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Abstract

Use cases of future wireless networks (e.g. fifth-generation [5G] networks and beyond [B5G]) will have service-
quality requirements including higher data rates than today’s networks for enhanced mobile broadband
(eMBB), minimal latency and high network availability for ultra-reliability low-latency connection (URLLC),
and massive access support for machine-type communications (mMTC). Also, 5G and B5G are expected
to support communications for highly mobile scenarios with applications in new vertical sectors such as
unmanned aerial vehicle (UAV) and autonomous car. Therefore, 5G and B5G cellular systems require a set
of new technology enablers and solutions. In this thesis, we address some of the challenges of future wireless
networks. In particular, we develop novel analytical models as well as methods, which will enable us to
obtain insights into the performance of large-scale cellular networks and optimize network parameters.

Non-orthogonal multiple access (NOMA) is a promising multiple access technique that enables massive
connectivity and reduces the delay. We develop an analytical framework to derive the distribution of trans-
mission success probabilities, meta distribution, for uplink and downlink NOMA. We also investigate the
accuracy of distance-based ranking, instead of instantaneous signal power-based ranking, in the successive
interference cancellation (SIC) at the NOMA receiver.

Sojourn time, the time duration that a mobile user stays within a cell, is a mobility-aware parameter that
can significantly impact the performance of mobile users and it can also be exploited to improve resource
allocation and mobility management methods in the network. We derive the distribution and mean of the
sojourn time in multi-tier cellular networks.

Future wireless networks will exploit data-driven machine learning techniques for improving network
management as well as service provisioning. Due to privacy and communication issues, learning at a central-
ized location (for example, at a base station) by collecting data from the mobile devices may not be always
feasible. Federated learning is a machine learning setting where the centralized location trains a learning
model using remote devices. Federated learning algorithms cannot be employed in real-world scenarios unless
they consider unreliable and resource-constrained nature of the wireless medium. We propose a federated

learning algorithm that is suitable for wireless networks.
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Chapter 1

Introduction

1.1 Introduction

Performance targets and standard services of each generation of cellular systems are defined based on new
applications and technologies [1]. To understand the motivation behind deployment of fifth generation (5G)
and beyond (B5G) cellular systems, consider the following example from [2]:

Imagine “a typical morning office commute in a 5G-connected car just a few years down the road. The
vehicle is constantly exchanging position, behavior, and system status information with nearby vehicles,
the surrounding highway infrastructure, and traffic control centers. Doing so in a fast and reliable manner
augments the car’s awareness of its surroundings and allows the driver to turn the steering, accelerating, and
braking functions over to the car’s semi-autonomous driving system. He can now focus on the morning’s
first conference call.

The driver’s team is trying to find the root cause of a turbine malfunction. He puts on his augmented
reality (AR) set, and a wireless 4K video feed of an airplane turbine overlaid with sensor data and gauge
readings fills his screen. Collaborating in real time with a group of engineers in three different countries, the
team guides a technician to isolate one of the components and recommends a troubleshooting procedure.

A few minutes later, when his intelligent-highway exit comes up, the driver takes back control of the car,
switches over to a low-bandwidth voice-only connection, and drives into work. The car guides him to the
closest available parking spot with an electric charging station. The parking sensor at that spot detects his
car and updates the parking availability information on the network. When he plugs in the car to charge,
the charging terminal establishes a low-data-rate connection to verify his account and process payment.”

Future use cases of 5G request diverse service-quality requirements including higher data rates than to-



5G and BSG applications: 5G and B5G requirements:

+  Autonomous driving +  Massive comnectivity 5G and ]_SSG challenges: Large-scale )
* Live event streaming *  Supporting highly mobile scenarios ) Mult.Lp.le access perft.nmancle analysis
Smart cities *  Lower latency * M_Obl_th ) — is I'equu'ed. to
+ Virtual reality +  User privacy * Distributed Learning evaluate solutions to

. . * these challenges

Figure 1.1: Overview

day’s networks for enhanced mobile broadband (eMBB), minimal latency and high network availability for
ultra-reliability low-latency connection (URLLC), and massive access support for machine-type communica-
tions (mMTC) [3]. These service classes are expected to morph and merge in B5G wireless networks [1]. As
a result, 5G and B5G cellular systems require a set of new technology enablers and solutions to accomplish
their goals. Performance targets in 5G and B5G can be achieved through 1) redesigning the multiple access
format, 2) integrating aerial and terrestrial networks, 3) distributing machine learning at network edge, 4)
communicating with large intelligent surfaces, 5) moving toward higher frequency bands, etc [1, 4, 5].
Before deploying these solutions in large-scale systems, we must identify corresponding challenges and
performance gains/losses. In this regard, in this dissertation, we study some of the existing challenges in

large-scale deployment of 5G and beyond cellular wireless networks.

1.2 Road Map

5G and B5G wireless networks must have sufficient flexibility and capability to support existing and emerging
applications including autonomous driving, smart city, live event streaming, and virtual reality. It is not
possible to achieve heterogeneous sets of requirements of this broad range of applications by a one-size-fits-all
solution, i.e., there is no single solution that supports the super-set of all sets of requirements. In this regard,

for 5G and B5G networks we need
e a new multiple access format to address the increasing demand for wireless communications,

e better mobility management techniques to enable applications in highly mobile scenarios such as

autonomous vehicles and drones,

e efficient use of the available data, through distributed learning, for improving network performance

and service provisioning.

Thus, multiple access, mobility, and distributed learning are challenging for future networks in the sense
that current solutions to these challenges are not sufficient to support future requirements. To ensure

that proposed solutions for multiple access, mobility, and distributed learning are capable of accomplishing



their performance targets in 5G and B5G, we must study the large-scale performance of each (Fig.1.1).

Accordingly, in this dissertation, we

e analyze performance of NOMA, a promising multiple access technique for future wireless networks, in

large-scale cellular networks to enable massive connectivity,

e derive sojourn time distribution, a mobility-related performance metric, for large-scale networks to

understand effect of mobility and enable better mobility management for highly mobile scenarios,

e design a distributed learning algorithm for large-scale cellular networks to efficiently use the available

data at user devices.

To this end, in this chapter, we briefly explain large-scale challenges and our contributions related to
multiple access, mobility, and distributed learning. In the next chapter, we introduce large-scale cellular net-
works and provide mathematical preliminaries, and, in the subsequent chapters, we use tools from stochastic

geometry to tackle the challenges.

1.3 Multiple Access in Future Wireless Networks

As mentioned earlier, next generations of wireless networks must provide service to a massive number of
users, support rate-hungry applications, guarantee low-latency communication, and provide reliable connec-
tivity. Effective multiple access technique facilitates meeting these requirements. Adopted multiple access
techniques in the previous generations of wireless networks, from the first generation (1G) to the fourth
generation (4G), have one common theme—allocate orthogonal resource blocks to different users [6]. For
example, time division multiple access (TDMA) allocates different time slots to different users, or frequency
division multiple access (FDMA) allocates different frequency channels. However, supporting billions of de-
vices and acquiring low-latency communication for emerging massive wireless networks necessitate efficient
user access mechanisms that can potentially serve multiple devices in the same resource block [7].
Non-orthogonal multiple access (NOMA) has been recognized as a promising multi-user channel access
technique that enables massive connectivity while reducing the transmission delay of the devices [7]. Contrary
to traditional orthogonal multiple access (OMA), such as time division multiple access (TDMA), frequency
division multiple access (FDMA), and code division multiple access (CDMA), the key idea of NOMA is
to serve multiple users, termed NOMA cluster users, in the same channel simultaneously. The concurrent
transmissions in NOMA reduce the waiting time of the devices while saving network resources. Of course,

this can be achieved at the expense of additional interference and decoding complexity at the receivers.
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Figure 1.2: Two-user NOMA.

NOMA uses superposition coding at the transmitters, and exploits successive interference cancellation (SIC)
at the receiver(s) to mitigate interference [8, 9] as shown in Fig. 1.2.

Recently, performance analysis of NOMA-based wireless networks has attracted significant research in-
terest. The existing studies contribute mainly toward understanding the average performance of users
considering a single NOMA cell/cluster [8, 10, 11, 12, 13, 14]. For instance, the performance of a single-cell
downlink NOMA system with randomly located users was first studied in [10]. In particular, the signal-to-
interference-plus-noise ratio (SINR) outage probability and the ergodic capacity were derived for a user at
rank m in terms of distance.

The aforementioned research studies ignore the impact of inter-cell interference (interference from trans-
missions in other cells) which can significantly limit the performance of NOMA in massive wireless networks.
Very recently, some of the research works have considered performance characterization of large-scale NOMA
systems using stochastic geometry tools [15, 16, 17, 18, 19].

Problem 1: To derive the analytical results for uplink of cellular networks with PPP (Poisson point
process) distributed base stations (BSs)!, it was assumed that uplink inter-cell interferers form a homogeneous
PPP which is inaccurate since there is no inter-cell interferer in the desired cell, where the desired user lies
in [20]. Thus, the effective inter-cell interference field as observed from the desired BS can be modeled more
accurately as an inhomogeneous PPP as demonstrated in [21, 22].

Contribution 1: Since the actual point process for the spatial locations of the inter-cell interferers is
unknown, we propose two models for this point process based on the pair correlation between interferers

and a typical BS. We demonstrate the accuracy of the proposed point processes by comparing the second

1This model is explained in the next chapter.




moment measure of each process with that of the original process obtained via simulations.

As explained earlier, performance of NOMA in both uplink and downlink depends on the SIC which
relies on the ranking of the users in each NOMA cluster [15]. In particular, downlink intra-cell interference
(interference from transmissions within the desired cell) received at a given user in NOMA depends on the
power allocation factors of users in the cluster. These power allocation factors are designed according to
the ranking of users’ transmission links quality. For example, users with stronger links have smaller power
allocations and vice versa. On the other hand, in uplink NOMA to apply SIC, BS successively decodes
and cancels the messages of strong channel users prior to decoding the signals of weak channel users [15].
Therefore, the intra-cell interference encountered by any user depends on the instantaneous received signal
powers (which includes short-term fading) of users in the NOMA cluster.

Problem 2: To avoid analytical complexity (in theory) and overcome implementation complexity, mean
signal power- (distance-) based ranking is typically considered to be appropriate for ordering users in a
NOMA cluster. Although this method simplifies the analysis and provides tractable results, its validation
(i.e., accuracy) has not been studied yet. The distance-based ordering may not always be accurate, especially
in a dynamic multi-path fading environment, where a near user can experience severe fading and a far user
can observe weak fading. Since the ranking of users in a NOMA system has a direct impact on the system
performance (e.g., coverage probability) analysis, it is crucial to quantify the impact of distance-based ranking
in various environments and to identify the scenarios where this ranking is accurate (i.e., provides system
performance close to that achievable with full CSI-based user ranking).

Contribution 2: We characterize the accuracy of analyzing the performance of a NOMA system where
users are ranked according to their distances (or, equivalently, mean signal powers) instead of instantaneous
signal powers, i.e., product of their distance-based path-loss and fading channel. In particular, we derive the
probability of the event when distance-based ranking yields same results as instantaneous signal power-based

ranking, which is referred to as the accuracy probability.

1.4 Mobility in Future Wireless Networks

The next generations of cellular wireless networks are expected to support communications for highly mo-
bile users and devices [23] with applications in new vertical sectors. For instance, in 5G and B5G wireless
communication systems, drones can be exploited as aerial base stations to assist terrestrial communications,
or drones with their own missions could be connected to terrestrial networks as new aerial users [24]. The
mobility of drones allows flexible network reconfiguration to adapt to dynamic traffic and channel condi-

tions. It also enables a wide range of key applications that include military, surveillance and monitoring,



telecommunications, delivery of medical supplies, and rescue operations [24].

Therefore, addressing the mobility related challenges is necessary for the development of the next gen-
eration cellular networks. Impact of user/device mobility on its performance in cellular networks can be
measured through mobility-aware performance metrics such as handoff rate, handoff probability, and so-
journ time [23]. Sojourn time (or dwell time), time duration that a mobile user stays within a cell, is a
key network parameter which allows studying other important network parameters such as channel occu-
pancy time, new call and handoff call dropping probabilities [25]. Therefore, it is imperative to incorporate
the sojourn time distribution in resource allocation and mobility management for improving the network
performance.

Problem 3: To analyze the sojourn time distribution in multi-tier scenarios with PPP distributed BSs,
the existing works either assume that the mobile user is always associated to only one of the tiers [26], or
only focus on the small tier (in two-tier scenarios) [27, 28]. For both the cases, the results are no different
from the single-tier scenarios [29]. In single-tier networks with maximum averaged received power association
(nearest BS association), (Voronoi) cells are convex; however, in multi-tier networks with maximum biased
averaged received power association, cells may not be convex depending on the transmission power and bias
factor of each tier. Therefore, analysis of sojourn time of multi-tier cellular networks is more complicated
compared to the single-tier networks.

Contribution 3: We derive the distribution and mean of the sojourn time for multi-tier cellular networks,

and study its relation with other mobility-related performance metrics.

1.5 Distributed Learning in Wireless Networks

With growth in the number of smart devices and advancements in their hardware, in recent years, data-
driven machine learning techniques have drawn significant attention. In fact, machine learning techniques
analyze the data and obtain useful information for the detection, classification, and prediction of future
events [30]. For example, app Waze suggests the optimal route to drivers by collecting a large number of
data from users including every road driven [31], or in edge computing users data can be used to determine
popular contents for caching. However, due to privacy and communication issues, it is not always possible
to collect the data at a centralized location. Federated learning (FL) is a machine learning setting where the
centralized location trains a learning model over remote devices.

In FL, a learning model is trained over remote devices under the control of a centralized location, called
server [32, 33, 34]. Specifically, in federated learning, the server broadcasts the global model parameters to

the remote devices. Each remote device uses its local dataset to update the global model, and then transmits



the updated local model to the server. After aggregating the local models, the server updates the global
model and repeats the whole procedure.

Problem 4: Training federated learning models in a wireless networking environment requires devices
and the server exchange information via wireless transmissions. Due to the limited number of available
resource blocks (such as bandwidth) for communication, full device participation at each round of communi-
cation is not possible. Moreover, in reality, transmission success probability is different for different devices,
even when they all have the same hardware. Specifically, transmission success probability for devices that
are located closer to the server is higher than far devices. Thus, without considering this issue at the time of
updating the global model, the updated global model will be biased towards local models of devices that are
closer to the server. Existing works [35, 36, 37, 38, 39, 40] assume that transmissions are always successful,
which is not correct in reality.

Contribution 4: We propose a federated learning algorithm that is tailored for unreliable and resource-

constrained wireless cellular networks, where success probability varies across different devices.

1.6 Organization of the Thesis

Chapter 2 provides mathematical preliminaries and introduces Poisson cellular network. As discussed earlier,
in this thesis, we study multiple access, mobility, and learning in Poisson cellular networks.

In this regard, in Chapters 3 and 4, we study the large-scale performance of NOMA technique. Specifically,
we focus on Problem 1 in Chapter 3 and Problem 2 in Chapter 4. These chapters are based on the following

published papers:

[1] M. Salehi, H. Tabassum, and E. Hossain, “Meta distribution of the SIR in large-scale uplink and
downlink NOMA networks,” IEEE Trans. on Commun., vol. 67, no. 4, pp. 3009-3025, Apr. 2019.

[2] M. Salehi, H. Tabassum, and E. Hossain, “Accuracy of distance-based ranking of users in the

analysis of NOMA systems,” IEEE Trans. on Commun., vol. 67, no. 7, pp. 5069-5083, July 2019.

[3] M. Salehi and E. Hossain, “On coverage probability in uplink NOMA with instantaneous signal

power-based user ranking,” IEEE Wireless Commun. Letters, vol. 8, no. 6, pp. 1683-1687, Dec. 2019.

In Chapter 5, we derive the mean and distribution of the sojourn time in multi-tier cellular networks.

This chapter is based on the following published papers:

[4] H. Tabassum, M. Salehi, and E. Hossain, “Fundamentals of mobility-aware performance charac-
terization of cellular networks: A tutorial,” IEEE Commun. Surveys and Tutorials, vol. 21, no. 3, pp.

2288-2308, Third Quarter, 2019.



[5] M. Salehi and E. Hossain, “Stochastic geometry analysis of sojourn time in multi-tier cellular

networks,” IEEE Trans. on Wireless Commun., DOIL: 10.1109/TWC.2020.3036894.

[6] M. Salehi and E. Hossain, “Handover rate and sojourn time analysis in mobile drone-assisted

cellular networks,” IEEE Wireless Commun. Letters, DOL: 10.1109/LWC.2020.3032596.

In Chapter 6, we work on Problem 4, where we propose an FL algorithm and study its convergence
in unreliable and resource-constrained cellular wireless networks. This chapter is based on the following

submitted manuscript:

[7] M. Salehi and E. Hossain, “Federated learning in unreliable and resource-constrained cellular

wireless networks,” IEEFE Trans. on Commun., to appear.

Finally, the dissertation concludes with Chapter 7, which summarizes the key contributions and discusses

promising future directions of research.



Chapter 2

System Model and Mathematical

Preliminaries

As discussed in the previous chapter, in this dissertation, we study multiple access, mobility, and learning in
Poisson cellular networks. In this regard, in this chapter, we first provide mathematical preliminaries, then
introduce the network model, and finally present performance metrics that we use to study multiple access,

mobility, and learning.

2.1 Mathematical Preliminaries

Stochastic geometry studies random spatial patterns [41]. The basic ingredients of geometry are points.
Point process theory is the main sub-field of stochastic geometry and studies random point patterns [42, 43].

Following imaginary scenario from [42] helps to better understand point processes: A simple example of
a random variable describes the outcome of a roll of a die. Here the random variable takes on the values 1
to 6, and when the die is fair the probability for each of the six values is %. Now assume that it is possible to
construct a die with infinitely many sides, with a (two-dimensional) point pattern on each of the sides. Every
time the die is thrown, a point pattern is generated. This die represents the point process ®, and a point
pattern ¢ = ®(w) is assigned to each sample point w represented by a roll of die. Now assume somebody
is observing the independent repetitive rolling of the die. This person sees different point patterns and, in
particular, fluctuating values of the number of points in some fixed, deterministic subset B of the plane. In
other words, every throw of the ‘point pattern die’ produces a different realisation of the random variable

‘number of points in B’.



Therefore, there are two ways to interpret a point process ® [41, 21]. In Random set formalism, ® =
{x1,22,...} is regarded as a random set of points in space (usually the Euclidean space R?.), where each
element z; is a random variable. In Random measure formalism, ®(B) is a random variable that assumes

values from the non-negative integers and denotes the number of points falling in set B C R%.

Definition 2.1 (Intensity Measure [41]). For any point process ®, the intensity measure A(B) is the mean

number of points in B, i.e.,

where the expectation is with respect to the point process .

Definition 2.2 (Stationarity [41, 42]). For a point process ® = {x;} to be stationary, ® = {x;} and
® = {x; + 2} must have the same distribution for all x € R?, i.e., ® is stationary if its distribution is

translation-invariant.

Definition 2.3 (Isotropy [41, 42]). ® is isotropic if its distribution is invariant with respect to rotations

about the origin.

For stationary point processes, the intensity measure is just a multiple of the Lebesgue measure, i.e.,

A(B) = A|BJ,

where ) is called the intensity of ®, and |B| is the Lebesgue measure of B. Thus, |B| denotes area of the

set B in two-dimensional space and volume of the set B in three-dimensional space.
Definition 2.4 (Proability generating functional (PGFL) [21]). PGFL of point process ® with respect to a
function f: R? — RT is

G(f)=E

11 f(x)] :

zed
Poisson Point Process (PPP)
Poisson point process (PPP) ® with intensity measure A is characterised by two properties [21, 42, 43]:

e Poisson distribution of point counts: ®(B) is a Poisson random variable with mean A(B) for every set
B. Therefore,
k
(A(B))

P(0(B) = k) = = exp(—A(B)).

e Independent scattering: For all disjoint sets By, Ba, ..., By, random variables ®(By), ®(Bs), ..., ®(By,)

are independent.
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Homogeneous PPP is a special case of PPP where A(B) = A|B|, for any set B [41]. Homogeneous PPP

is stationary and isotropic.

Definition 2.5 (PGFL of PPP). For PPP ® with intensity measure A, PGFL with respect to f is given as

G(f)=E

11 f(af)] e {- [ (- f)nan}.

TP

When ® is a homogeneous PPP with intensity \, we can further simplify the above equation as

G(f) =E [H f(w)] e {-a [ (1 ).

zed

2.2 Network Model

Prior to developing stochastic geometry for modeling and analysis of cellular wireless networks, system
engineers and researchers used regular hexagonal or square lattice for modeling. However, for such models
tractable expressions for average performance are unavailable and simulations are also time-consuming. On
the other hand, modeling networks using tools from stochastic geometry yields closed-form expressions which
not only circumvents the need for simulation but also provides useful insights for system design [44].

To model the cellular networks, we assume that base stations (BSs) are spatially distributed following
a homogeneous PPP ®p with intensity A,'. Users are located according to a homogeneous PPP &y with
intensity A,. This model is in direct agreement with the 3rd generation partnership project (3GPP) models
[45], and has been widely used in the literature ([46, 47] and references therein).

Real world deployment of BSs are neither perfectly regular (as in hexagonal grid) nor completely random
(as in PPP). Indeed, the actual deployment of BSs lies between perfectly regular and completely random.
Thus, perfectly regular (such as hexagonal grid) and completely random (such as PPP) spatial models
provide bounds for the actual network performance [21]. Due to the analytical tractability of PPP models,
existing literature mostly resort to PPP to model the cellular networks. Recently, it has been observed that
performance of a variety of cellular network models and transmission techniques look very similar in shape.
In fact, they can be well approximated by a simple horizontal shift of the most tractable model, the Poisson
point process (PPP) [48]. Moreover, in many circumstances, cellular networks’ users take independent
locations which motivates using PPP to model the spatial distribution of users.

A realization of a cellular network over a 100km x 100 km area with A\, = 0.004 points/km2 and A\, =

0.02 points/km” is shown in Fig.2.1. Each user in the network is connected to its nearest BS. Therefore,

1In this chapter, we only focus on single-tier networks.
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Figure 2.1: A realization of a cellular network over a 100 km x 100 km area with Ay, = 0.004 points/ km” and

Au = 0.02 points/ km?. BSs are represented by blue squares, users are shown by brown circles, and cells’
boundaries are illustrated by black lines.

each BS serves the users that are located in its Voronoi cell. For a BS at x, Voronoi cell V(z) is given as [41]

Viz)={yeR:|ly—zl| < lly—zll, Vze®p\{z}}*

2.3 SINR Distribution

Because of the stationarity of the homogeneous PPP, we can condition on having a receiver at the origin
which is called the typical receiver. In downlink communications, the typical receiver belongs to ®y, while
it belongs to ®p in uplink. For such a set-up, the concepts of success/coverage probaility, CSP, and the
meta distribution along with their evaluation methods are defined in the following to provide a preliminary
mathematical background to readers. We denote the transmitter point process by ®. ® = ®p in downlink,

and ® = ®y in uplink.

Definition 2.6 (Success Probability). Success probability is the complementary cumulative distribution func-

tion (CCDF) of the signal-to-interference-plus-noise ratio (SINR), i.e., P(SINR > 6).

Definition 2.7 (Conditional Success Probability (CSP) [49]). Given the location of the transmitters ® and

conditioned on the desired transmitter to be active (denoted by tz), CSP is defined as:

Py(0) £ P(SINR > 0 | ®,tx), (2.1)

2In this dissertation, we are interested in 2-dimensional Euclidean space.
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where 0 is the desired SINR and the b-th moment of Ps(0) is given by My(0) = Eq [Ps(6)°]. Therefore,

success probability is the first moment of the CSP.

Using the indicator function 1(.), success probability can be written as
P(SINR > 0) = E[1 (SINR > 0)],
where the expectation is over time and space. However, conditional success probability is as
P(SINR > 0 | ,tx) = E[1 (SINR > 0) | ®, tx],

i.e., conditional success probability is obtained by only averaging with respect to time (while keeping spatial

random variable ® fixed).

Definition 2.8 (Meta Distribution of CSP). Meta distribution is the CCDF of Py(0), i.e.,

FPS(O) (I) £ IP’(PS(H) > JJ), T e [0, 1]. (2.2)

Since &g and Py are ergodic, the meta distribution can be interpreted as the fraction of active users
whose success probabilities are more than x in each realization. In [49], an exact expression along with an
approximation and simple bounds for the meta distribution are provided. A summary of these results is

given below.

e FExact meta distribution of CSP: To derive the exact meta distribution, we first need to derive imaginary
moments M;,(0) = Eg [Ps(6)7'], where j = \/—1 and ¢t € R*. Then using the Gil-Pelaez theorem [50],

the exact meta distribution is given as follows:

3 (e98701,,(0)

* t

at,  xz€[0,1], (2.3)

_ 1
Fp ) (7) = B

3=
0\8

where $(s) gives the imaginary part of s.

e Approzimate meta distribution of CSP: A simple approximation of the meta distribution is provided by
using the beta distribution. In this approach, we need to derive the first moment M () and the second
moment M (6) of P(f) and match them with the first and second moments of the beta distribution,

ie.,

My(0)p

FPS(Q)(m)zl_Iw(1—M1(9)76>7 1‘6[0,1], (24)
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where 8 = (M, (?J)vg](\gi(_ez)v)&;)%l(e)), I.(a,b) is the regularized incomplete Beta function, and B(a,b) is

the Beta function. The beta distribution [49, 20, 51, 52] and the generalized beta distribution [53] have

been shown to match the exact meta distribution.

e Bounds on the meta distribution are also presented in [49, Corollary 4]. For the Markov’s bound, we
can use any moment of (1 — Py(0)) and Ps(0). For the Chebyshev’s bound, we need the mean (M (6))
and variance (Mo (0) — M1 (6)?) of CSP. For the Paley-Zygmund (or Cauchy-Schwarz) bound, we simply

need the first moment M (6).

For a given realization of transmitters @, the transmission success events are obtained by averaging over
the fading channels and are thus i.i.d. over time for i.i.d. fading. The local delay (defined as the number of
transmission attempts until a packet is successfully received [54, 55]), is thus geometrically distributed with
parameter Py(0). For the rest of this chapter and in the following chapters, to simplify notation, we omit 6

from P,(0) and M (). Thus, P, £ P,(0) and M, = M,(6).

Definition 2.9 (Distribution of the Local Delay). For a given realization, local delay, L, follows a geometric

distribution with parameter Py given in Definition 2.7, i.e.,
P(L=k|®)=(1-PR)"'P, kel (2.5)

Therefore, the mean local delay is given by E[L] = Eg [E[L | ®]] = Eg [%} = M_; and the variance of the
local delay is E [L?] — E[L]> = E [E[L? | ®]] — M2, = 2M_5 — M_; — M2,

[43

For ergodic point processes, now we are able to answer the question “what fraction of users successfully
receive their desired signals in at most k time slots with probabilities larger than x7”. We can answer this

question by deriving the following:
PP(L<k|®)>z)=P (1 —(1-pR) > x) = Fp(1— (1—2)"%), (2.6)

where F'p_(.) is the meta distribution defined in (2.2). Based on (2.6), the meta distribution also reveals the
distribution of the CSP for any number of retransmissions.

Example: To better understand conditional success probability (CSP), success probability, mean local
delay, and the meta distribution consider the example shown in Fig.2.2. For each user in Fig.2.2, CSP is
written above its link and is obtained by averaging over fading (time averaging). The success probability in
this example is (0.14+0.4+0.440.9)/4 = 0.45, i.e., the success probability is the average (first moment) of the

conditional success probabilities over different users (space). For device with conditional success probability
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Figure 2.2: A typical cell with four users. Conditional success probability is written above each link.

0.1, local delay is 0—?1 = 10 since on average it transmits successfully once in every ten attempts. Similarly,
local delay for users with conditional success probability 0.4 is oﬁ and it is 0%9 for the user with conditional
success probability 0.9. Therefore, mean local delay is (0% + 0%1 + oﬁ =+ ﬁ) /4 = 4, i.e., mean local delay
is the average of L5 (first negative moment of CSP) over different users (space). Finally, meta distribution
gives information about the distribution of CSPs. From the meta distribution, we can understand that for
i of users CSP is 0.1, for half of the users CSP is 0.4, and for the rest of the users it is 0.9.

Next, to understand the importance of meta distribution, consider the following example.

Example: Consider two networks. Assume that, in network A, the CSP of half of the users is 0 while
that of the other half is 1. In network B, the CSP is 0.5 for all the users. For these two networks, the
standard (average) success probability is the same and is equal to 0.5, while they behave completely different
in terms of delay. In network A, half of the users have a successful transmission after their first attempt
while the transmission delay is infinity for the other half of the users (i.e., the mean local delay is infinity
when CSP of users is 0 or close to 0). In network B, the number of transmission attempts until the first
successful reception is almost surely finite for all the users, and for this network, the average number of
transmission attempts for successful transmission is 2. Therefore, comparing two networks simply in terms
of their average success probabilities is not accurate since average success probability is not enough to
capture a network performance. On the other hand, meta distribution is a fine-grained performance metric
that provides detailed information about distribution of the conditional success probability. In fact, from
the meta distribution we can calculate average success probability and mean local delay, this is similar to
calculating moments of a random variable using its distribution function.

Example: With x = 0.95, Fp_(0.95) is the fraction of users that successfully receive their desired signals

(or the SINR is higher than the target threshold) in the first transmission attempt (i.e., k¥ = 1) with a
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probability higher than 0.95 (i.e., with reliability 0.95). Fp (0.78) is the fraction of users that successfully
receive their desired signals after the second transmission attempt (i.e., k = 2) with reliability 0.95. Fp,(0.63)
is the fraction of users that successfully receive their desired signals after the third transmission attempt
(i.e., k = 3) with reliability 0.95. Fp, (0.63) can also be interpreted as the fraction of users that successfully
receive their desired signals in the first time slot with reliability 0.63, or the fraction of users that successfully

receive their desired signals after the second time slot with reliability 0.86.

16



Chapter 3

Meta Distribution of SIR in
Large-Scale Uplink and Downlink
NOMA Networks

We develop an analytical framework to derive the meta distribution and moments of the conditional success
probability (CSP), which is defined as success probability for a given realization of the transmitters, in large-
scale co-channel uplink and downlink non-orthogonal multiple access (NOMA) networks with one NOMA
cluster per cell. The moments of CSP translate to various network performance metrics such as the standard
success or signal-to-interference ratio (SIR) coverage probability (which is the 1-st moment), the mean
local delay (which is the —1-st moment in a static network setting), and the meta distribution (which is
the complementary cumulative distribution function of the success or SIR coverage probability and can be
approximated by using the 1-st and 2-nd moments). For the uplink NOMA network, to make the framework
tractable, we propose two point process models for the spatial locations of the inter-cell interferers by utilizing
the base station (BS)/user pair correlation function. We validate the proposed models by comparing the
second moment measure of each model with that of the actual point process for the inter-cluster (or inter-cell)
interferers obtained via simulations. For downlink NOMA, we derive closed-form solutions for the moments

of the CSP, success (or coverage) probability, mean local delay, and meta distribution for the users.
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3.1 Introduction

The next generations of wireless networks (such as 5G [56] or beyond 5G [B5G]) are expected to support bil-
lions of devices that are stimulated mainly from the diverse Internet-of-Things (IoT) applications (ranging
from delay-tolerant machine-type communications (MTC) to delay sensitive mission-critical communica-
tions) in addition to the enhanced mobile broadband applications. As a result, acquiring ultra-reliable and
low-latency communication (URLLC) is among one of the constitutional challenges for emerging massive
wireless networks [57]. Traditionally, reliability can be achieved with efficient channel coding and retrans-
mission schemes, e.g., hybrid automatic repeat request (HARQ). However, at the same time, massive device
connectivity with strict latency requirements need to be achieved in URLLC systems. This necessitates effi-
cient user access mechanisms that can potentially serve multiple devices in a specific time-frequency resource
block while reducing their respective transmission delays [7].

Non-orthogonal multiple access (NOMA) has been recognized as a promising multi-user channel access
technique that enables massive connectivity while reducing the transmission delay of the devices [7]. Contrary
to traditional orthogonal multiple access (OMA), such as time division multiple access (TDMA), frequency
division multiple access (FDMA), and code division multiple access (CDMA), the key idea of NOMA is to
serve multiple users in the same channel simultaneously. The concurrent transmissions in NOMA reduce the
waiting time of the devices while saving network resources. Of course, this can be achieved at the expense of
additional interference and decoding complexity at the receivers. To mitigate interference, NOMA exploits

successive interference cancellation (SIC) at the receivers [9, 8.

3.1.1 Background Work

Recently, performance analysis of NOMA-based wireless networks has attracted significant research interest.
The existing studies contribute mainly toward understanding the average performance of users considering
a single NOMA cell/cluster [8, 10, 11, 12, 13, 14]. For instance, the performance of a single-cell downlink
NOMA system with randomly located users was first studied in [10]. In particular, the signal-to-interference-
plus-noise ratio (SINR) outage probability and the ergodic capacity were derived for a user at rank m in terms
of distance. In [11], the problem of user pairing was investigated considering fixed NOMA (F-NOMA) and
cognitive radio inspired NOMA (CR-NOMA). A comparative performance analysis of uplink and downlink
NOMA with selective two user pairing was conducted in [8]. Closed-form solutions for ergodic sum-rate
and outage probability of a two-user NOMA cluster were presented in [12] considering a power back-off
policy. The power back-off policy was applied to distinguish users in a NOMA cluster with nearly similar

signal strengths (given that traditional uplink power control is in effect). The problem of user scheduling,
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subcarrier allocation, and power control in uplink NOMA was investigated in [13, 14] with perfect SIC at
the BS.

The aforementioned research studies ignore the impact of inter-cell interference which can significantly
limit the performance of NOMA in massive wireless networks. Very recently, some of the research works have
considered performance characterization of large-scale NOMA systems using stochastic geometry tools such
as Poisson point process (PPP) and Poisson cluster process (PCP). The performance of uplink NOMA in
terms of the rate coverage and average achievable rate was characterized first in [15] using PCP considering
both perfect and imperfect SIC. For downlink NOMA, outage probability and average achievable rate of
m-th rank user were derived in [16, 17] assuming that the BS locations follow a homogeneous PPP. The
users are ranked based on their normalized channel gains defined as the channel gain including path-loss and
small-scale fading normalized by the inter-cell interference. The analytical expressions are derived assuming
that the normalized channel gains of users located in a given NOMA cluster are independent and identically
distributed (i.i.d.). However, since the inter-cell interferences received at the different users in the downlink
are correlated, the normalized channel gains are also correlated, and therefore, the derived results are not
precise. In [18], the performance of two-user downlink NOMA was investigated in a K-tier cellular network.
The macro cell BSs use the massive multiple-input multiple-output (MIMO) technology and each small cell
adopts user pairing to implement two-user NOMA transmission. In [19], for K-tier heterogeneous networks
(HetNets) with biased nearest BS association, performance of downlink NOMA was investigated in terms of
the coverage probability and throughput for non-cooperative and cooperative schemes. For Poisson cellular
networks, [17] also studied the performance of uplink NOMA. To derive the analytical results, it was assumed
that uplink inter-cell interferers form a homogeneous PPP which is inaccurate since there is no inter-cell
interferer in the cell that the typical user lies in [20] (i.e., locations of the interferers are not independent).
Moreover, unlike the downlink case, an exclusion zone around the serving BS (called the desired BS) of the
typical user cannot be considered since an inter-cell interferer in the uplink can actually lie closer to the
desired BS than the typical user. Therefore, the effective inter-cell interference field as observed from the

desired BS can be modeled more accurately as an inhomogeneous PPP as demonstrated in [21, 22].

3.1.2 Motivation and Contributions

The current state-of-the-art mainly analyze the standard transmission success probability and ergodic capac-
ity of users in NOMA-enabled cellular networks. Nevertheless, it is noteworthy that the standard transmis-
sion success probability is itself the mean of a random variable referred to as conditional success probability

(CSP), which is the success probability of a user considering a given realization of BSs [49]. When the
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point processes describing the transmitter and receiver locations (referred to as transmitter point process
and receiver point process) are ergodic, the standard success probability is the average of the CSPs of all
users. Two networks can have the same standard (mean) success probability but distributions of the CSPs
may be completely different. This is similar to the case where two different random variables have the same
mean but different probability density functions (PDFs). To illustrate, let us consider the following example
with two networks: network A and network B. Assume that, in network A, the CSP of half of the users is 0
while that of the other half is 1. In network B, the CSP is 0.5 for all the users. For these two networks, the
standard (mean) success probability is the same and is equal to 0.5, while they behave completely different
in terms of delay. In network A, half of the users have a successful transmission after their first attempt
while the transmission delay is infinity for the other half of the users (i.e., the mean delay is infinity when
CSP of users is 0 or close to 0). In network B, the number of transmission attempts until the first successful
reception is almost surely finite for all the users, and for this network, the average number of transmission
attempts for successful transmission is 2. Therefore, comparing two networks simply in terms of their average
CSPs (or mean success probabilities) will not always be accurate since the CSP will not always be precisely
characterized by its average value.

Along this line, [49] characterized the meta distribution which is the complementary cumulative distri-
bution function (CCDF) of the CSP. This pioneering work was followed by various research studies for
Poisson bipolar and cellular networks, device-to-device (D2D) networks, and millimeter-wave (mm-wave)
D2D networks [49, 20, 51, 52, 53]. The meta distribution provides a more precise characterization of a
typical transmission link than the standard success probability. Meta distribution enables us to answer
questions such as “for a given target SIR threshold 8, what fraction of users are in coverage with reliability
x?”, whereas the standard success probability answers the question “for a given target SIR threshold 6, what
fraction of users are in coverage?”. Note that, CSP is a random variable and the meta distribution is the
CCDF of this random variable while the standard success probability is its mean (average). Therefore, from
the meta distribution we can derive the standard success probability, while the standard success probability
does not reveal any information about the distribution of the CSP.

To this end, the contributions of this chapter can be summarized as follows:

e We derive the moments of CSP for uplink and downlink NOMA in Poisson cellular networks. This
allows us to study the traditional success/coverage probability (which is the 1-st moment), the mean
local delay (which is the —1-st moment), and the meta distribution (which is the CCDF of the con-
ditional success probability and can be approximated by using the 1-st and 2-nd moments). Note

that mean local delay, which is defined as the mean number of transmission attempts until the first
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successful transmission [54], is a crucial performance metric for emerging URLLC systems.

e In uplink NOMA, the point process for the spatial locations of the interferers is a key for the derivation
of the meta distribution and moments of CSP. Since the actual point process is unknown, we propose
two models for this point process based on the pair correlation between interferers and the typical BS
(which is at the origin). We demonstrate the accuracy of the proposed point processes by comparing
the second moment measure of each process with that of the original process obtained via simulations.
We show that the proposed point processes provide better approximations for derived results for low

SIR threshold 6, and user locations closer to the BS.

e For downlink NOMA, we derive closed-form expressions for the moments of the CSP, success proba-
bility, mean local delay, and the meta distribution. We approximate the meta distribution by a beta

distribution and demonstrate the accuracy of the approximation.

The rest of the chapter is structured as follows. In Section 3.2, we describe the system model and assump-
tions for uplink and downlink NOMA. In Section 3.3, for uplink NOMA, we propose two point processes
to model the locations of the interferers, and derive the moments of the CSP and its meta distribution. In
Section 3.4, for downlink NOMA, we derive closed-form solutions for the moments of the CSP and its meta

distribution. Section 3.5 discusses numerical and simulation results followed by the conclusion in Section 3.6.

3.2 System Model and Assumptions

This section details the network model, channel model, and interference model along with assumptions for

multi-user uplink and downlink NOMA systems.

3.2.1 Uplink NOMA
Network and Channel Model

We consider an uplink NOMA system where BSs are distributed according to a homogeneous PPP! &g
of intensity Ap. Users are modeled as points of a homogeneous PPP of intensity A,. We assume a high
user density regime, i.e., Ay >> Ap. Therefore, we can assume that there are at least N users located
in each Voronoi cell. We consider random user selection, i.e., N users are randomly selected for NOMA

transmission from the users located in the Voronoi cell®?. Each user is connected to its nearest BS. The

I The motivation of modeling BS locations for real-world cellular networks with PPP was justified in [58].
2This can be viewed as the general case of the user point process of type I introduced in [22]. In [22], the user point process
for N =1 is studied which is the case in OMA. In this chapter, we consider N > 1.
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network is interference-limited. The channel power between a user located at x and the typical BS located
at the origin is given by h,¢(x) where h, represents the small-scale multi-path fading channel power following
ii.d. exponential distribution with unit mean and ¢(z) = ||z||~ represents the path-loss with exponent a,

where o > 2.

SIC

We assume that decoding order is based on the distance and consider perfect SIC, i.e., the BS perfectly
decodes and cancels the first m — 1 interference signals coming from rank 1 to m — 1 users before decoding
the signal of the m-th rank user®. The channel gains of different users are different? in the uplink, therefore
each message signal experiences distinct channel gain. The conventional uplink power control, which is
typically intended to equalize the received signal powers of users, may remove the channel distinctness and
thus may not be feasible for uplink NOMA [15]. Therefore, we assume that all users transmit with the same

power P.

Interference and SIR Model

To model the intra-cell interference with SIC, the typical BS needs to rank the received powers of various
users. The ranking of users in terms of their distances from the serving BS is generally considered as a
reasonable approximation of their respective ranked received signal powers® [59, 15]. This approximation
provides tractability in the analysis. The intra-cell interference for the m-th rank user can therefore be

modeled as:

N
I = 3" Phyy, e, m=1,2,...,N, (3.1)
i=m-+1
where hy , is the fading from the i-th rank user who is located at z(; (in the Voronoi cell of the typical BS)

to the typical BS. The inter-cell interference is given as follows:

ot = N " Phylz) =, (3.2)
reEdD

3In the next chapter, we introduce ordering methods and analyze the accuracy of distance-based ordering.

4The channel frequency/bandwidth is same for all users in NOMA; however, the channel gains experienced by the users on
that specific frequency will be different due to their path-loss and fading.

5In Chapter 4, we further study this assumption. Removing the perfect SIC and distance-based ranking assumptions, in the
next chapter, we derive the coverage probability for a more realistic setup.
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where ®7 is the point process describing the locations of the inter-cell interferers, which is unknown. Using

(3.1) and (3.2), for the user at rank m, the SIR is given as follows:

Pha,,, [[€mm) |~

intra inter
I tmy T+ I

STR () = (3.3)

3.2.2 Downlink NOMA
Network and Channel Model

In downlink NOMA, the BSs apply superposition transmission and SIC is implemented at the receiver where
each user decodes and cancels strong interferences before extracting the desired signal. A BS allocates more
power to the weaker (located farther from the BS) users such that a user at rank m (ranked with respect to
distance from the serving BS) can decode its signal in presence of interference from stronger users at rank 1
tom — 1 [60, 8, 61, 62]. We consider N users in each Voronoi cell. The BSs are distributed according to a
homogeneous PPP &gy of intensity Ay, and each BS can transmit with maximum power Pgg. The effect of
thermal noise is neglected. The channel power gain between the BS located at x and the typical user located
at the origin is given by h,¢(x), and h, for different users is modeled by i.i.d. exponential random variable
with unit mean. ¢(z) = ||z||~® represents the power-law path-loss, in which « is the path-loss exponent.
The power allocated to the i-th rank user is P; = f3;Pps, Vi = 1,2,..., N. Also, we have §; < §;, Vi < j such

that Zfil B; = 1 (or equivalently Zf\; P, = Pgg).

SIC

We consider perfect SIC, i.e., user at rank m successfully removes the intra-cell interference of all users who
are at higher ranks in terms of their distances.

In this chapter, as the first step towards performance analysis of NOMA in large-scale cellular networks,
we assume perfect SIC and distance-based ordering to drive closed-form expressions. In the next chapter,
we study SIC in more details. Specifically, we explain the difference between SIC in uplink and downlink,

and analyze the accuracy of distance-based ranking in SIC.

Interference and SIR Model

The intra-cell interference at m-th rank user can be given as:
m—1

I = 3 BiPasholleol % m=1,2,..., N, (34

i=1
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where hg is the fading from the serving BS located at xy to the m-th rank user located at the origin. The

inter-cell interference can be modeled as:

st = N Peshe|lz|™*,  m=1,2,..,N. (3.5)
z€®p\{zo}

Hence, for the user at rank m, the SIR can be given as:

B Pashol|zo| =
SIR(m) = intra inter
I s I(

(m m)

(3.6)

By Slivnyak’s theorem, the point process for the inter-cell interferers is a PPP with intensity Ay in R? \
b(o, ||zo||) where distribution of ||z¢|| depends on the rank of the user. This is different from uplink where
the inter-cell interference is received at a typical BS and is therefore same for all NOMA users in the typical

Voronoi cell.

3.3 Uplink NOMA: Moments and Meta Distribution of the CSP

In this section, we derive the CSP and the moments and meta distribution of the CSP for an uplink NOMA
network. For this, we first derive the distance distribution of the intra-cell interferers. Afterwards, we derive
the approximate point process(es) of the inter-cell interferers, and then obtain the moments of CSP. The
exact and approximate meta distributions can then be obtained by using (2.3) and (2.4), respectively, as
described in Section 2.3. Let ®y denote the point process of the uplink NOMA users. ®y can be viewed as
the superposition of two point processes, namely, intra-cell point process and inter-cell point process. The
intra-cell point process consists of the uplink NOMA users that lie in the same cell as the typical uplink
NOMA user (it also includes the typical uplink NOMA user). The inter-cell point process, denoted by @y,
consists of the inter-cell interferers.

For performance analysis of uplink NOMA, modeling the actual point process ®y for the inter-cell inter-
ferers is critical. In this section, we propose two point processes to approximate ®; since the exact process
is not known. We will demonstrate the accuracy of the proposed point processes by comparing the second
moment measure of each point process with the second moment measure of the actual (or original) point
process @ obtained by simulations. Since the typical BS is located at the o (origin) and we model ®; from
the typical BS point of view, we are interested in the first and second moment measures for b(o,r), where

b(o,r) denotes the ball of radius r centered at o.
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3.3.1 Distance Distributions of the Intra-cell Interferers

The cell that contains the typical uplink NOMA user is the typical cell; therefore, the desired link distance
between the typical uplink user and its serving BS is not Rayleigh distributed with mean 1/(2v/Ap) [22]. For
the typical cell, the desired link distance between the typical uplink user and its serving BS can be approxi-
mated by a Rayleigh distribution with mean 1/4/5X, [20], which we follow in this chapter. Subsequently, for
the typical uplink user, the probability density function (PDF) and cumulative distribution function (CDF)

of the desired link distance are given as follows: [20]:
fR(r)%(5/2))\b7r7"e*(5/4)>‘b7"2, Fr(r)=~1 — e (5/Hxomr® (3.7)

Using the above distributions and order statistics [63, 64], the distribution of the distance of the user at rank

m from its serving BS can be derived as follows:

sxomr (1- e%s%)mﬁ)’”” (ef<5/4>xw2>N‘m“

Jrn () = 9B(N —m + L, m) ’

r >0, (3.8)

where B(-,-) is the Beta function. Conditioned on the distance of the user at rank m (R, = r,), it was
shown in [65, 15] that the distances of users at lower or higher ranks than m-th rank user to the typical BS

are i.i.d. and their PDFs can be characterized, respectively, as follows:

fr(r) .
(P | Ry =) = = r<rp, t=1,..,m-—1, 3.9
(v | )= ) (39
fr(r) .
= = ——" > = 1,...,N. .1
fRout (’I" ‘ Rm Tm) 1 _ FR(rm), T Z Tm, 1 m+ ’ 9 (3 O)

3.3.2 BS/user Pair Correlation Function

In this section, we proceed by obtaining BS/user pair correlation function which is the pair correlation
function of ®; with respect to the origin (the location of the typical BS), through simulations, and then
model the locations of the inter-cell interferers by proposing two point processes with the same BS/user pair
correlation function.

The pair correlation function measures the correlation (dependency) between the points of a point process.
Similar to [22], we study the cross-correlation between the inter-cell interfering users’ point process and the

typical BS. Therefore, we use the term “BS/user pair correlation function”%. For a motion invariant point

6BS/inter-cell user pair correlation function is more accurate. However, to be consistent with [22], we also use the term
“BS/user pair correlation function”.
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process ® with intensity A, the pair correlation function is defined as [41]:

o) = o= 3 (FE 00, )

- 27r dr

where E? is the reduced palm expectation given that a point exists at the origin. In the following, we will
use the above definition and replace the reduced palm expectation with E° [®1(b(0,7))] which is the mean
number of inter-cell interferers that are located within distance r from the typical BS which is located at

the origin. Therefore, this term captures the cross-correlation between the typical BS and ®;.
Definition 3.1 (BS/user Pair Correlation Function [22]). For the motion invariant BS and user point
processes, the BS/user pair correlation function gy, (r) is defined as follows:

g, (1) 2 %%K(T) = %ﬂ% <]V1/\bEO[(I)I(b(Ov r))]) ; (3.11)

where E° is the Palm expectation (given that the typical BS is at the origin), and \y, is the intensity of the

BS point process. When @1 is scale-invariant, gy, (1) = g1(v/ ApT).

Note that the BS/user pair correlation function gy, (r) is useful in approximating the inter-cell interfering
users’ point process by a PPP of intensity function Apgx, () [22]. Specifically, [22] studied the point process
of uplink interferers for N =1 (i.e., for orthogonal multiple access [OMA]), and through numerical fitting,

the best exponential fit for N = 1 was obtained as follows:
g(r)=1- e~ (12/5)mr? (3.12)

Note that any other point process with the same intensity function (Apga, (r)) can also be used to approximate
the inter-cell interferers’ point process.

Along the same lines, we also obtain g; (1) through simulations. For N = 2 and N = 5, g1 (r) is illustrated
in Fig. 3.1 and we observe that it does not vary for any value of N. The reason is that the average number
of inter-cell interferers within distance r from the typical BS E°[®;(b(o,r))] for clusters of N users in NOMA
is N times higher than OMA. Therefore, (3.11) does not change with respect to N. We also compare the
simulation results with the best exponential fit for N = 1. Using the invariance property of g;(r) with
respect to N, the scale-invariance property of the model, and the results in [22], we approximate the inter-
cell interferers ®; by a PPP ®; with intensity N Abgx, (1). NOMA users in each NOMA cluster must be
served by the same BS, i.e, they must be in the same Voronoi cell. Therefore, distances among the users is

limited by the size of the Voronoi cell and the users’ locations are correlated. Since, in a PPP, the location
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Figure 3.1: BS/user pair correlation function g, (r) for different N and validation with the best exponential
fit in (3.12) for N=1.

of each point is independent of the other points [41], this correlation cannot be modeled accurately with
Eﬁ. To address this issue, we also propose a cluster process ®; to approximate ®1. In the following, first we
define the intensity measure and then we describe the two proposed models along with their validation and

comparative analysis.

Definition 3.2 (Intensity Measure [41]). For any point process ®, the intensity measure (first moment
measure) A(B) is the mean number of points in B, i.e., A(B) = E[®(B)], VB C R2. If ® has an intensity
function X(z), then A(B) = [ A(z)dz.

B

3.3.3 Point Process Models for Inter-cell Interferers

Model 1

To model the interferers, we consider a PCP ®;7, where the parents form an inhomogeneous PPP ®p with
intensity function A,(z) = Ay, (1 — e_(12/5)/\b77||””“2>. In each cluster, N offspring points are located in the
same location as the parent, i.e., for a parent at x, N offsprings are i.i.d. with PDF f(y) = 6(y — z), where
2,y € R%. This model can also be viewed as a non-simple inhomogeneous PPP [41]. As mentioned earlier,
other cluster processes that have the same BS/user pair correlation function can also be used to model the
inter-cell interferers, but ®; is more tractable. Note that ®; models the locations of the inter-cell interferers.
Model 1 implies that, although inter-cell interferers are located in different locations in each Voronoi cell,
for large-scale analysis of uplink NOMA, it can be assumed that, from the point of view of the typical BS,

they are co-located.

7If the parents of a cluster process are the points of a Poisson process, the resulting process is a Poisson cluster process [41].
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Using Model 1, the mean number of inter-cell interferers within the distance r from the typical BS (first

moment of ®1(b(0,7))) can be derived as follows:

A(b(o,r) = E [B1(b(0, )] & NE [Bp (b0, 1))] = NA(b(o,r)

_ 5 2
=N X\ (z)dz = N 2= (1= e (12/5)Apmr 3.13
ory P b[m oy, (1 )| (319

where A and A, are the intensity measures of ®; and ®p, respectively. Step (a) follows from ®1(b(o,r)) =

N®p(b(o,7)). The second moment measure of ®1b(0,7)) is derived as follows:

> A o,T k A
E [#2(6(0.1))] = N?E [23(0(0,1))] & v2 3 2 2O orvivcor)
k=0

© N2 [A,(b(o0, 7)) + Ay (b(o,7))2] = K(b(0,7) [N + A(bo,))] , (3.14)

where (a) follows since ®p(b(0,7)) is a Poisson random variable with mean A, (b(o0,7)), and (b) is obtained
from mean and variance of the Poisson distribution, where A(b(o,7)) is given in (3.13). (3.14) can also be

derived using the second factorial moment measure of PPPs.

Model 2

We approximate ®; with an inhomogeneous PPP ®; with intensity function /:\(x) =N\, (1 — e‘(12/5)>‘b”||”3”2).

The mean number of inter-cell interferers within the distance r from the typical BS (first moment of

D1(b(o,r))) is as follows:

Ao, = E [Bio)] = [ K@@ = Aofo)),

where A denotes the intensity measure of ®;. The second moment of ®;(b(o, 7)) is given by
=2 () = =
E[®;(b(0,)] & A(blo,m) [Ab(o, ) +1], (3.15)

where (a) follows since ®;(b(o,r) is Poisson variable with mean A(b(o,7)). Note that the point process
introduced in [22] is a special case (N = 1) of the proposed Models 1 and 2.

According to the simulation results for success probability and the meta distribution in Section 3.5,
analytical results that are obtained from Model 1 provide upper bounds while those that are derived from
Model 2 provide lower bounds. Moreover, Model 2 provides a better approximation for the nearest user

(m = 1), while Model 1 provides a better approximation for the furthest user m = N.
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Figure 3.2: Comparing the second moment measure of ®; and the proposed models (derived in (3.14) and
(3.15)) for Ap = 1.

3.3.4 Model Validation

4

To compare the second moment of ®1(b(o, r)) with the proposed models, we define p(r) = ﬁ E [®%(b(o,7))].8
In Fig. 3.2, p(r) for the original inter-cell interferers’ point process ®; is obtained via simulations and a com-
parison is performed with the proposed models. We observe that, p(r) for the proposed models are close to
the p(r) of ®;. Moreover, based on Fig.3.2, Model 1 provides a better approximation for larger values of

r.

3.3.5 Moments and Meta Distribution of the CSP

The moments of the CSP for uplink NOMA users can be derived as follows.

Theorem 3.1 (Moments of the CSP for Uplink NOMA). In uplink NOMA, the b-th moment of the CSP,

b € C, for the m-th rank user can be derived as follows:

o0 N—m
My, (m) = / [(5/ 2) Apr2e(S/ DT (5 /4) Ay, 9)} E
0

H (H—Qringgn—a)b] IR, (r)dr,

TED
(3.16)
1 4—8—wt™?

where fr,, (r) is given in (3.8) and py(z, z) = |, ey

dt. The expectation in (3.16), which is conditioned

on the serving distance r, can be approzimated by using the proposed Model 1 and Model 2, respectively,

8We consider the square root of the normalized second moment since it illustrates the difference between the models better.
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as follows:

1 ’ r 1 e 2
E - - ~ —9 1— 1— —(12/5)Apmx 1
lH <1+9ra||x||-a” o “b/[ <1+erax—a) ]( ‘ Jade o (317
x 1 0

b ® b
1 1 2
E — ) |~ —27NA 11— ——m— 1— e (12/9%m7) 4z 8 (318
H (1+9r0‘|x||0‘> ] P i b/l (1+0r°‘x0‘> ] ( ¢ )x * (3.18)
redr 0
Proof. See Appendix A.1l. O

As shown below, the proposed point processes provide better approximations for standard transmission

success probability (b = 1) when the SIR threshold is low.

Corollary 3.1. For b = 1 (standard success probability), the proposed point process models provide better

approximations when 8 — 0 compared to large values of 6.

Proof. For b = 1, we have E [H ] = Ly (0r®/P), where '™ is given in (3.2) and

1
€@ 14+0ra |||«

Lyinte:(s) = E [e’“inm} is the Laplace transform of the inter-cell interference. When s — 0, we have

(a)

L[inter (S) =F {e—s[intcr} ~1-F [Sl—inter] 1—-F

s Z th||$|_a] ©y _spE
redy

5 |xn—a] ,

€ Py

where (a) follows from (3.2), and (b) follows since the fading coefficients h, are i.i.d. with unit mean.
According to the Campbell’s theorem, approximating ®; with point processes that have the same BS/user
pair correlation function (which can also be interpreted as the intensity measure with respect to the origin)

for any f: R? — R yields

=E Zf(x) =E Zf(;v)

r€dy meél

E [Z f(z)

rePy

Therefore, proposed models provide better approximations for the first moment M; when 6 — 0. O

Similarly, we can prove that for m = 1 the approximations are better compared to other values of m,
because the probabilities of small values of r are higher for m = 1. Moreover, after applying changes of
variables and some simplifications in (3.16), we can show that the moments of the CSP in uplink NOMA

are independent of the BS intensity Ap.

Corollary 3.2. Forb € R, My (,,) of Model 2 is a lower bound for M, (,,) of Model 1.
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Proof. Using the identity 1 —y™ = (1 —y) (1 +y+yi 4.+ yN_l), for 0 <y, we have, 1 —y¥ < N(1—vy).
b
Then Corollary 3.2 is obtained by setting y = (W) in (3.17) and (3.18). O

The exact and approximate meta distributions of CSP can be obtained by using (2.3) and (2.4), respec-
tively, as described in Section 2.3.
Remark: Perfect SIC offers an optimistic view of the system performance especially for scenarios where
the users are located very close to each other. However, these scenarios are less likely to occur when the
number of users in a NOMA cluster is small, which would be usually the case in a practice. The performance
gains of NOMA over OMA are generally achievable for N =2 or N = 3 and in such scenarios interference
cancellation is therefore likely to be achieved. Thus, achieving near perfect SIC is not completely unrealistic
and has been considered in most of the existing state-of-the-art work [66, 67, 68, 69, 70]. Nevertheless, we
can characterize the system performance with the worst-case SIC, where a given user will be able to decode
its signal only when all the strong interferences are decoded perfectly. This will provide a pessimistic view
(i.e., lower bound) of the system performance.’
In uplink NOMA with the worst-case SIC, decoding of the desired signal of the user at rank m is

always unsuccessful whenever the decoding of the m — 1 closer users (strong interferences) are unsuccessful.

Therefore, the success probability of the m-th rank user is

worst-case __
p(yz)s case _ 1_‘[]\4—17(1_)7
=1

where M, ;) is given in Theorem 3.1. The corresponding expression for the downlink case will be provided

in the next section.

3.4 Downlink NOMA: Moments and Meta Distribution of the

CSP

In this section, we derive the CSP, and the moments and meta distribution of the CSP in a downlink NOMA
network. For this, we first derive the distance distribution of the desired link and then derive the moments

of CSP as well as the meta distribution.

9 Analysis of the worst-case SIC for both uplink and downlink with the impact of interference correlation is postponed to the
next chapter.
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3.4.1 Distribution of the Desired Link Distance

Since each user connects to its nearest BS, the serving link distance distribution is given by the Rayleigh

distribution as follows [71]:
fr(r) = 2mre ™™ Fp(r) =1— e ™", (3.19)

Using the above equations and order statistics [63, 64], the distribution of the distance of a user at rank m

from its serving BS is as follows:

m—1 N—m+1
27T (1 — e*)‘bmg) (e*)‘b”rz)

Frn(r) = B(N —m+1,m) ’

r > 0. (3.20)

3.4.2 Moments and Meta Distribution of the CSP

The b-th moment of the conditional success probability M, (), b € C, for an m-th rank downlink NOMA
user is derived in the following. Based on these moments, we can derive the mean success probability, the

meta distribution, and the mean local delay.

Theorem 3.2 (Moments of the CSP for Downlink NOMA). For a user at rank m, the b-th moment of the

conditional success probability My () is

m—1
B(Ap m+N—m+1m
(é)(N—nL+1,m) )’ < Bm/ Z:l 61
m—1
My, (m) = {0, 0> B/ Zl Bi & R(b)>0 (3.21)
m—1
00, 0>Bm/ > Bi & R(Ob)<O
i—1
m—1
where Apm =D ey (Z)(—l)’“‘lcﬁqﬁ oFi(kk—6k—04+1;—cn), cm = ([3(;” - 3 B §=2/a, oFy is

i—1
the Gauss hypergeometric function, and R(b) gives the real part of b.

Proof. See Appendix A.2. O

Note that, similar to the uplink, moments of the CSP in downlink are independent of the BS intensity Ay,.
The condition 6 < 3,/ mil B; (or equivalently, ¢,, > 0) implies that the received SIR at the m-th rank user
is greater than the requilr;ld SIR @ in the absence of inter-cell interference. Moreover, when N = 1, which is
the case in orthogonal multiple access, Theorem 3.2 reverts back to the known results for downlink Poisson

cellular networks [49].
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With the worst-case SIC, decoding of the desired signal of the user at rank m, is always unsuccessful
whenever the decoding of the N — m farther users (strong interferences) are unsuccessful. Therefore, the

success probability of the m-th rank user is

B(A17Z+me+1,m)
B(N—-—m+1,m)

worst-case __
Pim) -

?

N
=m

where A, ; is given in Theorem 3.2. Note that, in downlink, each user performs decoding separately while
in uplink, detection of signals is performed at the BS.

In the following, a simplified closed-form expression for negative moments M_,, (), w € RT, is provided.
The expression is useful in evaluating the mean local delay of an m-th rank user in closed-form by setting

w = 1.

Corollary 3.3. When b= —w, w € Rt, and ¢,, >0

B(N—m—Dy,m+1,m)

— , Dym <N—-—m+1
M (m) = L (3.22)
0, otherwise
where Dy, m = sz:l (Z’)cﬁlﬁ. When ¢, <0, from Theorem 3.2, we have M_, () = 00.
Proof. From the proof of Theorem 3.2, we have
oo 1 —w
M =K -2 1-{—
Sy = B XD 2T / [ (1 n cmR;zra) ] o
Ry,
0 oo
z/exp 1> Z W) ek U fr,, (r)dr. (3.23)
po k m k _ 6 m
0 -

Finally, Corollary 3.3 is obtained by substituting (3.20) in (3.23) and setting Dy, m = 3 pey (V) ck 225, O

Note that setting b = jt, j = v/—1 and t € R*, the exact meta distribution of the m-th rank user is
derived by substituting Mj; (,,,) from Theorem 3.2 in (2.3).

Since the exact meta distribution is complicated and does not provide any direct insights, the correspond-
ing beta approximation can be obtained. To derive the beta approximation, we need the first and second
moments of Py (,y. Standard (mean) success probability which is the first moment of P, () can be easily ob-
tained by setting b = 1 in Theorem 3.2, i.e., My () = B(A1,;m + N —m+1,m)/B(N —m + 1,m), where
Al = cm%_é 2F1(1,1—6;2—0; —cy,). Similarly, we can derive the second moment My (,,,) by setting b = 2.

The beta approximation is obtained by substituting M (,,) and My () in (2.4) as described in Section 2.3.
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(a) Standard success probability for N = 2. (b) Meta distribution for N = 3.

Figure 3.3: First moment of the CSP (i.e., standard success probability) and meta distribution for uplink
NOMA with A\p = 0.001 and o = 4.

Corollary 3.4 (Mean Local Delay of User at Rank m). For the m-th rank user, when ¢, >0 and D1, =

cm% < N —m+ 1, the mean local delay is finite and is given by

B(N—m—Dym+1,m)
B(N —m+1,m)

M_y (m) = (3.24)

When ¢, <0 or Dy = le(;T(; >N —m+ 1, the mean local delay is infinite.

3.5 Numerical Results and Discussions

In this section, we present numerical and simulation results to validate the accuracy of the derived expressions.
Specifically, for uplink NOMA, we validate and compare the analytical results of Theorem 3.1 considering
the two proposed models for the inter-cell interferers’ point process. A comparison is also provided with
the traditional OMA scheme. For both uplink and downlink NOMA, we validate the accuracy of the beta
approximation for the meta distribution using the results in Theorem 3.1 and Theorem 3.2 and show the

distribution of the CSP for different users in a NOMA cluster.

3.5.1 Uplink NOMA
Validation of Model 1 and Model 2 and Meta Distribution of CSP

To demonstrate the accuracy of the proposed inter-cell interferers’ point process models, in Fig. 3.3(a), we

plot the first moment of the CSP, which is the standard success probability, of a user at rank m. Simulation
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Figure 3.4: G(0) for uplink and downlink NOMA. (a) Uplink NOMA with A, = 0.0005 and « = 4. (b)
Downlink NOMA with A\, = 0.001 and « = 4. For N =2, $; = 0.15 and B8y = 0.85. For N = 3, 81 = 0.17,
B2 = 0.33, and B3 = 0.5.

results and the analytical results derived in Theorem 3.1 are compared for A;, = 0.001, N = 2, and o = 4.
According to Fig. 3.3, Model 2 provides a better approximation for m = 1, while Model 1 provides a better
approximation for m = N. In general, Model 1 outperforms in a wide range of scenarios.

For the same BS intensity and path-loss exponent with three users in each NOMA cluster, the exact
meta distribution of the CSP (obtained via simulations) and its beta approximation (with two approximate
inter-cell interferer point processes) are shown in Fig. 3.3(b). The beta distribution as well as the proposed

point process models provide a good approximation for the exact meta distribution.

NOMA vs. OMA

To compare N-user NOMA with OMA, we define the gain G as

N
A Zm:l Mlv(m) (0)

T

(3.25)

where MOMA considers no channel inversion power control and is obtained by setting N = m = 1 in
Theorem 3.1. For a given amount of radio bandwidth, when BS and user point processes are ergodic, G(6)
can be interpreted as the ratio of the density of users served in NOMA to the density of users served in
OMA. For instance, according to Fig. 3.4(a), when N = 3, G(—10 dB) = 2.3, which means, with NOMA, the
number of users served in a unit area is 2.3 times that with OMA. In Fig. 3.4(a), the gain of uplink NOMA

G(0) decays rapidly with increasing 6 and the rate of decay is much higher for large number of users N.
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Figure 3.5: The exact meta distribution and its beta approximation for m-th rank user when A\;, = 0.001,
N =3, a=4, and § = —3dB.

3.5.2 Downlink NOMA
NOMA vs. OMA

In Fig.3.4(b), G(0) is evaluated for downlink. Similar to the uplink, the gain of downlink NOMA G(0)
decays rapidly with increasing 6 and the rate of decay is much higher for large number of users N. However,
for large values of 6, G(0) increases since the effect of link distance is dominant and the average link distance

of a typical user in OMA is 1/(2v/\p), while in NOMA, the average link distance of the 1-st rank user is
1/(2v/NAp).

Validation of Meta Distribution of CSP

In Fig. 3.5, we show that the meta distribution for the CSP can be approximated by the beta distribution
with shape parameters M;5/(1 — M;) and S. We consider three users in each NOMA cell. In this scenario,
the meta distribution of the m-th rank user, m = 1,2,3, and its beta approximation are shown in Fig. 3.5
for two different power allocations. It can be seen that the beta distribution provides a good approximation
for the meta distribution. In Fig.3.5(a), we note that about 58% of the 1-st rank users, 30% of 2-nd rank
users, and 7% of 3-rd rank users have success probabilities greater than 0.6. Therefore, success probabilities
of 32% of users are greater than 0.6. With OMA, for 68% of users, success probabilities are greater than
0.6. This means that, with NOMA, the density of users served with the same amount of radio spectrum is
32 x 3/68 ~ 1.4 times that with OMA, when the target reliability is 0.6.

Using (2.6), we can also study the distribution of the local delay from Fig.3.5. We note that 58% of the

1-st rank users successfully receive their desired signals with probability more than 0.6 in the first time slot,
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Figure 3.6: PDF of the CSP of 1-st and 2-nd rank downlink NOMA users for A, = 0.001, N = 2, a = 4,
# = —5dB. (a) Ml,(l) =0.73 and Ml,(2) = 0.53. (b) Ml,(l) = 0.59 and ML(Q) =0.63

while, after the second time slot, 74% of the 1-st rank users successfully receive their desired signals with
probability more than 0.6 (this is obtained by setting k = 2 and = 0.6 in (2.6) which yields Fp_,, (0.37)).
This value for the 2-nd rank users is 50% and for the 3-rd rank users is 17%. Hence, after the second time

slot, 47% of users receive their desired signals with reliability 0.6.

Finite and Infinite Mean Local Delay

Using the beta approximation, distribution of the CSP for the 1-st and 2-nd rank users are shown in Fig. 3.6.
To understand the relations between the CSP, the standard success probability (1-st moment), and the mean

local delay (—1-st moment), consider the following examples.

e When A\, =0.001, N=2,a=4,0 =-5dB, $; =0.35, and 83 = 1 —0.35 = 0.65, the standard success
probability for the 1-st rank users is 0.73 and for the 2-nd rank users is 0.53. For the 1-st and 2-nd

rank users, the mean local delays are finite, i.e., cml‘%& < N —m+1 is satisfied for m = 1 and m = 2.

e When 5; = 0.15 and p3 = 0.85, the standard success probability for the 1-st rank users is 0.59 and for
the 2-nd rank users is 0.63. Although the overall mean success probability for these two examples in
Fig. 3.6 is about 0.62, in the second example, for the 1-st rank users, the mean local delay is infinite.
When the mean local delay is infinite, it means that there is a significant number of users with small
conditional success probabilities in the network [54]. This can also be seen in Fig.3.6(b) where the
PDF of small values of CSP for the 1-st rank users is not zero. Therefore, we can conclude that, in the
second example, for the 1-st rank users CSPs are close to 0 and 1 with high probability while for the

2-nd rank users they are close to mean 0.63 with high probability.
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3.6 Conclusion

Standard success probability is not enough for capturing a network performance since two networks can have
the same success probability but completely different mean local delay (for one it can be finite and for the
other it can be infinite). On the other hand, meta distribution is a fine-grained performance metric that
gives the distribution of the CSP. It can be used in the evaluation of the network performance metrics such
as the standard success probability (first positive moment) and mean local delay (first negative moment).
In this chapter, we have developed a stochastic geometry framework to derive the moments of the con-
ditional success probability (CSP) and its meta distribution in uplink and downlink NOMA networks. For
uplink NOMA, we have proposed two point process models for spatial locations of the interferers by using
the definition of BS/user pair correlation function and demonstrated the accuracy of the models by using
Monte-Carlo simulations. For downlink NOMA, we have derived closed-form solutions for the success prob-
ability, the meta distribution, and the mean local delay. In the next chapter, we derive the performance of

NOMA in a more realistic setup. Specifically, we study the impact of ordering in SIC.
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Chapter 4

Accuracy of Distance-Based Ranking
of Users in the Analysis of NOMA

Systems

We characterize the accuracy of analyzing the performance of a non-orthogonal multiple access (NOMA)
system where users are ranked according to their distances instead of instantaneous channel gains, i.e.,
product of their distance-based path-loss and fading channel gains. Distance-based ranking of users is
analytically tractable and can lead to important insights. However, it may not be appropriate in a multipath
fading environment where a near user suffers from severe fading while a far user experiences weak fading.
Since the ranking of users (and in turn interferers) in a NOMA system has a direct impact on coverage
probability analysis, impact of the traditional distance-based ranking, as opposed to instantaneous signal
power- (ISP-) based ranking, needs to be understood. This will enable us to identify scenarios where
distance-based ranking, which is easier to implement compared to instantaneous signal power-based ranking,
is acceptable for system performance analysis. To this end, in this chapter, we derive the probability of
the event when distance-based ranking yields the same results as instantaneous signal power-based ranking,
which is referred to as the accuracy probability. We show that the accuracy probability decreases with the
increasing number of users and increases with the path-loss exponent. Closed-form expressions are presented
for Rayleigh fading environment.

In addition, through examples, we study the impact of ranking on uplink and downlink coverage prob-

ability. In dowlink NOMA, decoding order is dictated by the power allocation at the BS. If BS employs
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ISP-based ranking to allocate power, decoding order at each user will be based on users’ ISPs (in the same
order as the power allocation at the BS), and if BS employs distance-based ranking, decoding order will
be based on users’ distances (in the same order as the power allocation at the BS). On the other hand, in
uplink NOMA, since the channels of different users are different, each message signal experiences distinct
channel gain. Therefore, even when user j transmits with more power, compared to user ¢, it is still possible
that the received signal power of user i at the BS be stronger than user j. The strongest signal is decoded
first at the BS and experiences interference from all users in the cluster with relatively weaker instantaneous
received signal powers (ISPs). Thus, to study the coverage probability for uplink NOMA, we must rank
the users based on their received ISPs. In the existing literature, however, mean signal power (MSP)-based
ranking' is used to determine the decoding order and calculate the SIR coverage probability. Although this
approximation provides tractable results, it is not accurate. In this chapter, we also derive the coverage
probability for ISP-based ranking, and we show that MSP-based ranking underestimates the SIR coverage

probability

4.1 Introduction

Performance of non-orthogonal multiple access (NOMA) in both uplink and downlink depends on the succes-
sive intra-cell interference cancellation (SIC) which relies on the ranking of the users in each NOMA cluster
[8]. In particular, downlink intra-cell interference received at a given user in NOMA depends on the power
allocation factors of users in the cluster. These power allocation factors are designed according to the ranking
of users’ transmission links quality. For example, users with stronger links have smaller power allocations
and vice versa. On the other hand, in uplink NOMA, to apply SIC, BS successively decodes and cancels
the messages of strong channel users, prior to decoding the signals of weak channel users [8]. Therefore, the
intra-cell interference encountered by any user depends on the instantaneous received signal powers (which
includes short-term fading) of users in the NOMA cluster.

The link quality can be evaluated by different metrics. These metrics should include effects of path-loss
(and therefore link distance), fading, and /or inter-cell interference [72]. However, acquiring complete channel
state information (CSI) with fading and inter-cell interference increases system complexity. Therefore, most
of the existing state-of-the-art resorts to mean signal power- (or distance-) based user ranking in NOMA
analysis. Recently, in [15], the rate coverage probability of a user at rank m in uplink NOMA has been
derived assuming distance-based ranking. In [73, 59], it is assumed that the order statistics of instantaneous

signal power are dominated by the distance; hence, in the analysis, users are ordered based on their distances

1In our network, MSP-based, path-loss-based, and distance-based rankings yield the same result. Thus, we use them
interchangeably throughout the chapter.
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instead of complete CSI. In [74, 75|, distance-based ranking is used for the analysis of NOMA systems with
HARQ. In [76], the authors study two-user cooperative NOMA and derive the outage probability assuming
the near user to be the strong user and the far user to be the weak user. In [77], a similar assumption is made
for the analysis of uplink and downlink MIMO NOMA. In order to maximize the rate region of the uplink
NOMA systems, in [78], decoding order of the information signal at the BS is the inverse of the distances. In
[72], the authors derive the outage probability in downlink Poisson cellular networks where users are ranked
based on mean signal power and instantaneous signal-to-intercell-interference-plus-noise ratio.

To avoid analytical complexity (in theory) and overcome implementation complexity, mean signal power-
(distance-) based ranking is typically considered to be appropriate for ordering users in a NOMA cluster.
Although this method simplifies the analysis and provides tractable results, its validation (i.e., accuracy)
has not been studied yet. The distance-based ordering may not always be accurate, especially in a dynamic
multipath fading environment, where a near user can experience severe fading and a far user can observe
weak fading. Since the ranking of users in a NOMA system has a direct impact on the system performance
(e.g., coverage probability) analysis, it is crucial to quantify the impact of distance-based ranking in various
environments and to identify the scenarios where this ranking is accurate (i.e., provides system performance
close to that achievable with full CSI-based user ranking).

The contributions of this chapter can be summarized as follows:

e This chapter characterizes the accuracy of analyzing the performance of a NOMA system where users
are ranked according to their distances (or, equivalently, mean signal powers) instead of instantaneous
signal powers, i.e., product of their distance-based path-loss and fading channel. In particular, we
derive the probability of the event when distance-based ranking yields same results as instantaneous

signal power-based ranking, which is referred to as the accuracy probability.

e By analyzing the properties of the derived accuracy probability, we show that the accuracy probability
decreases with the increasing number of NOMA users and increases with the path-loss exponent.
Closed-form expressions are derived for special cases with two and three users in a NOMA cluster and

Rayleigh fading.

e For uplink NOMA, we must rank the users based on their received ISPs. This is unlike downlink
NOMA, where the order of decoding at the receiver is dictated by the power allocation at the BS. In
this regard, through examples, we further study the impact of ranking on uplink and downlink. We

also derive the coverage probability for ISP-based ranking in uplink NOMA.

e Finally, we study the impact of fading severity and user selection on the accuracy probability.
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The rest of the chapter is organized as follows. The system model and assumptions are presented in
Section 4.2. The definition and properties of the accuracy probability are provided in Section 4.3. Discussions
on the impact of ranking on uplink and downlink coverage probability are provided in Section 4.4. For
Rayleigh and Nakagami-m fading, the accuracy probability is derived in Sections 4.5 and 4.6, respectively.
In Section 4.7, the impact of user pairing on the accuracy probability is investigated. Numerical results are

presented in Section 4.8. Finally, Section 4.9 concludes the chapter.

4.2 System Model and Assumptions

We assume that the spatial locations of the BSs follow a homogeneous Poisson point process (PPP) & of
intensity A. Users are also distributed according to a homogeneous PPP ®y of intensity A, independent of
the BS point process. Each user is associated to its nearest BS. We consider a heavily loaded regime, i.e.,
Au > X where we have at least N users in a typical Voronoi cell?2. To form a NOMA cluster of size N in
the typical cell, we randomly select N users. Therefore, NOMA users are uniformly distributed within the
typical Voronoi cell. The explicit distribution of the main geometrical characteristics of the typical cell of
a Voronoi tessellation is not known [80]. In [81, 22, 20], taking ¢ = 5/4, the probability density function
(PDF) and the cumulative distribution function (CDF) of the distance for a typical user from its serving BS

are approximated, respectively, as follows:
fr(z) = 2eATze” N F.(r)~1- emerme® x > 0. (4.1)

A realization of the network model is illustrated in Fig. 4.1.

Let us denote the distance between the i-th nearest user (termed rank 4 user) and the serving BS by r(;,
1 <4 < N. The received power, for the user at rank 7, is modeled by hlr(_z)o‘ r(_l)o‘ represents the large-scale
path-loss where a > 2 is the path-loss exponent. h; models the channel power gain due to small-scale
fading. The channel power gains follow independent gamma distribution with parameter m and mean 2 for
Nakagami-m fading environment, i.e.,

fn(@) = Tm)Qm exp (—%) ) (4.2)

where I'(.) is the gamma function. By setting m = 1, it reduces to the exponential distribution, corresponding

to Rayleigh fading.

2In a heavily loaded network, when N is small, assuming that we have at least N users in a typical cell, is not unrealistic.
For instance, when Ay /X = 10, according to [79][Lemma 1], the probability of having more than one user in the typical cell is
0.97 and the probability of having more than two users is 0.93.
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Figure 4.1: A realization of the network. The green triangles represent the BSs and the blue dots represent
the users. A = 0.0005.

4.3 Ranking Accuracy Probability: Definition and Properties

Ranking users based on their distances from the serving BS in each NOMA cluster is a common assumption
in the existing literature to characterize the performance of NOMA. That is, the nearest user to the serving
BS is assumed as the user with the highest CSI and so on (which may not always be true). To understand the
accuracy of this approximation and its impact on important performance metrics such as coverage probability,
in this and next sections, we define the term (ranking) accuracy probability A, highlight its properties, and

describe its connection to uplink and downlink coverage probability.

Definition 4.1 (Ranking Accuracy probability). Ranking Accuracy probability A is the probability that
ordering based on large-scale path loss®> matches ordering based on the instantaneous signal power (small-

scale fading and large-scale path-loss), i.e.,

A=TP (hlr(_l? > hgr@‘)’ > > hNT(_J\‘,’) |ray <r@E) <---< T(N))

_p (hlr(—;; > har i > o> th(—;j) : (4.3)

where the last result is obtained from the definition of r(;y. According to the definition, ordering users based

on path-loss, instead of instantaneous signal power is accurate with probability A.

Example: According to the definition of the accuracy probability, in two-UE uplink NOMA, received
signal power at the BS from the near user is stronger than that for the far user with probability 4. With

probability 1 — A received signal power for the far user is stronger.

3In our network, MSP-based, path-loss-based, and distance-based rankings are the same so we use them interchangeably
throughout the chapter.
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Using the indicator function, the ranking accuracy probability can be expressed as

A=En,3 (00} {1 (hlra? > hg’f’&? > > th&\?‘))]

=E{roy [E{hi} [1 (hﬂ"af‘ > har (o) >0 > th(*]\?))H . (4.4)

The inner expectation in (4.4) is over the channel power gains {h;}, i.e., the inner expectation calculates the
ranking accuracy probability for a given realization of users and BSs. The outer expectation is with respect
to the ordered desired link distances {r(i)}. In the derivation of the outer expectation we use the following

definition.

Definition 4.2 (Joint PDF of N-ordered Random Variables). Let r1,7o,...,7n be a set of N i.i.d. random
variables with PDF f.(x). Let r(; denote the i-th smallest observation of the N random wvariables, i.e.,

ray Srey <o <ry. The joint PDF of N-ordered random variables is given as [64]:

N!Hililfr(xq:) when 1 < z9 < --- < N
fr(l)v”'ﬂm(xlv"' axN) = . (4.5)
0 otherwise

In the following, two properties of the ranking accuracy probability are reported. These properties are

general and apply to any fading channel and users’ spatial distributions.

Corollary 4.1. The ranking accuracy probability A fulfills the following properties: i) A is a decreasing

function of NOMA cluster size N, ii) A is an increasing function of path-loss exponent c.

Proof. The result in (i) follows from definition of the ranking accuracy probability (4.3). The result in (ii)
follows from (4.4). If hlra')l > hgr&? > e > th(]\?‘) is satisfied by «, it will also be satisfied by higher
values of path-loss exponent. On the other hand, if hlr(_l? > hg’f’é? > e > th(_A?‘) is not satisfied by «,
any smaller value of path-loss exponent cannot also satisfy this condition. Therefore, when we increase the
path-loss exponent, ranking users based on their distances is valid for a wider range of channel and distance

realizations, i.e., A is an increasing function of a. O

4.4 Ranking in Uplink and Downlink NOMA

Uplink NOMA: All users of the same NOMA cluster transmit in the same time, frequency, and code

domain. Since the signal of each user experiences a different fading and path-loss, at the BS we have
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different signal powers. To apply SIC, in the first step, the BS decodes the strongest signal by treating other
signals as noise. Then, it remodulates the decoded signal and subtracts the remodulated signal from the
composite received signal and proceeds the SIC process on the remaining signal by decoding, regenerating,
and canceling the second strongest signal and so on [15]. Now consider the typical cell and let us denote

transmit signals of near and far users by x; and x5, respectively, and assume they have unit powers. The

received signal at the BS from these two users is \/ hlr(l T+ \/ hgr ) T2 Since uplink inter-cell interference
at the desired BS is same for all users in the NOMA cluster, ranking users based on instantaneous signal-
to-interference-plus-noise ratio yields the same result as ranking users based on instantaneous signal power.
Therefore, x; is decoded first when hlr(l')" > hgr(Q)' otherwise, x5 is decoded first. Thus, for the 2-UE

NOMA, the coverage probability of the near user to the BS (PSP 1) must be derived as follows:

cov,(1)
PSP _p Poclaray 0| hir=® > hor® S P (hyro® > horo
0 T Rhar ) + T + 03 [ > o) 1 B (mrs > hr)
A
thg”f‘ th,l’l’_
+ P char o) >0, > 0 by < hargy 0P (b < harsy), (46)
Ptxhlr(l) +Imter +U Iinter+0

where Iinter denotes the inter-cell interference; o2 is the noise power, and Py is the transmit power (for
proof refer to Appendix B.1). According to (4.6), when hlr(_l‘))‘ > hgré‘)", BS decodes the intended signal
of near user in the presence of interference from far user, and when hlr(_l‘)’ < hgr_;“, BS decodes and cancels

the signal of far user and then decodes the intended signal of near user®. Similarly, for the far user, we have

Ptxhlr(l) 9 Ptxhg’f‘(2) 9
Py =P Pahar gt + er + 72 > N — >0 | har(§ > har (o} P(hlr(l) > hzr(2))
4P Ptxhﬂ@) 0 hirgs < hary B (hurgs < hors) (4.7)

In the analysis of uplink NOMA, it is generally assumed that the nearest user to the BS has the highest
instantaneous signal power, i.e., P (hlra‘;‘ > hgr(‘i‘) ~ 1 for 2-UE NOMA. Hence, only the first terms in (4.6)

and (4.7) are derived to date in the literature and reported as PISP(l) and P respectively. However,

cov (2)’
the first terms in (4.6) and (4.7) provide good approximations when: i) network is intercell-interference- (or
noise-) limited, or ii) assumption P (hlr(l) > hgr(2)) ~ 1 is accurate.

Downlink NOMA: The BS allocates different powers to different users of the NOMA cluster, and then

transmits the superposed signal. At the receiver side, similar to uplink, each user employs the SIC process

to decode its intended signal. As an example, consider 2-UE downlink NOMA. The BS transmits the

4This corresponds to the worst-case SIC, where to decode a weak user’s signal we must successfully decode stronger users’
signals first.
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superposed signal v/a1 Ppsx1 + /a2 Ppgxa, where a; Pps and as Ppg are the allocated powers to the near and
far users, respectively. The received signal from the serving BS at user i, ¢ = 1 for near user and ¢ = 2
for far user, is y /hir ;) *(Va1 Ppsz1 + v/asPpsra). Order of decoding at a given user depends on the power
allocations of users’ signals at the BS since effect of fading and path-loss is the same on all signals®. If BS
allocates more power to the far user (i.e., az > ai), far user decodes its intended signal in the presence of
interference from the near user while near user decodes far user’s signal before decoding its intended signal.
Typically BS allocates more power to the weak user. To determine the weak user, knowledge of complete
CSI with fading and interference is required. However, acquiring complete CSI increases system complexity.
Therefore, in the following, we consider instantaneous signal power-based and distance-based ranking. Let
denote the allocated powers to the weak and strong users by a(2) Pps and a(1)Pgs, where 0 < a(1) < a() <1
and a() + a2y = 1. With instantaneous signal power-based ranking at the BS, the coverage probabilities of

near and far users are as follows:

a(g)PBsth'(_lt; a(l)PBshlr(_l) _ _
ISP a «
PSP =P s, 0 hur§ > har o P (hlr(l) > h27~(2))
a(l)PBShlr(l) + Iinter ton Ilnter +on
CL(2)PBSh1T(_1§L o
P el 01 haris < hargy o P (hars < hargs), (4.8)
(1)4Bsl1 (1) inter

a(2) PBS h27”(2)

P(}gf(z):P >9‘h17“ >h27"() (hl’l“()>h27“(2))

a1y Peshary) + 2 4 o2

a(g)PBshQT( 2) a(l)PBShQT(_Q)
+P —2 — > 0| hyrg§ < harl ¢ P (hlr( o< hgr@)) (4.9)
a(l)PBShQT(Q) + Ilnter + 0-1% Imter + 0-1?7,
Ii(r}t)er and Il(ft)er denote the inter-cell interference at the near and far users, respectively. With instanta-

neous signal power-based ranking at the BS, when hlr(l‘)”‘ > hgr(E?7 BS allocates more power to the far
user, while, when hlr(ﬁ < hgr(;?, more power is allocated to the near user. On the other hand, with
distance-based ranking at the BS, BS always allocates more power to the far user, i.e., far user is always
considered as the weak user. Therefore, coverage probabilities of the near and far users with distance-based
ranking at the BS can be derived by the first terms in (4.8) and (4.9), respectively. Note that coverage
probabilities with distance-based ranking provide close results to the coverage probabilities with instanta-

neous signal power-based ranking when: i) the network is intracell-interference-limited, or ii) the assumption

5In the downlink, for a fixed power allocation at the transmitter (BS), decoding order is fixed at the receiver (user) side since,
at each receiver, effect of channel is the same on all signals. Therefore, in downlink, decoding order is completely determined
by the power allocation at the BS. On the other hand, in uplink, different signals experience different channels thus decoding
order at the receiver (BS) may change with channel conditions, even for a fixed power allocation at the transmitter (user) side.
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P (hlr&? > hgr(;')l) ~ 1 is accurate.

Comparison: In dowlink NOMA, decoding order is dictated by the power allocation at the BS. If BS
employs ISP-based ranking to allocate power, decoding order at each user will be based on users’ ISPs (in
the same order as the power allocation at the BS), and if the BS employs MSP-based ranking, decoding
order will be based on users’ MSPs (in the same order as the power allocation at the BS). Thus, derived
analytical results for downlink with MSP-based ranking, in the literature, are valid when the BS employs
MSP-based ranking for power allocation.

On the other hand, in uplink NOMA, since the channels of different users are different, each message
signal experiences distinct channel gain. Therefore, even when user j transmits with more power, compared
to user 7, it is still possible that the received signal power of user ¢ at the BS be stronger than user j. The
strongest signal is decoded first at the BS and experiences interference from all users in the cluster with
relatively weaker ISPs. Thus, to study the coverage probability for uplink NOMA, we must rank the users
based on their received ISPs. In the existing literature, however, MSP-based ranking is used to determine
the decoding order and calculate the uplink coverage probability. Since this is not accurate, we have derived

the uplink coverage probability with ISP-based ranking in Appendix B.2.

4.5 Accuracy Probability for Rayleigh Fading

In this section, we derive the (ranking) accuracy probability A for Rayleigh fading. Note that the results
provided in this section for Rayleigh fading can also be obtained from the results derived in the next section
for Nakagami-m fading by setting m = 1. However, for N-UE NOMA, calculating inner expectation in (4.4)
for Nakagami-m fading yields N — 1 integrals as is shown in Theorem 4.3. Deriving A for Rayleigh fading
directly from Definition 4.1 is easier than deriving from Theorem 4.3 except for some special cases such
as N = 2. Therefore, we first study the accuracy probability for Rayleigh fading in this section. Since steps
of the proofs for Rayleigh and Nakagami-m fading are similar, in the next section, we will only mention the
steps or directly provide the final expressions. It is worth mentioning that the result in Theorem 4.2 can
be obtained by solving the integrals in Theorem 4.4 for m = 1 and applying binomial expansion. Our

methodology to derive A can be described as follows:
1. Derive the inner expectation in (4.4) by averaging over fading channel powers {h;}.
2. Characterize A for any arbitrary users’ location model.

3. Derive A by averaging over the distance distribution of users considering PPP model.
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The first two steps are performed in the following theorem and the third step is conducted in Theorem 4.2

and in subsequent discussions.

Theorem 4.1 (Accuracy Probability of Distance-Based Approximation - N UE NOMA). For N-UE NOMA,

the inner expectation in (4.4) for Rayleigh fading can be obtained by

N

Eqn,y [1 (hlr(l?‘ > hg’l”(;()l S>> th(]\?‘))} = 1_[2 leﬂn)a (4.10)
=2 ) i

Then, using aforementioned expression, (4.10), and Definition 4.2 we obtain

N

A= ]
)

)
(i)
:N!/Ooo/h /TN 5 1<T )afr(rl)fr(TQ) Fo(rw)dry - dradry. (4.11)

Proof. See Appendix B.3. O

According to Theorem 4.1, the accuracy probability does not depend on the mean channel power gain
Q. In the following corollary, we provide a simplified expression for the inner expectation in (4.4) considering

2-UE NOMA cluster®.

Corollary 4.2. Substituting N = 2 in Theorem 4.1 and using negative binomial series (1 + x)~% =

St o(=1D)ka* for |z| < 1., the inner expectation in (4.4) for Rayleigh fading can be obtained as follows:

By [1 (hars > herg)] = -1 (()k (4.12)

r
k=0 (2)

The accuracy probability can then be derived as follows:

(:g;)ak] —22(1)’“/000 /moo <2>ak fo (1) fr(ro)drodry. (4.13)

It is worth mentioning that the summation in (4.13) can be truncated after a few terms since the

A= i(q k

k=0

expression inside the summation is close to zero for large values of k. Moreover, unlike the expectation
n (4.11), the expectation in (4.13) can be derived in closed-form for PPP. In the following, we obtain the

accuracy probability in closed-form considering two users in a NOMA cluster (i.e., 2-UE NOMA), and then

6In this chapter, we use the term “N-UE NOMA” to make it explicit that the framework can capture any value of N;
however, the performance gains of NOMA over OMA (Orthogonal Multiple Access) are generally achievable for small number
of user equipment (UE) in a NOMA cluster. Therefore, we are more interested in cases where N = 2 and N = 3.
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we study the accuracy probability for N-UE NOMA. Evidently, for N-UE NOMA, there is no closed-form

expression available.

Theorem 4.2 (Accuracy Probability of Distance-Based Approximation - 2 UE NOMA and PPP Model).
When each BS serves users that are located in its Voronoi cell, the accuracy probability for 2-UE NOMA

with Rayleigh fading is

(oo}
(—1)k ak 1
- (215 +22).
A Zak+221 iy Ty
k=0
Proof. See Appendix B.4. O

According to Theorem 4.2, for N = 2, the probability that the path-loss-based ranking matches the
instantaneous signal power-based ranking only depends on path-loss exponent o and does not depend on
BS intensity A. Similarly, we can generalize Theorem 4.2 to the case of N-UE NOMA as stated in the

following corollary.

Corollary 4.3. For N-UE NOMA with Rayleigh fading, the accuracy probability A only depends on path-loss

exponent o« and does not depend on BS intensity \.

Proof. See Appendix B.5. O

4.6 Accuracy Probability for Nakagami-m Fading

In this section, we derive the probability of accuracy of distance-based approximation considering Nakagami-
m fading channels. Using the analytical results, in Section 4.8, we will show that for more severe fading
conditions (i.e., for small values of m), the distance-based approximation is less accurate whereas for higher
values of m, the distance-based approximation is more accurate.

Similar to the previous subsection, we first derive the inner expectation in (4.4). Then the accuracy

probability A is obtained for PPP model.

Theorem 4.3 (Probability of the Accuracy of Distance-based Approximation - N-UE NOMA). For Nakagami-

m fading, with shape parameter m, the inner expectation in (4.4) can be derived as follows:

By [1 (g > hary >+ > b 53|

N—-1 am
I( ﬂ}\?/ / / D Nm | I <T(J) ) t;mfldthy..dtzdtL
(m) 1 1 1 |:1 1\1711 (T(i) )a ]?/;*1 tk:| b (N

T(N)
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Then A can be derived by averaging over the desired link distance distribution using Definition 4.2.
Proof. See Appendix B.6. O

Similar to Rayleigh fading, the accuracy probability for Nakagami-m fading does not depend on mean

channel power gain. By setting N = 2 for 2-UE NOMA, we obtain

Eqn,y {1 (hlr(_l(; > hzr@‘;)} _ EE;W)LQ) (:E;)a”” /100 [1 - ?:;iltlrm' (4.14)
)

For 2-UE NOMA, when m = 1 (Rayleigh fading), (4.14) reverts to Corollary 4.2. However, deriving The-

orem 4.1 from Theorem 4.3 for N-UE NOMA, when m = 1, is not straightforward. Using Definition 4.2
with (4.14) for 2-UE NOMA and with Theorem 4.3 for N-UE NOMA provides the accuracy probability.

Theorem 4.4 (Probability of the Accuracy of Distance-based Approximation - 2 UE NOMA and PPP
Model). For 2-UE NOMA and PPP model for users’ spatial locations, the accuracy probability for Nakagami-
m fading with fading parameter m is as follows:

4T (2m)

A= T(m)D(m + 1

1 l—am
) / (;:_ 2)2 o F1 (2m,m;m + 1; —u™)du.
u

Proof. The accuracy probability can be derived as:

mtm—l

T2 1
m) (2cA7)? / / / —— 1 T2€_CAW(T%+T§)dT2dT1dt1
1 0 T1 1 + Ll tl}

wem— 3tm 1 0o

20)\7r / / 1 ] / piemeAm (14 v dedudtl
+ u” 1

(,wn-l—ltm 1 1
© 4 / / dudt,
( [+ uty]*™ (14 u?)

1 am 1 m—1

© AL (2m 2) / 5 / i 5 dzdu,

Lm)? Jo (14+u2)?Jo [1+u=2z]

where (a) is obtained by changes of variables L =uandr =v. (b) follows by applying cAw (1 + ) v* = 1.

—
)
N

(c) is obtained by tfl = z. Finally, Theorem 4.4 is derived by using the integral representation of Gaussian

hypergeometric function. O

According to Theorem 4.4, the accuracy probability in Nakagami-m fading for 2-UE NOMA does not
depend on the BS intensity A. In the following, we prove that, for N-UE NOMA with Nakagami-m fading,

the accuracy probability is independent of A.
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Corollary 4.4. For N-UE NOMA and PPP model, the accuracy probability for Nakagami-m fading with

parameter m is independent of the BS intensity .

Proof. See Appendix B.7. O

4.7 User Pairing and Accuracy Probability

In the previous sections, from the set of users that are associated to the same BS, N users were randomly
selected to form a NOMA cluster. However, in practice, NOMA users are chosen such that NOMA gain
can be achieved over OMA. For instance, to form a 2-UE NOMA cluster, out of M users associated to the
typical BS, usually the nearest and the farthest users are selected. In the following, we study the accuracy
probability with user pairing.

To form a NOMA cluster, we have selected N users from M users that are associated to the typical BS.
We denote rank of the selected users by the set s = {s¢;)}, where i = 1,2,--- | N, 53y € {1,2,..., M}, and
1 <s0)<8@) <sn-1) <) <M. From Definition 4.2 and Theorem 4.1, for Rayleigh fading, we

obtain

N

e

: T
=2\ °G)
=237

"o (@)

:M;/Oo/ / D f(re) e fulrar)dra - dradr. (4.15)
0 T TM—1 ;=9 Z L (TS(J) )
J=

s (i)

For N = 2, when we select the nearest and the farthest user, i.e, sq) = 1 and si3) = M, (4.15) can be

simplified as in the following:

A= M'/ / / afr('rl)fr(’l"g) f'r‘(rjw)dT'M <o drodry
TM—1 1+ ri

TIW

/ / a Fo(rar) — Br(r0) 2 £(r1) £ (rag)drasdrs, (4.16)
1+ (2

7’ ]\/I

ﬂ

where (a) is obtained using the technique in [82] to derive Equation 2.12, i.e., for i.i.d. random variables
ro, 73, a1, [Fr(rar) — Fr(m )}M_Q is the probability that they are in the interval [rq, rps]. Sorting these
random variables in an ascending order based on their realizations gives (M — 2)! different permutations out
of which only one satisfies the condition rs < 73 < -+ < rpy—1. We can similarly simplify (4.15) for other

values of NV and different selection of NOMA users. Note that the same result can also be obtained by
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averaging the result in Theorem 4.1 with respect to the joint PDF of rs, 75, , " ,7sy,, Which is also

provided in [82].

Corollary 4.5. For 2-UE NOMA, the accuracy probability, when we select the nearest and the farthest user,
i.e., sy = 1 and sy = M, is an increasing function of M irrespective of the fading channel and users’

spatial distributions.
Proof. See Appendix B.8. [

For Nakagami-m fading, using Definition 4.2 and Theorem 4.3 gives

e (22) v
J= Ts .
ll [T e tatx-y---dtzdts, (4.17)

L L
T s () T

Ts(N)

where
am
HJ_\’*l 0
I=L A ey
o Nm
N—1 [ Ts N-1
T+ (2 ot
|: Zz_l Ts(Ny k=i
am
HN—l "5 (5)
I=L o

[
«
0 T TM—1 {1 4 Zf\[:—ll <Ts<i) ) kN:_zl tk:|

s
Now using the above equations, we can study A for PPP model.

Nm f?“(rl)fr(TZ) s fr(Tjw)dTM -+ -dradr. (4.18)

Corollary 4.6. When each BS serves users in its Voronoi cell (PPP model), for any selection of users for

the NOMA cluster, the accuracy probability is independent of the BS intensity A.

Proof. The proof can be obtained by using the same approach as in the proof of Corollary 4.3 for (4.15)
(Rayleigh fading) and (4.18) (for Nakagami-m fading). O

4.8 Numerical and Simulation Results

This section demonstrates the efficacy of the derived expressions by comparing them to Monte-Carlo simula-
tions. In Table 4.1, we provide the final expressions for the accuracy of the distance-based approximation in
NOMA assuming PPP, MCP, and TCP spatial models. In the MCP model, around each BS, N NOMA users

are uniformly distributed within distance R. In TCP, users are independently and identically distributed
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following a normal distribution with variance o

around each BS. Although we have only provided the ana-
lytical results for the PPP model in this chapter, our framework can be easily extended to MCP and TCP
models.

We use Gaussian quadrature method to approximate and solve four or higher dimensional integrals in
Table 4.1. In the following, we briefly review the Gaussian quadrature method, describe simulation parame-

ters, and then present our results which demonstrate the impact of path-loss exponent, fading parameter m

(in Nakagami-m fading), and user pairing on the accuracy probability.

Table 4.1: Accuracy Probability A for Random User Selection

Fading Netwrok N | Accuracy Probability (A)
Model

Rayleigh | PPP/TCP 2| Y, 2+ak Lo (2,159 +2 1)
Rayleigh | PPP/TCP 3 48 vty dugdu
yielg / 0{0 fo (1+u§¥2)(1+u§+u§*u§)(1+u2+u1u2)3 2=
Raylegih | MCP 2 S (=1)F ok
. 1 p1 uju

Rayleigh | MCP 3 8y Jo (T 141—u23+u ug)dUQdul

: I 2m o o
Nakagami | PPP/TCP 2 F(m)F(m+1) fo e 2F1$J2rm,n:+;2m +21;?u 1)du

- 28T (3m) AT T T
Nakagami | PPP/TCP 3 F(m)g fo fo fo fo (s it (et sdugduqdzedzy
Nakagami | MCP 2 % Jyuts wm2F1(2m mim + 1 —u”)du

. SF(Sm) 1+Ocm 3+2am fwl IZ;n
Nakagami | MCP 3 Ty fo fo fo (o ua+u v dusdugdzedz;

4.8.1 Approximation of Multi-Dimensional Integrals

A quadrature rule provides an approximation of the definite integral of a function, usually stated as a

weighted sum of function values at specified points within the domain of integration.

Definition 4.3 (Gaussian Quadrature). When domain of integration is [0,1]7, an n-point Gaussian quadra-

ture rule states
1 n
/ f(z)dz ~ Zwif(fﬂi),
0 i=1

where the weights w; and nodes x; are obtained such that the approximation is exact for a set of 2n different

functions [83].

To evaluate the four dimensional integrals in Table 4.1, we use the following approximation:

/ / / / flx1, xo, 3, 24)dz1dzodrsdey ~ Z Z Z Z Wiy Win Wi Wiy [ (X4, Tigy Tig, Tiy ),

Zl 112 IZ'; 124—1

"Note that domains of integrals in Table 4.1 are all [0, 1].
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Figure 4.2: Accuracy probability as a function of path-loss exponent for Rayleigh fading.

where 30-point (n = 30) Gaussian quadrature rule is employed. The values of the weights w; and nodes z;

are provided in [84][Table 3].

4.8.2 Simulation Parameters

We consider A = 0.0005, R = 20, 62 = 25, and Q = 1. Note that when the numerical results match the
simulation results, the numerical results are presented. As we have mentioned in Section 4.2, (4.1) is an
approximation for the PDF of the desired link distance in the typical Voronoi cell. Therefore, for the PPP
model, we plot both numerical and simulation results. Moreover, as we have mentioned in the previous
subsection, four or higher dimensional integrals are approximated using generalized Gaussian quadrature
method. Hence, for N = 3 in Nakagami-m fading, simulation and analytical results for all PPP, MCP, and

TCP models are provided.

4.8.3 Results and Discussions
Impact of Path-Loss Exponent

In Fig.4.2 and Fig.4.3, the accuracy probability for Rayleigh and Nakagami-m fading is illustrated as a
function of path-loss exponent «.. The analytical results are provided in Table 4.1 for two and three users.
According to Fig. 4.2, for Rayleigh fading with o = 4, ranking users based on their distances for 2-UE NOMA
is accurate with probability 0.84 for PPP and TCP. For MCP, ranking users based on their distances is valid
with probability 0.79. Therefore, for N = 2, ordering users based on their distances instead of instantaneous
signal powers seems reasonable. However, for N = 3, accuracy probability decreases significantly. When

« = 4, the accuracy probability is about 0.61 for TCP and PPP and is 0.51 for MCP.
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Figure 4.3: Accuracy probability as a function of path-loss exponent for Nakagami-m fading with m =
0.5,1,2.
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Figure 4.4: Accuracy probability as a function of fading parameter m for o = 4.

In Fig. 4.3, for Nakagami-m fading, the accuracy probability is illustrated for different values of m. For
N = 3, we use the Gaussian quadrature method to numerically evaluate the four dimensional integrals in
Table 4.1. Note that, for N = 3, the difference between simulation results and analysis for TCP and MCP
in Fig.4.3(a) and Fig.4.3(b) is due to the Gaussian quadrature method. In summary, we can observe that
distance-based ranking yields more accurate coverage probability results for higher values of a, m, and less

number of users in a NOMA cluster.

Impact of Fading Parameter m

When « = 4, for Nakagami-m fading, in Fig. 4.4, the accuracy probability is shown as a function of m. As we

can see, the accuracy probability is an increasing function of m. Therefore, in scenarios with better fading
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Figure 4.5: Accuracy probability as a function of path-loss exponent and selecting different users for NOMA
transmission with Rayleigh fading. M denotes the total number of users out of which N users are selected
to form a NOMA cluster. Set s contains ranks of the selected users for a NOMA cluster.

conditions, the distance-based approximation is reasonable. This result is also intuitive because when fading
conditions improve, the impact of fading on the channel power is not significant and the distance-based

path-loss is dominant. As such, the distance-based approximation is reasonable.

Impact of Distance-Based User Selection

The accuracy probability is shown in Fig. 4.5 for 2-UE and 3-UE NOMA clusters. For instance, when two
users are randomly selected, the accuracy probability for PPP with o = 4 is about 0.84. However, if we
select three users randomly, and then choose the nearest and farthest users to form a NOMA cluster, the
accuracy probability will be 0.92. With more associated users with the serving BS, selection of the nearest
and farthest users provide higher degree of distinctness among users. According to Fig. 4.5, with increasing

channel distinctness, the accuracy probability increases significantly.

4.9 Conclusion

Most of the existing state-of-the-art analyzed NOMA performance assuming that ranking users in each
NOMA cluster based on their distances, instead of the complete CSI, is a valid approximation. This ap-
proximation affects the coverage probability analysis in the uplink as well as in the downlink. This chapter
has verified this assumption for Rayleigh and Nakagami-m fading channels and a variety of users’ spatial
location distributions such as PPP, MCP, and TCP. Specifically, the accuracy probability, which is the

probability that the distance-based ranking matches ranking based on the instantaneous signal power, has
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been defined and derived. The results show that the accuracy probability is increasing with respect to the
path-loss exponent while it does not depend on the BS intensity in the PPP model, cluster radius in the
MCP model, and scattering variance in the TCP model. Effect of user pairing on the accuracy probability
has also been investigated, and it has been shown that with distinct user pairing the accuracy probability

increases significantly, compared to the random user selection.
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Chapter 5

Stochastic Geometry Analysis of
Sojourn Time in Multi-Tier Cellular

Networks

Impact of mobility will be increasingly important in future generation wireless services and the related
challenges will need to be addressed. Sojourn time, the time duration that a mobile user stays within a
cell, is a mobility-aware parameter that can significantly impact the performance of mobile users and it
can also be exploited to improve resource allocation and mobility management methods in the network. In
this chapter, we derive the distribution and mean of the sojourn time in multi-tier cellular networks, where
spatial distribution of base stations (BSs) in each tier follows an independent homogeneous Poisson point
process (PPP). To obtain the sojourn time distribution in multi-tier cellular networks with maximum biased
averaged received power association, as the first step, we derive the area of contact, based on which we then
derive the linear contact distribution function and chord length distribution of each tier. We also study the
relation between mean sojourn time and other mobility-related performance metrics. We show that the mean
sojourn time is inversely proportional to the handoff rate, and the complementary cumulative distribution
function (CCDF) of sojourn time is bounded from above by the complement of the handoff probability.

Moreover, we study the impact of user velocity and network parameters on the sojourn time.
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5.1 Introduction

5.1.1 Background and Related Work

The next generations of cellular wireless networks are expected to support communications for highly mobile
users and devices [23] with applications in new vertical sectors such as railway, unmanned aerial vehicle
(UAV), and autonomous car. Therefore, addressing the mobility related challenges is necessary for the
development of the next generation cellular networks. Impact of user/device mobility on its performance in
cellular networks can be measured through mobility-aware performance metrics such as handoff rate, handoff
probability, and sojourn time [23]. Sojourn time (or dwell time), time duration that a mobile user stays
within a cell, is a key network parameter which allows studying other important network parameters such as
channel occupancy time, new call and handoff call dropping probabilities [25]. Therefore, it is imperative to
incorporate the sojourn time distribution in resource allocation and mobility management for improving the
network performance. In general, modeling and analysis of mobility-related parameters and performances is
however challenging in multi-tier (or heterogeneous) cellular networks (e.g. a two-tier macrocell-small cell
network) since it needs to consider different aspects such as how to model the distributions of base stations
(BSs) at the different tiers, how to model the user mobility and traffic at the different tiers, and how to
model the radio access network performance at the different tiers [85].

In this above context, [29] derived the sojourn time distribution for the hexagonal (deterministic) cellular
networks and Poisson (random) cellular networks, where the BSs are distributed according to a homogeneous
Poisson point process (PPP). In [86], mean sojourn time of two-tier cellular networks was approximately
derived, where the coverage areas of macro cells and small cells have regular shapes (circles) and within each
macro cell multiple small cells are irregularly deployed. [27, 28] derived the mean sojourn time in small cells
of two-tier cellular networks. The BSs of each tier are distributed following an independent homogeneous
PPP. [26] also derived the mean sojourn time in two-tier cellular networks. However, it was assumed that a
handoff occurs only when the mobile user crosses the boundary of a macro cell. Therefore, the mean sojourn
time in [26] is similar to that in a single-tier network as in [29].

Moreover, the handoff rate, i.e. the expected number of handoffs in unit time, was derived in [29]
for single-tier Poisson cellular networks and in [87] for multi-tier Poisson cellular networks. The handoff
probability, i.e. the probability that the mobile user handoffs to a new BS at the end of a movement period,
was also studied in [88] and [89] for single-tier and multi-tier Poisson networks, respectively. To derive the
mean sojourn time (or distribution of the sojourn time), [29, 28, 26] used the chord length distribution (or
linear contact distribution function) of Poisson Voronoi cells. However, in multi-tier networks with different

transmission power and bias factor for each tier, we need the chord length distribution (or linear contact
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distribution function) of weighted Poisson Voronoi cells which is not available in the literature. For single-
tier networks, [23] used the handoff probability to derive the distribution of sojourn time in the cell where
connection is initiated. In single-tier networks, since the Voronoi cells are convex, we can directly use the
handoff probability to derive the distribution of the sojourn time. However, in multi-tier networks, cells may
not be convex. Therefore, the analytical method in [23] cannot be used for multi-tier networks.

A handoff is considered to be unnecessary when the dwell time of the mobile user in the new cell after
the handoff is less than a predefined threshold. In [90, 91], handoff skipping schemes are employed to avoid
unnecessary handoffs. Moreover, important system parameters such as channel occupancy time, new call and
handoff call dropping probabilities depend on the sojourn time [25]. Therefore, sojourn time is fundamental
for analysis and design of the mobile cellular networks. In [90, 25, 92, 93, 94], different distributions such as
exponential, Erlang, gamma, Pareto, and Weibull were used for modeling the sojourn time distribution. Due
to the principal role of the sojourn time in mobility management and resource allocation, in this chapter, we

derive the sojourn time distribution in multi-tier cellular networks.

5.1.2 Contributions

To analyze the sojourn time distribution in multi-tier scenarios with PPP distributed BSs, the existing works
either assume that the mobile user is always associated to only one of the tiers, or only focus on the small
tier (in two-tier scenarios). For both the cases, the results are no different from the single-tier scenarios. In
single-tier networks with maximum averaged received power association (nearest BS association), (Voronoi)
cells are convex; however, in multi-tier networks with maximum biased averaged received power association,
cells may not be convex depending on the transmission power and bias factor of each tier. Therefore, analysis
of sojourn time of multi-tier cellular networks is more complicated compared to the single-tier networks. In

this regard, the contributions of this chapter can be summarized as follows:

e We derive the distribution and mean of the sojourn time for multi-tier cellular networks. We show
that the mean sojourn time is inversely proportional to speed. We also study the impact of network

parameters on the sojourn time.

e To obtain the analytical results, we derive the linear contact distribution and chord length distribution

of each tier.

e We show that the mean sojourn time is inversely proportional to handoff rate. Also, using handoff rate

and sojourn time, we calculate the ping-pong rate (i.e. rate of unnecessary handoffs) for each tier.

e We show that the complement of the handoff probability provides an upper bound for the comple-
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mentary cumulative distribution function (CCDF) of the sojourn time. We also discuss the scenarios

where the CCDF of the sojourn time is equal to the complement of the handoff probability.

e We show that the mean sojourn time for random mobility models such as random walk converges to

the derived results as the user velocity, flight length, or flight time increases.

The rest of this chapter is organized as follows: In Section 5.2, the system model is presented. In
Section 5.3, we state the methodology for deriving the analytical results. In Sections 5.4 and 5.5, we obtain
the main results related to the distribution and mean of the sojourn time and also discuss the effects of
network parameters. Numerical and simulation results are provided in Section 5.6. Finally, in Section 5.7,

we conclude the chapter.

5.2 System Model and Notations

Consider a K-tier heterogeneous cellular network with K classes of BSs and let K = {1, 2, ..., K}. The spatial
distribution of BSs of k-th tier, k € {1,2, ..., K}, follows an independent homogeneous PPP &, of intensity
Ak. Different tiers of BSs transmit at different power levels. Py denotes the transmission power of the k-th
tier BSs.

Consider a typical mobile user which moves in a straight line with a constant speed v. Due to the
stationarity of the homogeneous PPP, i.e. its distribution is invariant under translation [41], we can assume
that the typical mobile user is located at the origin o at time 0. Since homogeneous PPP is isotropic, i.e. its
distribution is invariant under rotation with respect to the origin [41], we can also assume that the typical
mobile user moves along the positive z-axis. Therefore, at time t, the typical mobile user is located at
x(t) = (vt,0).

The mobile user is always associated to the BS which provides the maximum biased averaged received
power. Let us denote the serving BS at time ¢ by BS(t). Therefore,

BS(t) = BLPy||x(t) — x|~ 5.1
(t) arg max By e llx(t) — x| =7, (5.1)

where By, is the cell range expansion bias factor for tier-k, and « is the path-loss exponent. Let us denote the
distance between B.S(0) and the mobile user at x(t) by ro(t), i.e. ro(t) = ||BS(0) —x(t)||. Given that at time

t the mobile user is associated to a tier-k BS at distance r(t), from (5.1), we have ®; (B (x(t)7 %)) =0,

1/«
Vj € IC, where Bi; = (g’;gj) , B(x,r) denotes a ball with radius r centered at x, and ®;(A) is the number

of tier-j BSs in set A C R2. For simplicity, we define ro = r¢(0).

A summary of the major notations is provided in Table 5.1.
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Table 5.1: Summary of Notations

Notation Description

Dr, A\ PPP of tier-k BSs, intensity of ®y

P Transmit power of the k-th tier BSs

x(t) Location of the mobile user at time ¢

v Speed of the mobile user

BS(t) Serving BS of the mobile user at time ¢

By, Cell range expansion (bias) factor for tier k

« Path-loss exponent

ro(t), o Distance between the initially serving BS and the mobile user at time ¢,
To (0) -

B ()

B(x, ) Ball with radius r centred at x

S Sojourn time in the cell where connection is initiated

S Sojourn time

Hy, Handoff rate from (to) a tier-k cell to (from) any other cell in the network

H Handoff rate

5.3 Methodology of Analysis of Sojourn Time in Multi-Tier Cel-
lular Networks

The sojourn time S is the duration that the mobile user stays within a particular serving cell before it is
handed over to another cell [95]. Analysis of sojourn time in multi-tier cellular networks consists of the

following four steps:

e Step 1: Deriving the conditional distribution of the sojourn time in the cell where connection is

initiated, given that the mobile user is initially associated to a tier-k BS.

e Step 2: Deriving the linear contact distribution function, given that the mobile user is in a tier-k cell

at time 0.
e Step 3: Obtaining the chord length distribution for tier k£ using linear contact distribution function.

e Step 4: Deriving the distribution of the sojourn time S for tier k.

62



(a) Single-tier. (b) Two-tier.

Figure 5.1: (Weighted) Voronoi cells in a single-tier and a two-tier cellular network: (a) A = 0.15, (b)
A1 = 0.05, Ao = 0.1, and B12 = 2. In (a), BSs are represented by black circles and user’s trajectory is shown
with a black solid line. Since the cells are convex, there is no handoff in the interval [¢1,%2] when the same
BS serves the user at time instants ¢; and ¢, i.e. the same BS serves the user at any time between ¢; and
to if and only if it serves the user at ¢; and t5. In (b), we show tier-one BSs by black asterisks and tier-two
BSs by black circles. As can be seen, although the same BS serves the user at ¢; and to, a different BS may
serve the user at time ¢t € (¢1,t2). Therefore, being served by the same BS at ¢; and t5 is necessary but not
sufficient for occurrence of no handoff in the interval [t1,t5]. This stems from the fact that, in a multi-tier
network, the weighted Voronoi cells are not convex when the BPs (product of bias factor and transmission
power) are different for different tiers.

5.3.1 Step 1 of Analysis

First we focus on the distribution of the sojourn time in the cell where connection is initiated S. Specifically,

we derive the CCDF of S, i.e.

Fs(T) =P(S > T) = P (no handoff occurs in the interval [0, 77)

= P(BS(t) = BS(0),Vt € (0,T7)). (5.2)

In single-tier cellular networks, Voronoi cells are convex [96] (as shown in Fig.5.1(a)). A set C is convex if
the line segment between any two points in C' lies in C' [97]. Thus, in single-tier cellular networks, when
the mobile user is connected to the same BS at time 0 and 7', i.e. when BS(T) = BS(0), the serving BS

at any time between 0 and T is also BS(0), i.e. BS(t) = BS(0), Vt € (0,T). Hence, for single-tier cellular
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Figure 5.2: System model.

networks, (5.2) can be simplified as
Fs(T) =P (BS(T) = BS(0)) . (5.3)

However, for multi-tier cellular networks, Voronoi cells may not be convex depending on the values of 3;;,
k,j € K (as shown in Fig.5.1(b)). Therefore, even when BS(T') = BS(0), there may exist a time ¢ between
0 and T for which BS(t) # BS(0). To derive the CCDF of S for multi-tier cellular networks, we must use
(5.2), which makes the analysis of sojourn time in multi-tier cellular networks more complicated compared
to the single-tier networks. Actually, single-tier scenario can be considered as a special case of multi-tier
scenarios. Moreover, note that, (5.3) provides an upper bound for (5.2).

Given that the mobile user is initially connected to a tier-k BS, the CCDF of S can be obtained by

Fg(T | tier = k) =P (BS(t) = BS(0),Vt € (0,T] | tier = k)

/ / (BS(t) = BS(0),¥t € (0,T] | o, 0, tier = k) fr(ro | tier = k)dfdro, (5.4)

where 6 is the angle between the serving BS at time 0 and direction of the movement (as shown in Fig. 5.2).
6 is uniformly distributed in [0, 7]. fr(ro | tier = k) is the probability density function (PDF) of the serving

link distance at time 0, given that BS(0) belongs to tier-k. According to [98],

1

fR(T‘O | tier = k) = m

2\ T €XP —Z)\jﬁﬁfkr% , (5.5)
jEK

P (BS(T) # BS(0)) is the probability that the mobile user is handed off to a new BS after the movement period of T', and
it is called handoff probability in the literature. According to (5.3), in single-tier networks, the CCDF of the sojourn time is
equal to the complement of the handoff probability.
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where P(tier = k) is the probability that B.S(0) belongs to tier-k which is given by [98]:

Ak

]P(tler = k) = m

Using the association strategy (5.1), we get

P (BS(t) = BS(0),Vt € (0,T] | ro, 0, tier = k)

=P ﬂq>j<8<x( Bij)>\8< /6k])>O,Vte(O,THro,&,tierk , (5.7)

jeK

where B (0, ﬁ%) is excluded since we know there is no tier j BS closer than BTTO to the typical mobile user
J J

at time 0. Let us define

Apj(ro,0,v, T, Brj) = {UB( ) |t €]0,T),ro(t) = \/Tg + 022 — 2rovt0089}. (5.8)

Using Ag;(r0,0,v,T, Bi;), we can write

P (BS(t) = BS(0),Vt € (0,T)] | ro, 0, tier = k)

=P ﬂ D, (Ak] ro,0,v,T, 5k])\3<0 )) =0]rg,0,tier =k

jeK ﬁk]
a)H}P( (Ak] ro,ﬂvTﬁkj)\B( '3 4>>—O|ro,9,tier—k>
JjeK kj
) I exp {Aj Ay (ro, 0,0, T, Bij) \ B (o, 5”’) ’} , (5.9)
jeEK kj

where |A| denotes the area of A, (a) follows from the independence of different tiers’ point processes, and
(b) is obtained by using the void probability of PPP. In Fig. 5.3, Ag;(ro,0,v,T, By;) is illustrated for three
different cases: a) fBx; < 1, b) Br; =1, and ¢) Bx; > 1. To derive the distribution of S, we need to calculate
the area of Ay;(ro,0,v,T, fx;) for all three cases. Further discussion about Ayg;(ro,0,v, T, Bx;) is provided

in the next section.

5.3.2 Step 2 of Analysis

Given that, at time 0, the mobile user is associated to a tier-k BS, the origin is almost surely contained
in the interior of a tier-k Voronoi cell. In this chapter, we define linear contact distribution function as

the probability that a line segment ¢ containing the origin with length r and random orientation crosses
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Figure 5.3: Ag;(20,7/3,5,20, B;). (a) Br; < 1, (b) Bx; = 1, and (c) Bx; > 1. Red circles correspond to
o ro(T)
B (0, BTj) and B (X(T), ,T)

the cell boundaries. Therefore, given origin o is inside a tier-k cell, linear contact distribution function
Hy(z | tier = k) is equal to the probability that intersection of user’s trajectory with length z and the cell
boundaries is nonempty. Using the conditional CCDF of S, we can derive the linear contact distribution

function as

Hg(z|tier:k):1—IP’(5'>§|tier:k):1—F’g(§|tier:k). (5.10)

5.3.3 Step 3 of Analysis

So far, we have considered the sojourn time in the cell where connection is initiated (.S). Distribution of the
sojourn time (S), for tier-k, can be obtained using the chord length distribution. Due to the stationarity of

our model, chord length distribution for tier-k, denoted by F(z | tier = k), can be computed as follows [42]:
. . d .
Fr(z | tier = k) =1 —E[L | tier = k]gHg(z | tier = k), (5.11)
where E[L | tier = k] is the mean length of the chords lying in tier-k cells, and is obtained by [99]
z

E[L | tier = & = lim —— 12
L] tier = K = lim e (5.12)
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5.3.4 Step 4 of Analysis

Finally, we can characterize the sojourn time distribution for tier-k using the results from previous step. In

particular, the mean and CCDF of the sojourn time in tier-k are

E[S | tier = k] = 1I[-E[L | tier = K], (5.13)
v
Fs(T | tier = k) = 1 — F,(vT | tier = k). (5.14)

5.4 Derivation of |Ay;(ro,0,v,T, Bi;)|

As mentioned in the previous section, the first step of sojourn time analysis requires calculation of area of

Apj(ro,0,v,T, Bi;). In this regard, we consider three cases: I) Bi; < 1, II) Bi; > 1, and III) By; = 1.

5.4.1 Casel: §;; <1

The following proposition helps us to derive the area of Ay;(ro,0,v, T, Bx;) for this case.

Proposition 5.1. When B; < 1, Ag;j(ro,0,v,T, Bk;) =B (X(O), I;TOJ) uB (X(T), %}5))

Proof. See Appendix C.1. O

Note that, depending on radii of the two circles, ﬁ% and T%Ef% and the distance between their centres,
J J

i.e. vT', three different situations can happen when f8;; < 1:

Situation 1: When r"ﬁg) > & +oT, we have B (X(O), é—;) cB (X(T)7 mﬁg)), which yields

Apj(ro,0,v,T, Br;) =B <x(T), rO(T)) .

B

Situation 2: When & > % + T, we have B (X(T), %) CcB <X(O), 570), which yields

Akj(T0797v7T7 Bk]) =B <X(O)7 ﬁ/r:> .
J

Situation 3: When %}5) < 6% +vT and ﬂ% < %}5) + T,

Ai(ro,0,v, T, Brj) = B (X(O), 52) uB (X(T), ’“ﬂ?) .

An example of which is illustrated in Fig. 5.3(a).
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Figure 5.4: B (x(t), Tg—i?) at different time instants. Union of these circles from ¢ = 0 till ¢ = 8 forms

A;(20,7/3,5,8,1.2).

Using this information, now we can compute |Ag;(ro,0,v, T, Br;)| when B; < 1.

roéT)2 if 27‘ colsa—gﬁkj < T

kj

[Ax; (1o, 0,0, T, Bij)| = { 7 28, if 0T < 20020 P (5.15)
kj kj

2 T)2 T . 60—y 0+
e il (i m500m) o it 20 Tt <o < 2o

whose centers are

where V < pus Toﬁ@) , UT) is the area of intersection of two circles with radii J— and 2 ECT)

separated by vT, i.e. V ( 3 TO(T),’UT)

ki’ Bk
2 ré + 5,3j1)2T2 —ro(T)? N ro(T)? ro(T)? + ﬂ,%jUQTQ -
—5— arccos arccos
ﬂ,%j Q,Bkj’l‘()UT ,8%] 2ﬁk]-r0(T)vT

(G o) (B o) (- B o) (R e 3 o) o9

5.4.2 Case II: B;; > 1

For this case, to derive the area of Ay;(ro,0,v,T, Bi;), first we study the intersection of B ( (1), TO(t)) and

B ( (t+dt), Ltdt)) as dt — 0 (Fig.5.4(a)). From triangle equations, we have

ro(t 4+ dt)? =73 +v*(t + dt)? — 2rgu(t + dt) cos @ = ro(t)? + v2dt* + 2vdt(vt — o cos 6). (5.17)
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Since |vt — 7 cos O] < ro(t),
ro(t)? + v2dt? — 2ro(t)vdt < ro(t + dt)? < ro(t)? + v2dt? + 2ro(t)vdt. (5.18)

Dividing 7o(t) — vdt < ro(t + dt) < ro(t) + vdt by By, yields

(a) (b)
ro(t) ot & ro(t) wdt < ro(t + dt) < ro(t) n vdt > ro(t) L udt,
B Br;  Bry B Br;  Bry B
where (a) and (b) are obtained using 8; > 1. Therefore, as dt — 0, B (X(t), ng)) and B (x(t + dt), %:Jdt))
partially overlap (boundaries of B (x(t), Tﬁog ) and B (x(t + di), %ﬁﬂ) intersect at two points), and we
have

05 a0 ) (400

_ 7r7“0(275)2 arecos [T cosf — vt N Br; =1 wdt 7"0(215)2
Bk Brjro(t) 2Bk To(t) ) By

vt —rgcosf  Br;+1 wdt ro(t + dt)?
— arccos 3
ﬁ}cjr() (t + dt) 25@‘ To(t + dt) ﬁkj

1 | 2vdt vt — 1o cos@) 1
¥z ro(t) — —027 ) L 2de2 (1 - —
2\ Brj (OU Brj ( 5133‘)
2udt vt — 1( COs 0) 1
ro(t) + ———— | —v2de? |1 — —-
Br; < o) Brj ( 5131)

= ;TU [\/5;@%@)2 — (vt — 19 cos §)2 — arccos (
kj

vt — rg cosf

Bryro(D) ) (vt — 1o cos G)} dt + O(dt?), (5.19)

where the last result is proved in Appendix C.2.
Moreover, we can derive the intersection points of these two circles from their equations in Cartesian

coordinate system, i.e.

B <X(t) ro(t)> =t 4 4? = ro(t)?

" Brj By
B (ste+ a0, 2L ) s oo anp 42 = A
J J

Combining these equations and solving for x results in

x—v(t—i—dt> 1_i +r0cos9
2 B By
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which indicates that, for 8y; > 1, the boundaries’ intersection points move along the positive z-axis as ¢

increases (Fig.5.4(b)). Using this result, we can write

" ro(t + idt) ro(t 4 ndt)?
UB( (t +14dt), 7% >|7r0 7

( (t + idt), (tﬁzldt)) \B( (t+ (i +1)dt),TO(tJré:r 1)dt)>‘. (5.20)

=0
n—1
+

=0

Let the time interval [0, T] be partitioned by points ¢; = id¢, i = 0, ..., %. We can calculate the area of
Apj(ro,0,v,T, Brj) by setting t = 0 in (5.20), i.e

|Ag;(ro,0,v,T, Bi;)| = 1 B (X(idt), ro(zdt))
=010 Brj
I
_ TO(T)2 ) dt . TO('Ldt) . rO((i + 1)dt)
- z + lm ; B { x(idt), B \ B x((i + 1)dt)’T
L-1
@ TO(Z) + lim
k dt—0

vt; — rocosf

Brjro(ti)

(b) / (vt -7 cos@)
r (vt — 1p cos0)2 — arccos | ————— | (vt — 7 cos 0)dt, 5.21
6kj 5k] \/ﬁkj ’ ’ ) ﬁkj""o (t) ( 0 ) ( )

2v [\/ﬂijro(ti)Q — (vt; — rg cos §)2 — arccos < ) (vt; — ro cos 9)} dt + O(dt?)

where (a) is obtained by using (5.19) and (b) follows from the Riemann integral.

5.4.3 Case III: 3;; =1

For this case, similar to Appendix C.1, we can prove Ay;(ro,0,v,T,1) = B (x(0),r9) U B(x(T),ro(T)).

Since |rg — vT| < 1o(T) < ro + T, B(x(0),79) and B (x(T),ro(T)) partially overlap. Therefore,

_ _ TO(T)2_ (TO ro(T) )
| Awj(r0, 0,0, T, Brj)| = /32 +7 Bz, Vv B B T ) (5.22)

where f; =1 and V ( 7, %,UT) is given in (5.16).
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5.4.4 Closed-form Expression for |A;(ro,0,v,T, B;)|

Theorem 5.1. Area of Ay;(ro,0,v,T, i) can be obtained by

|-Akj(T07evv7T7 ﬁk])' = |Akj(T0707UT717ﬁkj)| -

- (UﬁT 1)? 2UT f \/ﬂk] (vT,u)? — (vT'u — 7o cos )2 — arccos (%7&9(5)6) (vT'w — 70 cos 0)du,

if (Brj >1)

g('uT 1)2 ro g(T,1)
g trtm -V (ﬁ;f, Brs ”T)

if (Bk;=1) or (Bkj <1 and 27“076059_5“ <vT < 27“07C050+5’“j)

1-52, 1-B;;
oo if (ﬂ ; <1 and vT < 2r, Cosefﬁk]‘)
ngv ki - 0 1_523'
FAOTD? if (B < 1 and 232508 <o)
5kj ! Bkj

(5.23)

where g(vT,u) = ro(Tu) = /12 + v2T2u2 — 2rquTucosd and V (BTRD (kaT 1) UT) is given in (5.16).

Proof. The proof follows from combining (5.15), (5.21), and (5.22). For, By; > 1, we have used change of

. t _

variable 7 = u. O
It is worth mentioning that, according to Theorem 5.1, in multi-tier networks, tier-k cells are convex,

if By P, < B;P; (or equivalently, 8;; < 1), Vj € K. Therefore, in this case, we can derive the sojourn time

distribution of tier-k similar to the single-tier scenario using (5.3) (instead of (5.2)). This is the reason why

some works in the literature only focus on the sojourn time in small cells of two-tier networks.

5.5 Main Results on Sojourn Time and Handoff Rate and Effects

of Network Parameters

5.5.1 Conditional CCDF and Mean of Sojourn Time

Since B( ) C Ay;j(ro,0,v,T, Brj), we can further simplify (5.9) as

2
P(BS(t) = BS(0),Vt € (0,T] | 79,0, tier = k) = exp Z Aj <|AkJ ro,0,vT, 1, Br;)| — ;) , (5.24)
jeEK kg
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The CCDF of the sojourn time of a connection in a cell where it is initiated, S can be obtained by substituting

(5.5) and (5.24) in (5.4).

Fg(T | tier = k) = m/ / 2\eT0 €XP ];CA i | Ak (1o, 0,vT, 1, Bj)| ¢ dfdro, (5.25)

where P(tier = k) is given in (5.6), and |Ay;(ro,6,vT, 1, Bx;)| is given in Theorem 5.1.
As discussed before, in Step 2, we use (5.25) to derive the linear contact distribution function given that

the mobile user is in a tier-k cell at time 0, i.e.

Hy(z|tier=k)=1-F (f|tler—k)

m/ / 2\ro exp § — Y A [Awj (70,6, 2,1, Biy)| ¢ ddro. (5.26)

JEK

To derive the chord length distribution in tier-k cells, according to (5.11), we need %H o(z | tier = k)

and E[L | tier = k]. From (5.26), we have

d . 1 o d
aH[(Z | tier = k) = m/{) /O 2)\]67'0 J;CAJ& ‘Akj(ro,a,z, 176]6])'

xexpq = 3 Aj[Akj(ro, 0, 2,1, Bij)| p dfdro, (5.27)
jeER

where 1| Ay;(ro,0, 2,1, Br;)| is given in (5.28).

E[L | tier = k] is also provided in the following theorem.

Theorem 5.2. The mean length of the chords lying in tier-k cells is as

(Zjelc >‘J' ?k)l/Q

E[L | tier=k] == ,
> jex M Z(Brj)
where
1 7r52+1 2 cos? Ode Zfﬁ>1
B2 2_cos26 -
(8) = vh .- : (5.29)
1 [m—arccos B%24+1—2cos? 0 .
B Jarccos(8) /B —co? 0 e, ifp<1
Proof. See Appendix C.3. [
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d
I‘Akj(rOu 93 Z, ]-7 ﬁk])' =

g2lz=rocost) 7’2“’59) + ﬁ2 f \/ﬁkJ z,u)? — (zu — ro cos #)? — arccos (W) (zu — 7o cos 0)du

+527~Z_ f \/ﬁkjg(z, u)2 — (zu — 1 cos §)2 UELT0os0) Zu(;z)che) — arccos (%}:gg‘fﬁ) udu,
J 0 J ’
f (ﬁkj > 1)

2 2 2 2
Bii=1 o Bijt1=2cos?0 , BF -1 0
[32 o [32 s 52 T0% cos

2(z—rp cos 0)
Biei \/45,3_7r§— 5k7—1)z+2r0 cos0)” \/4131” (2.1)2—((B2,+1)z—2r¢ cos§)
2 2
— arccos ((Bkj-‘rl)z—Qro 0059) 2(z—rq cos 0) T \/ (,Bk] )z+2r0(5k17C059) (ﬂkj—l)z+r0(,8kj+c0s0)

™

(5.28)

2Bkj9(z,1) B;%j (ﬁgj—l)z+2ro(ﬁkj+0050) 26;?1-
+\/ (ng—l)z—&-Zro(Bkj-&-cosO) 7(52j71)z+7‘0(6kj7c056’)

—(B2,—1)242r0(Br; —cos 0) 287,

0— B 6 i
f (ﬁkj = 1) or (ﬂkj <1 and 27‘0% <z < 27‘0%)

. cos 00—
0, if <5kj <land z < 2r017[3k">

7772(277’%6059), if (ﬂkj < 1 and 27’07“’59;’8’” < )
J

Using these results, the mean and the CCDF of the sojourn time are

. m jer NPk
E[S | tier = k] = " S o M) (5.30)

Fs(T | tier = k) = E[L | tier = kz]%Hg(z | tier = k) . (5.31)

z=vT

5.5.2 Handoff Rate

n [87], rates of different handoff types in multi-tier cellular networks are provided. For k,j € K, the type

k-j handoff rate Hy;, defined as the mean number of handoffs made from a tier-£ cell to a tier-j cell in unit

time, is?
v AeNF(Brj)
Hyj = ;—3 233/2, (5.32)
(Zie)C )‘iﬂik)
where
1 s
F(B) = 7 /O VB2 +1 — 28 cos 6d. (5.33)
Therefore,
v E )C/\']:(/Bk")
Hjy, = —Ak% (5.34)
(Zielc Alﬁzk)

is the mean number of handoffs from (to) a tier-k cell to (from) any other cell in the network.

2ij in (5.32) is obtained by further simplifying the result in [87]. Specifically, we have used B;; = 21: besides ]-'(%) =
j
BEF(B).
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Figure 5.5: Z(5) and F(B) for g > 1.

In Fig. 5.5, we can see Z(8) = F(B) for § > 1. Since F(5) = f>F(B) and I(%) = B3Z(B), we can
conclude Z(8) = F(B) for any 8 > 0. Using this result, the relation between mean sojourn time and handoff
rate for tier-k is as follows:

P(tier = k)

E[S | tier = k] = ————". (5.35)
k

An important metric in mobility analysis is the fraction of time the mobile user stays in tier-k cells during

a movement period since it considers both handoff rate and sojourn time.

Corollary 5.1. The fraction of time the mobile user stays in tier-k, during the movement period, is P(tier =

k).

Proof. Let us denote the number of times that the mobile user enters a tier-k cell during the movement
period by N}, k € K. Also, tgk) denotes the i-th dwell time in the tier-k cell, where ¢ = 1,..., N}, and k € K.

The fraction of time that the mobile user stays in tier-k can be obtained by

Z?ji tgk) Zi\i tz('k) « N

. (b) .
= = ~ =[S | tier = k] x Hy, = P(tier = k)
Nj Nj ’
e iyt N e it

where (b) follows from (5.35). O

5.5.3 Unconditional CCDF and Mean of Sojourn Time

So far we have focused on Fg(T | tier = k) and E[S | tier = k], i.e. the CCDF and average of sojourn time

in a tier-k cell. In the following corollaries, we derive the unconditional CCDF and mean.
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Corollary 5.2. The CCDF of sojourn time, during the movement period, can be obtained by

_ _ H
Fs(T) =Y Fs(T | tier = k)Fk,
keK

where H =), i« Hy, is the mean number of handoffs in unit time.

Proof. Using the same notation as in the proof of Corollary 5.1, we can write

N (k)
Fy(T) =E[(S > 7)) = Zkex Zim M7 > T)

Zjechj
_ Z 2&1 1(t£k) >1T) « N o D ek 2is 1#
- N - .
ke Nk Zje)c 22:71 tE]) ZjEIC'/\[]

Corollary 5.3. The mean sojourn time during a movement period can be obtained by

1 T Z )c)‘j}—(ﬁkj) o
E[S]=— = — ( A Je) .
2w ;;c ' (Ciexe M%)

Proof. The mean sojourn time can be obtained by following the same approach as in proof of Corollary 5.2.

O

5.5.4 Effect of Network Parameters

In this subsection, we study the effect user speed, transmit power, bias factor, and BS intensity on the
distribution and mean of the sojourn time. Since our proofs do not rely on the mobility model, the following

results can be used for any mobility model.
Proposition 5.2. The CCDF and the mean of the sojourn time decrease as the mobile user’s speed increases.

Proof. This can be understood from the definition of the sojourn time. (This can also be proven from the

derived analytical results.) O

Proposition 5.3. In multi-tier networks, the sojourn time of k-th tier increases as transmit power or bias
factor of tier-k increases, while sojourn time in other tiers decreases. In single-tier networks, sojourn time

is independent of transmit power and bias factor.

Proof. Assume that a user at location y € R? is served by a tier-k BS at z, i.e, y is in the cell of . Therefore,
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from (5.1), we have

By Pilly — ||~ > BpPelly — 277, z € Oy, (5.36)

BiPylly —x[|™* = B;Pjlly —2[7%, 2z € ®;,Vj € K\ {k}. (5.37)

From these equations, when B; P; > By, Py, we obtain

BpPlly —z]|™% = ByPlly — 2|7, z € @y,

ByPlly —z|™% = BjPjlly — 2%, z€ ®;,Vj e K\ {k},

i.e. y is still in the cell of = after increasing By P;. On the other hand, when the user at location y is served

by a tier-j BS at x, j € K\ {k}, we have

By Bylly = 27 < B;Bjlly — 2%,

where z denotes the location of the nearest tier-k BS to the user at y. For B; P} > By Py, one of the two
following cases can happen: a) B, Pi|ly—z||~* < B, Pj|ly—z| %, i.e., the user is still served by the tier-j BS,
or b) B;Pj|ly — z||~* < B, Pi|ly — x| ¢, i.e., the nearest tier-k BS serves the user when By Py, is increased to
B} P|. Therefore, in multi-tier networks, the size of the k-th tier cells increases as transmit power or bias
factor of tier-k increases while the size of other tiers’ cells decreases. For single-tier networks, according to
(5.36), cell sizes are independent of transmit power and bias factor. Finally, using these results and the fact

that the sojourn time is directly proportional to the size of cells, we can obtain Proposition 5.3. O

Proposition 5.4. In multi-tier networks, when the BS intensity of tier-k increases, the sojourn time for

other tiers decreases.

Proof. According to the superposition property of PPP [41], increasing A to A}, is similar to adding a new
tier of BSs with intensity A}, — Aj, transmission power Py, and bias factor By. Therefore, the size of cells of

other tiers decreases when the BS intensity of k-th tier increases. O

5.5.5 Other Mobility Models

Due to irregular shapes of Poisson Voronoi cells and random direction changes between consecutive steps,
analysis of sojourn time over multiple consecutive steps for mobility models such as random walk [86] or

modified random waypoint [29] seems impossible. However, as the user velocity, flight length, or flight time
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increases, the effect of direction change decreases. Thus, sojourn time approaches the results derived for
straight line mobility model. In this regard, we have considered a simplified random walk mobility model
where the mobile user moves with speed v for a duration of T} before changing its direction. For small vT%,
irregular movements of the user near the cell boundaries can cause multiple handovers within a small period
of time. On the other hand, when the user is far from the cell boundary it stays a longer time within the cell
owing to the frequent random direction changes. For a two-tier network with A; = 0.002, Ay = 0.005, and
B2 = (%)1/ 4, we have compared the mean sojourn time of the simplified random walk mobility model with
our analytical results for different values of v and Tt in Table 5.2. It seems that the derived analytical results
for the straight line mobility model can also be used for random mobility models when E[L] < vT}, where
[E[L] is the average chord length which is equal to ), o %E[L | tier = k]. For the given parameters,
average chord length is about 8.

Table 5.2: Mean Sojourn Time

v=05|v=1|v=4
Analysis | 18.74 9.37 | 2.34
Tr=1 16.66 8.85 2.34
Tr =5 18.49 9.24 2.35
T =10 18.58 9.36 2.35

5.6 Numerical and Simulation Results

5.6.1 Distribution of Sojourn Time

For a two-tier cellular network, in Fig.5.6(a), the distribution of the sojourn time S in the cell where the
connection is initiated is illustrated for tier-k, k € {1,2}. In Fig.5.6(b), the distribution of (conditional
and unconditional) S, for this network, is provided. As can be seen, the simulation results match the
derived analytical results. According to Fig. 5.6, at high velocities, the sojourn time for tier-k stochastically
dominates the sojourn time of tier-j when By Py > B;P;, i.e. i > 1.

In practice, when a mobile user crosses a cell boundary, it starts a Time to Trigger (TTT) timer. The
mobile user does not make a handoff to the new BS, if it leaves the new BS’s cell before the end of TTT
timer [27]. The derived results for handoff rates, in the literature, usually assume TTT is 0, i.e. the handoff
rates provided (in [29] and [87] for example) are actually the mean number of intersections between the user
trajectory and cell boundaries per unit time. In practice, the handoff rate for tier-k is HpP(S > TTT | tier =
k) = HyFs(TTT | tier = k), where Hy, is given in (5.34). When the network parameters are as in Fig. 5.6,

H, = 0.13 and Hy = 0.41. For this network, with TTT = 0.2, the handoff rate for tier-one is 0.12 and for
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Figure 5.6: Distribution of S and S in a two-tier cellular network (for A; = 0.002, Ay = 0.005, 812 = (%) ,

and v = 5).

tier-two is 0.39. Although the difference between Hy and the handoff rate for these parameters is negligible,
it is noticeable for high velocity scenarios. In this regard, for the same network parameters as in Fig. 5.6,
effect of TTT on the handoff rates as a function of velocity is shown in Fig.5.7. While Hy, (mean number of
intersections between the user’s trajectory and tier-k cell boundaries per unit time) linearly increases with
the user’s velocity, handoff rate for tier-k (HP(S > TTT | tier = k)) is close to zero at high velocities due
to small sojourn time.

Moreover, using the distribution of sojourn time, we can study the ping-pong rate (unnecessary handoff
rate). If, after a handoff, the time duration that the mobile user is inside the new cell be less than a threshold

T,, the handoff is considered unnecessary [27]. Therefore, for tier-k, the ping-pong rate can be obtained by

Hy (P(S < T, | tier =k) —P(S < TTT | tier = k)) = H (P(S > TTT | tier = k) —P(S > T, | tier = k)).

For TTT = 0.2 and T}, = 0.5, for tier-one, the ping-pong rate is less than 0.01 and for tier-two, the ping-pong
rate is 0.03.

As discussed earlier, we obtain the distribution of S in multi-tier networks from (5.2). For convex cells,
(5.2) can be further simplified as (5.3) which is the complement of the handoff probability. Therefore, we
can use (5.3) to derive the CCDF of the sojourn time in single-tier networks and also in multi-tier networks
for the tier with the smallest BP (multiplication of bias factor and transmission power). However, for other
tiers in multi-tier networks, (5.3) provides an upper bound for the CCDF of the sojourn time. This is also

illustrated in Fig. 5.8 for a three-tier network. It is worth mentioning that the gap between the CCDF of
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Figure 5.7: Effect of TTT on handoff rates for a two-tier cellular network with A\; = 0.002, A, = 0.005,
Bia = (1) and TTT = 0.2.

1 T e T T T T T
P( S >t | tier = 1)
09F - = = -P( BS(t) = BS(0) | tier = 1)
E P( S >t | tier = 2)
3 - = = .P( BS(t) = BS(0) | tier = 2)
08 E P( S >t | tier = 3)
E P( BS(t) = BS(0) | tier = 3)
0.7
06 F
w f
805k
o o
0.4 F
0.3
02 F
01 F
0: I IR
0 0.5 1 1.5 2 25 3 35 4 45 5
Time (t)

Figure 5.8: Sojourn time and complement of the handoff probability in a three-tier network. For tier-1,
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a=4and v =>5.

the sojourn time and its upper bound (obtained from (5.3)) increases as the intensity of tiers with lower BP

increases.

5.6.2 Mean Sojourn Time

In Fig.5.9, the mean sojourn time for a two-tier cellular network with A; = 0.002 and Ay = 0.005 is
illustrated as a function of velocity. We compare the results for the two-tier network with two single-
tier scenarios where the mobile user is associated to only one of the tiers. When the number of tiers
increases, through increased spectral reuse, users can transmit with higher data rates. However, there is

more undesired overhead transmission due to the higher handoff rate (lower mean sojourn time). The sojourn
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Figure 5.9: Mean sojourn time with respect to velocity. We have compared the results for a two-tier cellular
network with A\; = 0.002, Ao = 0.005, and S5 = (%)1/4 with two single-tier networks.

time distribution is helpful in mobility management where the mobile user can skip unnecessary handoffs
with a negligible spectral efficiency loss [91].

In Fig.5.10(a), the effect of transmit power (or bias factor) on the mean sojourn time in a two-tier
cellular network is illustrated. As discussed in Proposition 5.3, the mean sojourn time of tier-two increases
as transmit power (or bias factor) of tier-two increases, while mean sojourn time of other tier decreases. As
can be seen, the (unconditional) mean sojourn time in the network does not change with increasing transmit
power or bias factor of tier-two. In Fig. 5.10(b), the effect of BS intensity on the mean sojourn time is shown.
As can be seen, the mean sojourn time for all tiers decreases with increasing the BS intensity of tier-two.

This is also mentioned in Proposition 5.4.

5.7 Conclusion

We have derived the distribution and mean of the sojourn time of multi-tier cellular networks. The existing
works assume that a mobile user is always associated to only one of the tiers, or focus on the sojourn time in
small cells (for two-tier scenario). Since in both the cases the cells are convex, the sojourn time distribution
(or mean) can be easily obtained similar to single-tier scenarios by using the chord length distribution
in Poisson Voronoi tessellation. However, in multi-tier networks with maximum biased averaged received
power association we need the chord length distribution in weighted Poisson Voronoi tessellation, which is
not available in the literature. In this chapter, we have derived the area of contact in weighted Poisson
Voronoi tessellation from which we have obtained the linear contact distribution function and chord length

distribution.
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A2 = 0.005. b) Effect of increasing BS intensity when By Py = 50.

We have studied the relation between mean sojourn time and other mobility-related performance metrics.
Specifically, We have shown that mean sojourn time is inversely proportional to the handoff rate. Also, the
complementary cumulative distribution function of sojourn time is upper bounded by complement of the
handoff probability. In addition, we have studied the impact of user velocity and network parameters on
the distribution and mean of the sojourn time. The sojourn time distribution can be used to derive the
ping-pong rate which is important in mobility management where the mobile user can skip unnecessary
handoffs with a negligible spectral efficiency loss. Moreover, it can be used for studying channel occupancy

time which can be exploited for improving resource allocation.
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Chapter 6

Federated Learning in Unreliable and
Resource-Constrained Cellular

Wireless Networks

With growth in the number of smart devices and advancements in their hardware, in recent years, data-driven
machine learning techniques have drawn significant attention. However, due to privacy and communication
issues, it is not possible to collect this data at a centralized location. Federated learning is a machine learning
setting where the centralized location trains a learning model over remote devices. Federated learning
algorithms can not be employed in the real world scenarios unless they consider unreliable and resource-
constrained nature of the wireless medium. In this chapter, we propose a federated learning algorithm that
is suitable for wireless networks. We prove its convergence, and provide a sub-optimal scheduling policy
that improves the convergence rate. We also study the effect of local computation steps and communication
steps on the convergence of our algorithm. We prove, in practice, federated learning algorithms may solve
a different problem than the one that they have been employed for if they neglect the unreliability of
wireless channels. Finally, through numerous experiments on real and synthetic datasets, we demonstrate

the convergence of our proposed algorithm.
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6.1 Introduction

6.1.1 Motivation

With the rapid growth in Internet-of-Things (IoT) applications and increase in the computational and storage
power of smart devices, modern distributed networks generate a huge amount of data everyday [32]. Owing
to this reason, data-driven machine learning techniques have gained significant attention in recent years.
Currently, most of the existing machine learning techniques are centralized, i.e., they assume all data is
available at a centralized location, where a central processor trains a powerful learning method on the data
[30]. However, transferring data from user devices to the centralized location violates users’ privacy [33]. To
cope with this issue, federated learning has been introduced where a learning model is trained over remote
devices under the control of the centralized location, called server [32, 33, 34]. Specifically, in federated
learning (FL), the server broadcasts the global model parameters to the remote devices. Each remote device
uses its local dataset to update the global model, and then transmits the updated local model to the server.
After aggregating the local models, the server updates the global model and repeats the whole procedure. As
an example, consider the task of next-word prediction on mobile phones, where a language model predicts the
most probable next word or phrase based on a small amount of user-generated preceding text. To maintain
the users privacy, instead of transmitting the raw text data to the server and training a predictor at the
server, we use federated learning [100, 32].

Although the above definition of federated learning seems similar to parallel optimization and distributed
machine learning in datacenters, due to the following challenges, it needs to be treated separately: i) In
federated learning, connections between the remote devices and the server! are unreliable and slow. ii)
Different devices in the network have different systems characteristics (systems heterogeneity). iii) Training
data is not independently and identically distributed (statistical heterogeneity) [37, 38]. Since data is non-
iid. (not independently and identically distributed) across devices, all devices must participate in the
learning process. However, due to the systems heterogeneity, which includes variable computation and
communication capabilities at different devices, and limited number of available resource blocks (such as
bandwidth) for communication, full device participation at each round of communication is not possible.
Moreover, in reality, transmission success probability is different for different devices, even when they all
have the same hardware. Specifically, transmission success probability for devices that are located closer to
the server is higher than far devices. Thus, without considering this issue at the time of updating the global

model, the updated global model will be biased towards cell center devices’ local models.

n wireless networks, base stations (BSs) act as the servers.
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6.1.2 Related Works

Training federated learning models in a wireless networking environment requires devices and the server
exchange information via wireless transmissions. The existing works (e.g. in [33, 101], and references
therein) aim to improve implementation of federated learning by optimizing resource allocation and/or
reducing the communication requirements since communication is a key bottleneck [32]. To reduce the
communication rounds of FL, three main approaches have been employed: quantization, sparsification, and
local updates [102]. In this chapter, we study local updates where, between any two aggregation steps in
consecutive rounds, each device performs multiple local update steps. In this regard, [30, 31, 103] studied the
convergence of communication-efficient FL with local updates for convex and non-convex problems. However,
it was assumed that all of the devices participate in the aggregation step, which is obviously not possible
when the number of available resource blocks is limited. To tackle this problem, in [35, 36, 37, 38, 39, 40]
at the beginning of each round, the server samples a subset of devices and allocates the available resource
blocks to these devices. After performing local update steps, the BS aggregates the local models of the
chosen (scheduled) devices and updates the global model. The works in [35, 36, 37, 38, 39, 40] assumed that
the BS successfully receives the local models of all the scheduled devices, and they designed the global model
update step only based on the scheduling policy. However, in reality, not only is the success probability less
than one, but also it is different for different devices. Clearly, to update the global model we need to include
both scheduling policy and success probability.

To better understand, consider a scenario with two devices and two resource blocks, where both devices
are scheduled for sharing their updated local models with the server. Assume that the success probability
is 1 for device one and is 0.1 for device two. In this scenario, the server receives the local model of device
two once in every ten rounds on average, while the local model of device one is always successfully received.
Obviously, without considering this aspect of wireless communications, the global model is biased towards
device one at the end of the learning process.

In the above context, we propose an FL algorithm that is suitable for unreliable and resource-constrained
cellular wireless networks. Specifically, at the end of each FL round, our algorithm updates the global model
by allocating different weights to different devices, where weight for each device depends on the scheduling
policy and its transmission success probability. Stochastic geometry is used in the literature to derive the
transmission success probabilities in large-scale cellular networks ([21, 43, 46, 47] and references therein).
Therefore, in designing FL algorithms for cellular wireless networks, we need to borrow tools from stochastic
geometry.

To the best of our knowledge, only the work in [104] considered the effect of success probability on the
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convergence of FL. Similar to [105], [104] solved the FL problem using primal-dual optimization method.
However, when strong duality is not guaranteed, this method may not be useful [36]. Also, in the analysis,
the FL global objective is assumed to be a function of linear combination of model parameters and the
input features. Thus, convergence analysis for this method cannot be extended to other machine learning

techniques.

6.1.3 Contributions

The most common federated learning algorithm in the literature is FedAvg (federated averaging) [35], which
lacks convergence analysis. Several works in the literature made steps towards analyzing convergence of
FedAvg by modifying the algorithm. For example, [37] proposed a different averaging scheme for FedAvg, and
derived the convergence rate of the modified algorithm. [36] proposed FedProx, which is a generalization of
FedAvg obtained by adding a proximal term to the local objectives. Recently, [38] has proposed SCAFFOLD
which improves FedAvg by adding a correction term, called client drift, to local updates. However, as we
discussed in the previous subsection, these works and all other related works do not consider the effect of
transmission success probability.

In the above context, the major contributions of this chapter can be summarized as follows:

e We propose an FL algorithm that is suitable for unreliable and resource-constrained wireless systems.
In particular, for an FL system in a cellular wireless network, the BS selects a subset of devices at
each round and updates the global model based on their updated local models by allocating different
weights to them. Weight for each device depends on the scheduling policy and its transmission success
probability. We use stochastic geometry tools to approximately calculate the success probability for

each device.

e Our proposed FL algorithm solves the FL problem in the primal domain. We prove that, for strongly

convex and smooth problems, the algorithm converges on non-i.i.d data with rate O(%)

e We study two difference scheduling (sampling) policies. We also provide a sub-optimal scheduling

policy based on the derived convergence rate.
e We study the effect of number of computation steps and communication steps on the convergence rate.

e We show that the existing works, which do not include the transmission success probability in the global
model update step (e.g. those in [35, 36, 37, 38]), will not be suitable for a wireless communication
environment, since they may converge to the solution of a different FL problem when the success

probabilities are different for different devices.
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e We verify the convergence of our proposed FL algorithm by experimenting over real and synthetic
datasets. We also compare our results with centralized full batch gradient descent which can be

considered as a benchmark for our algorithm.

The organization of the rest of the chapter is as follows. In Section 6.2, we introduce the system model and
propose our FL algorithm. Then, in Section 6.3, we provide the convergence analysis of our FL algorithm.
Further analysis of the proposed FL algorithm and comparison with related algorithms are provided in
Section 6.4. In Section 6.5, we present the simulation results. Finally, Section 6.6 concludes the chapter. A

summary of the major notations used in this chapter is given in Table 6.1.

Table 6.1: Summary of Major Notations

Notation | Description

A Base station (BS) intensity (average number of BSs in a unit area)

N Number of devices in each cell

M Number of available resource blocks at each BS

F, F Global loss function, local loss function at device k

w, wF Global model parameters, local model parameters at device k

Dk Weight of k-th nearest device

qx Average number of allocated resource blocks to device k at a sam-
pling step

U Success probability of device k

K Total number of FL rounds (iterations)

E Number of local SGD steps during each round of FL

/ Number of transmission attempts at each aggregation step

6.2 System Model

6.2.1 Network Model

Consider a single-tier cellular network. The Locations of the base stations (BSs) follow a homogeneous
Poisson point process (PPP) @ of intensity A, and each BS serves the user devices that are located in its
Voronoi cell. Each device is associated to its nearest BS. In each cell, N devices are uniformly distributed;
we use subscript k to denote the k-th nearest device to the BS. Thus, r; denotes the distance between the
serving BS and its k-th nearest device. Each BS allocates M resource blocks for the learning process, where

M < N.
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BS collects v,z and performs a
global model update according to
(6.6) to obtain w, . Then it
broadcasts w, ¢

BS broadcasts the
global model

parameters w,
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Figure 6.1: One iteration (round) of the distributed learning algorithm starting at time ¢. Green arrows
illustrate the broadcast step. Blue arrows correspond to the local SGD step, and red arrow represents the
aggregation step.

6.2.2 Federated Learning

In order to learn a statistical model from the distributed data across user devices, BS tries to solve the

following distributed optimization problem:

w

N
min  F(w) =Y peFi(w), (6.1)
k=1

where w is the learning model parameters. pj is the weight of the k-th nearest device such that pi > 0 and

25:1 pr = 1. Fj(w) also denotes the local loss function at device k; it is defined as

Z L(w,x) (6.2)

IGD;C

where Dy, is the local dataset at device k, and is non-i.i.d. across different devices. ny = |Dg| denotes the
number of samples in Dy. Thus, in (6.1), we can set py = "%, where n = Z,ivzl ng. L(w,x) also represents
the loss function for data sample x.

Since the information is distributed across multiple devices, BS can not directly solve (6.1). Therefore,
BS and devices collaboratively learn the optimal model parameters w* ? by following an iterative algorithm.
Specifically, after initializing the model parameters at the BS at time 0, each iteration (round) of the algorithm
comprises: 1) Sampling and broadcast, 2) Local stochastic gradient descent (SGD), and 3) Aggregation and
averaging. In the following we discuss each of these steps in detail for an iteration that starts at time ¢. This
iteration is also shown in Fig. 6.1.

Sampling and Broadcast: Due to the limited number of available resource blocks, the BS first selects

2w* = arg min F(w)
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a group of devices at time ¢ and then broadcasts its model parameters. In this chapter, we consider two
different sampling schemes.

In Scheme I, BS uniformly selects M devices out of N devices without replacement, i.e., each device uses
at most one resource block. Lets denote the set of the selected (scheduled) devices at time ¢ by S;. For

Scheme I, device k uses gj resource blocks on average at sampling time ¢, where

M
aw=E|) 1(ke st(m))] = % (6.3)

St(m) in the above equation denotes the index of the scheduled device at time ¢ for resource block m, and
1(.) is the indicator function.

In Scheme II, at time t for resource block m, BS samples a device with replacement from N devices with
probabilities {Gx}. Thus, sampling is independently and identically distributed over m, and some devices

may use more that one resource block. For Scheme II, we have

M

a=E lz 1(ke st(m))] = M. (6.4)

m=1

Local SGD: After receiving the global model parameters from the BS at time ¢, scheduled device k
initializes its local model as w¥ = w;, where wy is the global model parameters sent by the BS, and w¥ is the
local model parameters at device k. Then device k performs F steps of SGD and updates its local model at

each step as follows

”f+i+1 = wf—&-i - 77t+iVFk(wf+i§§f+i)v 1=0,.,F—-1, (6.5)

where 1,4, is the learning rate, and ff ‘,; is the sample uniformly chosen from the local dataset at device k3.

Moreover,

Wt 1=0

Wiy = .
vp i=1,2,..,E—1,

Aggregation and Averaging: At the end of E steps of stochastic gradient descent, scheduled devices

transmit Uf "+ p — w; to the BS using the allocated resource block(s). After collecting the successfully received

local models, the BS updates the global model as

1(k € S(m),SINRy , > 0) (vt+E W), (6.6)

Wit E = Wt +Z

—1m=1 quk

31In later sections, we discuss generalizing our results to batch size of greater than one.
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where SINRy, ,,, denotes the recieved signal-to-interference-plus-noise ratio of device k over resource block m.

0 denotes the SINR threshold, and Uy, is defined as
Ur =E[1(SINRg,m > 0) | k € Si(m)],

i.e., Uy denotes the success probability of device k given that it is scheduled to use resource block m.
According to (6.6), the BS updates the global model by allocating different weights to different devices.
The weight for device k is a function of scheduling policy (gx) and transmission success probability (Uy)
to compensate for systems heterogeneity and different communication capabilities. However, the averaging
step in previous works, such as [36, 37, 40], is designed only based on the scheduling policy while assuming
that success probabilities are all equal to one. As a result, the algorithms proposed in [36, 37, 40] (and other
similar works) do not solve (6.1) in real world deployments, and this will be explained in Section 6.4.3

Remark: From (6.5), we have

t+E—1
Vi —we=— Y 0 VEF(wf;eh).

i=t
Thus, instead of transmitting vf " 5 — Wy, device k can directly send the gradients (and also the learning rates).
However, direct transmission of the gradients requires sending E times more parameters than vf+ 5 — W

Based on the above discussion, we have summarized our proposed FL algorithm in Algorithm 1.

Algorithm 1: Proposed FL Algorithm
Input: K, F
Initialization: Global model parameters at the BS wg
for i=0,1,...., K —1do

Step 1 (Sampling and Broadcast): BS samples a subset of devices and broadcasts the global
model parameters w;g.

Step 2 (Local SGD): Each sampled device initializes its local model parameters with w; g, and
performs E steps of local SGD following (6.5) with ¢t =i FE.

Step 3 (Aggregation and Averaging): Scheduled devices transmit their updated local
models to the BS. Then, BS updates the global model parameters according to (6.6) and
obtains w(;41)g-

return wgg

Moreover, we can summarize the update rule of the proposed algorithm as

vfy = wf — e VE(wf; &),  Vke{l,.., N}, (6.7)
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where

wo t=0

wy = ol t¢ Iy (68

wr =wig + Yy Yomey 21 (k € Sip(m), SINRy 1 > 0) (v —wy_p), t € Tp

Ip ={nE|n=1,2,..} is the set of time indexes of the global synchronization steps after ¢t = 0 [37].

6.2.3 Interference, SINR, and Success Probability

In this subsection, we study the success probability of device k at its associated BS, given that it is scheduled
to transmit over resource block m. Due to the stationarity of the homogeneous PPP [41], we can consider
the location of this BS as the origin of our coordination system.

Before studying the uplink success probability, it is worth mentioning that, in this chapter, we have
assumed downlink communication is always successful, i.e., all the scheduled devices successfully receive the
global model parameters. This is a valid assumption since the BS can transmit with more power compared
to the devices; moreover, the BS can allocate more than one resource block for broadcasting the global model
parameters. However, due to the power constraint at user devices and limited number of allocated resource
blocks to each scheduled device, we must consider that uplink transmissions may not be successful at an
aggregation step.

To increase the success probability during the aggregation steps, we assume all scheduled devices transmit
their local model parameters for ¢ times, and BS employs the selection combining, i.e., it uses the highest

received SINR to recover the local model parameters transmitted over resource block m. Therefore,

U = E[1 (SINRgm > 0) | k € Sy(m))]

= E[1 (max {SINRg (1), SINR, 1, (2), ..., SINRg 1, (£) } > 0) | k € Se(m)],

where SINRj (i) denotes the received SINR from device k over resource block m at i-th transmission
attempt of an aggregation step. Since the success event is identically distributed across different iterations
(rounds) of the algorithm for device k, SINRy, ., (7) is not indexed by the iteration number. Moreover, at the
aggregation step of each iteration, interference and fading are identically distributed across different resource
blocks; thus, we can omit subscript m from SINRy, ,,,(¢) since its statistics does not depend on m. With this
in mind, we can write

hi (i) hu (i)r),

SINR, (i) = 10+~ Scg ha(D] = 407 (6.9)
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where 2 is the normalized noise power (noise power to the device transmit power). I(i) = > g ha(@)]2] ™
is the interference at i-th transmission attempt with ®; denoting the set of interferers. h, (i) denotes the small
scale fading between a device at « and the BS at the origin. We consider Rayleigh fading, i.e., h, ~ exp(1),
and it is ii.d. across i (different transmission attempts) and z (different locations). « also denotes the
path-loss exponent. Since the set of interferers remains the same during different transmission attempts of
one aggregation step, success events are temporally correlated over one resource block during an aggregation
step.

It is also worth mentioning that our algorithm can also be employed with the results in [106] for maximal
ratio combining. Moreover, we can easily extend our framework to more complex scenarios including uplink
transmission with power control as in [107], multiple input multiple output antenna systems as in [108, 109],

millimeter wave as in [110].

Lemma 6.1. For the described network, with ¢ transmission attempts at each aggregation step, the success

probability for scheduled device k is

¢
l ; > 1 2
U =~ ) (—=1)Hexp { —ifo?ry — QW)\/ 1——— | (1= e /52 gdg b
* ; <Z>( ) P { g 0 (14 rgz—a) ( )

Proof. See Appendix D.1. O

6.3 Convergence Analysis of the Proposed Federated Learning Al-

gorithm

6.3.1 Convergence Rate

In this section, we prove the convergence of the proposed algorithm. In this regard, we first introduce
additional notations and assumptions that are required to derive the convergence rate.

Following the same notation as in [37], for time ¢, we define

e Uy = fo:l prvk,

® Wy = ZkN:1 prwf,

o g = Sy PV E(w; EF),

¢ = ng’:l prVFy(w)), where VF(wf) = E¢ [VFy(wf;€)].
Thus, at t € Zg, wf = Wy = W;.
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We also make the following assumptions [37, 111, 112].

Assumption 6.1. Fy, ..., Fx are all p-strongly convez, i.e., for k € {1,...., N},
Fk(w2) > Fk(wl) + VFk(wl)T(wQ — wl) + %ng — 1U1||2, Ywy, wa.

Consequently, F is u-strongly convex.

Assumption 6.2. Fy,..., Fy are all L-smooth, i.e., for k € {1,...,N},
T L 2
Fi(w2) < Fi(wy) + VEg(wy) (wg—wl)—ﬁ—Eng—le ) Vwy, wa.

Consequently, F is L-smooth.

Assumption 6.3. Variance of stochastic gradient at device k, k € {1,..., N}, is upper bounded by o3, i.e.,
Ee [|[VE(w; &) — VF(w)|?] <07, Vw.

Assumption 6.4. Second moment of the norm of the stochastic gradient is bounded at all devices. For all
ke{l,..,N},
Ee [|[VFu(w; O)[!] < G?  Vw.

We also define I' = F* — Zgil prEy, where F* is the minimum global loss (objective function in (6.1))
and F} is the minimum local loss at device k (objective function in (6.2)). T' > 0 (proof is given bellow),

and increases as the heterogeneity (degree of non-i.i.d.) of the data distribution increases [37].

Proof of I' > 0. As mentioned previously, w* minimizes the global loss, i.e. F* = F(w*). Similarly, we

define w; = argmin Fj(w). From the definition of T', we have

N

N N
(a) . . s )
Zkak (W) =D peFu(w*) =Y peFu(wi) =Y pi (Fi(w*) = Fy(wp)) > 0,
k=1 k=1

k=1

where (a) follows from the definition of the global loss function, and (b) is obtained since wj minimizes F}.

When data is i.i.d. across devices, F} = F5 = --- = Fy = F. Thus, I' = 0 for i.i.d. data distribution. O

Theorem 6.1. When n, = with v = max {8%,E}, after the averaging step at time T, we have

_2
p(y+t)

L/

E[F(wr) - F < 0 |

<Zpkok +6LT +8(E — 1)2G* + 4E*G*B ) HY o —w*||2] ,
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where B = Z,If:l Dk (ﬁ — 1) for sampling Scheme I, and B = Zszl Dk (%%k - ﬁ) for sampling Scheme

1I. wq denotes the initialized global model parameters.

Proof. The result is obtained from

N
E |||[@41 — w*||2] < (1= B [[lwy — w*|*] + 07 | Y _pRoi+ 6LL +8(E —1)°G* +4E°G?B | . (6.10)
k=1 term II term III term IV
term I
For details, see Appendix D.2. O

[37] established a convergence rate of O (%) based on Assumptions 1 to 4. According to Theorem
1, our proposed federated learning algorithm also converges with rate O (%) when Assumptions 1 to 4
hold. Thus, unsuccessful transmissions do not affect the convergence significantly after proper adjustment
of the averaging step.

In (6.10), term I is due to the fact that each device uses a mini-batch instead of the full batch to perform
a local update, term II exists because data is non-i.i.d. across devices, term III stems from performing
multiple (E > 1) local SGD steps between two aggregation steps which allows local models to move without
the server’s control in the direction of the local optimum instead of the global optimum, and term IV comes
from the transmission unreliability and resource scarcity in cellular wireless networks. When term I, term
II, term III, and term IV are zero, according to (6.10), the global model converges exponentially fast
towards w*. This is also the case in centralized full batch gradient descent. Thus, in Section 6.5, we use
centralized full batch gradient descent as a benchmark.

So far we have assumed that each device uses only one data sample at each local update step. In the

following, we discuss using mini-batches with more than one data sample at the local update steps.

6.3.2 Mini-Batch Gradient Descent

When we use mini-batches with size b for local update steps, (6.7) changes to
ko .k k. [k
Vi = wi — e VF(wi i {&)), vk e {1,..,N}, (6.11)
where

V Fy(wi; {€}) =% > VE(wf;€)
geBf
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is the estimated gradient at device k at time ¢ using samples in the mini-batch BF = {¢F}. For device k and

Yw, we have

2

Egey [IVFL(w3 {€}) = VE(w) P = Eqgy ||| 2 %(VFk(w;g) — VFi(w))
ceBk
<Eq | Y HIVRE - VR | € o,

| ceBr

where (a) is obtained from Assumption 6.3. Similarly, from Assumption 6.4, we have
Eggy [IVFu(w; {ED|°| <G* V.

Therefore, Theorem 6.1 holds for any batch size.

6.4 Further Analysis and Comparison

In this section, we provide a further discussion on the proposed federated learning algorithm using Theorem
6.1. Specifically, we first study the impact of number of iterations (rounds), number of local update steps
at each round, and number of transmission attempts at each aggregation step in each round; then we find a
sub-optimal scheduling policy that improves the convergence rate. Finally, we compare our algorithm with

the works that do not consider the transmission success probability and prove its significance.

6.4.1 Effects of Number of Computation and Communication Steps

To study the impact of number of rounds (K*), number of local update steps during each round (E), and
number of transmission attempts at each aggregation step in each round (¢), we use a simpler form of

Theorem 6.1.

Corollary 6.1. When n, = with v = max {8%, E}, after the averaging step at the K-th round, we

2
p(v+t)

have

o L/u
E[F(wr) — F*] < XE

N

2

p (Zpiai + 6L + 8(F — 1)2G* + 4E2GQB> + 5 hwo - W*“Q] )
k=1

where T = KE and B is defined in Theorem 6.1.

4According to the definition, K = T/E in Theorem 6.1.
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When T = KFE is fixed, the right hand side of Corollary 6.1 is minimum when K = T and E = 1
because we only need to minimize 8(E — 1)2G? + 4E?G?B. Therefore, the gap between the global model
and the global optimum model is minimized at time T if the server updates the global model after every
local update step.

By taking the derivative of the right hand side with respect to E when K (number of FL rounds) is fixed,
we observe that the upper bound in Corollary 6.1 first decreases and then increases; thus, an optimal
value for F exists. In fact this can be easily understood by considering that increasing F at first allows each
device to move further in the direction of the optimum model parameters; thus, improves the convergence.
However, when F is set to a large value, each device moves towards its local optimum model instead of the
global optimum.

When FE is fixed, it is obvious that the upper bound in Corollary 6.1 is a decreasing function of K and
{, i.e. the the gap between the global model and the global optimum model decreases as we increase the
number of communications. However, increasing K decreases the gap more than increasing ¢. To prove this

statement, we denote the success probability after ¢ transmission attempts by U,Eé). According to (D.1),

‘
(0) —fo2rY 1
U,"=1-E 1-— z I | _
k . < ‘ 1 +0r;‘§llwl‘a>

redy
() 2 e 1
<1—Eg, [1—Le 8 [ ————
' };I 1+9Tk||x||““1
<w, (6.12)

where, in (a), we have used Bernoulli’s inequality [113]. When we increase K to (K, £ > 1, from the upper

bound in Corollary 6.1 we observe

L/ip
(KE

L/p
=~ KE

/u

Constant; + Constant, X Z Constant; + Constant, x Z

kU(l quU(l)

Constant, + Constant, x Z
k=19 kU

where we have used (6.12) in (a). Although increasing K is more powerful compared to increasing ¢ in
decreasing the gap, it consumes more resources since, during each round of the learning process, the scheduled

devices perform F steps of local update.
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6.4.2 Scheduling Policy

The optimal scheduling policy minimizes the global loss function, and can be obtained from the solution to

the following optimization problem:

minimize E[F(w
.
N

subject to qu =M, (6.13)
k=1

qx > 0, Vk € {1, ,N}

where the first condition is due to the fact that the BS allocates M resource blocks for the learning process.
To solve (6.13), we need to understand how scheduling affects the global loss for a given w (global model

parameters). Since in general this is impossible [30], we use the convergence bound in Theorem 6.1 to

approximately solve (6.13). Thus, we can obtain a sub-optimal solution to (6.13) by solving

-1

N
minimize E p—kq
= Uk *

{ar}

N
subject to qu =M, (6.14)
k=1
qr > 0, Vk e {1,....N}.

Now, consider the following optimization

minimize

{ax} ; k
>

subject to (6.15)

qr > 0, vk € {1, ,N}

By contradiction, one can easily prove that solution to (6.15), denoted by ¢7, ..., ¢k, satisfies Z,ﬁ.v:l q; =M.
Thus, (6.15) is equivalent to (6.14), i.e. g7, ..., ¢x is also the solution to (6.14). (6.15) is a geometric program,
and it can be transformed to a convex problem [97]. Therefore, we can find ¢, ..., ¢} using CVX or any
other convex solver [114]. Finally, the (sub-) optimal® policy for Scheme II is achieved when g, = %. Note

that the optimal policy for Scheme II does not necessarily perform better than Scheme I since convergence

rate and the upper bound in Theorem 6.1 for Scheme I are different from Scheme II. In fact, it is only

5For the rest of the chapter, by optimal scheduling policy we mean the scheduling policy that minimizes the convergence
bound in Theorem 6.1. This scheduling policy is optimal for (6.14) and sub-optimal for (6.13).
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guaranteed that, with optimal policy for Scheme II, the upper bound in Theorem 6.1 performs better
compared to other Scheme II scheduling policies.
Finally, it is worth mentioning that, according to Lemma D.2, the optimal scheduling policy minimizes

the variance of the updated global model at each averaging step.

6.4.3 Comparison with the Existing Works

Existing works, such as [35, 36, 37, 38], assume that the BS always successfully recovers the transmitted
information of the scheduled devices. For example, [36, 37, 40] use sampling Scheme II with probabilities

{pr} besides the following averaging approach:

1 N M

k=1m=1

at t € . To study this averaging approach when unsuccessful transmission probability is greater than zero,

we modify it as

it S0 M 1(k € Si_p(m),SINRy,,, >6) =0

LSV S 1 (k € Si—p(m), SINR ,,, > 0) vf

otherwise

In the following, we prove that this averaging scheme does not solve (6.1) when unsuccessful transmission
probability is greater than zero and varies across the devices. In this regard, we focus on the following

averaging approach:

1(keS SINRg ., > 6
wy = wy E+ZZ =p(m), SR, > 6) (vf —wi_p), teZm  (6.18)
k=1 m— IZk 12 1(k € St—g(m), SINRg > 0)

where we define § = 0. It is straightforward to show that, when M = 1, (6.18) is same as (6.17).
In Appendix D.3, we prove that by using (6.18) for updating the global model parameters at t € Zg,

instead of (6.1), the algorithm converges to the solution to the following problem:

min F(w) = ZpkUka(w). (6.19)

Since (6.18) and (6.17) are equal for M = 1, we can conclude that the employed learning approach by
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[36, 37, 40] does not always solve (6.1). In fact, one can easily understand that (6.17) is biased towards
devices with higher success probabilities.
Finally, it is worth mentioning that (6.16) can be considered as a special case of (6.6), i.e. (6.6) simplifies

to (6.16) when all transmissions are successful (SINRy, ,,, > 6 and Uy, = 1, Yk, m).

6.5 Simulation Results and Discussion

Cellular Network: BS intensity A is 0.001 [points/area]. We assume in each cell there are N = 100 user
devices and each BS allocates only M = 20 resource blocks for the distributed learning process. We also set
02=10"% a =4, and § = —15dB.

Datasets: We evaluate our proposed federated learning on both real and synthetic datasets. For real
data, we use MNIST [115] and distribute our data similar to [37] in a non-i.i.d. fashion. Specifically, each
sample in MNIST dataset is a 28 x28 image of a handwritten digit between 0 to 9. We distribute the dataset
samples such that each device has samples of only two digits and the number of samples at different devices
is different. For synthetic data, we follow the same setup as in [116, 37, 36]. In this regard, we generate
samples at device k, denoted by (X}, Y%), using y = argmax (softmax (W + b)), where Wy, € R10*x60 and
br € R0, Each element in W, and by, is a realization of N'(uy, 1), where uy ~ N'(0,&). Thus, & controls the
degree of difference between local models at different devices® [36]. Moreover, z € R, The j-th element
(feature) in z is drawn from N (v, j, j~*2), where vy, j ~ N(By,1)" and By, ~ N (0, f3). Thus, § controls the
data heterogeneity. Finally, the number of data samples at device k, denoted by ny, follows a power law
distribution. In this chapter, we set @ = 1 and B =1.

Model: To examine the performance of the proposed FL algorithm on the discussed datasets, we use
a three layer neural network with 300 hidden units at each hidden layer. For MNIST datatset, input of
the model is a flattened 784-dimensional image. For the synthetic dataset, an input of the model has 60
dimensions. We use ReLU (rectified linear unit) activation function for the hidden layers and softmax in
the output layer. At the beginning of round k, k € {0,1,2,..., K — 1}, we set the learning rate as n; = 1%,
where kE <t < (k+ 1)E. We measure the performance of our model with regularized cross-entropy loss,
where we use /3-norm regularization with regularization parameter 10~%. Therefore, the local loss at device

k is computed by

1
Fy(w)=— % CrossEntropy(f(w;x),y) + 10~*|wl3,
k
(z,y) €Dk

6When & = 0, elements of W}, and by, at all devices are drawn from the same distribution, i.e. N'(0,1).
7Uk,j remains the same across j-th feature of different samples of device k.
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where f(w;z) denotes the neural network prediction for input = [37]. The global loss is a weighted average
of the local losses as given in (6.1).

Benchmark: When M = N and U, = 1, Vk{1,..., N}, the BS receives the local model parameters of
all devices successfully. Under this assumption, if all devices use their full batch and F = 1, the distributed
learning algorithm is equivalent to the centralized full batch gradient descent. This scenario can be regarded
as a benchmark for our proposed algorithm. In Fig. 6.2, performance of the centralized full gradient descent
with 79 = 1 is shown in terms of global loss and accuracy over both MNIST and synthetic datasets. Accuracy

is defined as the percentage of correct predictions.
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Figure 6.2: Performance of the benchmark algorithm over MNIST and Synthetic datasets.

Training: To train the local models at local SGD steps, for MNIST dataset, we use batch sizes of 64
and set 19 = 1. For the synthetic dataset, we use batch sizes of 25 and set 7y = 0.1. Since we use a smaller
learning rate for the synthetic dataset, we consider higher values for E at the time of simulation. Our codes
are available at [117].

Results®: In Fig.6.3(a) and (b), we measure the performance of the proposed FL algorithm in terms
of global loss and accuracy on MNIST dataset; Fig.6.3(c) and (d) also illustrate the performance on the
synthetic dataset. For Scheme II, we show the results with ¢, = %, i.e. uniform selection and ¢, = %, i.e.
(sub-) optimal selection. For MNIST dataset, the objective function of (6.15) at ¢ = g2 = ... = qn = %
is 7.09 and at the optimal point ¢, ¢3, ..., g5 is 6.48. For the synthetic dataset, these values are 6.89 and
3.66, respectively. Thus, optimal scheduling has more effect on the synthetic dataset which can also be
understood from Fig.6.3. By calculating B in Theorem 6.1 for Scheme I and Scheme II with optimal
scheduling, we expect that Scheme I performs better on MNIST dataset and Scheme II performs better on
the synthetic dataset. This is also illustrated is Fig. 6.3 and is in compliance with our discussion in Section
6.4.2. Moreover, as explained in Section 6.4.3, previous works, such as [36, 37, 40], cannot be used for

wireless networks since they do not include unsuccessful transmission probability. This is also shown in

8To make a fair comparison, we have illustrated the average performance over multiple trials.
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Fig. 6.3, where we illustrate the performance of the introduced setup in Section 6.4.3.
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Figure 6.3: In (a) and (b), f =2 and F =1. In (¢) and (d), £ = 2 and E = 20.

We provide more simulation results in Fig. 6.4, 6.5, 6.6, and 6.7 where we study the effects of K, ¢, and
E on the performance of our algorithm. For Scheme I sampling, we show the results in Fig. 6.4 and 6.6. For
Scheme II sampling with ¢ = %, we show the results in Fig. 6.5 and 6.7. Note that, when ¢ = % in Scheme
II, both schemes select users uniformly; however, Scheme I selects without replacement, while replacement
is allowed in Scheme II. We see that Scheme I performs better than Scheme II with uniform selection. This
can be also understood from Theorem 6.1. Finally, it is worth mentioning that, with appropriate tuning

of the hyper-parameters (K, ¢, and E), we can reach the benchmarked performance levels.

6.6 Conclusion

Federated learning algorithms cannot be employed in the real world scenarios unless they consider the
scarcity of radio resources and unreliability of wireless transmissions. In this regard, in this chapter, we have
proposed a federated learning algorithm that is tailored for unreliable and resource-constrained wireless net-
works, where success probability varies across different devices. Our proposed federated learning algorithm
incorporates the success probability in the averaging step. Thus, as the first step towards designing the FL

algorithm, we have used stochastic geometry tools to calculate the success probability. We have studied the
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Figure 6.4: Performance of the proposed FL with Scheme I sampling over MNIST dataset. In (a) and (b),
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convergence of the proposed algorithm. Specifically, we have proven that the algorithm converges with rate
(’)(%) for strongly convex and smooth problems on non-i.i.d. data. The effects of computation, communica-
tion, and scheduling on the convergence rate of the algorithm have also been investigated. Finally, we have

verified our algorithm through experimenting on real and synthetic datasets.
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Chapter 7

Summary and Future Directions

7.1 Summary

In Chapter 3, using tools from stochastic geometry, we have derived the conditional success probability (CSP),
its moments, and its CCDF (meta distribution) for uplink and downlink NOMA. The spatial distribution of
uplink interferers is required for deriving the analytical results. We have proposed two point process models
for spatial locations of the uplink inter-cell interferers by moment matching (BS/user pair correlation function
matching). Using these models, in Chapter 4, we removed some simplifying assumptions that we make in
Chapter 3. Specifically, we derived the uplink coverage probability (first moment of CSP) while including
interference correlation and removing distance-based ranking assumption.

Most of the existing works assume that ranking users in each NOMA cluster based on their distances,
instead of the complete CSI, is a valid approximation. In Chapter 4, we studied the effects of this ap-
proximation on the coverage probability analysis in the uplink as well as in the downlink. Specifically, the
accuracy probability, which is the probability that the distance-based ranking matches ranking based on the
instantaneous signal power, has been defined and derived for Rayleigh and Nakagami-m fading channels.
Effects of NOMA cluster size, path-loss, and user selection on the accuracy probability are also investigated.

In Chapter 5, we have derived the distribution and mean of the sojourn time in multi-tier cellular networks.
In multi-tier networks with maximum biased averaged received power association we need the chord length
distribution in weighted Poisson Voronoi tessellation. In Chapter 5, we have derived the area of contact in
weighted Poisson Voronoi tessellation from which we have obtained the linear contact distribution function.
Then, chord length distribution is obtained from linear contact distribution function. Chapter 5 also studies

the relation between mean sojourn time and other mobility-related performance metrics. Specifically, it
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shows that mean sojourn time is inversely proportional to the handoff rate. Effects of different parameters
on mean and distribution of sojourn time are also investigated in Chapter 5.

In Chapter 6, we study the performance of distributed machine learning algorithms in cellular wireless
networks. Previous works ignored the scarcity of radio resources and unreliability of wireless transmissions,
when designing the learning algorithms. In this regard, in Chapter 6, we have proposed a federated learning
algorithm that is tailored for unreliable and resource-constrained wireless networks, where success probability
varies across different devices. We have studied the convergence of our algorithm and proved that the
algorithm converges with rate O(%) for strongly convex and smooth problems on non-i.i.d. data. The effects
of computation, communication, and scheduling on the convergence rate of the algorithm have also been

investigated in Chapter 6.

7.2 Future Directions

Design and analysis of improved multiple access methods: Meeting performance targets and sup-
porting standard services of 5G and B5G necessitate efficient user access mechanisms. In this dissertation,
we have focused on the large-scale performance of power-domain NOMA in single-antenna setup and calcu-
lated its gain over orthogonal multiple access (OMA). Although, NOMA seems promising for this scenario, it
has been shown recently in [118] that power-domain NOMA is inefficient in multiple-input-multiple-output
setups compared to conventional Multi-User Linear Precoding (MU-LP) and Rate-Splitting Multiple Access
(RSMA). Moreover, extra overhead, user grouping, receiver design, and complexity of NOMA diminish the
gain of NOMA over OMA. Future works need to address the existing challenges of NOMA to make it bene-
ficial for future use-cases. Also, Large-scale performance analysis of RSMA in MIMO setup and comparison

with MU-LP and NOMA is an open problem.

Mobility analysis of integrated terrestrial-aerial networks: With stringent requirements in future
generations of wireless networks and emerging applications in new vertical sectors, mobility related challenges
become more noticeable. In this dissertation, we have studied the sojourn time distribution and its relation
to handoff rate for multi-tier terrestrial networks. We can use sojourn time distribution and handoff rate for
resource allocation and mobility management to improve network performance. For example, when a user
enters a new cell, sojourn time distribution can be employed to avoid an unnecessary handoff based on the
user’s distance between to the BS. Moreover, analysis of different handoff types and handoff in more complex
scenarios is necessary for future applications. For instance, Xn-based and N2-based handoff rate analysis for

understanding effects of mobility in 5G networks is required for better resource allocation, or considering
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Poisson Line process to model cars mobility in 5G networks can be insightful.

Improved federated learning methods and theorem analyses in wireless networks: Our pro-
posed algorithm modifies FedAvg such that it converges in wireless medium under resource scarcity and
transmission unreliability. Improving the convergence rate of the proposed algorithm by predicting clients’
drifts, sharing more local information besides the updated local model, and client sampling based on data
distribution seem promising. Moreover, FedAvg on non-i.i.d. data lacks theoretical guarantee in a convex
optimization setting. Similarly, convergence analysis of our algorithm, which can be regarded as a modified
version of FedAvg, with convex loss functions is an open problem. Finally, our results can be used in network

design for edge computing and spectrum management [119].
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Appendix A
Appendix to Chapter 3

A.1 Proof of Theorem 3.1

We first derive the CSP P 1,y for the m-th rank uplink NOMA user as follows:

Py () (0) =P (SIR () > 6 | Dy, tx)

N
:P<hx(m) >e|x<m>a<z hellal =+ > by x@w) |<1>U,tx>
rEPy i=m+1

N

—, (A1)
H 1+9H$(m>H ]|~ _H L+ 0|z () |2y =
1=m-+1

where (a) follows from applying the CCDF of the unit mean exponential distribution of h and then the

Z(m)

Laplace transform of the unit mean exponential distribution of h, and h Note that &y represents the

KON
superposition of two independent point processes, namely, the inter-cell interferer point process ®; and point
process of users located in the typical Voronoi cell (intra-cell users).

Next, we derive the b-th moment of CSP M, (,,) = Egy, [Psb,(m)} as follows:

N—m

1 b 1 b
E, , (A.2)
};I <1 + 9||:L'<m>||“||x|“) ] (1 + 9||=’E(m)||a?"a) ]

Part A Part B

(@)

My (m)y = E Ee

Z(m) 1

where (a) is obtained by noting that (i) @y is the superposition of the inter-cell and intra-cell point processes,
(ii) the inter-cell interferers’ point process and the intra-cell interferers’ point process are independent, and

(iii) conditioned on the user at rank m, distributions of the distances of the intra-cell interfering users from
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the typical BS are i.i.d, so we can replace [[z(;|| with  [15]. Using the Model 1 for inter-cell interferer

point process in Section 3.3, we can approximate Part A as follows:

Es,

1 b 1 Nb
~E | Z(m
1l (1+e||x<m>||a||x||a)] 11 <1+9||x<m)||a||x||a> o

TE€P1 zE€Dp

(a) i 1 e 2

< exp —271'/\b/ 1—- < — > (1 — ¢~ (12/5)Apmr )rdr ’
/ L+ 0|z i) [|*r—

where we approximate ®; with ®; and @1 is same as the parent process (which is a PPP) with co-located

N daughters. The last equality is obtained from the probability generating functional (PGFL) of PPP.

Similarly, using the Model 2, where we approximate ®; with E)I, Part A can be derived as follows:

1 b 1 b
o[ () o
xg <1+9||x<m>||allx|‘°’) ] wg L4 0] |||~ (m)

oo

b
= exp _27r]\/')\b/ 1— 1 (1 _ e—(12/5)xbm2> rdr
) L+ 0|z [[@r—

Now, Part B in (A.2) is derived as follows:

Eg,

1 b yi 1 b
_ d
(1 +9|$<m>|“r‘a> :E(m)] / <1 +9||$<m)||°'7“‘“> T (7 N l) dr

12 () II
1 4—3 ,—(5/) Ao |2 (my |22
_ (5/2)Ab7r\|:c(m)\|26(5/4M"””””<m>”2/ L o
0 (1+ 6tv)

Finally, Theorem 3.1 is obtained by averaging over the desired link distance using (3.8).

A.2 Proof of Theorem 3.2

Substituting (3.6) in (2.1), the CSP for the m-th rank user yields

Iintra + Iinter

(m) (m) 1
P, (my(0) =P < — | dp,tx
() <5mPBsho|ff0||a 9| b )

o Iinter 1 mfl )
((:)[P (m) < ,_M |<I)B,tX
ﬂmPBsh()”(ﬂ()”*O‘ 0 67n

b —«
YE,, |exp{ —cmllaol® | 3 halla

z€®p\{zo}
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- I !
veta(oo | T Cmlieoll Il
where (a) is obtained by using (3.4). When ﬂm/ﬂ—zzr:ll i is not positive, Py (m)(#) = 0. Therefore, in the
following, we consider £,,/0 — Z:’;l Bi; > 0. (b) follows from the exponential distribution of hg, applying
-1

m—1
(3.5), and setting ¢, = (9 - ﬁi) . Using P (), now we can derive M, (,,) as follows:
i—1

b
(2) ! )
My (1) =E
b,(m) 11 (1+cm||xo||"||$||‘“

z€Pp\{zo}
b
(®) 1
e / l (1+cmRsn|x||—a>] P
R2\b(0, Ry )
(© [ (b k+1 k pak ookt
=Eg,, |exp —27T>\b/2<k)(—1) ek RY i+ec Rar—a)de
k=1 maim

R, -

—~

i)/exp {mbrz S (Z) (fl)wcg&% Py (ko — 6k — 6 +1; cm)} Fr,, (r)dr,
5 k=1

where the expectation in (a) is over the point process ®g, (b) follows from probability generating functional
(PGFL) of PPP [41] outside b(o, Ry,), (¢) is obtained by using the polar domain representation and by
applying the binomial expansion, and finally, Mj, (,,,) in (3.21) is obtained by calculating the integral in (d)
where fr_ (r) is given in (3.20).
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Appendix B

Appendix to Chapter 4

B.1 Proof of (4.6)

In two user uplink NOMA, transmission success probability of the near user to the BS (Pclgf( )) is obtained

1
by

PSP (1) = P (success of near user | received signal from near user is stronger than far user)
x P (received signal from near user is stronger than far user)

+ P (success of near user | received signal from near user is weaker than far user)

x P (received signal from near user is weaker than far user). (B.1)
We can write the second and fourth terms in the above equation as

P (received signal from near user is stronger than far user) = P (hlr&‘;‘ > hgr(;‘)l)

IP (received signal from near user is weaker than far user) = P (hlra? < hgT&?)

It is worth mentioning that, according to Definition 4.1 in the thesis, second term in (B.1) is the (ranking)
accuracy probability and fourth term is its complement.

Next, we simplify the first and third terms. Note that in the SIC process, receiver (BS) first decodes the
strongest signal by treating other signals as noise. Then, it regenerates the decoded signal and subtracts the
regenerated signal from the composite received signal and proceeds the SIC process on the remaining signal

by decoding, regenerating, and canceling the second strongest signal and so on. Thus, when received power
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of near user is stronger than far user, BS decodes near user’s signal in the presence of interference from the

far user, and we can write the first term as

IP (success of near user | received signal from near user is stronger than far user)
—Q

_ ]P) Ptxhl'l"(l)

PtthT'(_Q()l + Iintcr + 02

>0 | th‘ (1) > hQT(Q) }

where, in the denominator of the above equation, the first term is due to the interference from the far
(weaker) user, second term is due to the interference coming from transmissions in other cells (inter-cell
interference), and the last term is the noise power.

On the other hand, when the near user is weaker than the far user at the BS, BS first decodes the far
user’s signal in the presence of interference from near user. Then it decodes the near user’s signal (without
interference from far user since signal of far user is removed in the SIC). Thus, we can write the third term

as

IP (success of near user | received signal from near user is weaker than far user)

_p Ptxhgré? P Ptxhlr(l)
Ptxhlr(z? + Linter + U»,QL ' Tinger + 02

>0 | hl’l“(l) < hg?”(2) }

Similarly, one can derive (4.7), (4.8), and (4.9).

B.2 Coverage Probability in Uplink NOMA With ISP-Based User
Ranking

We consider 2-user uplink NOMA, and assume the network is interference-limited. Without loss of generality

we can set P,y =1 in (4.6) and (4.7). Thus, we can write (4.6) and (4.7) as

PSP =P BT >0, har > horp 6 + P M) > 0, M) >0, hnr§ < horg
cov,(1) hz’l”é? ~+ Iinter M @) hlr&? + Linter Tinter ) @

(B.2)

hyr ¢ har % hor
PCIE\E(Q) :]P){ W >07 @) >9 hl"’ 1) >h27"(2)}+P{h1r(2)>9 hl’]" (1) <h,27"(2)

hZT(Q()l + Iintcr Ilnter (zl)l + Ilntcr

(B.3)
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where [ipter = Zzé% hz||z||~® is the inter-cell interference. According to Section 3.3, we can model ®1 by a
Poisson cluster process where the parent point process is a PPP with intensity function A (1 — e_(12/5))‘””’5“2) ,
and, in each cluster, two offspring points are located in the same location as the parent.

As explained in Section 4.4, due to the complicated forms of (B.2) and (B.3), in the existing literature,
it is assumed that the near user is always the strong user, i.e. P (hlr&‘;‘ > hz’l"é?) ~ 1; therefore, (B.2) and

(B.3) are approximated, respectively, by

hl’l“
Pcl\(g[v 1) = P = < >0 ; (B4)
’ h27’(2) + Linter
th hg’f’
pust =pd 5~ gt (B.5)
’ h2r(2) + Imter Ilntcr

In the following, for Rayleigh fading, we calculate the above coverage probabilities and compare (B.2)

and (B.3) with (B.4) and (B.5), respectively.

Theorem B.1. (SIR distribution for ISP-based ranking) For Rayleigh fading, PISP(l) and P (2) can be

cov

obtained by

ISP
Pcov,(l) / / cov, (1)|r1,r2f7"(1) r(2) (Tlv TQ)drldTQ

1
/ / ( & Ll [r1,m2 (0ry) + N EImcer\ThTz (9?”; +0ry + 927’3)
146 ( f) 146(2)

1 1 0 6
10 < 1) (1 - - )£| ( n ) )fm oy (r1ra)drydry,
1+6(2)  1+0(2) 1=0" 1-90 w

(B.6)

0o
Pclc?\?@) = / ~/O Pcov (2)|r1,r2fr(1),r(2) (7‘1, TQ)drldTQ

1 1 0 0
+ 1(0 < 1) (1 - a a>£1intorlrlar2 (1 _ 07‘? + 1 _ 07”%) >f7‘(1),7“(2) (Tl,TQ)dT]dTQ,
1+9(%) 1+9(%)

(B.7)

where P8

cov (1)|r1 T2

and PS

fyi (2)‘T i denote the conditional coverage probabilities of near and far users given

their distances from their serving BS. fr ., r., (r1,72) denotes the joint PDF of r(1y and r(3) and is given
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in Definition 4.2. Ly, \r . (s) = E e sl |y =1y, ro) =13] also denotes the Laplace transform of
the inter-cell interference given distances of the typical near and far users from their serving BS* From the

PGFL of PPP, we have

L perlry i (8) = €xp —27r)\/ (1 - (1+ sx*"‘)_2> (1 - 67(12/5»\7“2) zdx

Proof. We only provide the proof for P(Ef (1) Pclgf (2) can be proven following the same steps.

The first term in (B.2) can be obtained by

]P) hl’r(l) > 9 h, > h ]P) h > 9 a h —a I h r]ﬂ(l) o
W 17‘ ) 27"(2) 1 max 7”(1) ( 27“(2) + 1nter) , o @
=E [1(h > 08y (hors) + Finer ) )]
hQTﬁa 0
) o e
1 <Imter > 1_ 9) 1 (hl > 97’(1) (h2r(2) + Imter))]
hg?"_a 0
() (1)
1 > — hi > ho
( Iinter 1-— 9) < ! < (2)> >

For the second term in (B.2), we also have

—10<1E

1(0 < 1)E (B.8)

pl el g MW e e
]’Ll’l“(_lt)l"‘linter ’ Ilnter ! (1) 2 (2)

=P {h2 > max{ﬁr ) (hlr( 1 +Imter> ,ha (:i;) } 7iZ$ > 9}
X » hlr(_lﬁ‘
—E [1 (hz > 0rfy) (hl’"u) + Ii“ter)) ! ( Toter 9)]
har oy 6 o —a
JE R N
hir ¢ 6
(G )1 (o (2))

Finally, PISP(1 can be obtained by taking the expectation in (B.8) and (B.9) with respect to hy and hy. O

—160<1E

10 <1)E (B.9)

cov

Following the same steps as in proof of Theorem B.1, for PCI\(Q[S%) and PCO (2, Ve obtain

TCZPCl\é[VS(l) / / 1 + 9 Elmterl"‘lﬂ‘Z (0T?)f7-<1)7r(2) (T17 T2)dT1dT27 (B'lo)

1Note that in our proposed models, Iipter is independent of r(1y and 7(2).
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r

o0 oo 1
Ptey = /0 /O Tﬁlmerm“(ﬂr?+0r§‘+02rf‘) Fresyren (71, 72)drydrs. (B.11)
+o(z)

By comparing (B.6) with (B.10) and (B.7) with (B.11), we see that, the derived results in the existing
literature, which are obtained using MSP-based user ranking underestimate the coverage probability. This

is proved in the following corollary.

Corollary B.1. For Rayleigh fading, the MSP-based user ranking provides a lower bound for the coverage
probability, i.e. PMSP. PISPi , 1€ {1,2}.

cov,(i) = ~ cov

Proof. We only consider 6 < 1, since for § > 1, the proof is straightforward.

Since Ly,,,..|ri,r, () is a decreasing function of s, we have

0 0 o 0 62 o
EIinterl"'lﬂ? (Hrl + 1_9””2) = ‘ClitlterlTI;TQ (9T2 1 _ erl + 1 _ 9 >

< Elimerln,w (97‘3 +0rf + 027’3) .

Using the above inequality besides <1, we get Pg\f\?%) < PCIEV 1) A similar approach can be used

1
14+0ryry @

for the far user. O

B.3 Proof of Theorem 4.1

For Rayleigh fading and N-UE NOMA, the inner expectation over {h;}¥ ; can be derived as:

Egny |1 (hlr(—;; > har > e > ) )|

=K |:]. (hz’l"(;? - > hN’I"(N)) Ehl [ (hﬂ”(l) > hz’f’é‘;)}}
@) _ 2 (Q)
a —a —a "(2)
=FE |1 (hgr(2) > > th(N)) exp ——q
] ] ha (52)
=FE |1 (hg?"(3) > > th(N)) Ep, (hg?"(z) > h3’l"(3)) exp -
h ray « n Ty «
®) 1 3 [(T«s)) (T«s)) }
E (1 (hg?"(s) - > h,NT(N)> ﬁ exXp § — Q
(©) 1 1 1

1 (r)" 14 (rw)® o (re@)” 1o ()" 4 (re* . (re-n)®
+ (2 T(3) T(3) + T(N) T(N) ' T(N)
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(i)

N
1
:FH241 (T(j))om

= j=1

where (a), (b), and (c) follow since {h;} are i.i.d. exponential random variables with mean .

B.4 Proof of Theorem 4.2

Using PDF of the link distance (4.1) in (4.13) yields

7“(1) ak oo 0o - ak
() ] =2/ / () Jr(r1) fr(ra)dradr
T(2) 0 r1 T2
oo [e'e} ak
:2(20/\7r)2/ / (Tl) Tlrgech”(rﬂrg)drgdrl.
0 r1 T2

Applying changes of variables % = and r = v, we have

ak 0o 1
r .
((U) _ 2(20)\71’)2 / / uak—3v3efc)\7r(1+u%)vzdudv
T(2) o Jo

1 [e%s}
= 2(2cAr)? / ut? / vie” ATIHIY qydu,
0 0

E

E

Applying eAr(1 + u—lz)v2 =t in the inner integral yields

ak 1 [ —t 1 ak+1 1 ak/2
te~"dt d d
(”1)) :2(20)\7r)2/ u“k_3/ << du:4/ " :2/ ——
7‘(2) 0 0 2(0)\7'(')2(1 + F)z 0 (1 +u ) 0 (1 + 1‘)

2 ak ak
= Frl2,—+1,—+2:—-1]).
o¢2k+12 1( ) ) + ’ 2 + ) )

E

Finally, Theorem 4.2 is obtained by o Fj(a,b;¢;z) = (1 — 2)"* o Fy(a,c — by ¢; =%5).

7 z—1

B.5 Proof of Corollary 4.3

From substituting (4.1) in (4.11), we get

00 poo ) , N T,e—cAvrr?
A= N!(2C)‘7T)N / / te / 7“16_C>\7W1 H ?7adTN ce d’l"gd?“l. (B.l?)
0 r1 TN-1 i—2 Zl, (7;])
Jj=1\r;

Ti—1

Next, we simplify (B.12) by applying changes of variables r1 = uy, =wu; for i = 2,..., N. Since we have

8(""11"'»7‘N)
O(u1, - ,un)

Uy
U Uz Us

ri = i =2,...,N, the Jacobian matrix J = is a triangular matrix and its determinant is
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equal to the product of the main diagonal entries, i.e., det(J) = vazl g;? = HfVQ ﬁ Moreover,

after changes of variables the region of integration is as 0 < u; and 0 < u; < 1 for ¢ = 2,..., N. Therefore,

(B.12) can be written as follows:

2
u? u; Uy, —cA “71
A = N!(2¢cAr) / / / ue C)‘”ul ( L Hk 2 k PR ey ) dup - - - dugduy
1+Z Hn:j+1 Up

u; ! Hk*Q ug?  on-1 —Ar (14N, T up?)ud
20)\7r —— ug e i=21lm=2%m )% dyy duy - - - dus.
1 + Z Hn=j+1 Up JO

Finally, rewriting Hfiz uy Ty uy? as ]_[Z 5 u; " 2N=D and applying cAr (1 + ZZ ) - m2> ud =t

yields

,372(1\74) 00 N—-lg—t
A o / / 1. / th e tdt < duy - - - dug
1+Z Hn:j+1 Up JO 9 <c>\7T [1 +ZZ QH —o Um })

—3 2(N—1)
= N( )oN= 1/ / || duy ---dug, (B.13)
N )
O (14 T M wn?) TR A

where the final equation is obtained by using the definition of the gamma function. According to (B.13), A

depends on a and N; it does not depend on the BS intensity A.

B.6 Proof of Theorem 4.3

For Nakagami-m fading and N-UE NOMA, the inner expectation over {h}¥ ; can be derived as:

Eqny |1 (hargs > hargy > > bl )|
=E |1 (hgr(_z‘))‘ > > th(_A‘,)‘)> /h:O(T(l))Q %eghldhl
(2) .
@ 1 (hg?"(;()l S>> th&f,")) %h? (:E;i)am /100 ﬂnfle_%mm(:g) dt1]
1 (hg’r’@()l S>> th(z\?)) (%@)2 (:E;;)am
./100 t;nl/? . hgmlexp{—g‘hQ {1 + i (é;) Hdhgdh]

m 2 am 2am
) o ) () (fw @ 3"
1 (h3r(3) Zz hNT(N>) (F(m)9m> (7“@)) (7"<3>> E

=E
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/ t’ln’l/ t%mlexp{—mhg |:t2 (T(Q)> + t1to (m) ]}dt2dt1
1 1 Q T(3) T(3)
m N am 2am (N-1)am

© ( m ) (T(l)) (”2)) 3 <T<N 1>) / / / grtgzmet (N -1m-1

F(m)Qm T(2) 7“(3) 7“(1\[) N

s m N-1 o, aN—-1
/ AN expd —Zhy |1+ ( “) Htk dhndty_1 - - dtadty.

0 { i=1

where (a), (b) are obtained by changes of variables hy = ho (;21;) t1, and hg = hg (”—2;)& ta. (c) follows by

averaging over hs, ..., hy. Finally, Theorem 4.3 can be obtained by applying ty = & {1 + Z (T(—)> ,CN:_Zl tk} .

T(N)

B.7 Proof of Corollary 4.4

From (4.4) and Theorem 4.3, we can derive A as follows:

N-1 (7 \*™"
= <T(N))
N-1{ra \* N-1

[1+Zi:1 (T(N)) k=i t’“]

Ht”” Ydtn_q---diadty, (B.14)

where expectation is over {r(; }. Following the same steps as Corollary 4.3, we have

N—1 ) am
IT= (T(iw)
o n-1, 1™
[1+Z (T(N)) k=i tk]

N!(Nfl)!2N*1/0 /01

which is independent of .

HN u—3—2(N—j)+(j—1)am
Jj=2"J

duy - - - dug,

Nm N i 9 N
1+Z k i Uk+1tk> (1+Z¢:2 [Treowy )

B.8 Proof of Corollary 4.5

Assume that M users are associated to the typical BS. Here we have used [M] to denote the set {1,2,--+ , M},
and we have used the notation P (hummr(_ui]m) > M) | U= [M]) to emphasize that the NOMA
cluster is formed by selecting the nearest and the farthest users from the set U, where U includes ranks of
users that we are allowed to select, Ui, = minl/ is the rank of the nearest user, and U,.x = maxl/f is the
rank of the farthest user. Note that removing one user from the set [M] corresponds to the case that M — 1
users are associated to the typical BS. Let assume that user ¢ is removed from the set [M], and the NOMA

cluster is formed by selecting the nearest and the farthest user from the set [M]\ {i}. Based on value of i,
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two different scenarios can occur:

1) When i € {2,---, M — 1}, the nearest and the farthest users in the set [M]\ {i} are users at rank 1 and

M, respectively; therefore,
P (Rt Tty > Mt iy | U= IMINAEY) = P (Pt > Pt gty 1U = [M]).
2) When i € {1, M}, we can show

P (huminr(_uilm) > humaxr(_u(?nax) | u = [M] \ {Z}) < P (humm ( ) > humax (L{max) | u [ ]) .

Therefore, when we select the nearest and the farthest user for the NOMA cluster, the accuracy probability
increases as the size of set of users that we are selecting from increases.
To complete the proof we need to show P (hir( N> hyr Y [M]) <P (hlra')l > hur iy \ [M]) , where

i,j € [M]. From (4.4), we have

IP’(h Gy > hirgy [M]) = BEnin {]E%Mm [1 hirgy' > hjr(ﬂ)”

(
(%) En, h; []E?”(l)vT(M) [1 (h 4 ) > hy T(M))H
[

Y By [EM),T(M) 1 (hlr(l? - hMT(A?OH

=P (g > harr | [M]),

where (a) is obtained since for any realization of user point process that hir( )y > h]r( 5 is satisfied, h; 7"(1) >
hjr(M) is also true, i.e., h; i ) > hjr( ;‘ is a sufficient condition for h; i1 ) > hjr(M) (b) follows since all the

channel power gains are i.i.d.
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Appendix C

Appendix to Chapter 5

C.1 Proof of Proposition 5.1

From (5.8), we have B (X(O), ﬁTTOJ) UB (X(T), 7”5(5 ) C Ag;(ro,0,v,T, Br;). To complete the proof we need

to show that Ag;(ro,8,v, T, Bk,;) C B (X(o), T) UB (X(T), ol )

Consider a point y € B (x(t), %)7 0 <t < T. Let us represent y in polar coordinates as ((, ),
2

where ( is the distance between y and the origin (x(0)) and ¢ is the angle made between the line segment

from the origin to y and the positive z-axis (user’s trajectory) (Fig. C.1). Using triangle equations, we have

ly — x(®)]| = /€% + v2t2 — 2(vt cos ¢. Since y € B (X(t), ng)), 0<t<T,

ro(t)? r2 + 022 — 2rgut cos 6
%+ 02 — 2¢utcos p < 0(2) _ Tt 5 0 )
Biej Brj

Rewriting the above inequality gives

rd 1 7o COs 0
C2_ﬂT§,S ﬁ—l v22 4+ 2t (cosp — 5]% , 0<t<T.
J :j 0

For fi; <1 (0 < -~ — 1), the right hand side of the above inequality is a convex function with respect to
kj

t. When z € [a,b], for a convex function f, we have f(z) < max{f(a), f(b)}. Using this property of convex

2 1 ¢
CQ*%Smax 0, 2z —1 V3T? + 20T CCOS<P*TOC§S ‘
Bk Bies &

functions yields,

130



N 12+ v2T2 = 20 vT cos @
\

1
1
1
1
1
1
1
v\ s
1
1
1
1
1
1
1

] Viz+ vztg‘—\ZZ vt oS @
\

User Trajectory

Figure C.1: A geometric illustration for proof of Proposition 1.

Therefore, depending on the parameters, we have

2 2 1
& "0 0, or (? T < (ﬂz - 1) v?T? + 20T (( CoS p — fo COSQ) . (C.1)
kj

_ Y <« _
2 = 2 = 2
ﬂkj ﬂk;j 51@]'

We can rewrite the inequalities in (C.1) as

rd r2 +v2T? — 2rgvT cos 6
¢t < 573’ or (24 v2T? —2¢vT cosp < =2 32 . (C.2)
kj ki
< T8 s equivalent to [ly — x(0)|| < 22, and ¢2 + v2T?2 — 2¢oT cos p < Tot?T =2rovTeos0 4 o vivalent to
2 /30 q y e, © q
kj J ki
ro(T r ro(T
Iy = ()]l < 3D Thus, y € B (x(0), 2 ) UB (x(T), 5L).

C.2 Proof of (5.19)

Before proving (5.19), we provide the Taylor series expansion of arccos and arcsin. They help us to derive
the final result in (5.19).

The arcsin function has a Taylor expansion:

_ = (2n)! 2?rtl
arcsin(z) = Z 22(71(71)!)2271 1 (C.3)
n=0

By taking derivative with respect to x from both sides of (C.3), we get

o0

1 B (2n)! 2
NiEreh ; pETEEAN (4
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Using arccos(x) = § — arcsin(z), we can write

oo
T 2n+1

arccos(x) = =35~ Z n' Tl (C.5)
When dx — 0,

(2n)! (x4 dz)?ntt
n(ph2  2n+1

o0
arccos(z + dz) = g - Z 5

n=0
oo i (2n)! 2?1 4 (2n + 1)2z?dx + O(dx?)
9 2n ()2
2 24 2(n)) o + 1
_T o~ (2n)! Pt - 22n 2
T2 LZ 20 (p)22n+1 Z 22n de +0(da”)
2 arccos(x) — de + O(dz?), (C.6)

where (a) is obtained using (C.4) and (C.5).

From (C.6), we obtain

6—vt Br—1 vdt
arccos (TO cos Y + Bk] Y >:

Brjro(t) 2Bk To(t)
. B2, —1)vdt
arccos (TO cos6 Ut) ( i ) + O(dt?) @
Brjro(t) 2\/,8,~c ro(t)? — (vt —rg cos9)
_ B2, —1)vdt
T — arccos ( vt = "o COSH) ( Y ) +0(dt?), (C.7)
ﬂk] TO

2\/52 ot (vt — ro cos 6)?

where (a) follows from arccos(—z) = 7 — arccos(z).

Using ro(t + dt) = ro(t) (1 + T;’(%z( vt — 1o cosf) + O(dt2)>, when dt — 0, (C.6), and Taylor expansion
of (1 +z)~! also yields

ArCCos vt — 1o cos 6 n ﬁﬁj +1  pdt
I =
ﬂkjro (t + dt) Qﬂkj ') (t + dt)

vt —rgcosf (vt —rgcosf)?  wdt 5;%]- +1 odt 5
arccos — + + O(dt =
( Brro(0) o2 Bro® | 28 o 00

_ 2 _1 _ L 0)\2
arccos ( vt = 7o 0059) vd? (5]” +1- (Wt 7 0(2)5 ) > + O(dtQ).
Brjro(t \/Bk ot (vt — rg cos 9) 2 ro(t)

(C.8)
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From binomial series expansion, we also get

2udt vt — 1 cos 9) 1
ro(t) - —— 220 ) 4 02de2 [ 1— — | x
Brj ( ol Br; < ﬂ,@)

20dt vt — 19 COS 9) 20dt 9
ro(t) + ———— )| —02dt? [ 1 — —- T (vt —rocos6)? 4+ O(dt
B ( ot B < 5@) \/ﬁkj ’ 0 coSOF+ O

(C.9)

Therefore, when dt — 0,

‘3 (X(t) rolt )> \ B (x(t+dt), M)‘ _ L To(®)?

Brj Brj Bi;
(vt — 70 COS 0) (61%] - ) vdt ro(t)?
— | m — arccos 5
I Briro(t) 2\/,82 ot (vt — 1 cos 6)? Bics

- 2 1 _ 2
— |arccos ( vt — "o COSH) vdt (ﬁkﬂz +1-— (vt — 7o C;)S 0) )
Brsro(t) \/5k ro(t (vt — o cos 0)° ro(t)

70(t)% + 2vdt(vt — 1o cos ) vdt \/ﬁ ot
kj

5 (vt — 1o cos0)2 + O(dt?), (C.10)
Bij Bkj

where we have also used (5.17) for d¢ — 0. Finally, (5.19) can be obtained by simplifying (C.10).

C.3 Proof of Theorem 5.2
We can derive E[L | tier = k] using (5.12), i.e

. z @) 1
[L | tier = k] = lim Hy(z | tier = k) i x L Hy(z | tier = k) (e

where (a) follows from L’Hospital’s rule.

2
Since |Ak;(r0,6,0,1, B;)| = ngo, we have
ki

d
d—Hg(z | tier = k)

=0

Pltior =) / / 2,70 (Z )\]d |Ag;(r0,0, 2,1, Brj)| ‘ _0) exp {— Z Ajﬂﬂ?krg} dédrg

jex
_ 1 2.2
= P(tieTk/o 2,70 (];C)\ / P — | Ak (ro, 0, 2,1, Brj)| L_Odﬁ) exp {j;c)\jﬂﬂjkro} dry.
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(Note that in the above equations we have used (3 = ﬁ%)
J

By setting z = 0 in (5.28), we get

d
A (r0,0.2,1 B)l | =

2rg 2 20 cos 0
sz [W cos # arccos ( Bry )} )

if (Bk; > 1) or (Br; <1 and arccos(fi;) < 6§ < m — arccos(B;))
0. if (Br; <1and 0 <6 < arccos(Br;))

—2mrgcosf if (Br; <1 and 7 — arccos(fBi;) <0 <)

2
kj

Therefore,

d
/0 - |Arj(r0,0, 2,1, Brj)| ‘ZZOOW = 21T (Brj) -

Substituting (C.13) in (C.12), we obtain

e NI (Brg) [ ) )
=0 Plier=k) /0 prgexpq = > Bl o drg

jek
@  2jex AT (Brj)
- 1/27
™ (Zjelc Aj JQk)

d
gHg(Z’ | tier = k)

(C.12)

(C.13)

(C.14)

where (a) follows from change of variable ek Ajwﬁ?krg = t. Finally, Theorem 5.2 is derived by substi-

tuting (C.14) in (C.11).
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Appendix D
Appendix to Chapter 6

D.1 Proof of Lemma 6.1

For device k at distance rj from its associated BS, success probability is derived as follows

U, =1 — E[1 (max {SINR(1), SINR,(2), ..., SINR,(£)} < 6) | k € S/]
4
[]E [ (SINRL(i) < 0)] | k € S,

f1s]s (2425 <0

14
(a) _9027,04 1
=1-E 1-— k _— D.1
D ( & H 1 +97’g|$”a> ( )

zePy

»e) i+1_ —i0 2, .« 1
] (_1)z+ e 0o ry Eq; -
: <% ' ;Ell(l%fﬁrgﬂxnfa)

(é) (=) exp {—i&a%? — / (1 — 1z> Al — 612/5>‘“x|2)dx}
1\ R? (1 +Org|l]|=*)
l i+1 2 > 1 —12/5 72
(=1 exp{ —ifo Ty — 2w\ l———— | (1—e Yedz p
7 \¢ 0 (14 60rga—)

where (a) is obtained by averaging with respect to the fading. (b) follows from using the binomial expansion.

=1-Eq,

=1-Eq,

ﬁ
=
MN

7

S
&M&\

K2

Iz
G
-

?

In reality, @ is a subset of the set of the participating devices in the federated learning. However, since
N is large in real world applications, selecting a device in each cell out of a massive number of devices for
assigning a resource block at the beginning of each FL round is almost identical to uniformly selecting a

point inside the cell. This model is referred to as model of type I in [22]. By studying the pair correlation

135



function (pcf) between a typical BS and interfering devices in this model, [22, 20] approximated ®; by a non-
homogeneous PPP with intensity function A(z) = A (1 — 6_12/5’\”||”””2>. In (c), we have used the probability
generating functional (PGFL) for the point process ®;. Finally, (d) is obtained by using the polar domain
representation.

Finally, note that averaging the success probability over r; blurs the distinction between devices and
removes the communication heterogeneity. In designing FL algorithms, however, we must incorporate the
systems heterogeneity. Specifically, in FL algorithms, we must allocate higher weights to devices with lower

success probabilities at the aggregation step which would not be possible if we averaged out 7.

D.2 Proof of Theorem 6.1

We follow the same procedure as in [37]. Therefore, we mainly focus on the parts that are different.

When we choose the learning rate as 7, = with 8 > 0 and v = max {4,8£,E}, it fulfills the

B
w(y+t)

following properties: i) 7; is decreasing with respect to ¢, ii) n; < Vt, and iii) ny < 24 p, VE. These

2L7

properties help us with the convergence analysis of the proposed federated learning algorithm.

In the following, we provide three lemmas which help us in proving the theorem.

Lemma D.1. Averaging step in the proposed algorithm is unbiased, i.e.
E['[Z)t] :1_]15, tGIE,

where the expectation is over sampling and success event.

Proof. When t € Tg, w; = wy; hence, from (6.8), we have

E [w] = [wt B +Z Z p’“ 1(k € S;_g(m), SINRg , > 6) (vF wt_E)]
k=1m= 1
(a) -
= wi—g + Z - Uk Z 1(keSi—g(m))E[1(SINRy,, >0)| ke StE(m)]] (vF —wy_g)
m=1
» M

=wi_p+ Z qk[k]kE > 1k € Si—p(m) Uk (vf —wi_g)

= m=1
= Wi E+Z QkUk £ —wi_p)

Z k _
= pkvt = Uy,
k=1
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where, in (a), the inner expectation is over the success event, and the outer expectation is with respect to

the sampling. O

Lemma D.2. When n; satisfies the aforementioned properties,
E [|041 — D41 ] < 407 E*G®B, t+1¢eIg,

where B = Zi\;l Dk (%ﬁ — 1) for sampling Scheme I, and B = Zszl Dk (%%k — ﬁ) for sampling Scheme

1I.
Proof. For brevity, in this proof, we denote the set of scheduled devices at time ¢t + 1 — E by S rather than

Si+1-E-

E [l @e1 — Oeg1)?]

2

N M N
Pk
=E |||wit1—E + gmzzl i 1(k € S(m),SINRy, ., > 0) (v)y1 — Wir1-5) — kzﬂpkvfﬂ
I~ M . N 2

=K Z Z quk 1 (k c S(m), SINRk’m > 9) (Uf+1 — th,E) — Zpk(Uerl — wt+1,E)

k=1m=1 k=1
. [ i Sl (k€ Sm) SRy > 0) — il )
= k:1pk U t+1 t+1-F
® g f: M 1(k € S(m),SINRy,,, > 0) — quk( k ) ’

VP — Weg1—
k:1pk 4w Us t+1 t+1-F
o 2
E | (Shoi1(k € Sm) SINRm > 0)) | — 2U2
(b) ) k 2
= Zpk 2772 E {Hvtﬂ - wt+1*EH } ) (D.2)
k=1 4 Uj;

where (a) is obtained from convexity of ||.||?, and (b) follows from

M
E lz 1(k € S(m),SINRg ., > 9)] = qx Uk,

m=1

where the expectation is with respect to the sampling and success event. In the following, we first calcu-
2
late E {vaﬂ - th,EHz}, and then calculate E [(Z%_l 1(k € S(m), SINRy, ,,, > 9)) } for each sampling

scheme separately.

t

> mVE(wf;ef)

i=t+1—-F

E[[loky: - weoe]’] =E
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(a)
<E

E Y HmVFk(wf;éf)HZ]

i=t+1-FE

A
INS

E

t
PsE 3 ||m<wf;sf>u2]

i=t+1-F

A
INo

(d)
ni_pE?G? < 4n}  E*G? < 4n}E°G?, (D.3)

where (a) is obtained by using Cauchy-Schwarz inequality. (b) follows from the property that 7, is decreasing
with respect to t. In (c¢), we have used Assumption 6.4. (d) follows from 7, < 214 .

In Scheme I, at the aggregation step, each device can use at most one resource block. Thus,

M 2 M
E <Z 1(k € S(m),SINRy ,, > 9)) =E | 1(k€S(m),SINRym > 0)| = quUs. (D.4)
m=1 m=1

However, in the second scheme, the BS may allocate more than one resource block to a device at a sam-
pling time. 1 (k€ S(m),SINRg,, > 6) is a Bernoulli random variable which takes value one with prob-
ability ¢xUy. For Scheme II, sampling and success event over each resource block are i.i.d.; therefore,
Zn]\le 1(k € S(m),SINRy, ,, > ) is distributed according to a binomial distribution with parameters M

and Uy, and we have

M 2
1
E <Z 1(k € S(m),SINRg 1 > 0)) = ¢, Uy (1 - quUk) +qU;

m=1
1 2772
O
Lemma D.3. When n; satisfies the aforementioned properties, for any t, we have
N
E [[[5es1 — w 2] < (1= umo)E ([ — w* 2] +n? (Zpioz +6LD +8(E - 1)202> .
k=1
Proof. See Appendix A in [37]. O

Note that Lemma D.1 and Lemma D.2 only study the averaging steps (¢t € Zg), while Lemma D.3
is a result of one step of SGD (for any ¢). Lemma D.1 shows that each averaging step is unbiased, and

Lemma D.2 shows that variance of each averaging step is bounded. When, t & Zg, w; = ¥; according to

(6.8).
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Based on the above discussion, at any ¢, we have

E [||1T)t+1 - W*HQ] =E {H@Hl — Vg1 + Vg1 — U)*HQ}
YE [H@tﬂ - 17t+1||2] +E {||17t+1 - W*HQ} +2E [(wtﬂ —0p41)" (B — W*)}
(b) o
< (1= )R [[lwy — w**] + 07 | Y piop + 6LT + 8(E — 1)°G* + 4E°G’B |, (D.6)
k=1
where the last term in (a) is zero based on Lemma D.1 and the fact that @; = ; when ¢t € Zg. In (b), we
have used Lemma D.2 and Lemma D.3.
For brevity, we define C' = Zgzlpia,% + 6L + 8(F — 1)2G? + 4E?G?B and A; = |jw; — w*|?. In the
following, we find v such that E [A;] < # at any ¢ after initializing with Ag. This is satisfied at time ¢t = 0
when v > yAy. Moreover, when 8 > 1 and v > %, E[A44q] < “7ir7 given E [A] < 747 The proof is

as follows:

E[A¢1] < (1 — pn)E[A] + 9 C

<<1_ ﬁ) v B2C

- yHt) v+t Py +t)?
y+t—1 B2C B—-1
W+w“’{ww+0f‘w+W4
(i)7+t_1u v

- (y+t)2 T T y+t+ 1

where (a) is obtained from v > % Thus, by induction E [A;] < ~47 at any t when v = max {%, ’YAO}-

Therefore, when 7; = b with v = max{Sﬁ, E}, we have

2
wu(y+t)

)

} max{% (Zszl p2o? +6LT + 8(E — 1)2G2 + 4EQG2B) v llwo — w*||2}
<

— *(2
E [[l@: —w’| e

(D.7)

where B = ijyzl Pk (%%k — 1) for sampling Scheme I, and B = Zszl Die ( 1 _ ﬁ) for sampling Scheme

Uk
11
After the averaging step at time T' (T € Zg), from L-smoothness of the global objective function F, we
have
o L 2
E[F(wr) - F'] < E [HwT — | }
1We set 8 = 2.
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@) L 4 al 2 2
< o =1 LT +8(E — 1)°G® + AE°G*B —w*|?
- 2(’V+T)max{ﬂ2 (k_lpkUkJrG +38( )°G” +4E°G Y llwo — w™||

< L
v+T

(Z pio? +6LT +8(E — 1)2G* + 4E*G*B >+M27||wo—w*|2]7

where (a) is obtained from wp = wy and (D.7).

D.3 Proof of Section 6.4.3

With slight abuse of notation, we define F'(w) = Zk | N p’“zk o~ Fi(w), and we prove that (6.18) solves
W =1 PrtUps

N
min -~ Fw) =Y %Fk(w), (D.8)
i1 2awr=1 P Un
which has the same solution as (6.19). Let us denote the solution to (D.8) by w*, and define o, = prUy, o =
25:1 ay, and aj, = < ; therefore, Zszl «aj, = 1. For brevity, we also define Hy, ,,, = 1 (k € S(m), SINRy, ,,, > 0),
where we have ignored the time index of S since it is i.i.d. over different sampling steps.

Since we are using a different averaging approach, we must check Lemma D.1 and Lemma D.2.
However, Lemma D.3 is not affected by the averaging steps; thus, it still holds (after replacing py with
a}.). We also need to change py to «j, in definitions of @y, Wy, ¢+, and g;. It is worth reminding that, for
sampling, we use Scheme II with ¢ = pg.

Moreover, according to (6.18), when there is no successful transmission, the global model parameters at
the BS do not change, which only affects the convergence rate (not the converging point). Therefore, to
prove the convergence of (6.18) to w*, we assume Zgzl Z%,:l Hy/ oy > 0, Le., at least one local update is

available at the BS at each averaging step. Given Yn,_, S _ Hys 0 > 0, we can write (6.18) as

w:ii Hrm vk tel
t N M ts E-

k=1m=1 Zk/zl Zmlzl Hk’,m/

In the following, we provide a lemma that helps us derive Lemma D.1 and Lemma D.2 for the new

averaging approach.

Lemma D.4. For Scheme II sampling with {4, = pr}, we have

M

I N M
Pt 1> Him >0

m=1 Ek’:l Zm’:l Hyr g E'=1m'=1
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Proof.

M H N M
E [Z k,m | Z Z Hk/7m/ > 0]

N M
m=1 Zk’:l Zmlzl Hk’,m’ k—1m/=1

M H N M
=> Eu,, [E l bm 1> How > O,Hk’mH
m=1

N M
Zk’:l Zm/:l Hk’,m’ k'=1m/=1

J\Z N M
ZP<Hk,m—1| Z Z Hk’,m/>0>

m=1 k'=1m’'=1

1 N M
N M | Z Z Hk’,m’ > OaHk,m =1
1+ Zk/:l Em':l, Hk’,m’ k'—1m/=1

m'#m
M M-1 1 N M N M
= Z . 1 +ZP Z Z Hk/’m/ = Z7Hk:,'m =1 ‘ Z Z Hk:’,m' >01. (Dg)
m=1i=0 k'=1m'=1, k'=1m'=1
m'#m

N M . .
When Hy,,,, = 1, we have >, >, Hyr e > 0. Moreover, resource allocation is i.i.d. over difference

. . N M . .
resource blocks, i.e. random variable » ), > .y Hys e is independent of random variable Hy .
m’#m

N M N M
P Z Z Hk’,'m/ = Z',Hkﬂn =1 | Z Z Hk/7m/ >0

k'=1m'=1, k'=1m'=1
m’'#m
N M
P(Hgpm=1 .
T et DO DR R
P (Zk':1 2 mr=1 Hiromr > 0) k'=1m'=1,
m’'#£m
@) Ak M—-1) M-1—i
=T/ _ M 1- D.10
l(la)M< i )O‘( @) ) (D.10)

where (a) is obtained using P (Hg.m =1) = ai and P (Zi\;l Him = 1) = «. Finally, Lemma D.4 is

obtained by substituting (D.10) in (D.9). O
When t € Tg, we have w; = wy; thus,
N M N M I N M
_ k,m
a1 33t 0| 2|03 135 o)
k'=1m'=1 1 et 2ok =1 2y —1 Hr k'=1m'=1
N l M I N M
I Dy i) PPN
=1 L=t 2ow=1 2=t Heromr 502 s
N
@ Zaﬁcvf = 7y, (D.11)
k=1
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where the expectation is with respect to sampling and success event and (a) follows from Lemma D.4.

At t+ 1 € I, we also have

N M
@1 =0 |* 1Y Y Hivwr > 0}

k'=1m’'=1

=E

N M
3 et e |§:§:Lmny>0

k'=1m/=1

N Z H
SE[ g =l S5 e 2]
k= 121471 Zm’*l k', k'=1m/=1

(Ut+1 vt+1

M
=1 2oki=1 2mr=1 bt

N
9 5[5 ol etyr — 7] ] S
k=1 k=1
[ N
=E Za;c (Hthrl - th,EH HlTe1 — werr-p)? = 2 (vfy, - wt+17E)T (Vi1 — thE))]
Lk=1
. i
=E Z o [[vfys — werr-p|| ] —E {H@t-&-l - wt-&-l—EHQ}
Lk=1
"N 2
2
<E Zoé;gHUfH —wt+1—EH ] Zak Z 7V Fi(wf, &F)
Lk=1 i=t+1—-F
[ N t N
<ED aE > [niVEe(wf, € ] ZQ;E%EH_EG? < 4?E*G?, (D.12)
k=1 i=t+1—-E k=1

where, to drive (a), we use Lemma D.4. The last line is also obtained similar to (D.3).

From (D.11), we understand that Lemma D.1 holds (for problem (D.8)). Also, from (D.12), we un-
derstand that Lemma D.2 holds with B = 1. As we discussed earlier, Lemma D.3 is also valid (after
replacing pi with «},). Thus, following the same procedure as in Appendix D.2, we can prove that with

using (6.18) at averaging steps, at time T' € Zg, we have

max{% (Zszl a}202 + 6LT + 8(E — 1)°G? + 4E2G2) 7 Jwo — uv*||2}
v+ T '

E ||lwr - o"|] <

Hence, the algorithm converges to the solution to (D.8).
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