that maximizes our master problem.

Proof. Each of the 2L quasiconvex optimization problems Pponcon (1), I € L, in Propo-

sition 2 can be solved efficiently via a sequence of convex feasibility problems using
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the bisection method. For completeness, we present the algorithm for solving Puoncon

in (2.22), as follows:

0- Initiahze tmin = fnoncoh ((min)? tmax - fnoncoh ((max)? Where fnoncoh (Cmin) and fHOHCOh ((max)

define a range of relevant values of fioneon(€;), and set tolerance € € R, ;.

1. For [ € L, solve Proncon (1) using the bisection method as follows:

SOCP)
oncoh

1-1. Solve the convex feasibility program 77][(1 (t,0) in (2.27) by fixing t =

(tmax + tmin)/Q-

1-2. If Sponcon(t, 1) = 0, then set ta =t else set tyi = t.

1-3. Stop if the gap (tmax — tmin) is less than the tolerance . Go to Step 1-1

otherwise.

3. Output ¢, with maximum fyoncon (¢ ?pt) obtained from solving the 2L subproblems

in Step 1.

where the convex feasibility program can be written in SOCP form as

PEOP) 1 1y find
noncoh ( ) Cl (227)

s.t. Cl € Snoncoh(tv l)a

with the set Sponcon(t,1) given by

Snoncoh (t, l)

{ [ [Re {¢7¢,} cos(in/L) + Tm {7, } sin(in/L)] \/% 1

=G ERY: 1 ~x 0, =i 0,
A¢,

np+1
2

¢l e = 0, Re{c¢}cos(lm/L)+Im{c"¢ }sin(lr/L) > 0,

np—1
2

23 e/\fr}.
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2.3 Robust Relay Power Allocation

To account for uncertainties associated with the global CSI of the relay network, we
adopt a robust optimization methodology briefly summarized in Appendix A.3 [7,8].
Specifically, this methodology treats uncertainty by assuming that CSI is a determin-
istic variable within a bounded set of possible values. The size of the uncertainty set
corresponds to the amount of uncertainty about the CSI.” This methodology ensures
that the robust counterparts of our optimization problems lead to feasible solutions
and yield good performance in all realizations of CSI within the uncertainty set. As

in [7,8], we consider an ellipsoidal uncertainty set for simplicity.®

2.3.1 Coherent AF Relaying

Using the robust methodology, we formulate the robust counterpart of our AF RPA

problem in Proposition 1 with uncertainties in A and e, as follows:

maXC fcoh((a A,C)

(2.28)
s.t. CesS, V(Aeel,

where the feasible set S is given in Proposition 1 and U is an uncertainty set that
contains all possible realizations of A and ¢. To solve the above optimization problem,
we incorporate the uncertainties associated with A and ¢ into the convex feasibility
program in (2.17) of Lemma 1. Since (A,e) only appears in the first constraint of

(2.18), we simply need to focus on this constraint and build its robust counterpart as

"The singleton uncertainty set corresponds to the case of perfect CSI.

8Besides resulting in mathematical simplification, the ellipsoidal uncertainty set is well-motivated
by practical CSI error models [117]. The size of the ellipsoidal uncertainty set can be known a priori
from preliminary knowledge of the imperfect CSI estimation and/or from extensive wireless channel
measurement campaigns.
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follows:

¢ > \/% 1+ ACI?),  V(A.e)eU. (2.29)

However, we adopt a conservative approach which assumes that U affecting (2.29) is
sidewise, i.e., the uncertainty affecting the right-hand side in (2.29) is independent of
that affecting the left-hand side. Specifically, we have U = Ur x U,. Without such
an assumption, it is known that a computationally tractable robust counterpart for
(2.29) does not exist, which makes the conservative approach rather attractive [118].

Our results are summarized in the next theorem.

Theorem 1. The robust coherent AF relay power allocation problem in (2.28) can
be solved numerically via Lemma 1, except that the convex feasibility program is now

conservatively replaced by its robust counterpart given as follows:

P "™ (0)  find. ¢

¢ (2.30)
s.t. €€ Seonl(t,Aye), VA EUgr,c<lU,

with the sidewise independent ellipsoidal uncertainty sets Ug and Uy, are given by

Z/{R = {A :A(] + Z ZjAj . ||Z|| < /)1} (231)

JENA

U, = {c =co+ Y ue;: flul| < ,02} : (2.32)
JEN
where Ny = {1,2,...,Na}, N. ={1,2,...,N.}, and N4 and N, are the dimensions

of z and w, respectively. Then, the approximate robust convex feasibility program
P(robust)

on (1) can be written in SDP form as:

find (¢, 7, 1)

(2.33)
s.t. ((, T, ,U) S Wcoh(t)>



such that (¢, 7, 1) € RY x Ry x Ry and the feasible set Weon (t) is given by

oT
,UINA ONA A COTC—TI é
QSTTr
Wcoh(t) = {C € R—ij\-fr : O%A A — NP% (TAg =0, pQVT cl¢—7 = 0,
A A My, P2
- . _
mtly ¢ ex
T \mp I, ¢
T T ? t 07 Tr i 07
(C ek) np+1 ( 1
np—1 2
L\ 2 i
i T to%
V=0, VEeN s,
toD
Ve T

where A\ = 71/ Ps/tc? — 1, A= (A1, A, ..., AN, (] and é = [c{(,cg(,...,cﬁch.

Proof. Under sidewise independence assumption, { is robust feasible for (2.29) if there

exists 7 € R, such that [7,118,119]

2
\/% (L+]AC2) <7 VAels (2.34)

r<c'¢, Veel. (2.35)

First, we consider (2.34) by rewriting it as follows:

1
<r ]2 vAcun (2.36)
A¢ top

We now replace the constraint in (2.36) by

P
14 [JAC| < 7y [ —, VA € U, (2.37)
top
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Indeed, if (2.37) is satisfied, then (2.36) is always satisfied since

" ST (2.38)
AC

By letting A = 7/ Ps/to? — 1, we have

0< A
HAO( +AzH <) Vzelz:|zl <p), (2.39)

where we have substituted A defined by the uncertainty set Ugr in (2.31). Note that
when A = 0, we have Ao = 0 and A = 0 for (2.39) to hold. Now, by expanding

(2.39) in terms of a quadratic form of 2z, we have

0<ql(z) Vze{z:0<q(2)}, (2.40)
where

oT o o T
q(z) = —2TA Az — 2 (ATAog) 2~ CTAT A + N

u(z) = pi —2"2. (2.41)

We exploit the following lemma to express the quadratic constraints in (2.40) in terms

of matrix inequality.

Lemma 4 (S-procedure [111]). Let qo(2) = 2T Boz 4 2b, 2 4 ¢y and ¢1(2) = 27 Byz +
Qbfz + ¢1 be two quadratic functions of z, where By and By are symmetric, and there

exists some zo satisfying q1(29) > 0. Then, we have

0(2) 2 0= qo(z) >0 iff
By b B b
JaeR,: R N o = 0.
b(j;C() bfcl
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From Lemma 4, it follows that (2.40) is satisfied if and only if there exists a € R

such that
vT o T
A A A A Iy, 0
r AT . TO —a| T =0 (2.42)
(~A A) - (T AT AL oh, o

In the case of A = 0, it is easy to see that (2.42) is satisfied only when o = 0. To
convert the above quadratic matrix inequality into a linear matrix inequality (LMI),

we first let o = Ay for some pu € R,. Rearranging (2.40), we have’

wT T T
R L I R 7 I e (2.43)
b= T 9 T AT Mo Tpr | T ’
Oy, A—ppy ¢ A ¢ A

To linearize (2.43), we rely on the following lemma:

Lemma 5 (Schur Complement [111]). Let

A B
B' D

M =

be a symmetric matriz with D > 0. Then, M > 0 if and only if the Schur complement
of D inM,ie, Ap=A—BD'B" - 0.

If A > 0, it follows that $Ap in (2.43) is the Schur complement of Ay, in

wT
,uINA ONA A
M= 0y, A— pp? ¢TAl (2.44)

A A¢ My

and by Lemma 5, M > 0 since %AD = 0. For A\ = 0, M > 0 holds if and only if
=0, Al =0 and A = 0. Thus, we have the first LMI in Weon(t). In summary, a
pair (¢,7) satisfies (2.34) if there exists some p € Ry and 7 > /to3/Ps such that
the triple (¢, 7, p) satisfies the LMI in (2.44).

“When \ = 0, we have p = 0.
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Next, we turn to the condition (2.35). By substituting ¢ defined by the uncertainty
set Up, in (2.32) into (2.35), we have equivalently

— (CE)FC —7) < &, Vu € {u: [|u]| < p2}, (2.45)
and the robust constraint in (2.45) can be expressed as

—(ef¢—7) < min {ETU} . (2.46)
w:f|ul[<p2
From the Cauchy-Schwartz inequality, the minimum value on the right-hand side of
(2.46) is equal to —ps||€||, and hence we obtain an SOC constraint, as follows:

ch—T

2| = 0. (2.47)

v

Cc

Using (A.6), we can represent (2.47) as

i) SO
P2 ¢
o e | 20 (2.48)

P2

which is the second LMI in W (). The third and fourth LMIs in W, (t) follow
straightforwardly from the results in (2.21), and the last LMI is easily obtained by
representing the constraint 7 > \/to? /Ps in terms of an LML ]

Remark 6. The use of constraint (2.87), instead of (2.36), enables us to formulate
P(éibmt) (t) into a SDP. Note that the robust feasible set Weon(t) in (2.33) is always

C

contained in the set of robust feasible solutions of Pc(g‘;b““) (1).

2.3.2 Noncoherent AF Relaying

In the next theorem, we formulate the robust counterparts of the 2L subproblems in

Lemma 3 with uncertainties associated with A and c.
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Theorem 2. The robust noncoherent AF relay power allocation problem can be ap-
proximately decomposed into 2L subproblems. Under sidewise independent ellipsoidal

uncertainty sets Ug and Uy, given by

Ur = {A =Ao+ ) zA; 2] < pl} (2.49)

JENA

Z/{L = {C =cy+ Z U;Cj - ||’U.H < p2} s (250)
FEN,
with each subproblem can be solved efficiently using the bisection method, except that

the convex feasibility program is now replaced with its approximate robust counterpart

in the form of an SDP:

PEPSI G 1) find (T 1)

noncoh (251)
s.t. (Cl, T, ,U) c Wnoncoh(ta l)7

such that each | € L, (¢, 7,p) € RY x Ry x R, and the set Waoncon(t,1) is given by

Wnoncoh (tu l)

PYA
IU“INA ONA Al M(l)I ¥
_ N . T AT Tpp T Ne ©
= {Cl ERY Oy, A—upl GA | 20, szT MQ) = 0,
A A My, o
— [%e{cgcl} cos(lw/L)/—;ﬁm{chl} Sin(lﬂ/L)] INC El
ET [SRe{cOTCl} cos(l7r/L)+3m{c(7;Cl} sin(lw/L)]
L t p2
— . -
mtlp Ciex
2 2 np—l I <— T to%
i N, ZD
T T ? EO, T : t07 102 s EO, vkej\/r}a
<l €k np+1 Cl 1 P_;) T
np—1 2
5 |
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where A\ = 71/ Ps/tc? — 1,

| Re {el'¢,} cos(lm /L) + Jm {el'¢, } sin(ir/L)
Re {c]¢,} cos(lm /L) + Im {e] ¢, } sin(lr/L)

| Re {ck ¢} cos(im /L) + Im {ck ¢} sin(ir/L) .
M(l) = [Re{cf¢,} cos(im/L) + Im {cj ¢, } sin(ir/L)] — 7

Al - [A1C17A2(lv cee 7ANACI] :

Proof. The results follow straightforwardly from Lemma 3 and using similar steps

leading to Theorem 1. O

2.4 Numerical Results

In this section, we illustrate the effectiveness of our power allocation algorithms for
coherent and noncoherent AF relay networks using numerical examples. We deter-
mine the RPAs using our proposed algorithms with ¢ = 0.001 in Chapters 2.3 and
2.4.19 We consider hg and hr to be mutually independent random vectors with inde-
pendent and identically distributed elements which are circularly symmetric complex
Gaussian 1.v.’s, i.e., hgp ~ N(0,1) and kg ~ N(0,1) for all k. The noise variances
are normalized, such that of , = 1 and of, = 1. For numerical illustrations, we use
the outage probability, defined as P{SNR(p) < ~u}, as the performance measure,
where 4, is the value of the target receive SNR and it is set at v, = 10 dB. The
uncertainty sets in Theorems 1 and 2 are chosen such that Ny =1, N, =1, A; = Ay,
and ¢; = ¢g. We consider p; = ps = p, where p = 0 corresponds to perfect knowledge
of the global CSI and p = 1 corresponds to an uncertainty that can be as large as the
size of the estimated global CSI, i.e., Ay and ¢y.

Figure 2-2 shows the outage probability as a function of Ps/c3 for the coherent AF

Qur proposed optimal and robust power allocation algorithms, respectively, require solutions of
convex feasibility programs in the form of SOCP and SDP. We use the SeDuMi convex optimization
package to obtain such numerical solutions [120].
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Outage Probability

—o— Uniform RPA (N, = 10)

—x— Optimal RPA (N, = 10)| |

—a— Uniform RPA (N, = 20)| |
(Ve = 20)

—g— Optimal RPA (N, =

1 1 1
=

4 6 8 10 12
Ps/op, (dB)

Figure 2-2: Outage probability as a function of Ps/o3 for the coherent AF relay
network with 7, = 0.1.

relay network with 7, = 0.1. We consider relay networks with NV, = 10 and N, = 20,
and compare the performance of uniform and optimal RPAs. When N, = 10, both
the uniform and optimal power allocations result in the same performance. This can
be explained by the fact that it is optimal for each relay node to transmit at the
maximum transmission power P when 1, = P/Pr = 0.1. When N, = 20, we first
observe that lower outage probabilities can be achieved for both power allocations
compared to the case with N, = 10, due to the presence of diversity gains in coherent
AF relay network. In addition, significant performance improvements with optimal
RPA compared to uniform RPA can be observed since optimal RPA can exploit the
channel variation more effectively for larger N, to enhance the effective SNR at the

destination node.

Similar to Fig. 2-2, we show the outage probability as a function of Ps/o3 for the

noncoherent AF relay network with 7, = 0.1 in Fig. 2-3. Under uniform RPA, we
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Outage Probability

—o— Uniform RPA (N, = 10)
—»— Optimal RPA (N, = 10)
—a— Uniform RPA (N, = 20)
—g— Optimal RPA (N, = 20)
10° * : * * :
0 2 4 6 8 10 12

Ps/op, (dB)

Figure 2-3: Outage probability as a function of Ps/o3 for the noncoherent AF relay
network with 7, = 0.1.

observe that the increase in the number of relay nodes do not yield any performance
gain. This behavior of noncoherent AF relay network is consistent with the results
of [28], and can be attributed to the lack of locally-bidirectional CSls at the relay
nodes, making coherent combining at the destination node impossible. However, we
can see that performance improves with optimal RPA compared to uniform RPA, and
this improvement increases with N,. Comparing Figs. 2-2 and 2-3, even with optimal
RPA, the noncoherent AF relay network performs much worse than the coherent AF
case, since optimal RPA is unable to fully reap the performance gain promised by

coherent AF case due to the lack of distributed beamforming gain.

Figures 2-4 and 2-5 show the effect of uncertainties associated with the global
CSI on the outage probabilities of coherent and noncoherent AF networks using non-
robust RPAs when N, = 20 and 7, = 0.1. By non-robust algorithms, we refer to
optimization algorithms in Chapter 2.3 that optimize RPAs based only on A, and
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Figure 2-4: Effect of uncertain global CSI on the outage probability of the coherent
AF relay network using non-robust algorithm for n, = 0.1 and N, = 20.

¢y instead of the true global CSI A and ¢, where A = Ay + zA; and ¢ = ¢y + ue; .Mt
Clearly, we see that ignoring CSI uncertainties in our designs can lead to drastic
performance degradation when the uncertainty size p becomes large. In these figures,
we can see that when p is less than 0.01, we may ignore CSI uncertainties since the
performance degradation is negligible. However, performance deteriorates rapidly as
p increases. For example, to maintain at an outage probability of 1072 in coherent AF
relay network, Ps/o3 needs to increase by an additional of about 5 dB when p = 0.25.
For the noncoherent AF case, a larger increase in Ps/o3 is required to maintain a
target outage probability when p = 0.25. These results show that RPA is sensitive
with respect to uncertainties in global CSI, and motivates the need for RPAs that are

robust to global CSI uncertainties.

Figures 2-6 and 2-7 show the outage probabilities of coherent and noncoherent

HThese results are generated based on the worst case scenario, where z = p and u = —p.
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——p=0
——p =10.01
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Ps/op, (dB)

Figure 2-5: Effect of uncertain global CSI on the outage probability of the noncoherent
AF relay network using non-robust algorithm for n, = 0.1 and NN, = 20.

AF relay networks as a function of the size of the uncertainty set p using robust
RPAs when N, = 20 and 7, = 0.1. For comparison, we also plot the performance
of uniform and non-robust RPAs in these plots. We observe that non-robust RPAs
still offer some performance improvements over uniform RPAs as long as p is not
large. When p is large, the effectiveness of non-robust RPA algorithms is significantly
reduced. On the other hand, we see that robust RPAs provide significant performance
gain over non-robust RPAs over a wide range of p, showing the effectiveness of our

robust algorithms in the presence of global CSI uncertainty.
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Outage Probability

O  Uniform RPA
Nonrobust RPA
A Robust RPA

X

L L L L L

0.5 0.6 0.7 0.8 0.9 1

Figure 2-6: Outage probability as a function of size of uncertainty set p for the
coherent AF relay network with Ps/o3 = 3 dB, 1, = 0.1, and N, = 20.
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Figure 2-7: Outage probability as a function of size of uncertainty set p for the
noncoherent AF relay network with Ps/of = 12 dB, 7, = 0.1, and N, = 20.
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Chapter 3

Robust Wireless Relay Networks:
Slow Power Allocation with

Guaranteed QoS

In this chapter, we formulate RPA problem as the total relay transmission power
minimization problem subject to a QoS constraint.! Our algorithms track only the
large-scale fading and thereby lead to practical implementations. We show that our
optimization problems for coherent and noncoherent AF relay networks can be cast
as an SOCP and an LP, respectively, under perfect knowledge of large-scale fading.
Under ellipsoidal uncertainty sets, the robust counterparts of the power minimization
problems for coherent and noncoherent AF relay channels can be formulated as an

SDP and an SOCP, respectively.

3.1 Problem Formulation

Adopting the same network model as in Chapter 2.1, we consider a wireless relay
network with one source-destination node pair and N, relay nodes. In general, we

can decompose each instantaneous element in hg and hr in (2.1) and (2.2) into the

!The required QoS is considered to be satisfied when the output SNR at the destination node
exceeds a given target value.
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product of two different fading effects with different timescales [121]. Specifically, we

can write

hsr = aBr\/ S8k, (3.1)
he i, = arr\/Sr ik, (3.2)

where apj, € C and apj, € C reflect the channel gain associated with small-scale fad-
ing from the source to the kth relay and the kth relay to the destination, respectively.
Such small-scale fading is typically due to local scattering of the environment and
varies with a timescale on the order of milliseconds, and we can model ap j ~ N(0,1)
and ap ) ~ N(0,1) for all k. Each is assumed to be independent across all the relay
nodes.> On the other hand, Sp;, € R, and Sp; € R, capture the large-scale fading
effects that are caused by shadowing. Large-scale fading varies with a timescale on

the order of seconds. Usually, we can model Sgj, and Spy as [121]

100’dBN/10
SBJ{ = T, (33)
B.k
100’dBN/10
SF7]§ = T, (34)
F.k

where dg ;, and dp ;, are the normalized distances from the kth relay to the source and
destination, respectively, ¢ is the path-loss exponent which corresponds to a decay in
power, oqp is the standard deviation of the log-normal shadowing in dB, and N is a

real Gaussian r.v. such that N ~ A(0,1).3

As in Chapter 2, we impose an individual source power constraint Ps and an
individual relay power constraint P on the transmit power of the kth relay, py, where

pe < P. Our goal is to employ power allocation intelligently so as to minimize the

2The independence assumption arises due to the presence of different propagation paths and
scatterers for each relay node.

3The parameter ¢ is environment-dependent and can approximately range from 1.6 (e.g., hallways
inside buildings) to 8 (e.g., dense urban environments), where ¢ = 2 corresponds to the free space
propagation [122]. On the other hand, the typical values of oqp range from 4 to 13 dB for outdoor
channels [122]. For ease of exposition, we have assumed that the attenuations due to shadowing are
independent and identically distributed (i.i.d.).
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total relay transmission power of the relay nodes while satisfying the system QoS
requirement. Likewise in Chapter 2, the kth diagonal element of G for noncoherent

AF relaying is given by

gr(llf)LCoh =V 6/€pk7 (35)

where 0, = 1/(Psfg§, + ony). Comparing (3.5) with (2.6), the amplification factor
B in (3.5) only requires knowledge of the large-scale fading gain, fgj, which is easier
to track considering the timescale over which large-scale fading varies [109,123]. On
the other hand, when each relay node can track the phase information of the small-
scale fading for both backward and forward channels, it can perform distributed
beamforming. This is referred to as coherent AF relaying, and the kth diagonal

element of G is given by

k apg Qp g
98 = \/Bupe - : (3.6)

The instantaneous SNR at the destination node conditioned on hg and hg is given
in (2.8). Note that p = [p1,pa, ..., pn,|T denotes the vector of transmitted powers of
the relay nodes.

Given instantaneous hg and hp at the destination node, we formulate the RPA
problem for minimizing the total relay transmission power subject to the constraint
on SNR at the destination node. This constraint is equivalent to a certain QoS
requirement such as the bit error rate or outage probability, where QoS is satisfied
when the SNR at the destination node exceeds a given target value ~,. With this

QoS constraint, we can mathematically formulate the optimization problem as

Psnr(Vin) : ming,  tr (Qg)
s.t. ~n < SNR (p) (3.7)

0<[@uly, <P VkeN,

where NV, = {1,2,...,N;} and the last constraint in (3.7) captures the fact that

59



relay transmission power in practical systems cannot be arbitrarily large.* Note that
solving the program Psnr(vin) in (3.7) requires the instantaneous values of hg and
hg.

Due to the timescale associated with small-scale fading, frequent communication
between the relay nodes and the central unit is required to determine new power
allocations. This motivates practical algorithms that track only large-scale fading.
One possible approach is to adopt the certainty-equivalent (CE) formulation, which
was developed in the context of power control for cellular networks [124,125]. In our

context, the CE output SNR for noncoherent AF relaying can be written as

SNRCE  (p) — Ps S0 BuSp 1St sk

n\P) = - (3.8)
o S ooty BiSek0R wpi + 0D

where we have replaced all r.v.’s associated with {ap;}n-, and {apg}nr-, in (2.8)
with their expected values. For coherent AF relaying, we approximate the CE output

SNR as

Py (Z;iv;l V ﬁkSB7kSF7kpk)2

SNRSE (p) = — - -
Zk;l /GkSF,kURkpk +0p

coh

(3.9)

Indeed, (3.9) is an upper bound of the actual CE output SNR. We choose to use this
expression in (3.9) since it allows efficient formulation for the optimization problem.
Substituting (3.8) and (3.9) into (3.7), we can now design power allocation algorithms
that track only large-scale fading. However, these slow power allocations may lead
to undesirably high outage probability, i.e., P{SNR (p) < v}, due to the random
fluctuations caused by small-scale fading. This can be alleviated by using a larger
SNR target value to allow for fade margins [125-127].° In our case, this corresponds
to using a target value v§® = Ky, with £ > 1, where we refer to 75" as the CE SNR

target value.%

4Note that in conventional QoS formulation, the last constraint in (3.7) is omitted, hence it is
guaranteed to be feasible in the absence of CSI uncertainties.

®Note that this also compensates for the use of approximation in (3.9).

6Clearly, x depends on the types of relaying scheme. For convenience, we use the same notation
 for both noncoherent and coherent AF relay networks.
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3.2 Optimal Relay Power Allocation

In this section, we consider the power optimization problems subject to CE SNR

constraints for both coherent and noncoherent AF relay networks.

3.2.1 Coherent AF Relaying

Let A = diag(ay, as, ..., ayn,) € RY M and ¢ = [e1, ¢, ..., cn,]T € RY where

o
a = Ui’kv BrSF ke (3.10)

D

Ck =/ ﬁkSF,kSB,k- (3-11)

The CE power optimization problem for the coherent AF relay network can be for-

mulated as

. Ny
Peon(vin”) s ming 3207 G

T 2
st < 2 e (3.12)

¢ e,

where ¢, = /pr and X; = {{ € RM:0 < ¢, < VP, Vk e N.}.T
Theorem 3. The program Pg)‘E (%ChE) 1s a strictly convex optimization program with

a compact feasible set. When the problem is feasible, there exists a unique optimal

solution ¢ We can equivalently formulate PSE(ySE) in SOCP form as®

opt -

ming, ¢
¢y /sn 5
s.t. 1 i 0, ¢ > 0, (3.13)
A¢ =)
¢ € X

"Similarly, the above program only requires the perfect knowledge of large-scale fading.
8The SOCP form can be solved efficiently [114].

61



Proof. Clearly, the objective function ||¢||? is a strictly convex function since the
Hessian matrix of the objective function is positive definite [110,111]. To show that
the feasible set is convex, we cast the first constraint in (3.12) in standard form as

follows:

P
T S
¢y > , (3.14)
et~ | ac H
which can be rewritten in the form of an SOC constraint as
e’
C Fyth JD
1 =x 0. (3.15)
A¢

Therefore, the feasible set in (3.12) is convex since it is the intersection of a hypercube
and an SOC, which are both convex sets [110, 111]. As a result, PSE(1§Y) is a
strictly convex optimization program. Moreover, the feasible set is bounded since it
is contained in a hypercube. It is also closed since it consists of the intersection of
an SOC and a hypercube, which are both closed sets [110,111]. Therefore, it follows
that the feasible set is compact. By the Weierstrass theorem, it follows that there
exists at least one optimal solution for program PE(yGF) [110,111]. Furthermore,
given the strict convexity of ||¢||?, there is a unique optimal solution ¢,
To cast PSE(HSE) into an SOCP, we use a slack variable t € R,. The program

can be equivalently written as®

ming;
T( ,YSIEO.]QD
s.t. 1 >k 0,
(3.16)
A¢
Zk 1 k >
¢ € X

9Note that there is no loss of optimality by introducing such a slack variable [110,111].
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From [114], we can easily express the second constraint in (3.16) as

t+1
2
¢ =k 0. (3.17)
t—1
P
Substituting (3.17) into (3.16), we obtain the program (3.13) in SOCP form. O

Remark 7. Since we can represent the program (3.12) in SOCP from Theorem 3, we
can numerically solve the problem and verify its feasibility using standard optimization
packages like SeDubMi [120]. Nevertheless, it is still important to devise analytical
methodology to verify the consistency of the problem.

Proposition 3 (Feasibility). A necessary and sufficient condition for PSE(4SF) to

be feasible is given by

CE .2
Yth 9D

Ps

S Topta (318)

where Yopy s the optimal objective value of the following mazximization problem :

ma (c7¢)?
X TACPH (3.19)
s.t. C c XC‘
Furthermore, we can derive a necessary condition given by

" o2 (ATA)

where Tyin (ATA) denotes the smallest eigenvalue of AT A, and Tuin (ATA) = mingey, a;.

Proof. The necessary and sufficient condition for PSE(7SE) to be feasible can be
immediately obtained by maximizing the right-hand side of the CE SNR constraint
in (3.12) with respect to all possible (. This maximization can be formulated as

an optimization problem in Chapter 2.2, which is shown to be quasiconvex with a
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non-empty feasible set since np > 0. To derive (3.20), we first note that

tCE 2 TC
”%“<%%(LJJ (3.21)

since the right-hand side of (3.21) is strictly greater than the right-hand side of (3.18).
The right-hand side of (3.21) can be further bounded by

"¢ o
o (i) = s T 2

MMcex: Tepe

where we have applied the Cauchy-Schwartz inequality to the vectors ¢ and . From
(3.22), we apply the Rayleigh-Ritz theorem to obtain the desired result [128, p. 176].
U

Remark 8. Proposition 3 provides us with useful conditions not only for verifying
the feasibility of PSE(SE), but also for designing system parameters such as Ps, 7Y,
and K. For example, we could use the simple condition in (5.20) to check if PSE(v§E)
is infeasible. We check the condition in (3.18) only when (3.20) is satisfied. When
(3.18) or (3.20) fails, we adjust the system parameters to ensure that both (3.18)
and (3.20) are satisfied. This process effectively converts an infeasible program into

a feasible one.

Next, we formulate the dual problem of (3.12) and derive its Karush-Kuhn-Tucker

(KKT) conditions in the following theorem.

Theorem 4 (Duality). The dual problem of PSE(ASE) is given by

Pcoh (fYth ) ma’xﬂ)\ﬂl g(/”’? Av V)
S.1. INr—l—,lLQ>-0,

(3.23)

with

,U%h UD 1 T, —1
gl A v)= A tr(A) = A=v) (U, +1Q) " (A-v)

Q _ %(}leO-I%ATA —CCT,
Py
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A = VPdiag(Ar, Ao, - Ay,

where p € Ry, A € ]Rf" and v € Rfr are the dual feasible variables. If the primal

problem s strictly feasible, strong duality holds and there exists jp > 0 such that

1

> — . 3.24
s Tmin (Q) ( )
Moreover, the optimal primal solution € is of the form
1 -1
(.opt = _5 (INr + ILLOth) (’\opt - Vopt)a (325)

where (fopt, Aopt, Vopt) @5 the optimal dual solution and ey satisfies the condition in

(3.24).

Proof. First, we set up the Lagrangian function L : R x R x R x R associated

with the primal problem (3.12) as

M’YtChEU]Q) T T
L(C, A v) = B tr(A) +¢ (In, + Q)¢+ ¢ (A —v), (3.26)
where p, A, and v are the Lagrange multipliers corresponding to the CE SNR, con-
straint and power constraints in (3.12), respectively. The dual problem DPCE (7SE)

coh

is given by

max, x, (4, A V)

s.t. Iy, +p@Q >0,

(3.27)

where the dual feasible variables are p € Ry, A € Rf’, and v € ]Rfr. Under some
constraint qualifications, strong duality holds.!'® In this case, the KKT optimality
conditions are both necessary and sufficient, and the optimal solutions of the primal
and dual problems, ¢, € th and (fopt, Aopt, Vopt) € Ry X Rﬂ\f X RT, must satisfy

the following three conditions.

90ne simple version of the constraint qualifications is Slater’s condition [111].
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Feasibility conditions :

CE .2
Yin O
thTSD + CZthCopt S Oa
Ck,opt_\/ﬁgoy kEM
_Ck,opt S 07 k € Ma

Complementary slackness conditions :

CE 2
Yin O
MOP‘D( thPS K + CZthCopt) = 07

)\k,opt (Ck,opt - ﬁ) = 0, k c M
_Vk,optCk,opt = 07 ke Mv

Stationarity condition :
VCL(gopm Hopt » Aopta Vopt) = 0.

Using (3.26), we can evaluate the stationarity condition to obtain

1 _
(.opt = _5 (INr + ILLOth) ' (’\opt - Vopt)a (328)

where (3.28) has a unique (,, since the matrix (In, + popt@) is positive definite.

op
Furthermore, using the complementary slackness condition, we have fi,py > 0 since
Copt must satisfy the CE SNR constraint with equality when the primal problem is

feasible [129]. Combining the above results, we obtain

1

Hopt > —ma (3.29)

where we have used the fact that the eigenvalues of a positive definite matrix are

strictly positive and Tin (In, + Q) = 1 + pTmin (Q). O
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3.2.2 Noncoherent AF Relaying

Let d = [d1,dy,...,dy,]" € RY and e = [e1,€a, ..., en,]T € RY where
OR i
dy = —5BeSF k> (3.30)
D
ex = BrSF rSB k- (3.31)

The CE power optimization problem for the noncoherent AF relay network can be

formulated as

. Ny
7Dr(ljol?lcoh (th(}JlE) Iy Zk:l Pk

T
st. A§F < f—iﬁpﬁp (3.32)

pec X,

where X, = {p € R™:0 < p, < P,Vk € N;}. Note that the above program only

requires perfect knowledge of large-scale fading.

Theorem 5. The program PSE | (V§E) is a linear program given by

mi 17
S (3.33)
s.t. m > Bp,
where B € RENHDXNe gndm € R2VH are given by
B = Iy, , m=|P1]|. (3.34)
I, 0

When the problem is feasible, there exists a set of optimal solutions {p,, } when —1by,

and a unique optimal solution p,, when —1 y by, such that by = d — ,YCPTSUQe.
th “D

Proof. To show that PSE . (7§F) is an LP, we simply express the CE SNR constraint

and the power constraints in the form of bfp < my, where b{ is the kth row vector of

the matrix B and my is the kth element of the vector m defined in (3.34). Since the

67



objective function is linear in p and the feasible set is a polyhedron, it follows that
we have an LP, as shown in (3.33). When the problem is feasible, the polyhedron is
non-empty and the optimal objective value is finite. Furthermore, the polyhedron is
bounded since it is contained in a hypercube. From [130, Corollary 2.2], it follows
that there is at least one extreme point in the polyhedron. Therefore, there exists at
least one optimal solution for program PSE | (7v§E) [130, Theorem 2.8]. Note that the
uniqueness of the optimal solution depends on the direction of b;. Since the objective
function is to minimize 17p, the optimal solution is to travel as far as possible in
the —1 direction. However, when —1||b;, the set of optimal solutions lies along the

hyperplane bflpp = m; as this is the boundary of the feasible set. On the other hand,

when —1 }f by, there is a unique optimal solution that can be found by moving in the

—1 direction. O
Remark 9. To verify the feasibility of PSE . (7SY), we consider the following simple
LP :
ming, t
(3.35)
s.t. m + tl > Bp,

where t € R. It is clear that the program PEE

OB 2 (VGF) is feasible when toy < 0, where

topt @S the optimal solution to the LP in (3.35). Since LP can be solved very easily

B

with simplex algorithm, we can also use (3.35) to determine ¥§¥ that corresponds to

topt < 0. Such v§E will result in feasible program PE_ | (v§F).

oncoh

As for the case of the coherent AF relay network, we formulate the dual problem

of (3.32) in the following theorem.

Theorem 6 (Duality). The dual problem of PSE_ (v§E) is given by

noncoh

DPYE (v§E) i mam, —mTv

noncoh (336)
s.t. B'v+1=0,

where v € RiN‘rH is the dual feasible variable. Since strong duality holds when either

the primal or dual problems is feasible, there exists an optimal Vopy € RiN"H such
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that

]‘Tpopt + mTI/Opt =0

By, +1=0. (3.37)

Proof. First, we set up the Lagrangian function L : R x R2V:+*! associated with the

primal problem (3.36) as
L(p,v) = —m'v + (BTV + 1)Tp, (3.38)

where v is the Lagrange multipliers corresponding to the linear constraints in (3.36).

The dual problem DPSE  (7SF) is given by

noncoh

max, —m'yv
s.t. B'v+1=0, (3.39)
v ~0.

For LP, strong duality holds when either one of the primal or dual problems is feasible
[111,130]. Thus, (P, Vopt) are optimal if and only if they satisfy the following three

conditions.

Feasibility condition of the primal problem :
Bpopt S m,
Feasibility conditions of the dual problem :

BTVOpt + ]. = 0,

VE opt 2 0, ke M
Zero duality gap condition :

1"pype +m voy = 0.
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3.3 Robust Relay Power Allocation

To account for CSI uncertainties, we adopt the robust optimization methodology
introduced in Chapter 2. As in [7,8], we consider an ellipsoidal uncertainty set for

simplicity.

3.3.1 Coherent AF Relaying

In the following, we formulate the robust counterpart of P$E(1¥) by incorporating
uncertainties in A and ¢ in the following theorem. Since (A,¢) appears only in the
first constraint of (3.12), we need to simply focus on this constraint and build its

robust counterpart given by

’}/CEO'2
¢1¢ > [T (14 JAg?), VAo e (3.0
S

In the following, we adopt the conservative approach which assumes that i/ affecting

(3.40) is sidewise as described in Chapter 2.3.

Theorem 7. Let Ur and Uy, be sidewise independent ellipsoidal uncertainty sets given

by

Us = {A = Ao+ > wA;  ul| < ,01} (3.41)

JENA

Z/{L = {C =cCy+ Z V;C; : H’UH < p2} , (342)

JENC

where Ny = {1,2,..., N4}, N. = {1,2,...,N.}, and Ns and N, are the dimen-

sions of w and v, respectively. The approzimate robust counterpart of PSE(vGE) with
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uncertainty sets Ur and Uy, can be written in SDP form:

RPLE (v§E) - ming¢r, t

coh (343)
s.t. (C, t,T, ,U) S Scoh(’yt(}iE)a

where (C,t,7, 1) € RY x Ry x Ry x Ry and the feasible set Scon(7§F) is given by

T
IU“INA ONA A
Scoh(’yt(}le) - {C € Rfr: O%A T 'YS?—SU% —-1- ,up% CTAg >_‘ O,
A A (r /e — 1) I,
Yth %D
COT§2_TI ¢ ¢ =0
&r e | — 7
L P2
¢
(59 T (
2 > 0,
T
)
Ck
e (S
= =0,
-1 1
(Ck T) =N
[ Tin oh
Ps >OW€€J\/’} (3.44)
7§Ec - r(> .
L Ps T

where A = [A(, A, ..., An, ¢, and &= [¢7¢, 8¢, ..., éh¢]" .

Proof. Due to the sidewise independence assumption, ¢ is robust feasible if there

exists 7 € R, such that [118,119]

’)/CEO'2
T (14 |lAg2) <7, VA €U (3.45)
S

r<c'¢, Veel. (3.46)
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First, we consider (3.45) by rewriting it as follows:

1 Ps
AC “Yth 9D

We now replace (3.47) by!!

0< A
HAog +;1uH <X vuelu:|u| <p) (3.48)

where A = 71/ Ps/v{Ec? — 1 and we have substituted A defined by the uncertainty

set Ug in (3.41). Now, by expanding (3.48) in terms of a quadratic form of u, we have

0 <A,

0<qo(u), Yuec{u:0<qg(u)}, (3.49)
where

oT o o T
wou) = —uTA Au -2 (ATA0(> u—¢TATALC + N2

q(u) = p? —u'u. (3.50)

From Lemma 4, it follows that (3.49) is satisfied if and only if there exists a € R

such that
T o wT
“AA A A Iy, 0
o S el T =0 (3.51)
(—A A0(> A2 — (TAT AC 0%, p?

To convert the above quadratic matrix inequality into an LMI, we first let @ = A\

Tt follows from the triangle inequality that if (3.48) is satisfied, then (3.47) is always satisfied.
Note that with the use of constraint (3.48), instead of (3.47), we have converted RP% (v§F) into
an SDP.
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for some 1 € R,. Rearranging (3.51), we have'?

wT T T
Ap e [P O A A (3.52)
E— T 9 T AT Ne TAT | T ’
ONA A — ppy ¢ A ¢ A

If X > 0, it follows that ;Ag in (3.52) is the Schur complement of My, in

wT
,U,IN/x Ophq 14
M2 | 0y, 7\/sEy — 1 -t ¢'Ay ! (3.53)

% P
A A¢ (T\/ﬁ—l)IM

and by Lemma 5, M > 0 since %AE = 0. For A\ =0, M > 0 holds if and only if
1 =0, Aol =0 and A = 0. Thus, we have the first LMI in (3.44). In summary, a
pair (¢, 7) satisfies (3.45) if there exists some p € Ry and 7 > \/7GF03 /Ps such that
the triple (¢, 7, p) satisfies M > 0.

Next, we turn to (3.46) and substitute ¢ defined by the uncertainty set Uy, in (3.42)

into (3.46), we have equivalently
v>—(c¢—1), Wwe{v:|v]<pl} (3.54)

Following similar steps leading to (2.45), we can express the robust constraint in

(3.54) as

cg(—r

RN . (3.55)

Using [114], we can represent (3.55) in the form of an LMI as

Sy .

p2 Ne —
o e | =0 (3.56)
P2

Therefore, we obtain the second LMI in (3.44). The other three LMIs in (3.44) are

12When X\ = 0, we have p = 0.
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easily obtained by representing the SOC constraint in terms of LMIs [114, p. 196]. O

3.3.2 Noncoherent AF Relaying

Similarly, we formulate the robust counterpart of PSE | (4GF) with uncertainties in

oncoh
d and e.

Theorem 8. Let U be an ellipsoidal uncertainty set given by

U= {A(d,e) = Dot Y wid; ) < po} , (3.57)

JENA
where A; £ é—sa%ej —d; € R, Np = {1,...,Na}, and Na is the dimension of

w. The robust counterpart of PSE . (V§E) with uncertainty set U is equivalent to the

noncoh
following SOCP:

RPE L(OSE) : min, 17p

noncoh

(3.58)
s.t. p S Snoncoh (’Y&E)a
where the feasible set Snoncon (VLC) is given by
Alp—1
Snoncoh(’yglE) ={pc RK: %:O EIC 07 D c Xp ) (359>
A

4 T
and A = [Aipp, Alp, ... ,AﬁAp} .

Proof. Since only (d, e) in the first constraint of PSE_ (v§F) is subject to uncertainty,

noncoh

we will focus on this constraint and build its robust counterpart, which is given by

T VChEU% T
epZtTS(l—i—d D), (3.60)

for all (d,e) that satisfies A(d,e) € U. By substituting (3.57) into (3.60), we have

equivalently

Aw>—(Alp—1), vwe {w:|w| <pl, (3.61)
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Figure 3-1: An example realization of a wireless relay network.

and the robust constraint in (3.61) is equivalent to an SOC constraint, as follows:

Agp—l
o =0, (3.62)
A

Since the objective function is linear in p and the rest of the constraints in (3.59) are

linear constraints, it follows that RPSE | (v§F) is an SOCP. O

3.4 Numerical Results

To illustrate the performance of our proposed algorithms, we consider networks with
N, relay nodes deployed randomly and independently over a 10m x 10m square. For
each network, the source and destination nodes are positioned on the opposite sides of

the square, i.e., the source node is fixed at (x,y) = (Om, 5m) and the destination node

1)



is fixed at (z,y) = (10m, 5m). One possible realization of the network with NV, = 64 is
shown in Fig. 3-1. For each realization of the random network topology, we generate
Sp and Sp according to (3.3) and (3.4) with ¢ = 4. This procedure is repeated for
20,000 realizations. The noise variances are normalized such that o, , = 1 and o) = 1.
The constraint on the maximum transmission power of each individual relay node is
set at P = 10 dB. Throughout this section, we use the SeDuMi optimization package
[120] to determine the RPAs according to our algorithms described in described in
Chapters 3.2 and 3.3. The uncertainty sets in Theorems 7 and 8 are chosen such
that Na = 1, Ay = Ay, Ny = 1, A} = Ag, and N, = 1, ¢; = ¢y. We consider
po = p1 = p2 = p, where p = 0 corresponds to perfect knowledge of the global CSI
and p = 1 corresponds to an uncertainty that is of the same size as the estimated
global CSI, i.e., dy, eq, Ag, .

Figures 3-2 and 3-3 show the outage probabilities (the SNR constraint in (3.7)
is not satisfied) as a function of vy, for coherent and noncoherent relay networks,
respectively.’® The power allocations used in these plots were obtained by solving
PEE(HGE) and PCE | (7v§F) using our proposed algorithms.' It can be seen that the
outage probabilities of the coherent and noncoherent AF relay networks decrease as
the factor s increases. This decrease shows that the CE formulation, which enables
implementation of practical algorithms that track only large-scale fading, can effec-
tively account for the random fluctuations in the actual instantaneous SNR as well
as compensate for the use of approximation in (3.9). Comparing Figs. 3-2 and 3-3,
we see that the CE approach is less effective in noncoherent AF relay networks, even

with larger x values, owing to the absence of phase alignment at the relay nodes.'®

There may be some situations where P<E(v5F) and PEE | (7GF) are infeasible. We
denote the probabilities of such events as CE outage probabilities, i.e., probabilities
that the CE SNR constraints in (3.12) and (3.32) are not satisfied. The CE outage

probabilities as a function of v§¥ are plotted for various values of Ps in Figs. 3-4 and

13The chosen value of oqp in these plots is typical for macrocellular applications [122].

14Recall from Chapter 3.1 that the SNR constraint in (3.7) may not be satisfied even when
PCE(GE) and PCE | (7§F) are feasible.

15Tn such cases, time diversity techniques can be used [127].
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Figure 3-2: Outage probability of the coherent AF relay network with N, = 64, Py =
30 dB, and 0dB — 8 dB.
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Figure 3-4: CE outage probability of the proposed power allocation algorithm for the
coherent AF relay network as a function of fthhE with N, = 64 and o4 = 8 dB.

3-5 for coherent and noncoherent AF relay networks, respectively. We see from these
figures that, for a fixed CE SNR target value, an increase in source power is required
to maintain a lower outage probability. This increase in required source power is more

drastic in noncoherent AF relay networks compared to coherent AF relay networks.

We next compare our power allocation algorithms in terms of power-efficiency
AP, where AP £ 10log(N,P/ ZkN;lpk) is defined as the ratio of the total relay
transmission power based on the naive scheme and that based on our algorithm.!
Figures 3-6 and 3-7 show the complementary cumulative distribution function (ccdf)
of AP for coherent and noncoherent AF relay networks with different numbers of
relay nodes and CE SNR target values.!” We see that our proposed algorithms offer
significant power savings in both networks. These figures indicate that AP increases

when the number of relay nodes increases. This is because our power allocation

16Recall that the naive scheme is referred to one that employs maximum transmission power at
each relay node.
"The cedf of a r.v. X gives the probability that X is above a particular level.
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Figure 3-5: CE outage probability of the proposed power allocation algorithm for the
noncoherent AF relay network as a function of vtcflE with N, = 64 and o4 = 8 dB.

algorithms exploit the channel variations in the spatial domain. When "

decreases,
the efficiency increases, since less relay power expenditure is required to satisfy the
CE SNR constraint. Comparing Figs. 3-6 and 3-7, we see that the increase in power-
efficiency is more significant, due to a higher cooperative gain, in coherent AF relay

networks compared to noncoherent AF relay networks, as observed in [95].

Figures 3-8 and 3-9 show the ccdf of AP for coherent and noncoherent AF relay
networks with different numbers of relay nodes and oq4g. These figures indicate that
AP increases when ogp increases, implying that our proposed power allocation algo-
rithms are more efficient for channels with large fluctuations. This increase in AP is

more significant for large networks for the same reason noted in previous paragraph.

Figures 3-10 and 3-11 show the cumulative distribution function (cdf) of the min-
imum number of relay nodes that are necessary to achieve a certain percentage of
the total relay transmission power in coherent and noncoherent AF relay networks,

respectively. We observe that most of the total relay transmission power tends to be
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Figure 3-6: Ccdf of AP of the coherent AF relay network for different K and ~3F
with P = 30 dB and o4 = 8 dB. The solid and dashed lines indicate N, = 8 and

64, respectively.

P{AP > x}

Figure 3-7: Ccdf of AP of the noncoherent AF relay network for different K and 5%
with Py = 30 dB and o4 = 8 dB. The solid and dashed lines indicate N, = 8 and

64, respectively.
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Figure 3-8: Ccdf of AP of the coherent AF relay network for different NV, and ogp
with Ps = 30 dB and 7§ = 6 dB. The solid and dashed lines indicate K = 8 and 64,

respectively.
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Figure 3-9: Ccdf of AP of the noncoherent AF relay network for different N, and ogp
with Ps = 30 dB and 75" = 6 dB. The solid and dashed lines indicate N, = 8 and

64, respectively.
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distributed among a smaller subset of relay nodes in the noncoherent case, compared
to the coherent case. This suggests that relay selection is beneficial in noncoherent
AF relay networks as observed in [12].

Lastly, we compare the robust algorithms in terms of the CE outage probabilities.
Figures 3-12 and 3-13 show the CE outage probability as a function of the size of the
uncertainty set p for coherent and noncoherent AF relay networks, respectively. We
observe from these figures that adopting non-robust algorithms, i.e., simply ignoring
uncertainties in the global CSI, results in a high penalty in terms of outage probabil-
ity. On the other hand, we clearly see that robust algorithms provide lower outage

probabilities compared to non-robust algorithms.
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Figure 3-10: Effect of relay transmission power on cdf of the number of relay nodes
for the coherent AF relay network with N, = 64, Ps = 30 dB, o4 = 8 dB, and
74F = 6 dB.
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Figure 3-11: Effect of relay transmission power on cdf of the number of relay nodes
for the noncoherent AF relay network with N, = 64, Ps = 30 dB, o4 = 8 dB, and
CE _
Y = 6 dB.
83



(p) <§"}

0.5
!

CE
coh

P{SNR

0.4f ! 1
0.3 ! 1

0.2F / N
s | —©— Non-robust algorithm

- — —Robust algorithm
—— Perfect CSI (p =0)

0.6 0.7 0.8 0.9

Figure 3-12: CE outage probability of robust power allocation algorithms for the
coherent AF relay network with N, = 64, Ps = 30 dB, o4g = 8 dB, and 7§ = 6 dB.

(]
(]
(]
(]
(]

1 FaY Fa¥ O O
A4 A4 A4

]P{SN Rr?(icoh (p) < ,YSIE}

—©— Non-robust algorithm

0.1} - — — Robust algorithm p
—#— Perfect CSI (p =0)

O L L L L L L L L L
0 0.1 0.2 0.3 0.4 0.5 0.6 0.7 0.8 0.9 1

P

Figure 3-13: CE outage probability of robust power allocation algorithms for the
noncoherent AF relay network with N, = 64, Py = 30 dB, o4 = 8 dB, and 7§* =
6 dB.

84



Chapter 4

Transmitted-Reference

Communication Systems

In this chapter, we develop an analytical framework, based on the sampling expansion
approach, to derive closed-form expressions for the BEP of TR and DTR signaling
schemes in dense multipath channels. We consider receiver structures that employ
AcR and modified AcR. From our results, we assess the validity of the conventional
Gaussian approximation. In addition, we derive computationally simple lower bound
on the BEP expression to obtain the SNR penalty associated with AcR, as compared
to All-Rake (ARake) and Partial-Rake (PRake) receivers.

4.1 System and Channel Models

4.1.1 Transmitted-Reference

The transmitted signal of TR signaling for user k can be decomposed into a reference

signal block b{") (t) and a data modulated signal block bék) (t) as given by
stw(t) = DBt —iNT3) + dP0 (¢ — iNLTy), (4.1)
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Figure 4-1: Illustration of the TR signaling scheme.

where T} is the average pulse repetition period, dz(-k) € {—1, 1} is the ¢th data symbol,
and NyT} is the symbol duration. The reference signal and modulated signal blocks,

each consisting of N;/2 transmitted signal pulses, can be written as

N1
2

WO = S VEGYp(t - j21; — Ty,
Jj=0

Ns g
2

(1) = Y VEap(t — 21 — VT, - ), (4.2)
=0

where b((ik) (t) is equal to a version of bgk)(t), delayed by T}, and p(t) is a unit energy
bandpass signal pulse with duration 7}, and center frequency f.. The energy of the
transmitted pulse is then E, = E;/N,, where Ej is the symbol energy. In our case of
binary signaling, the symbol energy equals the energy per bit, E},. To enhance the

robustness of TR systems against interference and to allow multiple access, DS and/or

!Note that other combinations of data and reference pulses are also possible [131]. For simplicity
and without loss of generality, we have adopted conventional TR signaling, in which the number of
reference and data pulses are equal and Ny is even [49,52].
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TH spread spectrum techniques can be used as shown in (4.2). In DS signaling, {a§k)}
is the bipolar pseudo-random sequence of the kth user.? In TH signaling, {cg-k)} is
the pseudo-random sequence of the kth user, where cg-k) is an integer in the range
0< cg»k) < Ny, and NV is the maximum allowable integer shift. A simplified example
that illustrates TR signaling is shown in Fig. 4-1. The duration of the received
UWB pulse is T, = T}, + T4, where Ty is the maximum excess delay of the channel.
To preclude inter-symbol interference (ISI) and intra-symbol interference (isi)®, we
assume that 7, > T, and (N, — 1)1, + T} + T, < 2T}, where T; is the time separation
between each pair of data and reference pulses. If the symbol interval is less than the
channel coherence time, all these pairs of separated signals will experience the same
channel. Note that 7, is constant for our case, as shown in Fig. 4-1, in contrast

to [48], where the inter-pulse delays vary for different pairs of data-modulated and

reference pulses.

4.1.2 Differential Transmitted-Reference

The transmitted signal of DTR signaling for user £ is given by
sotr(t) = > e (¢ — NIy, (4.3)

where b®)(t) is the kth user’s block-modulated signal with symbol interval N7}, and
Ny is the number of transmitted signal pulses in each block. The data symbol dgk)
is now differentially encoded such that egk) = eglj)ldgk), where dgk) € {-1,1}. The

b (t)-shaped signal block can be written as

Ns—1

b0 (t) =Y VEalp(t — jTi — V'), (4.4)
§=0

?Walsh-Hadamard sequences are used in [131].

3ISI and isi may not always be negligible due to constraints on T; and data-rate requirements.
In this case, our results will serve as a lower bound.

4For TR signaling with an AcR, only adjacent data and reference pulses need to be within the
channel coherence time. The condition that all pulses within a symbol experience the same channel,
however, will enable us to extend our analysis to TR signaling with a modified AcR, where the
channel is assumed to be constant over two symbols.
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where {a§k)} and {cg»k)} are the DS and TH sequences that provide robustness to
interference and multiple-access capability for DTR systems. Note that a DTR signal
looks similar to a short-code CDMA signal, except that pulses are separated by at
least T, and TH is also present. The TH sequence is pseudo-random with the range
0< cg-k) < Ny, where Ny, satisfies (N, — 1)T}, + T, < T} to preclude ISI and isi. The
channel must be constant over two symbols in order to use differential encoding over

two adjacent symbols.

4.1.3 Channel Model

The received signal can be written as

TTR(t) = /_ h h(T)STR(t — T)dT + n(t), (45)

o0

where h(t) is the impulse response of the channel and n(t) is zero-mean, white Gaus-
sian noise with two-sided power spectral density Ny/2. Note that a similar equation
also applies to DTR signaling by replacing str(t) with sprr(t). The channel impulse
response, modeled as linear time-invariant, can be written as h(t) = 3.1, a;0(t — 1),
where L is the number of resolvable multipath components, and a; and 7; respectively
denote the attenuation and delay of [th path. We can express a; = |ay| exp(j¢;), where
¢ = 0 or m with equal probability. As in [37,38], we consider the resolvable dense
multipath channel,” i.e., |7, — ;] > T}, VI # j, where 7, = 71 + (I — 1)T},, and {ay} are

assumed to be statistically independent r.v.’s.

4.2 Receiver Models

In the following, we suppress the index k since we are considering single user system.

Without loss of generality, we consider the detection of the data symbol at ¢ = 0. We

®Such an assumption may not be always true [132,133]. However, the dense resolvable multipath
channel serves as a reasonable approximation to realistic UWB channels. Therefore, our BEP
analysis still provides insight into the performance of TR signaling.
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Figure 4-2: AcR for TR and DTR signaling schemes.

assume perfect synchronization at the receiver.%

4.2.1 Autocorrelation Receiver

As shown in Fig. 4-2, the AcR first passes the received signal through an ideal
bandpass zonal filter (BPZF) with center frequency f. to eliminate out-of-band noise.
If the bandwidth W of the BPZF is large enough, then the signal spectrum will
pass through undistorted. Consequently, the ISI and isi caused by filtering will be
negligible. In this case, the output of the BPZF for TR and DTR signaling can be

expressed respectively as

Ns _

L L
?TR(t) = Z Z Z |:\/ Epozlajp(t — 'éNsTf — ]2Tf — Cij — ’7‘1)
i j=0 =1
+ VEyena;dip(t — iN,T; — 52Tt — ¢;T, — Tp — Tl)]
+ R), (4.6)

6Tt has been shown that we can relax the assumption of perfect synchronization in TR signaling
due to its robustness against synchronization errors [134,135]. However, exactly how this synchro-
nization is achieved [134,136] and the sensitivity analysis of synchronization errors [135] are beyond
the scope of this dissertation.
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and

Ns—1 L
forr(t) = Y > Y VEymaep(t — iNTy — §T — T, — ) + 7ilt), (4.7)
i j=0 I=1

where n(t) is a zero-mean, Gaussian random process with autocorrelation function

Ry (1) = W Ny sine(Wr) cos(27 fo7). (4.8)

Note that when W > 1/T,, Ry(7) in (4.8) is approximately equal to zero for |7| > Tj,.
This implies that the noise samples separated by more than 7, or at a multiple of
1/W are statistically independent.

The filtered received signal is passed through a correlator with integration interval
T (T, < T <1T,), as shown in Fig. 4-2, to collect the received signal energy. The
integration interval 7" determines the number of multipath components (or equiva-
lently, the amount of energy) captured by the receiver, as well as the amount of noise
and interference accumulation. As will be shown in later sections, the optimum T
depends on various channel conditions, such as the decay factor of the channel power
dispersion profile (PDP), and on the signal-to-interference ratio (SIR). The decision

statistics generated at the integrator output of the AcR can be written respectively

as
Ns 1
2 G2+ T+ T+ T
Zrn =) / rrr(t) rer(t — Th)dt, (4.9)
j=0 Y I2Tt+Tr+c;Ty
and
Ns—1 ojTpte; Tp+T
ZDTR == Z / TDTR(t) TDTR(t — NSTf)dt, (410)
j=0 Y iTt+e;Tp

for TR and DTR signaling.
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4.2.2 Modified Autocorrelation Receiver

The AcR performance for both TR and DTR signaling can be improved by averaging
respectively over N;/2 and N received reference pulses from the previous symbol [49].”
This, however, requires the channel to remain constant over two symbols. The decision

statistics of this modified AcR for TR and DTR signaling are given respectively by

-1 J2T+Te+c; To+T
ZaTR = Z aj/ rR(t)
=0 j2Tf+Tr+Cij
o TN
X N Z aj+kTTR (t — (Ns — 2k)Tt — (¢j — ¢jpn)Tp — Tr) dt,
S k:—]
(4.11)
and
Ns—1 ij-i-Cij-i-T
ZADTR = a; rprr (1)
=0 ij—I—Cij
1 Ny—1—j
X [F Z aj+k,erTR (t — (NS — ]{Z)Tf — (Cj — Cj+k)Tp> dt.
S p——j
(4.12)

Note that the modified AcR generally has a higher receiver complexity than AcR
since it requires additional memory to store previous received samples and averaging

them to obtain the decision statistics in (4.11) and (4.12).

4.3 Performance Analysis

Next, we first derive the BEP of TR signaling with AcR in dense multipath channels
using the Gaussian approximation approach and point out the limitations of such an

approach. To alleviate such limitations, we develop an analytical framework based

"This averaging can be thought of as forming an estimate of the channel. In fact, when the
observation noise is Gaussian, this is equivalent to forming a maximum likelihood estimate of the
channel [29].
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on sampling expansion approach to derive the BEP expressions for TR and DTR

signaling schemes when AcR and modified AcR are used.

4.3.1 Gaussian Approximation Approach

First, by representing the output of AcR in (4.9) in terms of four components, 7,
Zo, Z3, and Z,, where each of these terms is defined and derived in Appendix B.1. The
conventional approach to analyze the performance of TR signaling is to assume that
the distributions of the noise components Zs, Z3, and Z, are conditionally Gaussian
and mutually uncorrelated when conditioned on {a;}, [48-50]. This assumption is
valid when the time-bandwidth product or N is large. When the time-bandwidth
product is large, (4.9) can be approximated by a conditional Gaussian r.v. by invoking
the Central-Limit Theorem [49,50]. When N is large, Z, in (B.4) can also be approx-
imated as Gaussian by the Central-Limit Theorem [49]. The mutually uncorrelated
assumption is valid when W > 1/T, [49,50]. Only when all the above assumptions
are valid, can we invoke the Gaussian approximation to derive the conditional BEP

for TR signaling with AcR as®

2
E {Zre[{a} 5" do = +1}

P{elyrr} =@ V{ZTRI{al}szfP}

, (4.13)

By Lcap
2N =1

neous received SNR of TR signaling with AcR, Leap £ [min{WT, WT,}] denotes

where Q(-) is the Gaussian Q-function, yrr = a? denotes the instanta-

the actual number of multipath components captured by the AcR.
Under the Gaussian approximation, the derivation of the conditional BEP in (4.13)
is reduced to the derivation of the conditional mean and variance. The conditional

mean is given by

Lcap

Es
E{Zunl{on} £ do = +1} = 57 ) of, (4.14)
=1

8Note that we have exploited symmetry about dy to obtain (4.13).
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and the derivation can be found in Appendix B.1. The mutual independence assump-

tion of Zy, Z3, and Z4 leads to the following result (see Appendix B.2)

V{Zrrl{a}[57} = V{Zo{au} 507} + V{ Zs[{au} [0} + V{ Zal{au} 27}

Leap
N E N,
" E:al +5 “ENZWT. (4.15)

Using (4.13)-(4.15), we can rewrite the conditional BEP for TR signaling with AcR
n (4.13) as

P{elyrr} =@ AL : (4.16)

\/ VTR + ~SwT
From (4.16), we can see that the amount of received energy captured by the AcR
depends on WT'. Under the resolvable multipath assumption, Lcap increases with
W'T until Loap = L. Increasing WT' beyond this point will only accumulate more
noise energy in the receiver as seen in the denominator of (4.16). The BEP of TR

signaling can then be obtained by averaging the conditional BEP in (4.16) as

Pan = [ Plelo) @), (4.17)

where f,..(-) is the pdf of ypr. The direct approach to evaluate (4.17) seems in-
tractable since P{e|z} is written in terms of a definite integral (i.e., Gaussian Q-
function) whose limit is a r.v. to be averaged. A common approach to alleviate
this problem is to use the alternative expression for the Gaussian Q)-function which
has previously enabled numerous analysis of wireless scenarios involving fading chan-
nels [137]. Even with this approach, the evaluation of (4.17) is very difficult, if at all
possible, since yrr appears in both the numerator and denominator of the argument
to the @Q-function. At this point, one may resort to numerically averaging (4.17) via
a quasi analytical/experimental approach [49,53] as suggested originally in [37] or
a quasi-analytical /simulation approach [50]. Hence, this motivates us to develop an

alternative approach to derive closed-form BEP expressions of TR signaling schemes

93



for a broad class of fading channels.

4.3.2 Sampling Expansion Approach

To enable the BEP analysis of TR signaling schemes, we can use the sampling func-
tions as the set of orthonormal functions to project the received waveform onto the
subspace of band-limited functions with approximate dimensionality 2W7T'. Further

details regarding this sampling expansion approach can be found in Appendix B.3.

Transmitted-Reference

The conditional BEP for TR signaling with AcR can be found by evaluating
1 1
P{elyrr} = 5 P{Zrn < Oldy = +1} + 5 P{Zrr > Oldg = —1}.  (4.18)

To derive the conditional BEP in (4.18), we rewrite Zrg in (4.9) as follows:

Ns 1
2 T

Zm= 3 / (Bt + J2T5 + ¢/Ty) + (1 + j205 + T3
j=0 70

X [doéd(t 42T 4 ¢ Ty + T) + At + j2T; + ;T + Tr)] dt,

(4.19)

where by (t) £ (byshshzp)(t), ba(t) £ (baxhshzp)(t), and hzp(t) is the impulse response
of the BPZF. Note that if the symbol interval is less than the coherence time, all
pairs of separated pulses will experience the same channel; hence l;r(t—l— J2T +¢;1,) =
ba(t + 2T + c;T, +1;) for all t € (0,7) and j. In this case, we can significantly

simplify the expression in (4.19) as follows:

Zrn = ;_0 /0 ) i (0) + 01 ()] [dows (8) + (0] at

Ns 1

_ Z Uj, (4.20)
=0
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where we have used w;(t) = be(t + 72T + ciTy) = \/Epay Zle ap(t —7), m ) =
n(t + 32T; + ¢;T,,), and ny;(t) = 7t + j21; + ¢;T,, + T;), all defined over the interval
[0, 7). Note that because the noise samples are taken at least T, apart, they are
essentially independent, regardless of ¢;.” We further observe that U; is simply the
integrator output corresponding to the jth received modulated monocycle. Applying

the sampling expansion approach developed in Appendix B.3, we can represent U; as

2WT
1

Uj= = Z (dow? . + WimN2,jm + doWjm M jam + M jamN2,jm) » (4.21)

m=1
where w; m, M1 jm, and 72 m, for odd m (even m) are the real (imaginary) parts of the
samples of the equivalent low-pass version of w;(t), n1;(t), and 1, ;(t) respectively,
sampled at Nyquist rate W over the interval [0, T]. Conditioned on dy and a; = +1,

we can express (4.21) in the form of a summation of squares:

2WT T 1 2
Uj\do:—i-l = Z <—wj,m + 61,j,m) - ﬁg m] ) (4-22>
—\vaw !

2WT
Uj\do=—1 = Z - (ij,m - ﬁ2,j,m)2 + ﬁij,m] ) (423>
=L V2W

where ﬁl,j,m = ﬁ(’rh,j,m + 7]1,j7m> and 62,j,m = ﬁ(ﬂzmm — nl,j,m> are statistically
independent Gaussian r.v.’s with variance o2z = %. Due to the statistical symmetry
of U; with respect to dy, we simply need to calculate the BEP conditioned on dy = +1.

For notational simplicity, we define the normalized r.v.’s Y7, Y5, Y3, and Y} as

! N —lowr ] 2

. (i)
' 202, ;0 mzzl Vow
N 1
| rotawr
A 2

Yé - 202 Z Z ﬁ2,j,m>

TR j=0 m=1

] B-lowr ] 2
Y; £ 5 (—wj,m - /62,j,m) )

207R \2W

7=0 m=1

9As a result, no assumption on ¢; is required since the above analysis is independent of {c;}.
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—lowr

TR

7=0 m=1

Conditioned on the channel, Y; and Y3 are noncentral chi-squared r.v.’s, whereas Y5
and Y, are central chi-squared r.v.’s each having N;JW'T degrees of freedom. Both Y;

and Y3 have the same non-centrality parameter, given by

N,
21 Lcap

b Z a?. (4.25)

HUTR =

The probability density functions (pdfs) of Y} and Y; conditioned on prgr are then

given by
iprr (1) = fxe(ys, pirr, gTR), (4.26)
Fvalprn (¥2) = fo(ya, arr), (4.27)
where qrr = N5WT We have defined the following pdfs for notational convenience

(n=1)

2
fNC(ynuv n) = 6_(y+“) <%) In—l (2vy:u> ) Yy Z 0

'exp(—y), yZO

where I,,_1(+) is the (n — 1)th order modified Bessel function of the first kind. The
functions fxc(y, p,n) and fo(y,n) respectively are the pdfs of the noncentral and
central chi-squared r.v.’s with 2n degrees of freedom and non-centrality parameter
w [137]. Using (4.26) and (4.27) and the fact that yrr = prr/2, the conditional BEP
n (4.18) becomes

P{ehTR} = P{Yi < Yé‘do +1}

= —e_MTR/2 q’il (II"LTR/Q) R i (k + qTR _ 1)' (4 28)
24TR n! 2k (k —n)l(grr +n — 1)V ’

n=0 k=n
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where the detailed derivation of (4.28) can be found in Appendix B.4. Recall that
the conditional BEP in (4.16), obtained by the Gaussian approximation, has the yrr
appearing in both the numerator and denominator of the Gaussian ()-function, which
makes the BEP analysis in fading channels intractable. In contrast, the form in (4.28)

is desirable as it enables the averaging of P{e|yrr} with respect to yrg as follows:

PevTR = E'YTR{IP) {6|’7TR}}

1 ‘”Ff By, { (rm/2)" e #m2/2} T2 ) (k4 gpg — 1)

20 L n! £ 9k (k —n)!(grr +n —1)!
1 gTrR—1 (_])n d’n 1 k + gTR — 1)
= 2 il
9arR [ nZ::O nl dvn¢ﬂTR(jU/ ) P kz: k QTR +n— 1)
= Pe(Wurn (J0), 47R); (4.29)

where 1., (jv) £ E{exp(joprr)} is the characteristic function (CF) of prg. When
the channel is resolvable and multipath components are statistically independent,

Yurr (JV) = HLCAP @Dl(jfvfs ), where ;(jv) is the CF of a; whose closed-form expression

is known for a broad class of channel fading statistics [137]. Therefore, (4.29) gives

us a closed-form expression for the BEP of TR signaling with AcR.

Next, we extend the above analysis to derive the BEP of TR signaling with mod-
ified AcR. In this case, the variance of 1y j.,/v2W is now reduced to Ny/Ns due to
the noise averaging effect in (4.10). As a result, the variance o3y of 31 jm and Ba jm

becomes

2 V{U2]m}+V{?71]m} No(Ns + 2)

and the non-centrality parameter of Y; in (4.24) becomes
1 -1 Lcap
= w3 (t)dt= af | 4.31
/’LATR 2UiTR Jgo /0 Vi ( ) N _'_ 2 N() ; l ( )

Note that the non-centrality parameter of a modified AcR is at most two times larger
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than that of AcR from Table 4.1. Using (4.29), the BEP of TR signaling with a

modified AcR can be written as

Pe,ATR - Pe(quTR (jv), QTR)> (432)

where 1,,,q (V) £ E {exp(juuarr)} is the CF of parg.

Differential Transmitted-Reference

Using the sampling approach, we can represent U; as

2WT
Uj= Z (dow?,m T e 1WimMN2,j,m + €oWjmM,jm T 771,j,m772,j,m) , (4.33)

m=1

where w; m, M jm, and 0o, for odd m (even m) are the real (imaginary) parts of
the samples of the equivalent low-pass version of w;(t) £ (bxh*hyp)(t+ T +c¢;T,) =
VEoa; Zle ap(t —7), m;(t) 0t + jT; + ¢;T, — NoTy), and n;(t) = 1t + jT; +
¢;T},), respectively, sampled at Nyquist rate W over the interval [0,77]. Similar to
TR signaling, our following analysis requires no assumption on {c¢;}, and we exploit
statistical symmetry of U; with respect to dy and {a;}. Conditioned on dy = +1, we
can express (4.33) in the form of (4.22),'° where in this case 3y j,, = ﬁ(e_mgj,m—i-
eom jm) and Bo jm = ﬁ(6_17727]’7m —eon1,;,m) are statistically independent Gaussian
r.v.’s. with variance o3pp = %. Due to symmetry, we only need to consider Y; and

Y, in (4.24), where the non-centrality parameter of Y] is now given by

R 1 Ns—1 . ) 2F Lcoap ,
MUDTR — / w (t)dt = : ar, (434)
208 1x ]Z:% o ’ No ;

and the pdfs of Y7 and Y5 conditioned on uprgr are given by

Filuore (1) = fc(y1, koTR, gDTR); (4.35)

Fvalprr (¥2) = fo(ya, apTr), (4.36)

OWhen dy = +1, the pairs of differentially encoded bits are either (e_1,eq) = (+1,+1) or
(e—1,e0) = (—1,—1) with probability § each. By symmetry, we only need to consider (e_1,eq) =
(+1,+1).
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Table 4.1: TR Signaling schemes

Signaling || Non-centrality parameter | Variance of f3; ;,, | Degrees of freedom
of Y} of Y}
oy N NVT
Eq 2 Vo s
TR No Z 4 4 2
=1
faar No(Ns+2) NWT
oN, [ Es 2 o(NVs s
ATR (N.+2) (Fo Z O‘l) 8N, 2
=1
Leap N
28, 2 No
DTR No Z Oél 4 NSWT
=1
fear No(Na+1)
4N, [ E 2 o(Ns
ADTR e (m 3 al) (X NWT
=1

where qptr = NsWT. As shown in Table 4.1, we can observe that the basic difference
between TR and DTR signaling lies not only in a doubled non-centrality parameter,
but also in double the degrees of freedom. The non-centrality parameter reflects the
amount of useful energy captured by the correlator at the receiver, hence, larger values
result in better performance. On the contrary, the degrees of freedom of Y; account
for the noise accumulation in the integration interval; thus, larger values result in
poorer performance. Following the derivation leading to (4.29), the BEP of DTR

signaling with AcR can be written as

PC,DTR = Po(%mm (jv>7 QDTR)a (4-37)

where 1, (jv) £ E {exp(juuprr)} is the CF of pprr.

For DTR signaling with a modified AcR, the non-centrality parameter of Y] in
(4.24) becomes

__ Z /0 w?(t)dt = % (% > a?) : (4.38)

=1



where the variance o3 g of 51 jm and Ba ., is

VA{ei i jm} +V{em imt  No(Ng+1)
ADTR = 2 dml . 4.39
TADTR 1l SN, (4.39)
The pdfs of Y} and Y, conditioned on paptr are now given by
ilpaprr (U1) = fxc(Y1, #ADTR, @DTR), (4.40)
fY2|MADTR(y2) = fC(y27QDTR)- (441)

Following the derivation leading to (4.29), the BEP of DTR signaling with a modified
AcR is given by

Peaptr = Pe(Vuppom (J), qpTR)- (4.42)

where ¥, g (jv) ZE {exp(jopaprr)} is the CF of paprr-

4.3.3 SNR Penalty

With the closed-form expression in (4.29), one can now answer the following question:
What is the SNR penalty associated with TR signaling with AcR when compared to
ARake and PRake receivers? In the following, we provide some numerical results
and a computationally simple lower bound on (4.29) to quantify the SNR penalty
associated with TR signaling with AcR.

The ideal Rake receiver with full diversity is known as the ARake receiver [138],
whereas the PRake receiver refers to a lower complexity Rake receiver that combines
only the first incoming L, multipath components [139]. Note that both receivers
assume perfect channel estimation. By using the alternative expression for Gaussian
Q-function [137], the BEP of BPSK for a PRake receiver in independent Nakagami
channels with uniform PDP, is given by [137]

1 3 '7 —mLyp
Poprae = — [ (1+ ), (4.43)
0

msin® 6
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where 7 = 5\70. When L, = L, (4.43) simply becomes the BEP of BPSK for the

ARake receiver. From (4.28), we can derive a simple lower bound on the BEP of TR
signaling with AcR by using a first order Taylor series approximation of (4.28) about
E{prr} to obtain

exp (— E {prr} /2) " (E{prr} /2) 1 (k+grr — 1)!

24TR — il £ 2 (k—i)l(grm +i— 1))’
(4.44)

P.rr >

where E{urr} = Fs/Ny. Note that the right-hand-side of (4.44) becomes a lower
bound on P, g since the remaining terms in the Taylor series expansion of (4.28)

about E {uTr} are all positive.

4.4 Numerical Results

In this section, we evaluate the performance of TR and DTR signaling schemes based
on our derived BEP expressions in previous sections. For UWB channels, it has
been verified experimentally that the multipath gains can be modeled as Nakagami-
m r.v.’s [38]. As a result, we consider a dense resolvable multipath channel, where
each multipath gain is Nakagami distributed with fading severity index m and uni-
form PDP with L = 40. Figures 4-3 and 4-4 show the BEP performance of TR
signaling with AcR with Ny = 2 and Ny = 16 respectively. Both figures show that the
performance of TR signaling with AcR generally improves as WT increases. This is
expected since more multipath components are captured by the receiver, resulting in
an increase in diversity order as well as energy capture. It can also be seen that results
based on the Gaussian approximation can differ from our closed-form BEP expression
in (4.29). Furthermore, the accuracy of the Gaussian approximation improves as WT

and N increase as explained in Section 4.3.1.

The effect of WT on the BEP performance of TR signaling with Ny = 16 is shown
in Fig. 4-5. It can be observed that the BEP decreases with W' until it reaches the

101



10

- WT=5
S S SIS Sea e
S § S = WT =20
NN SN - WT =40
NN "5 —— WT =60
10} R CE N 8 ]
: g
9 3 d
N \Q
N ®
2 \Q
\
IR \ o)
Y, N \®
[a 2 \ ) o) X \
w - m
W10 \X o\
Q
\\ iy X
&\ L \ ®
\\ \ \\ \ ®
W ‘\ X \
_ A\ \ Q
3 »
10 ¢ \ N \ S i
C * \
\ \ \
(1) ! \ \
\ 0l x Q W)
"W \ \
I\ R \
10_4 I I I 11 '\, \ o %
0 5 10 20 25

Figure 4-3: BEP performance of TR signaling with AcR with m = 2.0 and Ny =
2. The solid and dashed lines denote the Gaussian approximation and sampling

expansion, respectively.
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Figure 4-5: Effect of integration interval T" of AcR on the performance of TR signaling.

optimum value of 40, which is equal to L.!'* This behavior, which is more pronounced
at high E}, /Ny, can be explained by the fact that the loss due to noise accumulation
is less than the gain of capturing more multipath energy as W increases. However,
increasing W1 beyond the optimum value will only accumulate more noise energy,
as reflected in the increase of BEP after WT = 40. In addition, we can also see that
the diversity gain is larger for the higher fading severity index m, especially for large
values of F},/No.

In Fig. 4-6, the effect of N; on the BEP performance of TR signaling with AcR
is plotted using (4.29) with WT = L. For a fixed E},/Ny, increasing N is equivalent
to increasing the degrees of freedom of grr in (4.28), which leads to more noise
energy accumulation. This can be seen as the gradual performance degradation as N
increases in Fig. 4-6. In order to improve the performance of TR signaling with AcR,

the modified AcR can be used and the BEP performance comparison is shown in Fig.

Note that the optimum integration interval of AcR is not always equal to L, and depends on
the PDP of the channel.
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Figure 4-6: Effect of N; on the performance of TR signaling with AcR with m = 2.0
and WT = L.

4-7 using (4.29) and (4.32). In Fig. 4-7, we compares the BEP performance of TR
and DTR signaling schemes when WT = L. The difference between TR and DTR
signaling is about 2 dB, slightly less than the 3 dB expected from the doubling of
the non-centrality parameter shown in Table 4.1. This loss of 1 dB can be attributed
to more noise accumulation as gprr = 2¢rr. Note that the optimum WT is L for
uniform PDP as shown in Fig. 4-5. By comparing the performance between an AcR
and a modified AcR, it can be observed in Fig. 4-7 that the modified AcR performs
better than the AcR by about 3 dB for both signaling schemes. This accounts for
the increase of about a factor of two in the instantaneous received SNR through the
non-centrality parameter when a modified AcR is used, as indicated in Table 4.1.
Lastly, in Fig. 4-8, the lower bound in (4.44) is plotted against the exact BEP
in (4.30) when WT = L.'? In addition, the BEP performance curves of the ARake
and PRake receivers using (4.43) are included to obtain the SNR penalty associated

12Fig.8 shows the BEP as low as 107¢ only to illustrate the behavior of the lower bound; these
extremely low BEP’s are not practical, especially for wireless mobile communications.
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Figure 4-8: BEP performance comparison between TR signaling with AcR, PRake
and ARake receivers with m = 2.0 and WT = L. The dashed lines indicate the lower
bound in (4.44).
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with AcR. It can be observed that the lower bound in (4.44) is quite close to the
exact expression in (4.29) for the BEP range of interest. Hence, this computationally
simple lower bound can be used for assessing the SNR penalty associated with an
AcR, as compared to ARake and PRake receivers. For example, it can be seen in Fig.
4-8 that the AcR suffers a SNR penalty of about 8.8 dB and 12.6 dB respectively at
BEP = 1072 for Ny = 2 and N, = 16 with respect to ARake receiver. Observe that
TR system performs more than 6 dB worse than the ideal system. The reasons due
to this SNR gap can be accounted by the 3 dB loss due to reference energy, 3 dB
loss due to noncoherent-based detection, and the remaining SNR loss due to noise
accumulation in the presence of multipath channels. From (4.16), we see that this
effect is captured by the term N;WT/4 in the denominator. In addition, the SNR
penalty decreases with respect to PRake receiver when L, decreases. At BEP = 1073,
the SNR penalty associated with AcR, as compared to PRake receiver with L, = 10
is about 2.1 dB and 5.9 dB respectively for Ny = 2 and N, = 16.
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Chapter 5

Transmitted-Reference Schemes in
the Presence of Narrowband

Interference

In this chapter, we analyze the performance of TR and DTR signaling schemes in the
presence of NBI. We adopt the sampling expansion approach developed in Chapter 4
to analyze the BEP performance in the presence of NBI. We develop a quasi-analytical
method as well as an approximate analytical method to evaluate the BEP of TR and
DTR signaling in the presence of NBI and show that the approximate analytical
method is particularly useful in obtaining BEP expressions that provide insight into

the effect of NBI.

5.1 Narrowband Interference Analysis

In the presence of NBI, the received signal can be written as r(t) = (h * s)(t) +
J(t) + n(t), where J(t) denotes the NBI and s(¢) denotes the signal transmitted via
TR or DTR signaling. The autocorrelation function of the superposition of the two
independent noise processes, nr(t) £ J(t)+n(t), is given by R,,..(7) = Ry(7)+224(7),
where Ry(7) =E{J(¢t)J(t + 7)}. Since the bandwidth of typical NBI is smaller than

that of the transmitted pulse, the autocorrelation function of nr (), the bandpass
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filtered version of ny(t), is given by
R (T) = Ry(1) + W Ny sinc(Wr) cos(2m fo7). (5.1)
As in [64], we model the NBI as a single-tone continuous-wave signal given by

J(t) = ay/2Jy cos(2 fit + 6), (5.2)

where Jy is the average NBI power, «j is a slowly-varying Rayleigh distributed r.v.
with E {a3} = 1, fy is the NBI carrier frequency, and  is the random phase, uniformly
distributed over [0,27).2 Thus, R;(7) = Jycos(2mf37), which means that np(t) is
colored, and the samples of nr(t) taken at an interval of 1/W are correlated. In
the following, we derive the BEP of TR and DTR signaling with an AcR in the
presence of NBI, where we define SIR £ E,/(N,1;.Jy). The extension to modified AcR

is straightforward and omitted for brevity.

5.1.1 Transmitted-Reference

By incorporating the NBI given in (5.2) and using the sampling expansion approach

proposed in Chapter 4.3.2, we can rewrite U; in (4.21) as

Uj=5—Y {dowim + Wi m(§2.5m + N2.jm) + doWjm(§1.5m + Mjm)

+ (E1gom + Mjm) (§2,5m + M2,5.m) |5 (5.3)

where & ;,, and & j ,, for odd m (even m) respectively are the real (imaginary) parts

of the samples of the equivalent low-pass version of &; ;(t) and &; ;(t), given by

517j(t) = g 2J0 COS [27TfJ (t + jQﬂ + Cij) + 9] s

'Results in [64] show that NBI can be reasonably well approximated by a tone interferer, where
the interfering node is located at a fixed distance from the receiver.

2Unlike UWB signals, NBI experiences frequency flat fading and the amplitude «j is assumed to
be constant over at least two symbols of TR signaling.
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&i(t) = agn/2Jpcos 2 fy (t + 5217 + ¢; 1, + T7) + 0] . (5.4)

The rest of the terms in (5.3) are defined similarly to those in (4.21). By condi-

A

tioning on dy, we can rewrite (5.3) in the form of (4.22) and (4.23), where (3 j,, =
ﬁ(n&j,m + & jm T jm &1 jm) and Baj o = ﬁ(ﬁz,gpm + &2jim — M jym — &1jim)-
Further conditioning on 6, oy, and {c;}, the quantities &; ;,, and &, in (5.4) are
deterministic, and the conditional variance o4y of By ;. and (g j 18 sunply . Thus,
the statistical characterization of U; when conditioned on 0, oy, {¢;}, {a;}, and {oy}
is no longer symmetric with respect to dy due to the presence of the interference term.
Note that Ujq,—+1 is simply the difference of two noncentral chi-squared r.v.’s with
the same degrees of freedom, but different non-centrality parameters. As a result,

we need to separately calculate the conditional BEP with respect to dy to obtain the

overall BEP.

First, we derive the non-centrality parameters of ¥} and Y5 when conditioned on

U as follows:

Ns g
2 T 2
B a 1 §1,j(t) +&25(1)
KRy, = 20%1{ ]Z:; /0 {wj(t) + 5 dt
Leap 2 2
N — 2w 11,
No ;al—i- N, + N, cos(2m f1;)
404J\P f1)|\/2ELJy cos (7 f3 Ty Z "
Ny J
Leap
X Y apcos (2nfy (4 2Tt + ¢ Ty + T/2) +¢) . (5.5)
=1
T
W2 e 3 [ st - sty
8otr ‘= Jo
@3N JoT @3N JT
~ — 2 T, .
N, N, cos(27 fiT,), (5.6)

where ¥ = {aJ, {ag},, o, {cj}j-vzs{z, {%}Nsﬂ} The detailed derivation and the justi-

fication of the approximations leading to (5.5) and (5.6), as well as the definition of ¢
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and ﬁ(fj) can be found in Appendix C.1. Note that Y5 in (4.24) is now a noncentral
chi-squared r.v. due to the presence of NBI. From (5.5) and (5.6), it is interesting
to see that the NBI affects the performance by changing the conditional means and

variances of Y; and Y5.3 Using (5.5) and (5.6), the conditional pdfs of ¥; and Y; are

given by
friw(y1) = fae (yl,u(fﬁ??l,qm) ; (5.7)
Tvalay (Y2) = frne (yz,u%ﬁ,qm) ; (5.8)

where we have suppressed the conditioning r.v.’s {ay}, ¢, {¢;}, and {a;} in (5.8) since
(5.6) does not depend on these r.v.’s. Now, to evaluate the BEP for Ztg < 0 when

dy = +1, we use the inversion theorem [140] to obtain

]P){ZTR S O|d0 - +].}

o . —jonn s, ox TN,
1 1 o0 1 qdTR N4 p 1+j’l) p 1—j1)
/ < ) Re d
0

2 7 1+ 02 ju

2+7T Y

(5.9)

where PRe{-} denotes the real part. By resorting to a quasi-analytical method, the
statistical expectation in (5.9) can be calculated by numerically averaging each argu-
ment within the expectation with respect to its corresponding r.v.’s. Alternatively,
we can resort to an approximate analytical method, where we consider the last term
in (5.5) negligible compared to the first two terms.? As a result, we can further sup-
press the conditioning r.v.’s ¢, {¢;}, and {a;} in (5.7), since the dependence of M(Tl\lgB’Q

on these r.v.’s is now negligible. The approximate BEP conditioned on dy = +1 can

be rewritten as

3The mean and variance of a non-central chi-squared r.v. are given by (k + ) and 2(k + 2u)
respectively, where k is the degrees of freedom and p is the non-centrality parameter.

4The validity of this approximation will be discussed in details in Appendix C and numerical
results.
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]P){ZTR S 0|d0 - +].}

B o —jonn oy, ox TR v
1 1 [ 1 qTR {outay P I+jv P 1—jv
/ < ) Re d
0

2 7 1+ 02 ju

12

2+7T v

Lo\ e (5) (G Gv)
—5+7 | (i) . dv
2 ™ Jo 1+ v? Jv

>

PC(NBI) (quR (j'U), ¢J (gTR7do:+1(j'U)) ) QTR> s (510)

where ), (jv) is defined after (4.29). Given that 1;(jv) is the CF of a3, grr dy=+1(jv)
n (5.10) is defined as follows:

A —j’U NSJOT

| jU NSJOT
JTR.do=+1(JV) = 1+ ju ' 2Ny |

1—ju 2N,

1+ COS(27TfJTr)] + 1 — cos(2m fiT})].

(5.11)

In the absence of NBI or when Jy = 0, (5.10) gives us an alternative, but equivalent,

expression to (4.29) for the BEP of TR signaling with an AcR.?

From (4.23), we can observe that Ujq—_1, when conditioned on W, is also the
difference of two noncentral chi-squared r.v.’s with same degrees of freedom, but with
different non-centrality parameters. Following the derivation from (5.5) to (5.9), we
can again resort to the quasi-analytical method to evaluate P { Ztg > 0|dy = —1}. We
first derive the non-centrality parameters of Y3 and Y} in (4.24) conditioned on ¥ as

follows:

2 2
wen _ Es OzJNSJoT Q3N JyT
TRYs ¥ N ; SNy 2N, cos(2m f11})
D . Bl
day|P(fy)|\/2EpJosin (7 f3Ty) |
+ N, Z aj
=0

®Note that the difference in the expressions lies in the fact that we have used the inversion
theorem [137,140] to derive P{Zrr < 0|dg = +1} in (5.10).
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Lcap
x Y asin (2nfy (1 + 52Tk + ¢ T, + T1/2) + ), (5.12)
1=1
wey _ aiNJT | afNJoT
HTR,Y, 2N, oN,

cos(2m f11y), (5.13)

where the detailed derivation and the justification of the approximations leading to

(5.12) and (5.13) can be found in Appendix C.2. We then replace ,u(TNR]iI/)l and u(Tl\gB’%

in (5.9) with M(Tl\g% and M(Tl\gil% to obtain P {Zrg > 0|dy = —1}. Alternatively, under

the approximate analytical method leading to (5.10) and (5.11) when the dependence

of ,LL(TNR]?% on ¢, {¢;} and {a;} is negligible, we can ignore the last term in (5.12). The

approximate BEP conditioned on dy = —1 is then given by

P{Zrr > 0[dy = —1} ~ Pe(NBI)<¢uTR(jU)>¢J (91R,do=—1(Jv)) ,C_ITR>, (5.14)

where grr dy,=—1(jv) in (5.14) is defined as follows:

) —jv Ny JoT
IR do=—1(j0) = LU 0 [1 — COS(QWfJTr)] +

j’U NSJ(]T
144v 2N,

1—juv 2N,

[1 + cos(QWfJTr)] :

(5.15)

Using (5.10) and (5.14), it follows that the approximate BEP of TR signaling with
an AcR in the presence of NBI is given by

1 ) )
Pe(}}%l) = B {Pe(NBI) (@bum (]U), 3 (QTR,do=+1(]v)) >QTR)

PO (1 (7001 (rnae—a 30) ) | (10)

Note that the fidelity of the above approximation depends on the insignificance of
the last terms in both M(Tl\g)l,)l and M(TIE?QS. As shown in Appendix C and the numerical
results, the approximation is in good agreement with the quasi-analytical results for

cases of practical interest.®

SHowever, in cases when this approximation fails, we can always resort to the quasi-analytical
method.
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5.1.2 Differential Transmitted-Reference

Following the sampling expansion approach and incorporating the NBI in (5.2), we

can rewrite U; in (4.33) as

Uj = 557 Z |:d0wj2',m + e 1Wjm(E2.4m + M2.5m) + €0Wjm (&1 jm + M1 jm)
+ (Egom + M1m) (E2m + N24m) |5 (5.17)

where &1, and & jm, for odd m (even m) are the real (imaginary) parts of the
samples of the equivalent low-pass version of & ;(t) £ J(t + jTt + ¢; T, — NT),
and & ;(t) £ J(t + jT; + ¢;T,), respectively, in the interval [0,7], and the rest of
the terms in (5.17) are defined similarly as in (4.33). Conditioned on dy, we can
rewrite (5.17) in the form of (4.22) and (4.23), where £y, = 2\/%(6_1772,]-77,1 +
e-1€2,jm+€0M jm+eo€1jm) And Bojm = 5o (€11 jm+e—182,jm—C€0Mjm—€0&1j,m)-
Further conditioning on 6, ay, {¢;}, and dy = 41, the conditional variance o3 of

Brjm and By, is G207

Following the discussion for TR signaling, we will develop
the approximate analytical method below. Under the approximation presented in
Appendix C.3, the conditional non-centrality parameters of Y7 and Y, in (4.24) are

given by

(NBI) 2E LiA:P 9 + Oé}NSJ()T i Oé?NSJ(]T

HDTRY, ~ Ny 2 Q N Ny cos(2m fyNsT%), (5.18)
N J,T N J,T
Hiy, & IO ISR o2 fy N, TY), (5.19)
’ Ny Ny

and the conditional non-centrality parameters of Y3 and Y} in (4.24) are given by

Br _ 2E; LiA:P 2 @3N JoT B @3N JoT

R « cos(2m fy NS} 5.20
HDTR,Ys Ny - l Ny Ny (27 fyNST}), ( )
2 2
NBI as N, J()T as N, J(]T
piey,, A 30Ty SIS0 og (9 fyNLTY). (5.21)
’ No No
"Note that this conditional variance U%TR remains the same even when dy = —1.
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Using (5.18) to (5.21), the approximate BEP of DTR signaling with an AcR in the
presence of NBI is then given by

1 . .
PSB]%I}){ = B} {Pe(NBI) <¢MDTR (Jv), s (QDTR,do=+1(JU)) aQDTR)

-+ Pe(NBI) <¢HDTR (jU), wJ (gDTR,d0=—1(jU>> ,QDTR>:| 7 (522>

where 1, (jv) is defined after (4.37), gprr.dy=+1(jv) and gprr,do=—1(jv) are defined

as follows:

. —jU NSJQT i ]
IDTR,do=+1(jV) = 1+ o . N, _1 + cos(27rfJNsTf)_
Ju NJoT' 1 1

. 1-— 2w fiNJT?) |, 5.23

+ 1 _jU NO i COS( ﬂ-.fJ f)_ ( )
. —jU NSJ(]T [ ]
IDTR,do=—1(JV) = 1+ . N _1 — COS(27TfJNSTf)_
' NgJoT' 1 1

+ jv. . 07 11 4 cos(2m fyNsTy)| . (5.24)
1—j5v Ny L |

We remark that (5.16) and (5.22) can be evaluated for a broad class of fading channels,

including Nakagami, Rice, and Rayleigh, whose CFs are known in closed-form [137].

5.2 Numerical Results

In this section, we evaluate the performance of TR and DTR signaling schemes with
NBI, based on the unified analysis developed in previous sections. We consider a
bandpass UWB system with pulse duration 7, = 0.5 ns, average repetition period
T = 100 ns, and Ny = 16. For simplicity, 7, is set such that there is no ISI or
isi in the system, i.e., T, = 27y — T, — Ny1,. We consider a TH sequence of all
ones (¢; = 1 for all j) and N, = 2. The NBI carrier frequency is f; = 2.45 GHz.®
Since the NBI experiences flat Rayleigh fading, the CF of a2 is v;(jv) = 1/(1 — jov).
For UWB channels, it has been verified experimentally that the multipath gains can

be modeled as Nakagami-m r.v.’s [38]. As a result, we consider a dense resolvable

8For our numerical results, we assume that the NBI is within the band of interest.
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Figure 5-1: BEP performance of TR signaling with AcR in the presence of NBI for
(L,e,m) = (32,0,3) and WT = L.

multipath channel, where each multipath gain is Nakagami distributed with fading
severity index m and average power E {a?}, where E{a}} = E{a?}exp[—e(l — 1)],
forl =1,..., L, are normalized such that Zle E {a}} = 1. For simplicity, the fading
severity index m is assumed to be identical for all paths. The average power of the
first arriving multipath component is given by E {a?}, and € is the power decay factor.
With this model, we consider two sets of parameters, (L, e, m) = (32,0, 3) for uniform
PDP and (32,0.4, 3) for exponential PDP.

To better understand the validity of the approximation developed in Section V,
we compare the BEP performance of TR signaling with an AcR in the presence of
NBI when a; =1 for all j and |P(fy)| ~ V/T,.? Fig. 5-1 shows the BEP performance
of TR signaling for different SIR values, (L,e,m) = (32,0,3) and WT = L. It can
be observed that the approximate analytical results are in good agreement with the

quasi-analytical results. We further investigate the effect of the NBI carrier frequency

9For simplicity, we have considered the case where the frequency response of p(t) is flat over the
bandwidth W.
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Figure 5-2: Effect of NBI carrier frequency on BEP performance of TR signaling with
AcR for (L,e,m) = (32,0,3) and WT = L.

on the fidelity of the approximation in Fig. 5-2 for (L,e,m) = (32,0,3), WT = L, and
SIR = -5 dB. Similar to the results in Fig. 5-1, the approximate analytical method
is in good agreement with the quasi-analytical results, showing the usefulness of
the approximation for investigating the performance of TR signaling schemes in the

presence of NBI.

To understand the effect of NBI and PDP on the choice of integration interval T’
of an AcR, we first plot the BEP of TR signaling in Fig. 5-3 as a function of time-
bandwidth product, WT', using an analytical approximation for (L, e, m) = (32,0, 3).
Fig. 5-3 shows that with this PDP, the optimum 7" is always equal to T, (i.e., W1 =
L), regardless of the presence of NBI. It can also be observed that the performance
gain for using the optimum 7' is significant in the absence of NBI, especially at
high F},/Ny. This is because, in the absence of NBI, more useful energy is captured
with increasing WT until optimum WT is reached for high Ej},/Ny. However, in the

presence of NBI, interference energy is also accumulated for every increase in WT,
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Figure 5-3: Effect of integration interval 7" on BEP performance of TR signaling
with AcR for uniform PDP. The solid and dashed lines indicate E}, /Ny = 20 dB and
Ey /Ny = 15 dB, respectively.

causing performance degradation. This trade-off is more subtle for channels with
non-uniform PDP; as illustrated in Fig. 5-4 for (L, e, m) = (32,0.4,3). It can be seen
that the optimum 7 is no longer at Ty, since the gain from collecting more residual
multipath energies inherent in the channel with exponential PDP is not sufficient to
compensate for the noise accumulation beyond the optimum point. Moreover, we
observe that the optimum 7" increases with E}, /Ny and SIR, due to decreasing noise
and interference accumulation. In general, the optimum 7" depends on the channel
PDP, the operating Ey, /Ny, and the SIR. Consequently, it is important that the AcR
is designed with an appropriate choice of 7. Some of our work in this direction is

reported in [141].

The effect of NBI on TR and DTR signaling with an AcR is plotted in Fig. 5-5 for
different SIR values, (L,e,m) = (32,0.4,3), and optimum 7" chosen for each FE}, /Ny

and SIR. First, we can observe that the error floor for large values of Ey, /Ny becomes
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Figure 5-4: Effect of integration interval 7" on BEP performance of TR signaling with
AcR for exponential PDP. The solid and dashed lines indicate Ey, /Ny = 20 dB and
Ey /Ny = 15 dB, respectively.

more significant as SIR decreases for both signaling schemes. In the absence of NBI,
DTR signaling has a gain of about 3 dB compared to TR signaling. However, this
gain diminishes as SIR decreases. After certain points (e.g, F}, /Ny = 20, 16, 10 dB for
SIR = -5, -10, -20 dB, respectively), DTR signaling performs worse than TR signaling,
as indicated by the error floor. In the interference-limited regime, it is particularly
interesting to observe that TR signaling is more robust against NBI compared to
DTR signaling. This is because interference is more severe in DTR signaling due to
the presence of more noise and interference terms as qprr = 2¢rr. Despite a doubling
of the received multipath energies in DTR signaling compared to TR signaling, the
presence of more interference terms essentially outweighs this gain, as indicated by

the crossing of the curves in Fig. 5-5.
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Figure 5-5: Effect of NBI on BEP performance of TR and DTR signaling with AcR

for (L,e,m) = (32,0.4,3) and optimum 7" chosen for each SNR and SIR. The solid
and dashed lines indicate the TR and DTR signaling, respectively.
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Chapter 6

Cooperation for Energy Efficiency

in Wireless Sensor Networks

In this chapter, we investigate the problem of binary decentralized detection in a
dense and randomly deployed WSN, whereby the communication channels between
the nodes and the fusion center are bandwidth-constrained. We consider a scenario in
which sensor observations, conditioned on the alternate hypothesis, are independent
but not identically distributed across the sensor nodes. We compare two different
fusion architectures, namely, the parallel fusion architecture (PFA) and the cooper-
ative fusion architecture (CFA), for such bandwidth-constrained WSNs, where each
sensor node is restricted to send a 1-bit information to the fusion center. For each
architecture, we derive expression for the probability of decision error at the fusion
center. We propose a consensus flooding protocol for CFA and analyze its average
energy consumption. We analyze the effects of Pol intensity, realistic link models,
consensus flooding protocol, and network connectivity on the system reliability and

average energy consumption for both fusion architectures.

6.1 Sensing Model

We consider a dense WSN with a large number of identical sensor nodes deployed

randomly over a wide region. Our goal is to detect or monitor a Pol in the sensor field
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using these geographically dispersed nodes. First, we model the Pol as an isotropic
signal source with path loss factor as. This model is general and captures Pol such
as leakage of some contaminating chemical in industrial settings, a moving armored
vehicle in a battlefield, or a source of a radioactive material [142-145]. The path
loss factor a; will depend on the type of signal considered (chemical contamination,
sound, radioactive radiation, etc.). Thus, the received signal strength at a distance d
away from the Pol is given by

(6.1)

where Fy is the signal strength of the Pol measured at 1 meter from the location of

the Pol.

The location of the sensor nodes can be a direct consequence of certain random
deployment strategies. For example, sensor nodes may be air-dropped or launched
via artillery in battlefields or unknown environments. Under this scenario, the spatial
distribution of the nodes over the region can be modeled by a homogeneous Poisson
point process with intensity p. The probability that there are ny sensor nodes within

region A of size |A| is given by

ALt exp (_)‘t>

nt!

P{Nt == nt} - y T Z 0 (62)

where N; is a Poisson r.v. with mean A\, = E{N;} = p|A|. We assume that the sensor
observations are independent conditioned on whether the Pol is present or absent. In
particular, when conditioned on the presence of the Pol, the sensor observations are
not identically distributed across the nodes, i.e., the observations at the nodes are
spatially varying. In this case, the independent observation at each sensor node after

appropriate sampling and processing is given by

Zns when Pol is absent
Yp = (6.3)
\/P(d,) + z,, when Pol is present,
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Figure 6-1: Parallel fusion architecture.

where n = 1,..., N, and 2, is the independent observation noise across the nodes

2

z)

and is distributed according to a zero-mean Gaussian distribution with variance o
ie., 2, ~ N(0,02), and P(d,) is the received signal strength at the nth node with a

distance d,, away from the Pol given by (6.1).

Thus, we can formulate the above decentralized detection problem as a binary

hypothesis testing problem with the following hypotheses:

Hy : Pol absent

Hy : Pol present. (6.4)

For simplicity, we assume that the Pol is located at the center of region A when
conditioned on H;.! The fusion center’s task is to decide whether the Pol is present

in the WSN based on the information collected from the sensor nodes.

LAs a result, we can neglect the border effects.
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6.2 Decentralized Detection Problem

Given the sensing model in Chapter 6.1, we want to decide whether the Pol has
occurred in region A given that sensor nodes are allowed to cooperate or not to

cooperate depending on the fusion architectures.

6.2.1 Parallel Fusion Architecture

In PFA, all the nodes make their local decisions independently without cooperat-
ing with one another. Since we are considering bandwidth-constrained WSNs, i.e.,
the communication channels between the sensor nodes and the fusion center are
bandwidth-constrained, each sensor is restricted to sending a 1-bit information to
the fusion center.? Consequently, local decisions are quantized as follows:

—1, when H(y,) = Hq

Uy = - (6.5)
+1, when H(y,) = Hj,

and H (yn) is the decision made at the nth node. The detection performance of the
nth node can be characterized by its corresponding probability of false-alarm and
detection, denoted by Pf(") and Pén) respectively. The probability of false-alarm is
given by

P —Bly, > G Ho} = Q (ff—) , (6.6)

z

where (,, is the local decision threshold of the nth node. The probability of detection

at the nth node is then given by

P = P{y, > Cu|Hy, P(d,)} = Pa(Go, ), (6.7)

2Note that in some applications, it is reasonable to relax the bandwidth constraint on the com-
munication channels. In such scenarios, the nodes can be designed to send more information bits
about their inference, e.g, sending quantized sensor observations or quantized local likelihood ratios.
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where Py((,d) is defined as follows:
— v P(d
PaC.d) 2 Q <7< VI >) . (6.5)

During the data-retrieval period, the fusion center will trigger the nodes within its
activation range by sending a beacon signal. All the nodes that are within this
activated region A then send their local decisions to the fusion center. Without loss of
generality, we consider an equivalent discrete-time communication model [85,86,88].3
As shown in Fig. 6-1, local decisions {u,} are transmitted over parallel channels to

the fusion center.

The received signal at the fusion center from the nth sensor node is given by
T = \V aEpu, + wy, (6.9)

where F, is the transmit energy per bit, and a accounts for the up-link path loss,
which is assumed to be identical for all nodes.* The channel noise, w,, is modeled as
a zero-mean Gaussian r.v. with variance Ny/2 and it is assumed to be i.i.d. across
the nodes. We can define SNR = aFE}, /Ny as the received SNR from each node at the
fusion center. The goal of the fusion center is to make a global decision about the

hypotheses based on the N; received observations given by r = [ry,...,7ry,]7.

Given N, = ny, a, {Pé")}, and {Pf(")}, the optimal fusion rule is given by

= prn|H1(rn|Hl) H

A(r) = log ————| < T (6.10)
g prn|Ho(rn‘H0) Hy

As pointed out in [85,86], the above fusion rule is not easily computable at the fusion

center, particularly for bandwidth-constrained WSNs;, since it requires each node to

send its Pé") and Pf(") to the fusion center or the fusion center needs to know a priori

3Such a simplified assumption allows us to study in isolation the effect of cooperation between
the nodes. Moreover, this model implicitly assumes that coherent detection with perfect channel
state information and perfect synchronization is performed at the fusion center.

4When the fusion center is located at an altitude significantly higher than the radius of the sensor
field, this is a reasonable assumption.
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Pén) and Pf(n) for all n, which directly depends on the locations of all the nodes, the
intensity of the Pol, and the local threshold (,.> As a result, the fusion center can
only rely on suboptimal fusion rule; in particular, we adopt the equal gain combining

(EGC) fusion rule given by

nt

A(r) = nit

H,
Tn < T, (6.11)
n=1 Ho
which has been shown to be robust for a wide range of SNR [85,86]. In the following,
we consider the scenario in which all nodes use the common local threshold (. In this
case, Pf(") = P; is fixed as a design parameter (generally P; < 1) so that the decision
threshold ¢ can be evaluated according to (6.6).

Now, using the spatial Poisson distribution of the nodes and (6.8), the number
of nodes that can detect the Pol when conditioned on H;7, hence with local decision

u, = +1, is a Poisson r.v., Ng, with mean given by

Aa=ENg = P/ Pa(C, [lx = xpor ) dx, (6.12)
A

where x and xp,; denote the locations of sensor node and Pol, respectively. Condi-
tioned on N, the ratio Ag/)\; is the average percentage of nodes in region A which
successfully detects the Pol. Using Py((, d) given by (6.8), the integral in (6.12) can
be evaluated numerically. Note the expression in (6.12) is general and is applicable
for general Pol and sensor measurement models, as long as Py((,d) is well-defined.®
On the other hand, by the spatial Poisson distribution of the nodes, the false-alarmed
nodes can be obtained by thinning the original sensor nodes with thinning probability

(1 — P;). Hence, the number of false-alarmed nodes, Ny, is also Poisson distributed

5Here, we do not consider the presence of an intelligent sensor manager at the fusion center that
is capable of selecting only the useful information from the sensor field or know the shape of the
spatial signal of Pol.

6For example, when the sensor noise z, is negligible and A is large, log-normal shadowing in (6.1)
leads to an analogous model adopted in [146], which admits a closed-form expression for (6.12).
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Figure 6-2: Cooperative fusion architecture.

with mean given by

At = E{N:} = AP (6.13)

Note that A¢ is generally smaller than Ay for small F;.

6.2.2 Cooperative Fusion Architecture

In CFA, the sensor nodes need to disseminate and agree on a common decision
throughout the network via a consensus flooding protocol, before sending the agreed
decision to the fusion center as shown in Fig. 6-2. Similar to (6.9), activated nodes

send the agreed decision to the fusion center via parallel channels.
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Consensus Flooding Protocol

When the Pol intensity is weak’, Parley algorithm is likely to lead to consensus
in the wrong decision since majority of the nodes in the WSN have rejected Hj.
Although [94] attempts to relax the stringent assumptions of conventional Parley
algorithm, it requires self-organizing network that is capable of exchanging enormous
amount of information. This greatly limits the applicability of this algorithm in large
scale networks, especially if energy constraint is enforced at each sensor node. As
such, we propose a consensus flooding protocol that accounts for weak Pol intensity
and reduces the possibility of false-alarm flooding. We define the deliver ratio, D,, as
the ratio between the number of nodes that declare u = +1 at the end of flooding and
the total number of nodes. Specifically, we introduce a voting scheme in our flooding
protocol via the use of a threshold T;,. Through T}, we can find a good trade-off
between a high D, when Pol is present and a low D, when Pol is absent. The latter
situation can be achieved by minimizing the possibility of false-alarm flooding. The

details of our consensus flooding protocol are given as follows:

S1 The consensus flooding protocol is activated by sending a beacon signal from the

fusion center to the sensor field.

S2 All activated nodes make a decision based on the measured strength of the Pol

intensity.

S3 Nodes that have declared H = H, (Pol is present) will each send a broadcast
packet to neighboring nodes only once. Each node then initiates a counter with

a value of one, sets a fixed assessment delay (FAD), and proceeds to S5.

S4 Nodes that have declared H = H, (Pol is absent) will remain silent and listen to
neighboring nodes. Each node then initiates a counter with a value of zero, sets

a FAD, and proceeds to S5.

S5 During FAD, the counter is incremented by one for each received broadcast packet.

"In the numerical results, we will show that the main advantage of CFA is achieved in such a
scenario.
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S6 After FAD expires, each node compares its counter with a pre-set value Tj,. If

counter is less than Tj,, set H= H,. Otherwise, set H= H,.

S7 If the node has changed its decision and has not broadcasted before, it will proceed

to S3. Else it will remain silent.

S8 The consensus flooding protocol is stopped after a certain number of iterations,

and all activated nodes send their decisions to the fusion center.

Note that the above flooding protocol differs from the conventional broadcasting pro-
tocols. Conventional broadcasting protocols are designed to maximize the delivery
ratio as well as to minimize the redundant retransmissions, regardless of the cor-
rectness of the message broadcasted [147,148].® Unlike the Parley algorithm [91] or
conventional broadcasting protocols [147,148], our consensus flooding protocol adopts
a voting scheme to enable agreement in decisions and to control false-alarm flooding.
In addition, only nodes that declare H; are allowed to broadcast their decisions. When
time constraint is not stringent, the FAD value and the number of protocol iterations
can be chosen large enough to allow the consensus flooding protocol to terminate
correctly. The choice of the threshold 7j, in the voting scheme essentially depends on
the degree of connection, which is defined as the average number of neighbors, Ay,
each node can hear. Thus, we can parameterize our consensus flooding protocol by
(Th, An, Dy), where the parameters, T}, and A, are chosen to meet a given D, when

conditioned on H;, and to minimize the possibility of false-alarm flooding.

Inter-node Communication Model

We model our inter-node wireless links as being subjected to attenuation with both
distance and log-normal shadowing [146, 149, 150]. The motivation for considering
such a channel model stemmed from the fact that deterministic path-loss model often

leads to inaccurate analysis due to ignorance of the stochastic nature of wireless

8In [147,148], the delivery ratio is simply defined as the ratio between the number of nodes that
received the broadcasted message over the total number of nodes.
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channel [151-154]. For example, it has been shown by several authors that shadowing

improves the connectivity properties of the wireless networks [146, 149, 150].

The received packet energy of a receiving node at a distance r away from the

broadcasting node can be written as
5;
Erec - EﬂoodKT_a10ﬁ> (614)

where Fyqoq is the energy required by each node to broadcast a packet and it generally
depends on the inter-node transmitted power, bit rate, and packet length. The path
loss exponent, «, of the wireless inter-node link takes values between 2 and 4, and
K is a constant that depends on the antenna gain and wavelength. We consider the
attenuation due to shadowing between any two nodes ¢ and j as i.i.d. For log-normal
shadowing, S; ; ~ N(0,0%). Now, we consider that all nodes have the same receiver
sensitivity, where F,,;, is the minimum receive energy such that packets are correctly
detected with probability one if and only if E... is greater than FE,,;,, otherwise they
are discarded. Mathematically, this is equivalent to the connection condition, whereby

node 7 and j at a given distance r apart are connected if

r < R, £ a.exp (b.Si5) , (6.15)
1
where a, = (%)ﬂ be = 11110_1(10’ and R, can be interpreted as the connection

distance, which is a r.v. due to the effect of shadowing. In the absence of shadowing

(ie., S;; =0), R is a deterministic circular coverage radius.

From the spatial Poisson distribution of the nodes, given that a particular node
falls within a disk of radius r, its location is uniformly distributed over the disk.
Given this particular node, the number of nodes, N}, connected to it forms a Poisson

process with mean given by

2w 00 1 r
An = / / prQ 2 In — | drdf
0 0 c0S Ae

00 ac exp(beos) r 1.2
=27 / / ex (——) drdz
g —oc0 J0 V2T P 2
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00 1 2
= wpaz /_oo \/—2_7r exp (—% + 2bcasx) dx
= mpalexp (2b20%). (6.16)

From (6.16), we can observe that the degree of connection increases with shadowing
and this coincides with the results of [146,149,150]. Given a certain \,, we can use

(6.16) to obtain the required packet energy Epooq, which is given by

Efooa 1 Ah 2
= — . 6.17
E.. K ( pmexp (2b20%) ( )

Network Connectivity Analysis

The analytical characterization of D, for our consensus flooding protocol is not a
trivial problem. Here, we will provide some conservative bounds through the use
of network connectivity concepts [149, 150]. We will show how we can relate D;,
through the concept of network connectivity, to the protocol parameters A, and Tj,.
In particular, we will obtain bounds on the range of A\, to satisfy a specified D, under
both hypothesis (Pol present and absent). In the following, we provide some notions

of network connectivity which we use in our analysis.

Definition 1. The network can be viewed as a directed graph where each node is a
vertex and a directed edge exists from vertex i to j if and only if node © can directly
transmit to node j. A network is said to be connected if for every pair of vertexes

there exits a directed path between them.

Definition 2. The probability that the network is connected and each node has at
least n neighbors is defined as P.{n}.

Since N, is Poisson distributed, the probability that a node does not hear a
sufficient number of neighboring nodes (N, < 7},) is given by
Th—1

Pr, = P{hears less than 7}, nodes} = Z

=0

hexp (—=Ap)

5 , (6.18)

and the probability that a node is isolated, i.e., it cannot hear any neighboring node
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(T), = 1) is then given by
P{N, =0} =exp(—An). (6.19)

Given that Ny = ny, the conditional probability that none of these nodes is isolated

is approximated by [149, 150]
P{no node isolated| Ny = n} = (1 — P{N, =0})™, (6.20)

where the approximation arises from the assumption that the events of isolated nodes
are statistically independent. The validity of this approximation has been verified
via simulations in [149,150]. By the spatial Poisson distribution of the nodes, the
probability that none of the nodes is isolated is given by

Al exp (_>\t)

nt!

P{no node isolated} = Z P{no node isolated| Ny = n}
ny=0

= exp(—A¢exp(—An)), (6.21)
and we make the approximation that P.{1} ~ P{no node isolated} when the network
is highly connected [149, 150].°

When 7}, > 1 (consensus flooding protocol with voting scheme enabled), the
condition for a node to change its decision to u, = +1 is when it hears at least Ty,
neighbors. Similar to (6.20), the conditional probability that none of the nodes has a

degree of connection less than T, can be approximated by'°
P{no node with N}, < T,|Ny = ne} = (1 — P )™, (6.22)

which becomes (6.20) when 7}, = 1. Using (6.18) and (6.22), the probability that

9Note that the non-existence of isolated nodes is only a necessary, but not sufficient condition for
a network to be connected.
10The approximation arises from the assumption that the events of isolated nodes are statistically
independent.
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none of the nodes has a degree of connection less than 7j, is given by

Ta—1 |
P{no node with N, < T} = exp (—At exp(—An) i %) , (6.23)

i=0
where we can similarly make the approximation that P.{7},} ~ P{no node with N} <
Ty} when the network is highly connected. The validity of our approximations in
(6.21) and (6.23) will be verified via simulations in a later section. In addition, we
will further verify our claim via simulations that when the network is highly connected
according to our definition 2, i.e., P.{T},} > 0.9, the delivery ratio D, of the consensus
flooding protocol under H; is also high, i.e., under Hy, D, > P{7},}. Since this is a

conservative condition, we can only determine an upper bound on A\, given 7}, and

D, using (6.21) and (6.23).

With our consensus flooding protocol, for a given D,, the number of nodes, N,
that agree on the correct local decision u = +1 under H; is approximated as a Poisson

r.v. with mean given by
Ao = E{N,} = \D:.. (6.24)

On the other hand, we also need to ensure that our consensus flooding protocol
minimizes the possibility of false-alarm flooding. Considering that the density of
false-alarmed nodes is pP; and for a given P in (6.6), the conditional probability that

all nodes hear less than 7T}, false-alarmed nodes is given by

P{all nodes hear less than T, false-alarmed nodes| Ny = n}

= (exp(—Pf)\h) i (Pf.)\h)Z) ; (6.25)

— 1!
and the probability that all nodes hear less than 7j, false-alarmed nodes is then given
by
P{all nodes hear less than 7j, false-alarmed nodes}
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= exp {)\t [(exp(—Pf)\h) . (Pf;‘ )Z> — 1] } . (6.26)

Note that the event that all nodes hear less than T}, false-alarmed nodes is only a
sufficient, but not necessary condition for absence of false-alarm flooding. Since the
probability that no false flooding occurs is greater than (6.26), we can ensure that
our consensus flooding protocol minimizes the possibility of false-alarm flooding by
satisfying P{false-alarm flooding occurs} < P;.1t

In summary, we have developed a framework for determining the connection de-
gree of our consensus flooding protocol with a given P and T}, and high delivery
ratio, i.e., D, > 0.9, using concept of network connectivity. Specifically, we use
(6.23) and (6.26) to determine A, by fixing D, > 0.9 (when POI is present) and
P{false alarm flooding occurs} < F;. It is interesting to note that, due to the Pois-
son nature of the WSN, these probabilities do not depend on the channel model

details, but only on the synthetic parameter, namely the connection degree \y.

6.3 Performance Analysis

6.3.1 Probability of Error Analysis

We consider a Bayesian approach, whereby the a priori probabilities of the null and
alternate hypotheses, P{Hy} and P {H;}, are known at the fusion center. Without
loss of generality, we assume that the hypotheses are equally likely. The fusion center
employs the EGC fusion rule in (6.11) with threshold 7 = 0.!? Utilizing the total

probability law, we can write the probability of decision error at the fusion center as

1 1
Po= 5P {elHi} + 5P {e[Hy}, (6.27)

1The motivation for this criterion comes from the consideration that at the fusion center we do
not want a catastrophic false-alarm flooding event with a probability higher than the P: of each
node.

12Note that the EGC fusion rule treats all the received observations equally, and 7 = 0 is a
reasonable choice due to our antipodal signal structure of u,,.
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Parallel Fusion Architecture

The conditional probability P {e|H;} in (6.27) is given by

P{e|H;} = En, {IP’ (Z o < 0[N, = nt,Hl> }

n=1

= m{i B(m, /A W) [1= Q (—(2m — N)+v/2SNR/N) | }

m=0

(6.28)

Similar to (6.28), we can also derive P {e|Hy} in (6.27) as follows:

P{e|Hy} = En, {IP’ (Z o > 0[N, = nt,H()) }

n=1

- ]EM{X: Blm, A/, N)Q (—(Qm - Nt)\/2SNR/Nt) } (6.29)

By substituting (6.28) and (6.29) into (6.27), we obtain the probability of decision

error for PFA at the fusion center as follows:
1 il
RN _ §EM{Z B(m, A/, N,) [1 ~Q (—(2m - Nt)\/QSNR/Ntﬂ }
m=0
1 il
+§EM{Z Bm, A/ A, No)Q (—(zm . Nt)\/QSNR/Nt> } (6.30)
m=0

where B(n,p,n;) denotes the binomial probability distribution of a r.v. n with pa-

rameters n; and p.

Cooperative Fusion Architecture

The conditional probability P{e|H;} follows straightforwardly from (6.28) and is
given by

P{e|H,} = Ey, {IP (Z o < 0| Ny = nt,Hl> }

n=1
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_ EM{% Blm, /A, N) [1 —Q (—(Qm - Nt)\/gsTR/Nt)] }

m=0

(6.31)

On the other hand, P {e|Hy} is given by

P {e|Hy} = Ey, {IP’ (Z o > 0| Ny = ny, H0> }

n=1

= EM{Q (V2NSNR) } (6.32)

where all nodes send the common correct decision u = 0 after the consensus flooding
when P is small. Thus, by substituting (6.31) and (6.32) into (6.27), we obtain the

probability of decision error for CFA at the fusion center as follows:

PO(CFA) _ %EN‘{mi:to B(m, A/ M, V) [1 —-Q (—(Qm — Nt)\/QSNR/Ntﬂ }
+%EM {Q (V2N.SNR) } (6.33)

6.3.2 Energy Efficiency Analysis

The average energy consumed by each node in the PFA to convey a single information

bit to the fusion center at a target P, is simply given by
A
EG = B, (6.34)

since the PFA does not have any cooperation overhead. To execute the consensus
flooding protocol in the CFA, the average number of nodes that send a broadcast
packet under H; is equal to A\, + Aq - Pr,. Recall that A, is the average number of
nodes which sent a broadcast packet during the flooding process and agreed on the
correct decision, and \q - Pr, is the average number of nodes which detected the Pol
but did not participate in the flooding process since they do not hear a sufficient

number of neighbors. Combining both the transmission and the flooding energy, the
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average energy consumed by each node to convey a single information bit to the fusion

center when conditioned on H; is given by

CFA cra) | Ehood
Eivg\H)l = By 4 N (Aa+Aa- Pr)- (6.35)
According to our analysis in Chapter 6.2.3, our consensus flooding protocol can ensure
that the probability of false-alarm flooding is lower than FP;. As a result, the average
number of nodes that send a broadcast packet is not larger than ¢, and the average
energy consumed by each node to convey a single information bit to the fusion center
when conditioned on Hj is given by
(CFA) _ ~(CFA) | Ehood A

B e, = Er + —n (6.36)

Combining (6.35) and (6.36), the total average energy consumed by each node in the

CFA to convey a single information bit to the fusion center at a target P, is given by

E 00 )\ E 00
ELSTN = P(H,) [EéCFA) 4 food 7t f} + P(H,) {EéCFA) + %(Aa + - Pr)
t t
5
— O™ {1 + 5 [Af + Mo+ PTh)} } : (6.37)
t

where Fgooq = 0FEy. In realistic WSNs, the choice of § depends mainly on the re-
lationship between the up-link path-loss and the inter-node wireless links in (6.14).
In general, Ezﬁ—gz’d [Af + (Ao + Aa - Pr,)] accounts for the cooperation overhead since it
represents the increase in the average energy consumption per node in order to coop-
erate.!3

By using (6.34) and (6.37), we can then compute the average energy gain (in dB)

due to cooperation as

PFA PFA
B B

5) T O R e ]

(6.38)

13Note that we have considered implicitly that the energy required for listening is negligible.
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For a target P, SNRE™) and SNR(*) can be determined by simply inverting (6.30)

and (6.33) respectively. Substituting these values into (6.38), we obtain

SNR(PTFA)
SNR(CFA) {1 + %M [Ar+ (Ao + A - PTh)]}

Ag = 10log (6.39)

From (6.39), we can observe that the gain from cooperation depends on how much
energy is spent on local data exchange. This additional required energy explicitly
depends on the connectivity of the network through Py, the delivery ratio of the
consensus flooding protocol through A,, the average flooding energy through ¢, and

the average number of active sensor nodes through A;.

6.4 Numerical Results

In this section, we evaluate the performance of both architectures based on our analyt-
ical results developed in the previous sections. As shown, our methodology highlights
dependency on a large set of parameters that reflect different aspects of the system,
such as the average number of nodes in the sensor field (through )\;), Pol intensity
(through Aq/)\), inter-node wireless link condition (through Ay), target probability
of decision error at the fusion center (P,), probability of false-alarm (P), and the
consensus flooding protocol (T}, An, D;).

Our simulation setup consists of a square of 300 x 300 m? with 500 nodes ran-
domly and independently placed. However, only a circle of radius 75 m is considered
to avoid border effects. No medium access control is considered. The inter-node
communication model in (6.14) is used with K = 40 dB, @ = 3.5 and 05 = 4. In
Fig. 6-3, we plot P.{T},} based on simulation and analytical expression (6.23) when
Aa/A¢ = 0.5 and Pol is present.'* Tt can be seen that for large \,, P.{7}} tends to
1 for different T}, values, and the simulation and analytical results are in good agree-

ment verifying that (6.23) is a good approximation for P.{7},}. Moreover, we have

14We have also verified by simulation that the effect of the ratio Aq/\; is negligible. The results
are not shown due to space constraint.
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Figure 6-3: Comparison of P.{7},} using simulation and analytical results when
Aa/A¢ = 0.5. The solid and dashed lines indicate the analytical result using (6.23)
and simulation result respectively.

plotted simulation results for D, in Fig. 6-3, and, indeed, we can observe that P.{7},}
is lower than D,. As a result, we can obtain an upper bound on A, for a given Ty
and D, > 0.9 from (6.23). For example, given that 7}, = 3, we have \;, = 11 and 15
for D, = 0.9 and D, = 0.99 respectively. In the following, we will consider two sets
of consensus flooding protocol parameters (T}, A\, D;) = (3, 11, 0.9), and (T, An, D;)
= (3, 15, 0.99).1°

The performance of both architectures as a function of A\ in the sensor field with
different Pol intensity (Aq/A¢ = 0.1 and Ag/A\ = 0.8) is plotted in Fig. 6-4. The
consensus flooding protocol parameter set used is (7, An, D) = (3, 11, 0.9), and SNR
= -15 dB. For weak Pol intensity (Aq/A; = 0.1), PFA performs poorly as expected
due to small sensing coverage. For strong Pol intensity (Aq/A; = 0.8), PFA performs

better and the probability of error decays with increasing A;. For CFA, we can observe

15For these sets of consensus flooding protocol parameters, the condition that
P{false-alarm flooding occurs} < P is also satisfied for P; = 1073 using (6.26).
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Figure 6-4: Performance of PFA and CFA with respect to the average number of
nodes. The solid and dashed lines indicate PFA and CFA respectively. The flooding
protocol parameter set used is (T}, Ay, D;) = (3, 11, 0.9), and SNR = -15 dB.

that the probability of error decays with increasing \; regardless of the Pol intensity.
This shows that CFA provides reliability in WSN especially when the Pol intensity
may be weak or unknown.

Next, we consider the effect of Pol intensity on the performance of both architec-
tures when \; = 500 and SNR = -15 dB in Fig. 6-5. Two sets of consensus flooding
protocol parameters are used for comparison in CFA. It can be seen that CFA is
insensitive to the Pol intensity, and the protocol with higher delivery ratio performs
better at the expense of a higher energy consumption due to the increased degree of
connection A\, required. Similar to Fig. 6-4, we can observe that PFA performs better
as the Pol intensity increases, showing that the reliability of PFA depends heavily on
the Pol intensity. Note that this performance also depends on the threshold at the
fusion center, which we have assumed to be zero for this case. If the fusion center

has more information about the sensor field and the Pol,'® it can then optimize this

16Here, information refers to the individual probability of detection of each node and the a priori
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Figure 6-5: Effect of Pol intensity through Aq/\; and delivery ratio of the consensus
flooding protocol on the performance of PFA and CFA when A\ = 500 and SNR =
-15 dB. The solid and dashed lines indicate PFA and CFA respectively. The flooding
protocol parameter sets used are (T}, An, D;) = (3, 11, 0.9) and (T}, A\, D;) = (3, 15,
0.99).

threshold to obtain a better performance than that shown in Fig. 6-5.

The effect of Pol intensity, delivery ratio, network connectivity, and flooding en-
ergy on the energy efficiency of CFA at P, = 1 x 107 and )\ = 500 is plotted in
Figs. 6-6 and 6-7. In Fig. 6-6, we compare two sets of consensus flooding protocol
parameters with different D, and A,. Using (6.17), we can determine the values of
Efood/Emin for A\, = 11 and 15, respectively. By letting the ¢ that corresponds to
An = 11 to be 0.1, we can then obtain the new o that corresponds to A, = 15 using
the values of Eqooq/Fmin. From Fig. 6-6, we can observe that as the Pol intensity
increases, the average energy gain due to cooperation decreases since PFA becomes
more reliable. It can also be seen that higher deliver ratio offers a greater average

energy efficiency due to cooperation. However, this average energy gain due to coop-

probabilities of the hypotheses.
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sets used are (T}, An, D) = (3, 11, 0.9) and (T}, A\, D;) = (3, 15, 0.99).
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Figure 6-7: Effect of Pol intensity through Aq/A\; and flooding energy on energy

efficiency of CFA when P, = 1 x 10~* and )\; = 500. The flooding protocol parameter
set used is (Th, A\n, D) = (3, 11, 0.9).
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eration can go below 0 dB at a certain region of high Pol intensity, since the increase
in average energy consumption needed to execute flooding outweighs the gain in en-
ergy efficiency resulting from cooperation. To further investigate this phenomenon,
we consider different values of 0 (0 = 0.1, 6 = 1 and 0 = 10) with the consensus
flooding protocol parameter set (7}, Ap, D;) = (3, 11, 0.9) in Fig. 6-7. It can be seen
clearly in Fig. 6-7 that the average energy gain due to cooperation decreases as ¢
increases. Recall that § mainly depends on the node transmitter power, bit rate and
packet length. This result shows that these parameters have to be carefully designed
to make ¢ small, in order for CFA to be more energy efficient than PFA. Depending
on the Pol intensity, PFA can be more energy efficient than CFA, especially for larger
values of 9. For example, when 6 = 10, it is more energy efficient to implement PFA
in regions with Pol intensity Aq/A; > 0.7.

Lastly, we consider the effect of node density on the energy efficiency of CFA at
P, =1x10"* and \q /A = 0.8 with the consensus flooding protocol parameter set
(T, A\n, Dr) = (3, 11, 0.9) in Fig. 6-8. As )\ increases, the average energy gain due to
cooperation decreases and tends to reach a floor. Similar to Fig. 6-7, we also observe

here that the average energy gain due to cooperation decreases as ¢ increases.
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Figure 6-8: Effect of node density and flooding energy cost on energy efficiency of

CFA when P, = 1 x 107% and A\q/\; = 0.8. The flooding protocol parameter set used
is (T, An, Dy) = (3, 11, 0.9).
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Chapter 7

Conclusions

This final chapter summarizes the contributions of the dissertation and highlights

numerous areas for further research.

7.1 Contributions

In Chapter 2, we developed RPA algorithms that maximize the output SNR of co-
herent and noncoherent AF relay networks under both individual and aggregate relay
power constraints. We showed that the coherent AF RPA problem, in the presence
of perfect global CSI, can be formulated as a quasiconvex optimization problem.
Thus, these RPA problems can be solved efficiently using the bisection method via
a sequence of convex feasibility problems, in the form of SOCPs. We also showed
that the noncoherent AF RPA problem, in the presence of perfect global CSI, can
be approximately decomposed into 2L quasiconvex optimization subproblems. Each
subproblem can be solved efficiently by the bisection method via a sequence of con-
vex feasibility problems in the form of SOCP. Even with optimal RPA, we showed
that the noncoherent AF relay network performs much worse than the coherent AF
case. For the coherent AF case, we have distributed beamforming, which helps to
reduce the severity of deep fades. Therefore, some form of diversity techniques needs
to be exploited to further reduce the outages for the noncoherent AF case, e.g., time

diversity or spatial receiver diversity. By applying the robust optimization methodol-

145



ogy, we showed that the robust counterparts of our convex feasibility problems with
ellipsoidal uncertainty sets can be formulated as SDPs. Our results revealed that
ignoring global CSI uncertainties and solving the relay power optimization problem
often leads to poor performance. As a result, this work highlights the importance of

robust algorithm designs in practical wireless networks.

In Chapter 3, we formulated the AF RPA problem as the total relay transmission
power minimization problem subject to a QoS constraint. With the CE output SNR
constraint, we proposed practical algorithms that track only large-scale fading. With
perfect knowledge of the large-scale fading, we showed that the optimization problems
for the coherent and noncoherent AF relay networks can be cast as an SOCP and
an LP, respectively. The conditions for verifying the feasibility of these problems
and the optimality of the solutions are also derived. Furthermore, we extended these
optimization problems to take into account uncertainties in the knowledge of large-
scale fading. For ellipsoidal uncertainty sets, we showed that the robust counterparts
of our optimization problems for the coherent and noncoherent AF relay networks can
be formulated as an SDP and an SOCP, respectively. Numerical results showed that
the proposed algorithms provide significant power savings over the naive scheme that
employs maximum transmission power at each relay node. In addition, our robust
algorithms provide effective and feasible solutions, yielding good performance in the

presence of uncertainties associated with the global CSI.

In Chapter 4, we analyzed the performance of TR and DTR signaling in dense
multipath UWB channels. We derived the BEP expression for the TR signaling
with AcR via the Gaussian approximation and sampling expansion approaches. We
showed the limitation of the Gaussian approximation whose validity depends on the
assumption of a large time-bandwidth product or large number of transmitted pulses
per symbol. Based on the sampling expansion approach, we developed an analytical
framework to derive a closed-form expression for the BEP of TR and DTR signaling
with AcR for a broad class of fading channels. We extended our methodology to
derive the BEP of TR and DTR signaling with modified AcR. We compared the
performance of TR signaling with AcR with that of the ARake and PRake receivers
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using our computationally simple lower bound. This allowed us to obtain the SNR
penalty associated with TR signaling with an AcR, as compared to ARake and PRake

receivers for the BEP range of interest.

In Chapter 5, we developed a quasi-analytical method as well as an approximate
analytical method to evaluate the BEP of TR and DTR signaling in the presence of
NBI. We showed that the approximate analytical method is particularly useful in ob-
taining BEP expressions that provide insight into the effect of NBI on the performance
of TR signaling schemes. We showed that the approximation is in good agreement
with the quasi-analytical results. We quantified the effects of NBI and channel PDP
on the optimum integration interval of an AcR, showing that NBI imposes a practical
limit on the amount of multipath energy that can be captured by an AcR. In particu-
lar, we showed that the optimum integration interval strongly depends on the channel
PDP and the SNR, as well as the SIR. We compared TR and DTR signaling in terms
of their sensitivity to NBI and revealed that the BEP improvement provided by DTR

signaling is entirely different in noise-limited and interference-limited regimes.

In Chapter 6, we investigated a binary decentralized detection problem in a dense,
randomly deployed and bandwidth-constrained WSN when the sensor observations
are spatially varying. We compared two different fusion architectures, namely, the
parallel fusion architecture and the cooperative fusion architecture, in bandwidth-
constrained WSNs, where each node is restricted to sending a 1-bit information to
the fusion center. We derived expressions for the probability of decision error at the
fusion center and analyzed the average energy consumption for each architecture. We
quantified the effect of Pol intensity, realistic link models, consensus flooding protocol,
and network connectivity on the system reliability and average energy consumption
for both fusion architectures. We showed that cooperation using our proposed consen-
sus flooding protocol is particularly advantageous in scenarios where the Pol intensity
may be weak or unknown. Consequently, this work identifies a fruitful approach for
obtaining insight into the design of cooperative WSNs, as well as the understanding of
the trade-off issues among reliability and energy efficiency in the presence of spatially

varying sensor observations, network connectivity, and realistic link models.
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7.2 Future work

For future research on the design of cooperative networks, we have summarized some

interesting areas and extensions that are worth pursuing.

e Robust Resource Allocation: In our robust counterpart formulation, we as-
sume that there is no distributional information of the global CSI uncertainty,
and adopt the robust optimization methodology developed in [7,8]. However,
when there is some distributional information of the global CSI uncertainty,
one can then employ stochastic optimization and safeguard constraints against
violation using chance or probabilistic constraints [114,155,156]. The general
difficulty of such a probabilistic approach is that computational tractable chance
constraints only exist for some known distributions, and we often end up with
non-convex chance constraints in most cases. Another possible direction is to
design distributed power allocation algorithms instead of centralized design as
studied in this dissertation. In the distributed design, the dual decomposition
method provides a computationally tractable way to solve this power alloca-
tion problem [157]. In addition, it may be interesting to investigate how to
extend such distributed algorithms to incorporate CSI uncertainties. Another
possible direction is to generalize the formulation in this dissertation to the case
of multiple-antenna relay nodes. It is well-known that multiple antennas can
offer significant improvements in terms of spectral efficiency and link reliability.
Therefore, it is interesting to study how resource allocation and efficient trans-
mission designs can further increase the performance gains for such systems,
as well as to understand how these gains depend on the number of antennas.
Extension to the case of multiple source-destination pairs and multihop may be
fruitful. Besides focusing on AF relaying, it would be interesting to consider

other relaying schemes in the above studies.

e Wideband Communications: Since UWB systems need to coexist and con-
tend with many narrowband communication systems, it is important to analyze

the performance of TR signaling schemes in the presence of various narrowband
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systems for successful deployment of UWB systems. As a result, it is important
to study the performance in the case of multiple NBI, particularly using an
interesting interference model has been considered in [158-160]. Moreover, an
analytical comparison with energy detector is also worth investigating since both
energy detector and AcR have been considered as potential low-complexity and
low-sampling rate solutions in IEEE 802.15.4a standardization process. Some
results along this direction can be found in [161,162]. Besides investigating
effect of NBI, it may be worthwhile to study the effect of other wideband sys-
tems or multiuser interference on UWB systems using either energy detector
or AcR. In addition, it would be interesting to see how we can incorporate TR
signaling into wideband cooperative networks design by taking into account the

multipath fading channels and different relaying schemes.

Energy Efficiency: In this dissertation, we have considered that the links
from the nodes to the fusion center are subjected to identical large-scale fad-
ing. In general, the nodes are randomly distributed and the fusion center may
be deployed such that the channels from different sensor nodes to the fusion
center are subjected to different large-scale and small-scale fading. It would be
of interest to examine ways in which current work can be extended to settings
that include such effects. In addition, knowledge of channel state information
at the sensor nodes through feedback may allow the nodes to exploit oppor-
tunistic transmission. This dissertation has not examined the scenario with
mobility. Therefore, it would be interesting to investigate how mobility can af-
fect our results. Another interesting avenue would be to extend our framework
to a distributed multi-target classification problem [163]. This would be very
relevant in practical WSNs where more than one target or event must be classi-
fied. It would be interesting to see what types of communication and detection
strategies at the sensor nodes are needed under different power, network, and

complexity constraints.
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Appendix A

Mathematical Preliminaries

A.1 Generalized Convexity

In this appendix, we provide some mathematical preliminaries on generalized convex-
ity.

Definition 3. The lower-level set of a function f : RY — R is defined as L(f, o) =
{x € RN : f(z) < a}. Similarly, the upper-level set of a function f : RN — R is
defined as U(f,a) = {x € RN : f(z) > a}.

Definition 4. Let S be a convex subset of RN. A function f : S — R is said to be
quasiconvex if and only if its lower-level sets L(f, ) are convex sets for every o € R.
Similarly, f is said to be quasiconcave if and only if its upper-level sets U(f,a) are
convezr sets for every a € R.

Definition 5. Alternatively, a function f : S — R is said to be quasiconvex if and

only if
Oz + (1= Ny) <max{f(z), f(y)}, (A1)

for everyx,y € S, and 0 < X\ < 1. Similarly, f is said to be quasiconcave if and only

if

fz+ (1= A)y) > min{f(z), f(y)}, (A.2)
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for everyx,y €S, and 0 < X\ < 1.

Definition 6. If S C RY is a conver set, then f : S — R is concave on S if
FOz+1=Ny) > Mf(@)+ (1 =N f(y) for everyz,y €S, and 0 < X < 1. Similarly,
f:S8—=RisconveronS if fOx+(1=Ny) < Af(x)+(1=N)f(y) for everyz,y € S,
and 0 < \ < 1.

A.2 Conic Programming

Mathematically, SOCPs are a class of convex programming problems in which a linear
objective function is minimized over the intersection of SOC constraints [114, 164].
The second-order cone (also known as quadratic, ice-cream, or Lorentz cone) K is

defined as the norm cone for the Euclidean norm and is given by
/C:{UERN,tER+:||u||§t}. (A.3)

The notation >, in (A.3) denotes the generalized inequality with respect to K as

follows:

mx 0 [lull <t (A-4)
u

Therefore, an SOCP is a conic problem in which the standard form is given by [114]:

min ¢’z
st e 0, i€ {1,2,..., M}, (A.5)

where £ € RY is the optimization variable, and the data parameters are ¢ € R,
A; € RV>N b, ¢ RNi ¢; € RV, and d; € R. In addition, it is well-known that SOCP
also includes several important standard convex optimization problems, such as LP,

quadratic programming (QP), and quadratically constrained quadratic programming
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(QCQP). In addition, we can always represent an SOC constraint in (A.4) in terms
of a linear matrix inequality (LMI), as follows [114]:

t tIn u
=k 0 N
u ul ¢

(A.6)

As a result, SOCP can always be represented as a SDP.! However, it has been shown
that is it computationally more efficient to solve SOCP compared to SDP by interior-
point methods [114,164].

Lemma 6. The function f(x) = xTx is SOC representable.

Proof. The epigraph of f(z), denoted by Epi(f), is given by

Epi(f) = {(z,t) e SxR:a"z <t}
t—1) _ (t+1)?
= (z,t)ESxR:sz—l—( ) §(+)
4 4
T t+1
— : < —
{(xt)ESXR || =3
2
T
2
= (IL‘,t)ESXRZ x > 0
=1
L 2 -
where we have used the fact that ¢t = % — % and the generalized inequality in
(A.4) to represent Epi(f) as a cone. O

A.3 Robust Optimization

A generic mathematical programming problem is given by

minimize,  fo(z)

(A.7)
subject to  fi(x) > 0, Vie{l,2,...,m},

L'SDP problems are a class of convex optimization problems in which a linear function is minimized
over the cone of positive semi-definite matrices.
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where z is the optimization variable, fy is the objective function, and {f;} are in-
equality constraint functions. In the nominal model, it is assumed that the nominal
data is completely known, and it is possible to solve (A.7). However, in practice, each
{fi} can be perturbed and the optimal solutions based on the nominal model in (A.7)
may become infeasible or even useless [165].

A more appropriate design approach is to ensure that the optimal solutions re-
main feasible and yield good performance in all possible realizations of unknown per-
turbations. We make distinction from stochastic uncertainty where the probability
distributions of the underlying stochastic perturbations are known. This requirement
often creates heavy burden on the system designer since in many realistic applica-
tions, such information is unavailable or too costly to obtain. In the following, we
treat uncertainty as a collection of data, which we call the uncertainty set. The size
of the uncertainty set corresponds to the amount of uncertainty about the data.?
Mathematically, the robust counterpart of the optimization problem in (A.7) with

uncertain data can be formulated as [7,8]:

ming  fo(¢, Do)
s.t. fi(¢,D;) >0, Vie{l,2,...,m}, (A.8)
Djeu]', Vj:(),l,...,m,

where {D;} are the uncertain data associated with the uncertainty sets {U;}. The
feasible set and optimal solutions of (A.8) are called the robust feasible set and robust
optimal solutions, respectively. Note that this methodology does not assume that the
data uncertainty is of stochastic nature, and it only looks for solutions which remain
feasible for all possible data within the uncertainty set.

One might see that the cardinality of U; can be potentially large and hence, the
robust counterpart may end up with infinitely many inequalities, in which case, it
is known as semi-infinite optimization problem. It is well-known that semi-infinite
problems, even convex ones, are not always tractable. This limits severely on the size

of problem we could address under the robust framework. Nevertheless, it has been

2The singleton uncertainty set corresponds to the case of perfect knowledge of the data.
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shown that there are important problems coupled with reasonable choices of uncer-
tainty sets, that retain polynomial complexity [7,8]. In such cases, there usually exist
equivalent robust counterparts, which are explicit convex optimization problems, that
are polynomially solvable using efficient algorithms such as interior-point methods.

One such example is an ellipsoidal uncertainty set, defined as follows [7,8]:

N

Us = {Ds = Dig+ 3 ;D 61 < o} (A.9)

j=1

where D, is the nominal data, D, ; is the jth direction of data perturbation, and &
is the perturbation vector. The level of feasibility of each robust constraint in (A.8)
is controlled by adjusting p deterministically. Although the uncertain-but-bounded
model of uncertainty in (A.9) requires a priori knowledge of p, it is much easier to
point out the support of the distribution of 4 rather than the distribution itself. For
example, we may estimate the size of the ellipsoidal uncertainty set from the data
obtained from preliminary knowledge of the imperfect CSI estimation and/or from
extensive wireless channel measurement campaigns. Besides resulting in mathemat-

ical simplification, the ellipsoidal uncertainty set is also well-motivated by practical

CSI error models [117].
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Appendix B

BEP Derivation of TR Signaling

B.1 Output statistics of the AcR

In this appendix, we expand the output statistics of Zg as

7,8 Z / / JQT#TW’TM [h(r)stalt — PI()sealt — T, — 7)) drr

J2Ti+ T+, Tp

= 1 Loap j2T+c; Ty+T
Z Q; / str(t — m)str(t + T, — 7)dt
2Tf+CJTp
LCAP Lcap 2T +c; Tp+T
+ Z Z alam/ str(t — 1)str(t + Ty — 7)) dt
=1 m=1 32T +c;Tp
Leap
E
= 7d0 Z Oél2
=1
-1 J2Ts+Ty+¢; To+T
Zy 2y / / h(r)str(t — 70 (t — T,)dtdr
]:0 — 2Tf+Tr+CJTp
=1 Lear 2T +¢; Tp+T
- Y / senlt + T — m)7i(t)dt
Ns 1

320+ Ty +c; Tp+T

7, 8 Z /_ / h(r)sea(t — Ts — 7)i(t)dtdr

J2Te+ T+, Tp
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B —1Loap j2T+c; Ty +T
= (8% / STR(T, — Tl)ﬁ(t + Tr)dt
]:0 =1 j2Tf+Cij
-1 J2Ti4+Te+c; Tp+T
7,8 / (R — T)dt
j= J2Ts+ T +c; Ty
% 1
(B.4)

j2Tf+cJTp+T
/ Vii(t + T,)dt.

j= 2Tf+C] Tp

B.2 Conditional Variances of the output of AcR

In this appendix, we derive the conditional variances of Z,, Z3, and Z, as shown below

\V4 {22 {al}LCAP}
—15 —1Lc,p J2Ti+c; To+T p§' 2T+, To+T
/ STR(t—I—Tr —Tl)STR(U—l—Tr — T

: 7205 +c; Ty 32T +c; Ty
(B.5)

YRy (t — u)dtdu

Leap
NESN E o?
~ — Ny

4 l
=1

\V4 {Zg|{al}LCAP}
Ns —1 Ns —1 Loap G20 +c; Tp+
|

'2Tf+Cij j/2Tf+Cj/Tp

T pj'2Ti+eyTp+T
Q / str(t — 1)str(u — 7)) R (t — w)dtdu
=0 j'=0 I=1 J
(B.6)

Since the noise components are zero-mean, jointly Gaussian r.v.’s; and by using the

result for the fourth-moment of jointly Gaussian random variables [166], the condi-

tional variance of Z, can be derived as

\Y4 {Z4|{al}LCAP}
,2Tf+C /Tp+T
R(t —u) + Ri(t —u—T,)Rs(t — v+ T,)dtdu

N‘s 1 N
/]2Tf+Cij+T/
j= 0 j 7205 +c; Ty 32T +c; Ty
Ns
~ “ENZWT. (B.7)
4 0
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Note that in the above derivations, we have assumed that W > 1/T, so Ry(7) in

(4.8) is approximately equal to zero for || > Tj.

B.3 Sampling Expansion Approach

In this appendix, we show how we can use the sampling expansion approach to rep-
resent a signal of finite duration with a fixed number of samples. Using this approx-
imation, we can easily represent the signal energy in a finite duration with a finite
sum of squares of samples. In the following, we begin with the low-pass signals before

proceeding to the bandpass signals.

B.3.1 Lowpass Signals

Consider a low-pass real signal x(t) which is bandlimited over [/}, Wy]. Recall from

the inverse Fourier Transform, we can represent this signal as

= [ Xy, (B3)

— Wb

where X (f) is the Fourier transform of z(¢). From the Sampling theorem, it is well
known that z(f) can be represented by the Whittaker-Shannon-Kotel'nikov sampling
series [167-169] as

x(t) = Z Typsinc(2Wpt —m), (B.9)
where sinc(z) = sin(nz)/mx and z,, = x(m/2W,,) denotes the mth sample of x(¢),
sampled at a Nyquist rate of 2IW},. In the mathematical literature, the series in (B.9)
is also known as a cardinal series since the sampling functions are the cardinal sine
1

functions or sinc functions.

Now, if x(t) is of almost finite duration 7', we can approximate x(t) by truncating

Note that the set of orthonormal functions in the expansion of (B.9) is {/2Wysinc(2Wyt —m)}

. . . 1 m
with corresponding coefficients et (m)
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the cardinal series in (B.9) to about 2W},T terms. This is the famous “Dimensionality
Theorem” or “2W},T-Theorem” [166,169,170]. It is clear that non-zero signals cannot
be both bandlimited and timelimited at the same time. As a result, a different set of
orthonormal functions known as prolate spheroidal wave functions instead of sampling
functions have been studied [171-174]. In [171-174], the authors showed that 2W,T
terms suffice to approximate the energy in a finite duration of a bandlimited process.?
Although the sampling approach lacks mathematical precision in the notion of both
bandlimited and timelimited signals, it has been shown to be very useful in gaining
engineering insight into a variety of problems [166,169,170,175]. In the following, we
show how the sampling approach can be used to approximate a bandlimited signal
x(t) with approximate duration 7" by a sum of 2W,T terms as follows:
2W,, T

2(t) =2 Y wpsinc@Wit —m),  0<t<T. (B.10)

m=1

Using the fact that

sinc(2Wyt — i)sinc(2Wpt — j)dt = (B.11)

/OO 12Wy, i=7j
e Oa 7’7&‘77

we can then approximate the signal energy in the interval [0, T by

T
— 2 ~ 2 B.12
£ /0 22 (t)dt T mz 2 (B.12)

In addition, we can also use the sampling approach to calculate

T 1 2WbT
U= Hy(t)dt = —— . B.13
[ #Ou0a g3 (B.13)

where vy, = y(m/2W},) denotes the mth sample of a bandlimited signal y(t), sampled

2Since UWB channel can contain several hundreds paths of significant strength [37,38], the
number of degrees of freedom available in a given time-bandwidth product is also large and thus
allow us to apply the “Dimensionality Theorem” to represent the received bandpass signals as 2WT'-
tuple real vectors.
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at a Nyquist rate of 2W),.

Next, we consider bandlimited low-pass white Gaussian noise, n(t), with power
spectral density Ny/2 over [—=W),, Wy]. Similarly, we can represent n(t) over interval
[0, 7] in terms of 2W},T samples as follows:

2W,, T
n(t) = Y nysinc@Wit —m),  0<t<T, (B.14)

m=1
where n,, = n(m/2Wy) is the mth sample of n(t), sampled at a Nyquist rate of
2W, over [0,7], and n,, is a Gaussian r.v. with zero-mean and variance NoW, i.e.,
nm ~ N (0, NoW). Note that the noise samples are i.i.d. across m. The noise energy

in [0, 7] can then be written as

/OT n2(t)dt = 2WZbT ( Zﬁ/b)z , (B.15)

m=1

where (B.15) is the sum of 2W},, T squared independent Gaussian r.v.’s, each with zero-
mean and variance Ny/2, which is equivalent to a central chi-squared distribution with
2WLT degrees of freedom. Using (B.10) and (B.14), we can represent the received

signal as
2W, T
r(t) 2 S (g + ) sine@Wit —m),  0<t<T, (B.16)

m=1

and the normalized received signal energy can be approximated as

— [ r*(t)dt = (T + 1), (B.17)
a2 Jo 2Wyop ——~

where we let 02 = Ny/2. The sum in (B.17) now has a noncentral chi-square distri-
bution with 2W},T" degrees of freedom and a non-centrality parameter given by
I 28

p=— [ 2*(t)dt

= —. B.1
0'2 0 N(] ( 8)
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Furthermore, we can calculate the normalized U in (B.13) with noise as follows

— [ m@)r2(t)dt = 5 (T + 11m) (Y + N2.m)
0, Jo QWbO'n -
1 2W,T
= 2 Z (xmym + YmMim + Ty M2,m + nl,mn2,m)7
QWbO'n ot

(B.19)
where r1(t) = z(t) +n1(t) and ro(t) = y(t) + n2(t). Note that (4.21) in Chapter 4.3.2

takes a form similar to (B.19).

B.3.2 Bandpass Signals

Deterministic Case

Consider a real bandpass signal x(t) with bandwidth W at carrier frequency f. (as-
suming that f. > W/2). We can write z(¢) in terms of its complex baseband equivalent

representation as follows [166,176-179):

z(t) = k Re {a,()e!*™'}
= g [xb(t)ejzﬂfct + xﬁ(t)e‘jzﬂfct}

= k[z1(t) cos(2m ft) — xq(t) sin(2m fot)] (B.20)

where £ is a normalization factor and xy,(t) = x1(t) + jzq(t) is the complex baseband
equivalent signal of z(t) over frequency range of [—1W/2, W/2]. The signal components
x1(t) and xq(t) are called the in-phase (I) and quadrature (QQ) components of xy (%),
respectively, where 1(t) = Re{z, ()} and zq(t) = Im{xy(¢)}.

Taking the Fourier transform of z(t) gives

oo

X(f):/_ x(t)e 72 dt

[e.9]

S . . .
= 5/ [:cb(t)eﬂ”fct + x]’;(t)e_ﬂ”fct] eIt gt

— 00
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k

= 5 [Xb(f - fc) + Xf;(_f - fc)] : (le)

This is the basic frequency domain relationship between the spectrum of the real
bandpass signal X (f) and the spectrum of the complex baseband equivalent signal
Xp(f). Figure B-1 shows the relationship between the spectrum of the bandpass
signal X (f), its scaled version X, (f) which is restricted to positive frequencies, and
its complex baseband equivalent signal X1,(f).® Now, we will use Fig. B-1 to interpret
equation (B.20). Starting from an arbitrary complex baseband equivalent signal xy,(¢)
with Fourier transform X, (f) as shown in the bottom of the figure, we first construct
Xa(f) by translating Xy,(f) to f. as depicted in the middle of the figure. We then
use X (f) to construct a conjugate symmetric bandpass signal X (f) and scale the
amplitude by k/2 to proceed from the middle of the figure to the top.? This simple
example shows how we can use (B.20) to generate a real-valued bandpass signal for

any given complex baseband signal.

Likewise, we can also obtain the complex baseband equivalent representation given
any real-valued bandpass signal by reversing the frequency domain operations in the
above example. Specifically, suppose that x(t) is an arbitrary real bandpass signal.
Thus, z(t) must satisfy the conjugate symmetry condition, so knowledge of only the
non-negative frequencies of X (f) is sufficient for reconstruction of X (f). In fact, such
knowledge is supplied by the analytic-equivalent signal z 4 (t) with Fourier transform

given by

Xalf) = 20(p)x () = XU S0 (B.22)

0, otherwise,

where U(f) is the unit step function. Equivalently, (B.22) can be expressed in the

3The inverse Fourier transform of X4 (f) is known as the analytic-equivalent signal for z(t).

4Since x(t) is a real-valued signal, its Fourier transform must satisfy conjugate symmetry
condition, ie., X(f) = X*(—f). Note that this conjugate symmetry condition implies that
Re{ X (f)} = Re{X(—f)} (real part is symmetric) and Im{X(f)} = —Im(X(—f)) (imaginary part

is antisymmetric).
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Re{ X ()} Jn{ X ()}
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f
Re{Xa(f)} Im{Xa(F)}
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f
Re{Xp(f)} Im{Xp(f)}
2
k
_w w f W w f
2 2 2 2

Figure B-1: Frequency domain relationship between a real bandpass signal x(¢) and
its complex equivalent signals x4 (t) and x,(t).

time-domain as
o > J27m ft o j

where the inverse Fourier transform of U(f) is £ [6(t) + £]. Note that the imaginary
part of the analytic signal is denoted by #(t) = 1 /7t *x(t).> From (B.23), the original
real bandpass signal x(¢) is clearly the real part of the analytic equivalent signal as

given by
x(t) = Re{za(t)}. (B.24)

Now, by letting x4 (t) = kxy,(t)e??™/<! we obtain the equivalent relationship in (B.20).

S5%(t) is also called the Hilbert transform of x(t) since the filter with impulse response 1/7t is
basically a 4 /2 phase shifter for all frequencies in the input signal.
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Moreover, the equivalent frequency-domain relationship between x4 (t) and z},(t) is

given by

Xolf) = 7 XalF + 1) (B.25)

Thus, Xy, (f) is obtained by translating X (f) to the left by f.. Again, we refer to
Fig. B-1 to illustrate the relationship between X (f), Xa(f), and X, (f). However, we
now go from top to bottom: starting from an arbitrary conjugate symmetric X (f), we
construct X (f), and then X}, (f). In summary, we can obtain a complex baseband
equivalent signal z1,(¢) that satisfies (B.20) and (B.21) starting from an arbitrary real
bandpass signal z(t).

Next, we turn to the relationship between the energy of z(t) and z,(¢) as follows:

') 2 ) 2 ')
e [wwa=5 [ pau-npa =5 [Cnopa 320

—00 2 — 00 oo

where we have used the Parseval’s relation and (B.21) to obtain the above results.

From (B.26), we can see that although the normalization factor k appears to be

arbitrary, it leads to different scaling factor between the energies of xy,(t) and x(t).
In the following, we briefly summarize the different normalization factors k used

in the literature [166,176-179].

e When k = 2 [176], the energy of x(t) is twice that of xy,(¢). During down-
conversion, the baseband signal x1(t) can be retrieved by multiplying x(¢) by
cos(27 f.t) and ideal low-pass filtering at baseband [—-W/2, W/2]. Similarly, the
baseband signal zq(t) can be retrieved by multiplying x(¢) by — sin(27 f.t) and
ideal low-pass filtering at baseband [—W/2, W /2]. In this way, we have ensured

that the transmitted and received signals have equal energies.

e When k = /2 [166,177], the energies of z(t) and x,(t) are equal. For down-
conversion, x1(t) and xq(t) can be obtained simply by modulating z(t) by
V2 cos(2m fot) and —v/2sin(27 f.t) followed by ideal low-pass filtering at base-
band [—-W/2, W /2], respectively.
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e When k& = 1 [178,179], the energy of x(t) is half that of x,(¢). For down-
conversion, 1(t) and zq(t) can be obtained by modulating z(t) by 2 cos(27 f.t)
and —2 sin(27 f.t) followed by ideal low-pass filtering at baseband [—-W /2, W/2],

respectively.

Random Case

So far, we have focused on the complex representation of deterministic real band-
pass signals. Here, we will show how the results from the deterministic case can be
extended to bandpass random processes. Consider a real bandpass, wide-sense sta-
tionary (WSS) random process x(t), we can equivalently represent z(t) using (B.20)

as follows:

z(t) = Re {kay(t)e’> e}
= Re{za(t)}, (B.27)

where x4 (t) and z1,(t) are now complex random processes. Similar to (B.22), we
pass z(t) through a linear-time invariant (LTT) filter with transfer function 2U(f) to

obtain analytic-equivalent signal 4 (t) with power spectral density given by

Sea(f) = AU (F)PSu(f) = AU () Sa(f), (B.28)

where S,(f) denotes the power spectral density of z(t) and za(t) is WSS® (See Fig.
B-2). Using the fact that zy,(t) = 12 (t)e 727/ the autocorrelation function of @, (t)

18

1 , _
R, (t,7) = = E {SCA(t)e_ﬂ”fct:cZ(t _ 7_)6]27rfc(t—7-)}

1 * —Jj2n feT
= sz Eaa(®)ai(t —m)pe"

1 .
= ﬁRmA (T)e92mleT, (B.29)

6The output of any LTI system whose input is WSS is still WSS.
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Thus, z,(t) is also WSS with power spectral density equal to

Sa, (f) = /_ ) Ry, (T)e " Tdr

o0

= S5+ £, (B.30)

which shows that the power spectral density of xy, () is the version of S,., (f) translated
to the origin (See Fig. B-2). Note that (B.28) and (B.30) show that the power spectral

density of z1,(t) is 4/k* times the one-sided power spectral density of x(t).

Next, we consider the I and Q components of z},(¢) and show the relation between
the autocorrelation function of z(t) and the autocorrelation and cross-correlation
functions of x1(t) and xq(t). First, we derive the autocorrelation function of x(t)

using (B.20) as follows:

R.(t,7)
= Ry(7)
= 12B{ [ou(t) cos(2n f.t) — wq(t) sin(27 f.1)]
X [ar(t — ) cos(2mfelt — 7)) — wq(t — ) sin(2r fo(t — 7)] |

= k[ Ry, (t,7) cos(2m fet) cos (2 fo(t — 7)) + Rag (t, 7) sin(2m fot) sin(27 fe(t — 7))

= Rupaq(t,7) cos(2m fet) sin (27 fo(t = 7)) = Rag (1, 7) sin (27 fet) cos(27 fe(t — 7))]
= k‘;{ Ry (£,7) + Rug(t,7)] co8(2m fu7) + [Ruy(t, 1) — Rug(t,7)] cos(2mfu(2t — 7))

— [Ragar(t, 7) = Rupag (t,7)] sin(2m for)

— [Ruguor (£, 7) + Ruyagy (t, 7)] sin (27 fu(2t — T))}. (B.31)

Since x(t) is WSS, Ry, (t,7), Rey(t,7), Rayag(t, 7), and Ry 4 (t, 7) must depend only
on 7. In addition, the right-hand side of (B.31) must only be a function of 7 and this

condition is satisfied only if the following equalities hold:

Ry (T) = Rug (1) (B.32)
Rapao(T) = —Req (7). (B.33)
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As a result, (B.31) reduces to
R,(1) = K? [Rxl (7) cos(27 feT) — Rag e (T) sin(27rfc7')} . (B.34)

Furthermore, we can also derive the relation between the autocorrelation function of
xp(t) and the autocorrelation and cross-correlation functions of z(t) and xq(t) as

follows:

Ry, (t,7) = E{[mi(t) + jaq(®)] [ui(t = 7) = juq(t — 7))}
= Roy(7) + Rug(r) + ] | R (7) = B (7)]
= 2[Ry (7) + jRugn(7)]. (B.35)

where we have used the equalities in (B.32) and (B.33) to obtain (B.35). By incor-
porating the results in (B.29), (B.34) and (B.35), we have
]{72

Ry(7) = T [Ra,, ()€™ + RY (7)e 72mIeT]

k2 j27 feT
= Eiﬁe {R,, (1)€<}

1
= 59% {R., (1)}, (B.36)
which shows the equivalent relation between x(t), x4 (t), and xy(t) in terms of their

respective autocorrelation functions. Finally, using (B.36) (See Fig. B-2), we obtain

the power spectral density of x(t) as follows:

Sm(f) = %2 h [Rxb(T)€j27TfCT + R;b(T>e—j27rfC—r] e_jgﬂdeT
2
- kz [Sa, (f = fo) + Say(—f — fo)] - (B.37)

For example, when the bandpass random process is white Gaussian noise n(t) with
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double-sided power spectral density given by

No _
S.(f) =14 2 fe=WRLZ|fI < fe+W)2 (B.38)

0, otherwise.

From (B.27) and (B.30), its analytic-equivalent signal n (¢) has power spectral density
equal to

OINg, fo—W/2<[f<fotrW/2
Sna(f) = o eisf / (B.39)

0, otherwise,

and its complex baseband equivalent signal ny,(t) has power spectral density equal to

=, WL f<wW)2

Sn, (f) = (B.40)

0, otherwise.

Since the power spectrum of n(t) is symmetric around f., it follows that the power
spectrum of ny,(t) is an even function from (B.30). This implies that R, (7) is real
for all 7, and so (B.35) yields Ry (7) = 0. This means that ni(t) and nq(t) are
independent since n;(t) and nq(t) are uncorrelated Gaussian processes. In this case,

the real and imaginary parts of n,(t) each have power spectral density equal to

Mo W< f<W/2
S = Sug(H) = { * =W (B.41)
0, otherwise.
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Sampling Expansion

In the following, we use (B.20) to express a real determinstic bandpass signal x(t)

with bandwidth W and duration 1" as follows:
x(t) = k[a1(t) cos(2m fot) — xq(t) sin(27 f.t)], (B.42)

where z1(t) and xq(t) have a frequency range of [—W/2,W/2|. From (B.10) and

letting Wy, = W/2, we can approximate x1(t) and zq(t) over a duration 1" as

wT

xy(t) = Z 21 msine(Wt —m), 0<t<T
m=1
wT

Z rqmsinc(Wt —m), 0<t<T, (B.43)

m=1

I

zq(t)

where zy,, = zi(m/W) and zq,, = xq(m/W). It follows from (B.12) and (B.26)
that the signal energy of #(¢) in the interval [0, 7] can be approximated by

T W N2 zam\?
Ez/xtdt%— (—m) +<—’”) : B.44
, =52 ) U (B4
and the correlation of z(t) and y(¢) in (B.13) becomes
T g2 W
U= [ w00t = 5> @i + 2amsam), (B.45)
0 2W —~
where yr,,, = yi(m/W) and yq » = yo(m/W).

Similarly, a bandpass WSS Gaussian noise n(t) with double-sided power spectral

density Ny/2 can be represented as
n(t) = k[ni(t) cos(2m ft) — nq(t) sin(2 fot)], (B.46)

and the complex baseband equivalent signals ni(¢) and nqg(t) with a frequency range

of [-W/2,W/2] over interval [0, T'] can be approximated using (B.14) with W}, = W/2
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as

wT
ni(t) = Z ny msine(Wt — m), 0<t<T
m=1
wT

nQ(t) =Y nqmsine(Wt—m), 0<t<T, (B.47)

m=1
where ny,,, = ni(m/W) and nq ,, = nq(m/W) are the mth samples of n;(t) and nq(t),
sampled at a Nyquist rate W over [0, T'], respectively. In addition, ny,, and nq, are

i.i.d. Gaussian r.v.’s with zero-mean and variance NyW/k?, respectively. Similar to

the argument in (B.44), the noise energy in [0, 7] can be written as

T ) ]{j2 wT ny 2 'n,Q 2
n’(t)dt = — —= ] + (—m) : B.48
[ wa=? > (B o (M (B.45)
which is equivalent to having a central chi-squared distribution with 2WT' degrees of

freedom. Using (B.43) and (B.47), the received complex baseband equivalent signals

over interval [0, 7] can be expressed as

wT
ri(t) = Z (@1, + npm) sine(Wt —m), 0<t<T
m=1
wT
rq(t) = (xqQm + nqm) sinc(Wt —m), 0<t<T, (B.49)
m=1

where 7(t) = k[ri(t) cos 27 fot —rq(t) sin 27 f.t] is the received bandpass signal. There-

fore, the normalized received signal energy can be approximated as

1 T 9 1 T ) )
— Bt = — t t)] dt
avzz 0 T() 207% 0 [TI()+TQ(>}
1 T )
= t t)|” dt
20.% 0 [zl( ) + nl( )]
4L T[ (t) + ng(t)] dt
202/, rQ Q
= oW o2 Z [(@1m + nim)® + (Tqm + ngm)?] (B.50)
" m=1
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where (B.50) has a noncentral chi-square distribution with 2W7T" degrees of freedom

and a non-centrality parameter given by

1 [T 28

= 2% (t)dt = N (B.51)

2
05 Jo

Furthermore, the normalized U in (B.19) becomes

— /(;T Tl(t)’l“g(t)dt
]{32 wT

= W o2 Z [(Z1m + n11m) Yrm + n2m) + (TQm + 1g1m) (Yqm + ng.2m)]

m=1
]{32 2WT

= 2 Z (imgm + gmﬁLm + fmﬁlm + ﬁl,mﬁZ,m)y (B52)
2Woy &~

~ A ~ A ~ A ~ A
where Zo,, 1 = TLms L2m = LQmy Y2m—1 = YLm, and Yo, = Yq,m form=1,..., WT.

Note that (4.21) in Chapter 4.3.2 has a form similar to (B.52) with k£ = 1.

B.4 Derivation of (4.28)

In this appendix, we derive the expression for (4.28), where Y; and Y3 are defined
in (4.26) and (4.27) with pdfs fxc(y1, 4, n) and fo(y2,n) respectively. Consider two
new r.v.’s Ry and Ry where R, = /Y; and Ry = /Y, the pdfs of R; and R, can be

found by using transformation of r.v. as follows

fry(r1) = 2r1 fne(rf, p,n) (B.53)
fry(1r2) = 27‘2fc(r§,n). (B.54)

Using (B.54), Fg,(r2) can be obtained as

Fro(ra) =1- ¢332 (B.55)
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By using (B.53) and (B.55), we can rewrite

o ey (1) g
]P){}/l < }/2} = A 27’1 6_(T1+'u') (;) n 1 (2’/"1\/_) _Tl Z ?drl
i=0
nelg s\ (-1/2 oo o
=e M 5 <;) / 7"?+226_2T1 1,1 (27’1\/ﬁ) dry. (B56)

By using the result from [180], we have the following integral given by

o 1| ()™ 02 L (i+n—11  (u/2)*
n+2i 296]_ 2 - z 2 .

/0 v Ly (2a/pp) de zn[ onri | € ;(i—k)!(n—uk)! k!
(B.57)

By substituting (B.57) into (B.56), we have

N\’;
—_

n—

e %ML1L k+n—1)

2n < ! k:Z2k Wn+1—1)"

P{Y1 < Ya} =

(B.58)

Il
o
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Appendix C

BEP Derivation of TR signaling
with NBI

C.1 Derivation of (5.5) and (5.6)

In this appendix, the derivation of the non-centrality parameters M(TI\IL\BQ in (5.5) and

,u(Tfo )If)z in (5.6) are shown. We begin first with the derivation of NTRY which can be
written as
NBD Tl Tl
2
M(TRyl = Z w? dt+ Z/ (&1,5(t) + &a(2))" dt
2UTR im0 o Tr im0 o
Spa Lup
Ne
2 T
D O I CRURES LT (©1)
OIR im0 Jo
2uc

where we can futher simplify pa and pp in (C.1) as follows:

-l LCAP
2
HA = / al?

U ~ 2N0 N, cos(QWfJTr). (C.2)
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Note that we have simply used the result in (4.25) to obtain u in (C.2). However,
to obtain up in (C.2), we need to expand all the terms of ug in (C.1) as follows:

%_1 T
Z / é—i](t)dt OKJJOZ [ sin 47TfJ(T +92]} + C] ) 4 29)
0

80%‘R =0 2N0 47TfJ
sin (47 f3(52T; + ¢;T,) +20)] _ ajNeJoT
47 fy 74N,
) 2N, JyT
« sJ0
& (t)dt =~ (C.3)
802g ;0 /0 2 4N,
where we have made the above approximations by observing that 7" > ﬁf] and
| sin(¢)| < 1. In addition,
N1
t)dt ~ C4
4UTR ; / €1,5(t)€2,5(1) HD- (C4)
where pp = aﬁévif‘oloT cos(2m f3T,) when T cos(2m f31}) > ﬁ. Otherwise, up is on

the same order as ﬁf], which is negligible compared to the first term of up in

(C.2). As a result, we can ignore the latter case and consider only the scenario

when T cos(27 fyT;) > ﬁ as shown in (C.2).

Next, we can rewrite puc in (C.1) as

&_1 L
20(3 % JO 2 CAP Ty )
o = V0 VNP Z a; Z al/ p(t) |:COS(27TfJ(t + 7+ 2Tt + ¢;T,) +0)
0 - 0
7=0 =1

+cos 2 fy(t + 7 + j2T¢ + ¢; T, + 13) + 9)} dt. (C.5)

In order to further simplify (C.5), we first look at how we can solve for fOTp p(t) cos(2m fyt+

¢) dt as follows:
TP (a) o0
/ p(t) cos(2mfit + @) dt = / plt) [e2riattad y emsnlst=a9] gy
0

/ ) [€95(f — f2) + e 6(f + f)] df



A 1
Pwﬂa¢+2p<f>—m
{ €J¢ PRELS P(fy) }

Il
L N =

= |P(fy)| cos <¢+ argp(fJ)>

where (a) follows from the assumption that p(t) is zero outside the interval [0, T}]; (b)
follows from the Parseval’s relationship; (c) follows from the fact that p(t¢) is real so
P(—f) = P*(f); (d) follows from the definition of the real part of a complex number;
and (e) express in terms of cosine. Now, by substituting this result into (C.5) and

using the fact that cos A + cos B = 2 cos((A + B)/2) cos((A — B)/2), we obtain

1

~ Ns
205 P(f1)|\/2Ep Ty 2 Lear
N IILDI

X [cos (27Tfj(7_l + 52T + ¢;T},) + 0 + arg p(fJ))

+ cos (27?]3(77 + 2T + ¢ T, + 1) + 0 + argﬁ(ﬁ))}

4aJ|P I1)|\/2E,Jy cos(m fiT; Z Leap
— CLJ Z (@7]

No

X cos (27TfJ(Tl + 72T + ¢;T, + T, /2) + ¢), (C.6)

where |P(f;)] is the magnitude of the frequency response of p(t) at frequency f;. The
composite random phase is given by ¢ £ arg{P(f;)} + 0, where arg{ P(f)} is the
angle of the frequency response of p(t) at frequency fy, and ¢ is uniformly distributed

over [0,27). In summary, we obtain M(TNRBQ in (5.5) using (C.2) and (C.6).

Using (C.1), (C.2) and (C.6), we can determine the validity of the approximate

analytical method using the following ratios:

Leap 2
27 =1 &

He oy cos (7 fT}) Zy i aj Zz AP oy cos (27TfJ (Tl + J2T% + ¢ T, + %) + 90)
N T:SIR
X —=
A[P(fy)]

, (C.7)
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B _ Qg COS(?TfJTr)

Ns

Hc ]7:0_1 a; lL:CIAP o cos (27TfJ (Tz + 7217 + ¢ T, + %) + 90)
N, L T 1
« ACAP p\/i (C.S)
AP(fy)] V 21:SIR

For a given set of system parameters, we simply need to check if pus + pup > puc

using (C.7) and (C.8). For example, this can arise when Walsh-Hadamard sequences
are used for {a;}. To elaborate on this example, we first numerically average (over
{ai} and «y) the quantities within |- | of (C.7) and (C.8) for a typical set of system
parameters (7r = 100ns, 7, = 0.5ns, T, = 40ns, possible f; = 1.575 GHz, 3.5 GHz,
and 5.745 GHz) and considering ¢; = 1 for all j and Walsh-Hadamard sequences for
{a;}. Results have shown that the value of |- | in (C.7) and (C.8) is always greater
than 1. Approximating these factors by 1 and |P(f;)| ~ /T, we focus on the rest of
the terms in (C.7) and (C.8). Since T} is usually on the order of 100 times 7, and N
and Lcap are usually larger than 4v/2, we can verify that pa + g > e and neglect
e when SIR > —20 dB.

Using similar approach leading to (C.3) and (C.4), we can approximate ,LL(TI\IIS}I/)Q in

(5.6) straightforwardly as follows:

(NBI) 1 - [ )
PN / (60, (1) — &1, (1))l

_A3NAT 03N T
~ 2N, 2N,

cos(2m fyT}). (C.9)

C.2 Derivation of (5.12) and (5.13)

In this appendix, the non-centrality parameters M(Tl\ll)il,)g in (5.12) and M(Tl\gz in (5.13)

are derived. Following similar steps in Appendix D.1, M(TIEQS can be written as

Ny _ Na
1 2 T 2 T
NBI 2
W = g 2 [ w3 [ s - a0 a
207k im0 Jo 8oTR im0 Jo
L0A L5



Ns_q
2UTR ;/ w;(t) (§2,5(t) — &1,5(2)) dt

v

Liic
L
o B CZ”’QQ AINAT  afNJT
No ! 2N, 2N,

cos(2m f11;)

=1

dag|P(fy)|\/ 2By Josin (—n f1T,
+ N Z a; Z Q

X sin (27 fy (7 +j2Tf + cJTp +T1./2)+¢), (C.10)

where pa and pp in (C.10) follows straightforwardly from (C.2) and (C.9), and we
have used the results in (C.5) and (C.6) and the fact that cos B — cos A = 2sin((A +
B)/2)sin((A — B)/2) to obtain uc in (C.10). Next, M(TI\II)LBXI,) in (5.13) is given by

NS -1
NBI
/”L'(TR,Y)4 = Z / £2y + 51] ))2dt

BUTR j—
N, + N, cos(QWfJTr), (C.11)

where the above result follows directly from (C.2).

C.3 Derivation of (5.18), (5.19), (5.20), and (5.21)

Under the approximate analytical method, we can approximate the conditional non-

centrality parameters of Y] as

NBI)
,U]()TRYl ~ Z /

202
DTR

i /0 (€1,5() + &2,5(1)) dt, (C.12)

802
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where pa and pup are obtained using similar approach as shown in Appendix C.1. For

brevity, we only give the results as follows:

Ns—=1 .1 Lcap
1 / ) 2, ,
pa = wi (t)dt = aj,
200 7R ]Z:% o No =1 :
N, T N, JoT
U ~ Syso” | s cos(2m fyNT5). (C.13)
Ny Ny

where the differences between (C.13) and (C.2) lies in a doubled captured signal
energy, double degrees of freedom, and the delay separation is now N T} instead of

T,. As a result, we have the following desired results:

1 Ng—1 T
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i = o 3 | () €0
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2 2
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