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Abstract—We consider the jointly optimal allocation of the
radio resources for a two-user orthogonal amplify-and-forward
(AF) cooperation scheme. In particular, we derive a simple effi-
cient algorithm for determining the power and channel resource
allocations required to operate at any point on the boundary
of the achievable rate region. The algorithm is based on two
results derived herein: a closed-form solution for the optimal
power allocation for a given channel resource allocation; and
the fact that the channel resource allocation problem is quasi-
convex. The structure of the optimal power allocation reveals
that at optimality at most one user acts as a relay, and hence
a fraction of the channel resource will be idle. We propose a
modified orthogonal AF cooperation scheme that uses the channel
resources more efficiently and hence provides a larger achievable
rate region.

Index Terms—Amplify-and-forward relaying, cooperative mul-
tiple access, achievable rate region, quasi-convexity.

I. INTRODUCTION

HE growing demand for reliable spectrally-efficient wire-

less communication has led to a resurgence of interest in
systems in which nodes cooperate in the transmission of mes-
sages to a destination node; e.g., [1]. (See Fig. 1.) An achiev-
able rate region for a full-duplex two-user cooperative multiple
access system was obtained in [1], based on earlier work in [2],
and this achievable rate region was shown to be larger than
the capacity region for conventional multiple access without
cooperation between the source nodes. However, full-duplex
cooperation requires sufficient electrical isolation between the
transmitting and receiving circuits at each node in order to
mitigate near-end cross-talk (e.g., [3], [4], [5], [6]), and this is
often difficult to achieve in practice. In order to avoid the need
for stringent electrical isolation, the cooperation scheme can
be constrained so that the source nodes do not simultaneously
transmit and receive over the same channel, and such schemes
are often said to be half-duplex; e.g., [3], [7]. The subclass
of half-duplex schemes with orthogonal components (e.g.,
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[3]) further constrains the source nodes to use orthogonal
subchannels. (These subchannels can be synthesized by time
division, e.g., [3], or by frequency division, e.g., [6].) This
enables “per-user” decoding at the destination node, rather
than joint decoding, and hence simplifies the receiver at the
destination node. Motivated by this simplicity, we will focus
on orthogonal (half-duplex) cooperation schemes in this paper.

A feature of orthogonal cooperation schemes is that they
can be decomposed into parallel relay channels, each with
orthogonal components [5], [8], [6]. Therefore, the remaining
design issues reduce to the choice of the relaying strategy,
and the allocation of the radio resources to the parallel relay
channels. For the relaying strategy, a number of choices are
available (e.g., [9], [10], [3], [11], [12], [13], [14]), and we
will focus on the amplify-and-forward (AF) strategy, because
it is the simplest in terms of the hardware requirements of the
cooperating nodes. As such, the cooperative scheme that we
will consider is a generalization of the orthogonal AF scheme
in [3]. One of our contributions will be the development of a
simple efficient algorithm for joint power and channel resource
allocation for this scheme, for scenarios in which full channel
state information (CSI) is available. (That is, the design is
based on knowledge of the (effective) channel gain on each
of the four links in Fig. 1.)

As mentioned above, the design of an orthogonal AF coop-
eration scheme requires the appropriate allocation of powers
and the channel resource (typically time or bandwidth) to the
components of each of the underlying parallel relay channels.
Unfortunately, the problem of joint power and resource al-
location so as to enable operation on the boundary of the
achievable rate region is not convex; a fact that might suggest
that this is a rather difficult problem to solve.

Some progress has been made by considering power allo-
cation alone [15].! In particular, it was shown in [15] that
for a given resource allocation, the problem of finding the
power allocation that maximizes a weighted-sum of achievable
rates can be written in a quasi-convex (e.g., [24]) form. In
this paper, we will consider the problem of jointly allocating
the power and the channel resource. In particular, we will
show that for a given target rate of one node, the maximum

ISee [16] for some related work on a non-orthogonal AF cooperation
scheme, [17] for some related work with an outage objective, and [18], [19]
for some related work on half-duplex cooperation with decode-and-forward
relaying. There has also been a considerable amount of work on power and
resource allocation for a variety of relaying schemes with achievable rate or
outage objectives; e.g., [5], [6], [20], [14], [21], [22], [23].
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Fig. 1. Transmitted and received signals of the cooperative channel.

achievable rate of the other node can be written as a convex
function of the transmission powers (see Section III-A) and
a quasi-convex function of the resource allocation parameter
(see Section 1V). Furthermore, using the Karush-Kuhn-Tucker
(KKT) optimality conditions (e.g., [24]), we will derive a
closed-form solution for the optimal power allocation for a
given resource allocation (see Section III-C). By combining
this closed-form solution with the quasi-convexity of the
maximum achievable rate in the resource allocation parameter,
a simple efficient algorithm for the jointly optimal power and
channel resource allocation will be obtained (see Section 1V).
In addition to the computational efficiencies that this approach
provides, the ability to directly control the rate of one of
the nodes can be convenient in the case of heterogeneous
traffic at the cooperative nodes, especially if one node has
a constant rate requirement and the other is dominated by
“best effort” traffic. The structure of the closed-form solution
to the optimal power allocation problem for a fixed channel
resource allocation (see Section III-B) suggests that under our
assumption that channel state information is available, the co-
operative communication scheme that we have adopted (which
is based on that proposed in [3]) does not use all the available
channel resources. (A related observation was made in [16]
for a non-orthogonal half-duplex AF cooperation scheme.)
Hence, the cooperative scheme itself incurs a reduction in the
achievable rate region. In order to mitigate this rate reduction,
in Section V we propose a modified cooperative scheme that
retains the orthogonal half-duplex property of the original
scheme (and that in [3]), yet can achieve a significantly
larger achievable rate region. Similar to original cooperative
scheme, we obtain a closed-form solution to the problem of
optimal power allocation (for fixed resource allocation) for this
modified scheme, and we show that the problem of optimal
channel resource allocation is quasi-convex (see Section V).
Therefore, the jointly optimal power and channel resource
allocation for this modified scheme can also be obtained using
a simple efficient algorithm.

Although the focus of this paper will be on scenarios in
which perfect channel state information (CSI) is available, in
Section VI we will provide an example of a simple modifi-
cation of the proposed approach that encompasses scenarios
with imperfect CSI.

II. SYSTEM MODEL AND DIRECT FORMULATION

We will consider a system in which two users (Nodes 1
and 2) wish to cooperate in the transmission of messages to
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Fig. 2. A frame of the orthogonal half-duplex amplify-and-forward cooper-
ation scheme under consideration.

a destination node (Node 0); cf. Fig. 1. In order to enable
simple implementation, we will adopt the orthogonal half-
duplex amplify-and-forward cooperation scheme illustrated
in Fig. 2. In this scheme, the orthogonal sub-channels are
synthesized by time division, and although we will focus on
that case, our work can be modified in a straightforward way
to address the case of frequency division. The scheme in Fig. 2
is a mild generalization of that in [3], in the sense that channel
resource allocation is implemented by allocating a fraction r
of each frame for the message from Node 1, and a fraction
7 = 1 — r of the frame for the message of Node 2. In the
scheme in [3], the channel resource allocation parameter is
fixed to r = 1/2.

In the scheme in Fig. 2, each frame consists of four time
blocks, with the first two blocks being of fractional length
r/2 and the second two blocks having fractional length #/2.
The first and second blocks have the same length because
the adoption of amplify-and-forward relaying means that the
length of the signals to be transmitted in these two blocks is
the same. For that reason the third and fourth blocks are also
of the same length. In the first block, Node 1 transmits its
message while Node 2 listens. In the second block, Node 2
works as a relay for Node 1; it amplifies the signal received
in the first block by a factor A, and re-transmits that signal
to the master node. In the third and fourth blocks the roles of
Nodes 1 and 2 are reversed, so that Node 1 works as a relay
for Node 2.

We will consider a block fading channel model with a
coherence time that is long enough for us to focus on the case
in which full channel state information (CSI) can be acquired
without expending a significant fraction of the available power
and channel resources. (We will consider a scenario with
uncertain CSI in Section VI.) If we define y, (¢) to be the
signal block received by Node n during block /¢, then the
received signals of interest are y;(¢) for £ mod 4 = 3, y2(¥)
for £ mod 4 = 1, and yo(¢) for all £. (We will use O to
represent blocks in which the receiver is turned off.) If we
define K,,, to be the complex channel gain between Nodes
m € {1,2} and n € {0, 1,2}, and z,(¢) to be the zero-mean
additive white circular complex Gaussian noise with variance
o2 at Node n, then the received signal blocks can be written
as

_ K21X2(€) + Zl(f) ¢ mod 4 = 3,
3’1(6)_{ 0 (mod4#3
_ Klgxl(f) + Zg(f) fmod 4 =1,
3’2(6)_{ 0 (modd#1, @
Kloxl(f) + Zo(f) fmod 4 =1,

) KooAsy2(0 —1)+29(¢) ¢ mod 4 =2,
yolf) = Kooxa (L) + 2o(0) ¢ mod 4 = 3, G)
K10A1Y1(f — 1) + Zo(é) £ mod 4 = O,
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where A; and A, represent the amplification factors of Nodes
1 and 2, respectively, when they act as a relay. Let us define
P;; to be the power allocated by Node ¢ to the transmission
of the message from Node j. With that definition, the powers
of the (non-zero) transmitted signals in the blocks in Fig. 2
are P11, P»1, Pa2, and Pjo, respectively. Furthermore, the
amplification factors A; and A, that ensure that all the
available relaying power is used are [3]

P12 P21
Ay= )2 ay = [ g
! ‘K21‘2P22—|—O'% 2 ‘K12‘2P11+O'% “)

We will impose average transmission power constraints on
each node, namely, the power components should satisfy the
average power constraints % i1+ gPig < P,, where P,
is the maximum average power for Node ¢. For notational
simplicity, we will define the effective channel gain to be
TYmn = |Kmn‘2/0'72L

For a given allocation for the power components, P =
(P11, P12, Po1, Pa2), and a given value for r, the achievable
rate region of the system described above is the set of all rate

pairs (Ry, R2) that satisfy [3]
Rl < Rl (7), ’I’)

Py P
Y207Y124114721 > . (5a)
1+ v20P1 + Y12 P11

glog (1 + ’)/10P11 —+

R2 < RQ(P,’I’)
Y10Y21 P12 Pe2 > (5b)
14921 P2 +v10P12 )

Since we are considering scenarios in which full channel
state information (CSI) is available (i.e., v10, Y20, Y12, and
Y21 are known), one way in which the power and channel
resource allocation required to approach a specified point on
the boundary of the achievable rate region can be found is
by maximizing a weighted sum of R; and R subject to the
bound on the transmitted powers; i.e.,

glog (1 + ’YQ()PQQ —+

R 1—p)R 6
p A M 1(P,r) + (1 = p)Ra(P, 1) (6a)
subject to Py + LPp < P, i=1,2, (6b)

where p € [0,1] is the weight. An alternative approach to
finding the required power and channel resource allocation is
to maximize R; for a given target value of R, subject to the
bound on the transmitted powers; i.e.,

max Ri(P,r) (72)

PijZO,T‘G[O,l]
subject to  Ro(P,7) > Ra tar, (7b)
Py +LPy <P 1=1,2. (7¢)

Unfortunately, neither (6) nor (7) is jointly convex P;; and r,
and this makes the development of a reliable efficient alloca-
tion algorithm rather difficult. However, we will show below
that by adopting the approach in (7), the direct formulation can
be transformed into the composition of a convex optimization
problem and a quasi-convex problem. Furthermore, we will
derive a closed-form solution for the (inner) convex problem
(see Section III), and we will show that this enables the
solution of (7) using a simple efficient search over the resource
allocation parameter, r; see Section IV.
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ITI. OPTIMAL POWER ALLOCATION

In this section we obtain a closed-form expression for
the optimal power allocation for a given channel resource
allocation r. The derivation of this closed-form expression
involves three main steps: the derivation of a convex problem
that is equivalent to the problem in (7) with a fixed value for r;
an analysis of KKT optimality conditions for that problem; and
analytic solutions to a pair of scalar optimization problems.
To simplify our development, we will let Ry max(r) denote
the maximum achievable value for Ry for a given value of r;
i.e., the value of Ry(P,r) in (5b) with P = (0,2P;,0,2P,).

A. A convex equivalent to (7) with a fixed value for r

For a given value for r, the problem in (7) involves
qptimization over Pj; only. If we define P;; = 7P;; and

Py = #P;9, then for r € (0,1) and Ro tar € (0, R2,max(r))
we can rewrite (7) as?

P,
flog<1+’ho 11 n
2 T

’Y20712]5111521 >

max - =
P >0 r(r 4+ y20P21 + 712 P11)
(8a)
: P PuP
subject toflog(l—&— 720A 22 T 71072} 124722 _ )
2 r F(7 + y21 Pa2 + Y10 Pi2)
2 R2,tara (8b)
Py + Py <2P  i=1,2. (8¢)

The formulation in (8) has the advantage that the power
constraints in (8c) are linear in Pij, whereas the corresponding
constraints in (7) are bilinear in P;; and 7.

For a given positive value of r and non-negative constant
values of a, b, c and d, the function log(14- %%+ %) is
not concave in x and y, and hence (8) is not a convex problem.

However, by showing (analytically) that its Hessian is negative
. . . b
semi-definite, the function h(z,y) = (/% + % can
be shown to be concave in x and y (on the non-negative
orthant). By taking the exponent of both sides, the constraint

~ ~ -
! Lt 2 \/ 22 2; - 1. (9)

Y2022 n
r 7(7 4 y21 Pag + y10P12)
Furthermore, since the logarithm and the square root functions
are monotonically increasing functions for positive arguments,
maximizing the objective function in (8a) is equivalent to
maximizing h(Pll, P21) with a = y10, b = 720 and ¢ = 712.
Therefore, the problem in (8) is equivalent to

P PP

max \/%0 S Y202t ler (10a)

Fi20 " 7(r + 20 P21 +712P11)

- P PP
subject to D072 _ o2 Praly
r (7 + Y21 P22 + Y10 P12)
2R2,tar

>V2— -1, (10b)
2In (7), the resource allocation r = 1 is feasible only if Ragar = O,

and the allocation r = 0 is optimal only if R2 tar = R2 max(0). Also, if
R tar = 0, the optimal P = (2P1,0,2P2,0) and if R2 tar = R2 max(7),
the optimal P = (0,2P1,0,2Ps).
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The concavity of h(z,y) implies that (10) is a con-
vex optimization problem. Furthermore, for all Roiar €
(0, R2 max (7)) the problem in (10) satisfies Slater’s condition
(e.g., [24]), and hence the KKT optimality conditions are nec-
essary and sufficient. As we will show below, this observation
is a key step in the derivation of our closed-form solution
to (8).

B. Structure of the optimal solution

We will now use the KKT optimality conditions for (10) to
show that at optimality one (or both) of f’lg and ﬁgl is zero.3
Therefore, at optimality, at least one of the nodes has its relay
mode turned off. We begin by observing that for all feasible
R tar the optimal power allocation satisfies power constraints
in (10c) with equality; i.e., ]52*2 =2P, —]52-*1, where the asterisk
indicates the optimal value. Therefore, the problem in (10) can
be rewritten as the following (convex) optimization problem
in Pll and Pgli

min  fo(Pr1, Por) (11)
Pyi1,P21
subject to fi(P117P21) gO Z':l,...,57
where _ o 1
- . P, P P
Fo(Pur, Pay) = _(710 11 Y202 PPy ) 7
T r(r + y20P21 + v12P11)
- 2R3 ar 1/2 2P, — P,
Fu(Pra, o) = (2 e 1) _ (M
10721 (2P — 1311)(2132 — 1521) )1/2
(7 + 721 (2P — Po1) +710(2P1 — P11)) ’
fo(Pi1, Po1) = —Pi1, fa(Pi1, Pa1) = Py — 2Py,
f3(Pr1, Pa1) = — P, f5(Pr1, Pa1) = Poy — 2P.
The KKT optimality conditions for this problem are
(PH,Pgl) <0, (12a)
N >0, (12b)
dfo(Pyy, Py «Of(PILPE) | yx vk
a"é:lll 21 A 8;)11 21) +>\ )\2 _ ( O >
dfo (P, Py * Of1(Pr,Ps * * 0 ’
6%;1 21 A 8Fl)l 21 + )\ )\3
(12¢)

A fi(PfL Pyy) =0, (12d)

where ); is the ith dual variable. In Appendix A we will
show that in order for (12) to hold, either P12 =0or P21 =
0, or both, must be zero. An alternative, and possibly more
intuitive, proof can be constructed via the bounding argument
in Appendix B.

C. Closed-form solution to (8)

Since the problems in (8) and (10) are equivalent, the
above KKT analysis has shown that the problem in (8) can

3A related observation was made in [16] for a non-orthogonal half-duplex
amplify-and-forward cooperation scheme, although that observation arose
from an analysis of the sum-rate optimization problem.
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be reduced to one of the following two one-dimensional
problems:

B(r)
2v10P1 n

“og( 1+
20g r

; 2P, — P
subject to g log(l + ’Y20(2—A21)

2920712 Py Py )

(1 + 20 P21 + 2712 P1)
(13a)

= max
P>, €[0,2P)]

- > 2 R tar, (13b)

and

alr) = "o (1 T 71":3”) (14a)

_ Imax
P11€[O,2P1]

& 220 P
subject to gl g(l + — 72072
7

_ PH)PQPM)))

2710721 (2P
7(7 + 2v21 P2 + y10(2P1 —

2 RQ,tah
(14b)

where (13) arises in the case that f’l*Q = 0, and (14) arises in
the case that ]52*1 = 0. Using the properties of the logarithm,
the transformation that led to (9), and the power constraints,
it can be shown that the feasible set of each of these problems
is a simple bounded interval. In both problems, the objective
is monotonically increasing on that interval, and hence for all
feasible R tar, the optimal solutions to (13) and (14) occur
when the constraints in (13b) and (14b), respectively, hold with
equality. That is, the solutions to (13) and (14) are where

- - _ Iz 2Rg tar
Py =Qp =2P, — (2 = 1) , (15)
Y20
( _ )( ( 2R2 tar ) — )
., - _ 2Py21 +7)(F(27 7 — 1) —2P2y20
Pll = Q(X = 2P1 - _ 2R3 tar — ’
Y10 (2P2’721 — (f(? 7 — 1) — 2P2’Y20))
(16)

respectively. The optimal solution to (8) is then the power allo-
cation that corresponds to the larger of the values of 3(r) and
a(r). However, since (13) corresponds to the case in which
the target rate for Node 2 is met by direct transmission, then
it will generate the larger value whenever Ry s, is less than
Ro thresn (1) = (7/2) log(1 + 220 P2 /7). Therefore, if we let
P = (1511,]512, Py, 1522) denote a (scaled) power allocation,
then for each r € (0,1) and each Ry gar € (0, R2 max(r)) the
optimal solution to (8) is

75* _ (2~P17 Oa Qﬁ7~2P2 - Qﬁ) if RQ,tar S R2,thrcsh(7")7
(Qon 2131 - Qou O, 2P2) if RQ,tar > R2,thrcsh(7")-
a7
This expression clearly shows that at points on the boundary
of the achievable rate region (for the given value of r), at most
one node is acting as a relay; i.e., 1512 =0 or ]521 =0, or
both.

IV. OPTIMAL POWER AND RESOURCE ALLOCATION

The expression in (17) provides the optimal power allo-
cation for a given value of r. However, different points on
the boundary of the achievable rate region are not necessarily
achieved with the same r, and our goal is to jointly optimize
the power and resource allocations. Although the problem in
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(7) is not jointly convex in r and the powers, the following
result will enable us to develop a simple algorithm for finding
the optimal value of r.

Proposition 1: 1If the direct channels of both source nodes
satisfy ;0P > %, then for a given target rate for Node j,
R; tar, the maximum achievable rate for Node 7 is a quasi-
concave function of the channel resource allocation parameter
7.

Proof: For simplicity, we will consider the case in which
¢t =1 and j = 2. Our first step is to show (see Appendix D)
that the condition 710]51 > 1/2 is sufficient for the function
B(r) in (13) to be quasi-concave in r, and hence the set of
values of r for which G(r) is greater than a given rate, say
R test, is @ convex set. Let Sg = {r|3(r) > R test} denote
that set. Similarly, the condition 720152 > 1/2 is sufficient for
the set So = {r|a(r) > R test } to be a convex set. Therefore,
the set of values for  for which the solution of (8) is greater
than Ry tcst is the union of Sg and S, . To complete the proof,
we must show that the union of these sets is, itself, convex.
When only one of the problems can achieve a rate of at least
R test, one of Sg and S, is empty, and hence the convexity
of the union follows directly from the convexity of the non-
empty set. For cases in which both Sg and S, are non-empty,
the fact that r is a scalar means that it is sufficient to prove that
the sets intersect. A proof that they do intersect is provided in
Appendix E. Therefore, when ;0 P; > 1/2, for a given target
rate for Node 2, the set of values for r for which the maximum
achievable value for the rate of Node 1 is greater than a given
rate is a convex set. Hence, the maximum achievable rate for
Node 1 is quasi-concave in r. ]

The result in Proposition 1 means that whenever the maxi-
mum achievable SNR of both direct channels is greater than
—3 dB, as would typically be the case in practice, we can
determine the optimal value for r using a standard efficient
search method for quasi-convex problems; e.g., [24]. For the
particular problem at hand, a simple approach that is closely
related to bisection search is provided in Table I. At each
step in that approach, we use the closed-form expression in
(17) to determine the optimal power allocation for each of
the current values of r. Since the quasi-convex search can
be efficiently implemented and since it converges rapidly,
the jointly optimal value for r and the (scaled) powers ,ﬁij
can be efficiently obtained. Furthermore, since the condition
Yio P > % depends only on the direct channel gains, the noise
variance at the master node and the power constraints, this
condition is testable before the design process commences.

V. MODIFIED ORTHOGONAL AF COOPERATION SCHEME

The analysis of the KKT optimality conditions for the
problem in (8) showed that for the cooperation scheme in
Fig. 2, the optimal power allocation results in at least one of
1512 and ]521 being equal to zero; see Section III-B. As a result,
both nodes will be silent in at least one of the blocks in Fig. 2.
This suggests that the cooperation scheme in Fig. 2 does not
make efficient use of the channel resources. A question that
then arises is whether there is an alternative orthogonal half-
duplex amplify-and-forward cooperation scheme that retains
the benefits of the original scheme, such as simplified trans-
mitters and receivers, yet uses the channel resources more

4685

TABLE 1
A SIMPLE METHOD FOR FINDING 7*

Given R2 tar € (0, R2,max(0)), for r € (0,1) define ¢(r) denote the optimal
value of (8) if Rz tar € (0, R2,max (7)) and zero otherwise. Set ¥(0) = 0
and (1) = 0. Set top = 0, t4 = 1, and t2 = 1/2. Using the closed-form
expression for the optimal power allocation in (17) compute (t2). Given a
tolerance e,

1) Sett1 = (to +t2)/2 and t3 = (t2 + t4)/2.

2) Using the closed-form expression in (17), compute t(¢1) and (t3).

3) Find k* = argmaxe(o,1,... 4} ¥ (tk)-

4) Replace to b)’ tmax{k*fl,()}s replace ta by tmin{kz*+1,4}’ and save
Y(to) and (ts). If k* & {0,4} set to = ty~ and save ¥(t2), else set
to = (to + ta)/2 and use (17) to calculate ) (t2).

5) If t4 —to > € return to 1), else set r* = tp.

z1(1) = VP11 B z1(2) =0 z1(3) =0
(1) =0 22(2) = Aoy (1) 2(3) = VP2 B
T fp=1-—m
(a) State 1
271(1) =+/Pi1B11 11(2) =0 z1(3) = A1 (2)
22(1) =0 23(2) = VPuBa| x2(3) =0

T9 Fo=1—1y

(b) State 2

Fig. 3. One frame of each state of the proposed modified orthogonal amplify-
and-forward cooperation scheme.

efficiently. In this section we will propose a modified version
of the protocol in Fig. 2 that satisfies these requirements.

The proposed scheme is based on time sharing between
the states shown in Fig. 3. In the first state, the message of
Node 1 is transmitted using AF relaying in a fraction r; of
the frame, with Node 2 working as the relay and allocating
a power P»; to the relaying of the message of Node 1. In
contrast, Node 2 employs direct transmission to transmit its
message to the master node in a fraction #; = 1 — r; of the
frame using power Psq. In the second state, Nodes 1 and 2
exchange roles. In the first state, the received signal blocks
can be expressed as

K d3=1

y2(£) _ 12X1 (f) + Zo (f) ¢/ mod 3 y (18)
0 ¢ mod 3 # 1,
Kloxl(f) + Zo(f) fmod 3 =1,

yo(f) = K20A2y2(£ - 1) + Zo(f) fmod 3=2, (19)
KQOXQ(E) + Zo(é) £ mod 3 = O7

= [P :
where Ay = K2 Patol In the second state, the received

signal blocks are

K d3=2

y1(£) _ 21X2(€) + Zl(f) ¢ mod 3 y (20)
0 ¢ mod 3 # 2,
Kloxl(f) + Zo(f) fmod 3 =1,

yo(f) = KQOXQ(K) + Zo(f) fmod 3=2, (21)
K10A1Y1(f — 1) + Zo(é) £ mod 3 = O7

_ Pio
where A; =,/ Lenpesw=t
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Using techniques analogous to those used in Sections III
and IV, we can obtain a simple efficient algorithm for the joint
optimization of the transmission powers and channel resource
allocation for each state of the proposed cooperation scheme.

In particular, in the first state, for a given resource allocation
parameter 7 € (0,1) and a feasible Rg (ar, it can be shown
that ]51*2 = 0, and hence the optimal power allocation problem
can be reduced to

2910 P
¢(r1) =  max T (1+ QELLE:
P31 €[0,2P5] T1
2 PP,
+ 72071~2 1421 _ ) (22a)
r1(r1 + v20P21 + 2712 P1)

720(2]3%_ P21)) > Ryon
27"1

subject to 7 log<1 +
(22b)

Using a similar argument to that in Section III-C, the optimal
solution to (ZRZ) can be shown to be ]52*1 =2P, — Ql, where
Q: = %(2% — 1), and hence the the optimal (scaled)
power allocation is P} = (2P, 0, 2P, — Q1. Ql) In the
second state, for a given ro € (0,1) and a feasible Rj iar,
it can be shown that 152*1 = 0, and hence the optimal power
allocation problem can be reduced to

A(r2) =

_ Imax
P11€[O,2P1]

P
Y10L11 ) (23a)

2ry

2720 P>
o

P11)Py

- > Rotar-
- P11))) 2
(23b)

By adapting the argument in Section III-C, the optimal solu-

ro log(l +

subject to log <1 4+ —

2710721(2131 -
Fo (P2 + 2721 P + 110(2P2

tion to (23) can be shown to be P11 =2P, — QQ, where
_ 2R2 tar _
< (2Poy21 +72)(72(2° ™2 — 1) = 2P0
@2 = ( S L e

Y10(2P2y21 — (P2(27 72 — 1) — 2Pav20))

and hence the the optimal (scaled) power allocation is Py =
(2P1 — Q2, Q2, 0, 2P).

Furthermore, using a proof analogous to that in Appendix D,
it can be shown that ¢(r1) and A(r2) are quasi-convex in 71
and ry, respectively. Hence, the jointly optimal power and
channel resource allocation for each point on the boundary
of the achievable rate region for each of the two states can
be efficiently obtained. The achievable rate region for the
proposed cooperation scheme is the convex hull of those two
regions. In the simulation results section below, this region will
be shown to subsume the region achieved by the cooperation
scheme in Fig. 2.

VI. SIMULATION RESULTS

The goal of this section is three fold. First, we compare
the achievable rate regions of the original cooperative scheme
in Fig. 2 with jointly optimal power and channel resource
allocation to the achievable rate regions obtained by the same
scheme with optimal power allocation but a fixed channel
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Fig. 4.

Achlevable rate region 1n a case of symmetric direct channels.
P = Py =20,02 = 0? =02 = 1,|K12| = |Ka1| = 0.7,|K10| =

|K20| = 0.4. The solid curve represents the case of joint optimization
over P;; and 7, the dotted curves represent the case of fixing r = 0.1k,

k=1,2,...,9 and optimizing only over ]5,-3-. The dashed curve represents
the case of optimization over P;; for » = 0.5. The dash-dot curve represents
the the case of equal power and resource allocation.

resource allocation. Second, we compare the achievable rate
region of the (jointly optimized) modified cooperation scheme
in Section V against that of the (jointly optimized) original
scheme in Fig. 2. Finally, we investigate the performance of an
approach to robust power and resource allocation that provides
achievable rate guarantees in the presence of uncertain channel
state information (CSI). For each investigation, we examine a
(symmetric) scenario in which the gains of the direct channels
of each user are the same, and an (asymmetric) scenario in
which they are different.

We first consider the original cooperation scheme in Fig. 2
in the case of symmetric direct channels. In Fig. 4, we have
plotted with a solid line the achievable rate region that can
be obtained by jointly optimizing both the power components
and the time sharing parameter r using the efficient quasi-
convex search method suggested in Section IV. In the same
figure, we have plotted the rate regions that can be achieved
with a fixed resource allocation parameter; i.e., fixed r and
optimized power allocation. (We have plotted the rate region
for equal power and resource allocation, as well.) Fig. 6
is analogous to Fig. 4, except that it considers a case of
asymmetric direct channels. We note that in both Figs 4 and
6, the region bounded by the solid curve, which represents the
achievable rate region when one jointly optimizes over both
the transmission powers and r, subsumes the regions bounded
by the dashed curve and all the dotted curves. In fact, the
region bounded by the solid curve represents the convex hull
of all the achievable rate regions for fixed resource allocation.
Also, we point out that each of the dotted curves and the
dashed curve touches the solid curve at only one point. This
is the point at which this particular value of r is optimal.

The optimal value of the resource allocation parameter 7
and the optimized (scaled) power allocations P;; and P»; are
plotted as a function of the target value Ry ¢, in Figs 5 and 7.
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3.5

0 0.1 0.2 0.3 0.4 0.5

Fig. 5. Jointly optimized power and resource allocations in the case of
symmetric direct channels considered in Fig. 4.

o J

0.7
Fig. 6.  Achievable rate region in a case of asymmetric direct channels.
Py = P, = 20,02 = 0? =02 = 1,|K12| = |Ka1] = 0.7,|K10| =
0.9, |K20| = 0.3. The solid curve represents the case of joint optimization
over P;; and r, the dotted curves represent the case of fixing » = 0.1k,
k=1,2,...,9 and optimizing only over P;;. The dashed curve represents

the case of optimization over P;; for r = 0.5. The dash-dot curve represents
the the case of equal power and resource allocation.

In both these figures, we observe that the value of r decreases
as 2o ar increases. This is what one would expect, because for
increasing values of Ry (., the fraction of the channel resource
allocated to Node 2 (i.e., 7 = 1 —r) should be increased. Fig.
5 also verifies the analysis of the KKT conditions in Section
III-B, which revealed that at optimality at least one of the
nodes will turn off its relaying function. When Ry ¢, is small,
we observe that ]511 = 2P, and hence 1512 = 0. This means
that Node 1 does not allocate any power for relaying, and
hence that Node 2 must transmit directly to the master node.
At high target rates for Node 2, ]521 = 0, which means that
Node 2 does not relay the message of Node 1. For a small
range of target rates around Rz tor = 0.3, both 1512 =0 and
1521 = 0, and there is no cooperation between the two nodes.
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1.5F

0.5

0.7

Fig. 7. Jointly optimized power and resource allocations in the case of
asymmetric direct channels considered in Fig. 6.
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Fig. 8. Achievable rate region of the modified orthogonal AF scheme in the
case of symmetric direct channels considered in Fig. 4.

(Both nodes use direct transmission.) The increase in R tar
in this region is obtained by decreasing the resource allocation
parameter r (i.e., increasing 7), and the change in the slope
of the dashed curve that represents r in Fig. 5 can be clearly
seen in this region.

In Figs 8 and 9 we compare the achievable rate region of
the modified scheme proposed in Section V against that of
the original AF scheme in Fig. 2. Fig. 8 considers the case
of symmetric channels, and Fig. 9 considers the asymmetric
case. It is clear from these figures that the (jointly optimized)
modified scheme provides a significantly larger achievable rate
region than the (jointly optimized) original scheme. In Fig.
8, we note that the maximum achievable rate for Node 1
for the modified scheme is the same as that of the original
scheme. This is because in this scenario, the effective gain of
the inter-user channel (12 = 721) is large enough, relative to
the effective gain of the direct channel, so that the maximum
value of R; for the modified scheme occurs in State 1, in
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1.6 T T T T T T
= Qriginal Scheme
T N AR Modified Scheme (State 1)
B — — Modified Schem (State 2)
\\ = = = Modified Scheme (Convex Hull)

Fig. 9. Achievable rate region of the modified orthogonal AF scheme in the
case of asymmetric direct channels considered in Fig. 6.
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0.05( . = =, Robust Mod. Scheme (Uncertain CSI) . )
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Fig. 10. Achievable rate regions of the original and modified schemes with
perfect and uncertain channel state information in the case of symmetric direct
channels considered in Fig. 4.

which the message of Node 1 is relayed by Node 2 and all
the transmission powers and channel resources are allocated to
the message of Node 1. In contrast, in the scenario plotted in
Fig. 9 the gain of the direct channel of Node 1 is large enough,
relative to the effective gain of the inter-user channel, so that
the maximum value of R; occurs in State 2, in which the
message of Node 1 is transmitted directly and all the channel
resources are allocated to the message of Node 1. As can be
seen in Fig. 9, this means that the maximum achievable rate
for Node 1 is larger than that provided by the original scheme
in Fig. 2.

In our final experiment, we consider a scenario in which
the available CSI is uncertain, in the sense that the effective
channel gains are only known to lie in the interval v;; €
[%ij — 0ij,Yij + 0i;]. This model is well matched to scenarios
that involve the communication of quantized channel estimates
of the channel gains via low-rate feedback. Our goal here
is to obtain the power and resource allocations that provide
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1.6 T T T T T T
= QOriginal Scheme (Perfect CSI)
| = = = Modified Scheme (Perfect CSI) |
Ta= = o0 -~ e Robust Orig. Scheme (Uncertain CSI)
Y, SS m= Robust Mod. Scheme (Uncertain CSI)

0.7

Fig. 11.
perfect and uncertain channel state information in the case of asymmetric
direct channels considered in Fig. 6.

Achievable rate regions of the original and modified schemes with

the largest rate region that is guaranteed to be achievable
under all admissible uncertainties. This can be achieved by
applying the existing approaches to the scenario in which all
the effective channel gains assume their lowest admissible
value; i.e., v;; = 435 — 0;;. In Figs 10 and 11 we compare
the resulting robust achievable rate regions to the achievable
rate regions for the case of perfect CSI, for a scenario in which
0i; = 1/32. (This corresponds to a quantization scheme for
7i; with four bits and a dynamic range of [0, 1].) As expected,
channel uncertainty reduces the size of the achievable rate
region, but this example demonstrates that robust performance
in the presence of channel uncertainties can be obtained in a
relatively straightforward manner.

VII. CONCLUSION

In this paper we addressed the problem of joint power and
channel resource allocation for a two-user orthogonal amplify-
and-forward cooperative scheme. We obtained a closed-form
expression for the optimal power allocation problem for
a given channel resource allocation, and we exploited the
quasi-convexity of the power and channel resource allocation
problem to obtain a simple efficient algorithm for the jointly
optimal allocation. Analysis of some KKT optimality con-
ditions showed that the original system under consideration
does not use the channel resources efficiently. Therefore, we
proposed a modified orthogonal AF cooperation scheme, and
we demonstrated that with optimal power and channel resource
allocation this scheme can provide a larger achievable rate
region than that provided by the original scheme. Finally, we
provided a simple strategy that enables efficient optimization
of a guaranteed achievable rate region in the presence of
bounded uncertainties in the available channel state informa-
tion.
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APPENDIX A
AT LEAST ONE OF Pj5 AND Py WILL BE ZERO AT
OPTIMALITY

Since all the partial derivatives will be evaluated at the
optimal point (Pj, Py;), for simplicity, we will use 9L o

S dP;;
afi (P}, P3 . .
refer to %. We are interested in the case in which

i
both nodes have information to transmit, and hence ]51*1 >0,
and szl < 2P,. In that case it can be (analytically) shown
that < 0, and that é?;l > 0.

Let us first consider the case in which A3 = 0. From
(12¢) we have that ;g“ + Al ;gl > 0, and hence A\] >
11 11

—9h / af L. Therefore,

OP11
9fo , y« 0N ><3f0 ofi  9fo afl) of1
0Py 'oPy = \0Py 0Py 9D 0Py aﬁl%z's)

By directly computing the partial derivatives and dropping
some non-negative terms from the expression for — 9fo O

. P11 OPx
it can be shown that
0fo 0fi  Ofo Of = A2 0B B
= — — —= =— >(3r7 Py + Y127 P 2P, — P.
O0P>1 OP11 0P11 OPs ( i+ PP (28 21)
+y21r P (2P — P5y)?, (26)

where the right hand side is positive because P21 is required
to satisfy the power constraint Py; < 2P. Using (25), and the
positivity of (26) and agl we have that 86 PJ:“ + A7 8651 > 0.
Given this relation and (1jb) in order for (lic) to be satisfied
with A} = 0 we must have A3 > 0. Using (12d), this implies
that Pgl =0.

Using a similar strategy, we can show that if A5 = 0, then
af it 68;1 < 0. Given this relation and (12b), in order for
(12(:) to be satisfied with A3 = 0 we must have A} > 0. Using
(12d), this implies that Pj; = 2P, and hence that P12 = 0.
Therefore, at optimality at least one of P12 and P21 equals
Zero.

APPENDIX B
A BOUNDING ARGUMENT

Consider a value for r € (0,1) and a set of feasible values
for le = rPj; and Pjg = 7P} that satisfy (8c) with equality.
Furthermore, assume that both nodes are relaying for each
other; i.e., ]512 > 0, and ]521 > (0. The achievable rates
Ri(P,r) and Ro(P,r) for this scenario are given by the
expressions on the right hand side of (5). The key to the
argument is to fix the rate of one of the nodes and show that
re-allocating the powers so that this rate is achieved by direct
transmission increases the achievable rate of the other node.

First, let us consider the case in which 7101512 > 720]521,
and let us fix the rate of Node 1. If we let A; = % denote
the extra power that would need to be added to P;; in order
to achieve R;(P,r) by direct transmission, then we have

Ry(P,r) = 5log(1+ M), from which we obtain

Yaoy12P11 Pay

(27
4+ y20Po1 + y12P11

'YlOAl =

Now, let ]Bi/j denote the (scaled) power allocation for this
scenario. First, Pl/1 = P11 + A4, and in order for the power
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constraint to be satisfied, we must have 151/2 < Plg — Al.
Furthermore, since Node 1 can achieve its desired rate by
direct transmission, Node 2 need not allocate power to relay
messages for Node 1; i.e., Node 2 can set 152/1 = 0 and hence
can set P22 =2P. If Node 1 uses all of its remaining power
to relay for Node 2, i.e., if P12 = P12 —Al, then the achievable
rate for Node 2 is
71~0721151/2152/2 2

(P21 Pyy+y10(Pr2—Ay)) 7
, (38)
where P is defined in an analogous way to P in (5). Using
the sequence of bounds in Appendix C, it can be shown that
Ro(P',r) > Ry(P,r). Therefore, for the same value for the
rate of Node 1 a higher rate for Node 2 is achievable if
Node 1 operates via direct transmission rather than operating
cooperatively. In the case that v;9 P12 < 7y20F%1, an analogous
argument applies, but with the rate of Node 2 being fixed and
achievable by direct transmission.

Ro(P' 1) = glog(l + 2200

AFPENDIX C -
PROOF OF Ry(P',7) > Ro(P,7)

The bounding argument below is based on the fact that for
any non-negative and finite a, b, ¢ and r

7{1[) <a and 3 7(1[)
r+a+b Oa\r+a-+b

and that for r > 0

) =0, (29

ab

T bte ° (30)

’Yzoﬁ'z/z ’710’721151/2152/2 )
7 P(7 + y21 Pyy + Y10(Pr12 — A1))

’7201322 ’7201521 Y107Y21 1312132/2

log(l +—+ —
& 7

GRS ’721152/2 + ’710(1512 - A1))
B 7072181 P )
F(F 4+ Y21 Py + 110 (P12 — A1)

’710’7211512152/2

7
>, = log

P P
; (1 n ’72072 22 n ’YzoA 21 n

(7 + ’721152/2 + ’710(1512 - A1))
7104
I

P P
Y201722 Y201721 +

>y = log(l 4 =y e - ’Y}(/)’721P12P2~2 ~
2 7 7 F(F + Y21 Pyg + Y10 (P12 — A1))
_ y20P2
7

lo (1+ ’720P22 + - ’Y}([)’721P12p212 _ )
7 7(7 + 21 Pyy + v10(Pr2 — A1)
log(1+ P | moywmPuPa )
7 7(7 4+ yo1Po2 + v10(Pr2 — A1))
P. Pi2 P, _
Y204722 - ’Y10’72~1 12022 ) > Ro(P,r),
7 (7 + y21.Pa2 + Y10 P12)

where inequality a is a consequence of (30) (assuming 7 > 0),
inequality b is obtained by applying the first inequality in (29)
to (27), which yields 71051 < 720]521, and inequality ¢ comes
from the second inequality in (29).

r
2

>

lg(l—i-

N 3>
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APPENDIX D
QUASI-CONCAVITY OF THE RESOURCE ALLOCATION
PROBLEM

Conside[ r1,72 € Sg. Let 1 and x5 denote the maximizing
values of P»; corresponding to those values of r, respectively.
Then the following pair of equations hold for (r =1, Py; =
Il) and for (T‘ = 7‘27P21 = Ig),
2710P1 2720712 P1 Pa1

~ — 2 Rl,tcsta

r r(r + 20 P21 + 2712P1)

(31a)

r
-1 1
5 og( +

log(1 + E(QPQ — Pa1)) > Ratar-

(31b)

N 3

The inequalities in (31) can be rewritten as

fi(ri,z1) = gi1(r1), fi(re,x2) = g1(r2), (32a)
fa(ry, 1) = ga(r1), Ja(ra,2) = ga(r2), (32b)
where
2720712 P17

fl(’l"7 1‘) = \/’I"2 + 2’)/10P1’I" +

fo(r,z) = 2P — x,

gi(r) = 92(r) -1).

By evaluating their second-order derivatives, it can be shown
that g1 () and g2(r) are convex in r and that fo(r, z) is convex
in 7 and x. Furthermore, by obtaining an analytic expression
for the Hessian of fi(r, x), it can be shown that the condition
2710]31 > 1 is sufficient for the Hessian to be negative semi-
definite, and hence is sufficient for f;(r,x) to be concave in
r and z.

Let r3 = 0ry + (1 — 0)ry, for some 6 € [0,1], and let
x3 = 01 + (1 — 0)z2. Then we have

fi(rs,x3) =q 0f1(r1,21) + (1 —0) f1(r2, xz2)
> 0g1(r1) + (1 = 0)g1(r2) Zp 91(r3),

where inequality a follows from the concavity of f;(r,z) and
inequality b follows from the convexity of g; (7). Similarly, we
can show that fo(rs,z3) > g2(r3). Hence, for any two values
of r (namely, r; and r9), if there exist values of x (namely, x;
and x2), such that the conditions in (31) are satisfied, then for
any value of r that lies between r; and r (namely, r3), there
exists a value for x that lies between z; and x5 (namely, z3),
such that the conditions in (31) are satisfied. Therefore, Sg is a
convex set, and hence the objective in (13) is quasi-concave in
r. Following similar steps, it can be shown that the objective
in (14) is quasi-concave in 7 if 2720152 > 1.

(r + Yoo + 2712 P;)’

2R test R2 tar

r22 = (2

(33)

APPENDIX E
INTERSECTION OF THE SETS OF r THAT RESULT FROM (13)
AND (14)

Here we will show that if Ry tcs is such that both Sz and
S. are non-empty, then these two sets intersect. In doing so,
we will show that if both sets are non-empty, then there exists a
value of r, denoted 3, such that a rate of at least [2; st can be
achieved for Node 1 (and the target rate for Node 2 satisfied)
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using only direct transmission. Since direct transmission is a
feasible solution for both (13) and (14), 73 lies in both Sg and
S.., and hence these sets intersect.

Using the closed-form solution in (17) we have that

'S 2P1")/10
=—log| 1
plr) =5 g( +—

— = ~ 2R2,tar
2P1’)/12(2P2"Y20 — ’I"(2 3 — 1)) >

_ 2R3 tar _
r(r+ (2Pyy20 — #2277 — 1)) + 2Py y12)

(34a)
2P
a(r) = ;1 (1 4 1‘710
_ [2Peyor + 77 (277 — 1) — 2Pyyu) )
_ 2R3 tar _ .
r(2Pyyar — [F(27 5 — 1) — 2Pyya0))
(34b)

Let rg € Sg and r, € S,. Since the constraints in (13b) and
(14b) hold with equality at optimality, and since the power
constraint must be satisfied, we have that

2R2 tar

Fg(2 70 —1) < 270D, (35)
and that
_ R 2R2 tar _
2y20 P < 70 (27 7 — 1) < 2(720 + 721) Pe. (36)
Since rg € Sg and 1o, € S, by assumption, 3(rg) = Ri test

and a(ry) > Ri test- By substituting the expressions in (34)
into these bounds, and using the inequalities in (35) and (36)
we have

2Rl,test

’I"g(? 8 — 1) <

2R2,tar

2P1v10 + 2Poya0 — (27 70

_1)7

(37a)
2Rl,test — — N 2R2,tar
ra(277a —1) <2Piyio + 2Pay20 — Fa (2770 —1).
(37b)

2R test

It can be shown that 7(2—  — 1) is convex decreasing in
r, and hence for any r3 = prg + (1 — p)rq, we have

2R test 2R test 2R test
@B ) < pra@ T )4 (- pra@ B 1)
_ _ 2R3 tar
< 2P1y10 4+ 2Pay20 — 73(2° 73 — 1) (38)

2Ro T
If we choose r3 such that 73(2~ 3 — 1) = 2P2720, ie.,
ﬂ

R tar = fs log(1+ 2152720) # then we have 73(2 -1)<

2P y10, and hence Ry test < %5 log(1 + 2P121°) That is, for
the choice r = r3, direct transmission from both nodes (i.e.,
]512 = 0 and 1521 = 0) yields a rate for Node 1 that is at
least Ry test- (Actually, direct transmission yields the largest
achievable rate for Node 1 for this value of r.) Since direct
transmission is a feasible solution to both (13) and (14), r3 is
an element of both Sz and S, and hence these sets intersect.

4The existence of an r3 such that g = T3 = Tq follows directly from
2R2 ,tar

(35) and (36) and the decreasing nature of 7(2 —1)in 7.
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