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[NepiAndn

H porySalar atd&nomn aoupudtey cUoKELMY XS X 1) ELCUY WYY VEWY 00VRUATLY E(QO-
OUOYWY UE GTOYO TNV LAOTIOMGT TOU “BIXTOOU TWV TEAYUATOVY” EIGEYOUY CNUAVTIXES
TEOXAACE 0NV Acttoupyia Tou xuPerhwtol Bixtlou. Eivaw gupéne amodextd 6t 1)
AVTLUETOTLOY QUTOY TOV TEOXANCEWY amoutel porydaleg aAAXYEC oTNV ActTopuyla TOU
OxTUoU 6TwS To Yvwpeiloupe ofucpa. H mo onuavting oddoayr agopd tnv dnutovpyia
OTOWY TUKVIHS O0UNONS UE OTOYO TNV UEYUAVTERY YWELXT ETavayenotuonoinon ¢d-
OUATOC XL, EV TEAEL, TNV EEUTNEETNOT) TOU TEQUOTIOV a0’ GUGKEUMY TOU AVUUEVETOL
vo. uTtdpyel 6To péhhov. Tautdypova, autds 0 PeYdhog dPLIUOC ACUPUATEY CUOXEUGMY
evioppOvel TNV elooywYT| vYéwy nelddwy mpéofaons oTo BiXTUO - EMTAEOV TV ToEo-
Soataxmv ovodmy /xododixmy (eVEewy - ue TIc oUoXeUES va elvon oe Véom Vo ETXOL-
vovAcouy amevieiog ywplc TNV dlauecohdBnon evog 1| TEpLocoTEPWY oTaduwy Bdong.
Autd tor vEa Yoo TNELoTIXd TOU UEANOVTIXOU BIXTUOU, av xou YempnTixd TEoGPEROLY
Vv {nroduevn adinom TV EMBOCEWY, OTNY TEALTN EGEYOLY CNUUVTIXEC TEOXAHCELC
TOL TEETEL VAL AVTIHETOTIOTOOY Xl 0L 0ToleC BEV NTary TopoVoeg ota dixTua TEoTYOoU-
UEVWV YEVEDV.

2NV ToEoUca BLOUXTORIXY| DLUTEYBT LEAETMOVTAL OLAPOQL YUEAXTNELOTIXG TNG AELTOUEY LG
UEANOVTIXOY, TUXVA BOUNUEVODY XUPEAAODTOVY BXTOWY UE YPHOT EQYUAEIDY OTOYACTIXAC
veouetplag. Xto Kegdhaio 2 pehetdton 1 enidpoon mou €yel 1 ohoéva auEAVOUEVT)
TUXVOTNTA oTadUGY Bdong 6TV TOLOTNTA UTNEECLOY oL avTAAUPBAveETAL 0 YeoTNC.
Arnodexvietar 6Tl 1 adEnomn TG TUXVOTNTOC, oV xou efvon oe V€on amd uovn tng vo
oUENOEL TIC ETIOOOELS, TEETEL ATUPOLTNTOL VO GUVOOEVETOL XOl OO €V TEOCEXTIXG. TYE-
OLOOUO UMY OVIOUO XUTOVOUTC TOpwY METHED TWV YENOT®Y TN xdie xuérne. Av xou
1 enidoomn avZdvel povotovixd e TNV adinom Tng TuxvOTNToC, alEnor Tépay ToU o1
uelou 6mou elvar cuyxplown YE TNV TUXVOTNTO TWV CUGKELWY TUPEYEL Alya OQERT XL,
CUVETWG, OEV EYEL TEAXTIXO EVOLUPEQOV.

Y10 Kegpdhowo 3 eetdleton xatd méco 1 ancudelag emxowmvia UETHE) GUOAEUWY
(device-to-device/D2D emxowvmvia) eivar weéhun yioo Ty cuvolixr) ettoupyia Tou
owtoou. o autdy Tov oxomod ewodyetan 1 Evvola TNg “meptoy e Acttoupyiog” Tou xo-
Vop(let tor onueior Aettoupylac Tou dixtiou (yapoxtnetldueva and TUPUUETPOUS OTWS
TUXVOTNTOL GTOUGY Bdomne xat yenotdv) yio to ontola 1 ewoorywyry D2D emxovewviog
o@ehel. Tno napadoyés, n meployr| Aettoupyiog mpoodlopileton o amAég XAEIGTEG O-
PPEC YLl OLAPOPES EVUANIXTIXES GOWY apopd TNV pEYodo emAoy g uetddou tpdofacng
X0 TOV TPOTO TPOOPBACTC OTO XavaAL. AT TNV avdhuoT TEOXUTTEL OTL UE EMAOYT| HEVO-
dou mpocPaong Bacllouevn 6TNY AmOOTUCY TWY CUCXELWY, 1) eloaywyy) D2D emxol-
VOOV efval w@éhUT yio Oha Tor duvartd onueta Aettovpyloc. Emimiéov, n eyxadidpuon



D2D Ceb&ewy dev eivon amapaitnto vo neplopileton 6 TOAD UXEEC AMOCTACELS YETAUL)
TWY GUOXELWY, Mog xot, Lo cuvifixee, D2D (eliewc andotaone tne tédéng tne amdo-
Taong améd Tov xovivoTepo otadud Bdong elvor wpéEC.

210 Kegdhono 4 ylvetan yopoxtnetoldg Tng oTaTo TG TNE TapeUBoAg Tou Tpogpyetal
OO UETABOCELS DLapopETIXTG Uedddou tpdoBaorg. ‘Eva tétolo napdderyua napeuSoirc
elvon ot mou avthauBdveTton Evag 6éxTng mou AouPdvel dedouéva and éva ot
Bdong Aoyw petadooemy GAAWY oUoXEUKOY (xon Oyt oToduy Bdonc) mou Peloxovto
oe D2D emxowwvio. Kdévovtag yeron evog yYeEVIXEUUEVOU UOVTEAOU GUOTAUATOS N
OTUTIOTIXY TEQLYPAPY| TNG TUPEUBOANC TPOGOLOPIOTNXE OF ATAEC TPOCEYYIOTIXES EX-
ppdioelg, oL oToleg £youv eQapuoYT|) 0 TOMATAL GeVdpLa Aettovpylag, 6mwg ov D2D
ETMXOWWVIES UETAE) GUGKEVMY TOU EVOEYOUEVKS VAL BoloX0VTOL OF BLOPORETIXES XUPENES.

Y10 Kegdhoo 5 mapouctdletar plar Teyvo-oovouxy| UEAETN TN Aettoupyiog Tou 6L
xT0ov UG TNV umoleon OTL N Blayelplor| Tou yiveTow and TOAAOUE aVTUYWVIOTIXOUC
mapoyous. Mio TETOl AVIAUCT] EYEL EVOLUPEQOY UG XOL 1) UEYEAT TUXVOTNTA TOU
UEAOVTIXOU BxTOOL xadwe xan 1 euxoiior OnuLoLEYIAC LTO-OIXTOWY UECHK AOYIOUIXOU,
eviappivouy TNy elcodo VEWY Tapdywy. Me cuvduaoud epyaheiwy GTOYUOTIXAG YEWUE-
Tplog o Yewplag monyviwy mpotdinxe éva amAd povtéro tne ahAnAeidpaong Tapdy ey
xau yenotwyv. To armotehéoyata Tng avdAuomg delyvouv 6Tt o H€cog YeNoTNne wgeleitol
Amo TNV TUEOLGIN TOAATAGY AVTAYWVIOTIXOY TUROYWY TNG BLag oyopasTixhg 00-
VoUNG, UE TNV TeEAeuTalol vor TpocBlopileTal amd TNV TUXVOTNTO Xl THY TEYVOhoYid TwV
OtOwy. Ev yével, 1 napoucio napdywy mou €youv oTny xatoy 1) ToU Tuxvd SoUNUEVY
OlxTua /%o TPOGPEEOLY TIC UTNEEGIEC TOU OE YoUNAES THES €lvan WPENUN YioL TOV
uéco yenotn. H avdhvon emmiéov delyvel ot 1 adinomn g muxvoTNTUG GTUIUGOY
Bdone amd éva onuelo xou PETE EVOEYETAL Vo UnVy 0dNYel TNV aryopd oe otadepr| xoutdo-
Taom, eviupeivovTog €Tl TNV YENOWOTOoNoT GAAWY, T.Y., CUVERYUTIX®Y, UOVTEAWY
OAATAETBROONG METUED TOV TUPOYWV.
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Abstract

The proliferation of wireless devices and the introduction of novel applications and
services towards the realization of the internet of things (IoT) impose serious chal-
lenges for the cellular network operation. It is widely recognized that addressing
these challenges will require a revolutionary (rather than evolutionary) upgrade of
current cellular networks. The major enabler of this upgrade will be ultra dense net-
working, i.e., operation under extreme infrastructure densification levels, motivated
by the need for an aggressive spatial frequency reuse towards providing the high
quality of service requested by an extremely large number of user devices. At the
same time, this extreme density of devices strongly motivates the introduction of
new channel access methods (modes), in addition to the traditional uplink /downlink
transmissions, with the most prominent example being that of direct device-to-
device (D2D) communications. These two features of the future network (densifica-
tion and new access methods), although, in principle, able to provide performance
benefits, also introduce significant challenges that were not present in the previous
cellular network generations.

This thesis investigates various aspects of the operation of future ultra dense cellular
networks using analytical tools from stochastic geometry. Regarding conventional
downlink transmissions, the impact of an increasing infrastructure density on user
performance is investigated. It is shown that infrastructure densification alone is
able to provide considerable gains, however, when supported by a carefully de-
signed intra-cell resource allocation (scheduling) scheme. Even though performance
is monotonically increasing with increasing infrastructure density, densification be-
yond the level where the number of access points is comparable to the number of
users provides only moderate gains and, therefore, may not be of interest in practice.

The potential of D2D communications as a technique that is beneficial to the overall
system performance is investigated based on the new notion of operational region of
D2D communications, which identifies the range of system conditions (in terms of
parameters such as density of access points and user devices) where D2D commu-
nications are beneficial. The operational region is identified in closed form for vari-
ous combinations of mode selection, spectrum sharing, and channel access schemes.
Analysis reveals that the introduction of D2D communications enhances the perfor-
mance of the conventional (non-D2D-enabled) cellular network under all operational
conditions as long as a distance-based mode selection scheme is adopted and D2D
transmissions are performed on the same bandwidth as cellular transmissions with
appropriate power control.
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The critical issue for future cellular networks of characterization of cross-mode inter-
ference, i.e. interference experienced by a receiver operating on a certain access mode
(e.g., cellular downlink) due to transmissions corresponding to other modes (e.g.,
D2D) is examined. By adopting a general system model, a characterization of inter-
cell cross-mode interference statistics is analytically obtained that is applicable for
many operational scenarios of interest, ranging from conventional uplink/downlink
to cross-cell D2D transmissions, with interference generated by transmissions of dif-
ferent mode(s). The analysis allows for an efficient computation of performance
measures of interest such as coverage probability and can serve as an analytical
baseline for sophisticated design of, e.g., resource allocation algorithms.

As the extreme infrastructure densification motivates the management of the net-
work by multiple competing operators, a techno-economic investigation of the system
is performed under the assumption of network partitioning over multiple operators
offering their services to self-interested users. By combining tools from stochastic
geometry and game theory, it is shown, among others, that users enjoy maximum
quality of experience in a market where multiple operators are competing with com-
parable networks in terms of density and transmission technology. Although in-
creasing infrastructure density is always beneficial from an engineering perspective
(e.g., higher user rates), it is shown for the tractable case of two competing op-
erators that stable market conditions cannot be achieved above a certain density
threshold, suggesting a different market model (e.g., based on partial cooperation
among operators).
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1. Introduction

1.1. Densification as the Major Feature of the Future
Cellular Network

Wireless data traffic has increased exponentially in recent years, aided by the intro-
duction of affordable, powerful devices (e.g., laptops, smartphones), as well as new
wireless applications towards implementing the Internet of Things (IoT). This trend
is expected to continue in the forthcoming years [1], resulting in a highly challenging
operational environment for the cellular network. Accordingly, the wireless industry
and research community are working towards defining and eventually implementing
a new (fifth) generation of cellular networks that is able to support the extremely
large data rates per link as well as the extremely large number of concurrent links
expected in the future [75]. Towards this end, various technological enablers can be
identified [52], which can be roughly partitioned into three major categories.

1. Advanced transmission techniques, e.g., massive MIMO [2] and non-orthogonal
multiple access [3];

2. Spectrum increase, e.g., exploitation of mmWave frequencies [4];
3. Extreme densification of infrastructure [6, 5].

The first two categories have been present in the evolution of cellular networks since
their beginning and may be viewed as the “standard” approaches towards perfor-
mance enhancement (of course, this does not imply that there are no significant
technical challenges associated with them). However, the advances in transmission
techniques and spectrum usage, although necessary, are not sufficient to accommo-
date for the high demands of the future network. In particular, densification of the
infrastructure appears to be the most important aspect of the future architecture
towards achieving its goals [6].

The importance of infrastructure densification has already been recognized in current
network deployments where the introduction of small-size, small-range access points
(APs) is the main method to cope with the high demands in certain geographical
areas. This approach has resulted in the introduction of the new cellular networking
notions of small cells and heterogeneous networks [22]. As the network demands
continue to increase, it is expected that the future network will consist exclusively
of small cells over its whole geographical coverage, thus achieving, in principle,
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1. Increased spatial reuse allowing for more transmissions per unit area in the
same bandwidth;

2. Reduced AP-to-user distance, therefore, reduced path loss resulting in in-
creased per-link spectral efficiency and/or energy efficiencys;

3. Reduced number of users served by the same AP, therefore, increased per-user
long-term throughput.

Clearly, network densification is the main theme of the future network, both regard-
ing the number of APs as well as user equipments (UEs) per unit area. Although
densification of the cellular network was observed in all generations of cellular net-
works, its manifestation in the future network is expected to have such an impact
that will result in a revolutionary (instead of evolutionary) change of a fundamen-
tally stable attribute of the cellular system, namely, its architecture. In accordance,
much of the current research on cellular networking focuses on the new architec-
tural features due to (extreme) densification with terms like “ultra dense” or “hyper
dense” networks already well-established in the literature (e.g., [7, 8, 51]).

The obvious system attribute affected by the densification is the infrastructure (AP)
density A\, i.e., average number of APs per unit area, assuming a uniform distri-
bution of APs over the area of interest. Not only is the value of A\, expected to
significantly increase in future network deployment but also the previously absurd
scenario where A\, may as well be of the same order as \,, the density of user
equipments (UEs), is envisaged. The realization of such extreme infrastructure den-
sification is promised not only by the increase of physical APs per unit area, but
also by the introduction of new roles to the UEs as well. Indeed, the increasing
density of powerful UEs will effectively result in an operational environment where
having UEs acting as virtual APs themselves can be beneficial to the overall sys-
tem performance. This new role of UEs is driven by applications/use cases where
communicating UEs are in close proximity [53, 55, as well as by the potential ex-
ploitation of UE caches (memories) for storing and directly transmitting popular
data contents [9, 10]. Towards realizing this new role of the UEs, a completely new
concept in cellular networking has recently emerged, namely, direct device-to-device
(D2D) communications, which has attracted a lot of attention from both industry
and academia.

D2D communications constitute one of the major disruptive technology directions
of the future network [52] as they allow for the establishment of direct links among
UEs bypassing the conventional (uplink/downlink) access methods of the cellular
network. When D2D communications are inband, i.e., performed on the same spec-
trum as uplink and/or downlink transmissions, the D2D communicating nodes may
be viewed as virtual APs, effectively increasing the infrastructure density of the fu-
ture network thus providing an ingenius means to further harvest the gains offered
by densification.

It is clear that the new operational conditions and features of the future wireless
network render its performance analysis of critical importance towards identifying
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parameters that affect performance and, ultimately, achieving an optimal system
design. This is a difficult task as the unprecedented infrastructure densification
and new envisioned access methods introduce many new challenges in the system
operation that were not relevant in previous cellular generations. It is clear that
in order to identify, understand and overcome these challenges, towards an optimal
system design, a radically different analysis methodology is required compared to
the ones employed previously. The goal of this thesis is exactly that:

Identify and analyze the benefits and challenges of the new architectural and op-
erational features of the future, ultra-dense network, towards achieving an optimal
system. design.

1.2. Challenges in Ultra-Dense Cellular Networks

The new characteristics and features of the future cellular network have a strong
impact on all its aspects such as topology, architecture, operation, performance, and
even management. This section provides a description of those major challenges of
the future network that are the focus of this thesis.

1.2.1. Randomness of AP Positions and Inter-cell Interference

One may argue that harvesting the gains of densification is straightforward, if not
trivial: simply increase the density of APs and have each small cell operate ex-
actly as in the case of conventional (“macro”) cells with a proportional decrease of
transmit powers. By this argument, densification is nothing more than a scaling
(“miniaturization”) of the network which has no effect on performance apart from
offering the advantage of higher and potentially unlimited spatial re-use. Indeed,
this was the reasoning that motivated the infrastructure densfication experienced
in previous generations of cellular networks. Unfortunately, this argument does not
apply for the future network since the extreme densification of infrastructure does
not only mean increase of the AP density (A\,) but also (quasi-)randomness of the
AP positions.

As the density of APs increases, it becomes very difficult to place APs under a well-
planed, regular pattern, typically represented by the well-known honeycomb model
[11] in cellular engineering (see Fig. 1.1a). This is due to (a) the difficulty of oper-
ators installing APs at arbitrary positions (e.g., due to regulatory restrictions) and
(b) the continuing introduction of additional APs “on top” of the existing cellular
deployment, many of which are user-installed. This results in a highly non-regular
spatial pattern for the APs, with minimal to no guarantees on the minimum dis-
tance among them, i.e., two APs may be located arbitrarily close to each other (see
Fig. 1.1b). The irregularity of the AP placement pattern is further aggravated by
the presence of randomly located mobile UEs acting as virtual APs.
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(a) (b)

Figure 1.1.: Comparison of infrastructure deployments: (a) regular distribution
of APs, modeling traditional cellular networks, and (b) random distribution of
APs, modeling future dense networks. Marks depict APs (base stations) and lines
depict the (geometrical) boundaries of the cells.

It is therefore obvious that extreme densification of infrastructure is not equivalent
to a scaling of the network geometry. On the contrary, the future network will
have a fundamentally different topology/architecture, where the conventional notion
of (hexagonal) cell becomes irrelevant. This, in turn, results in a fundamentally
different operational environment with respect to the perceived inter-cell interference
power, which depicts a (quasi-)random spatial distribution of very large dynamic
range [60], even without any random fading effects present. It is intuitively expected,
and was indeed verified in [29], that the effect of interference is more severe with
an irregular rather than a regular AP deployment (under the same AP density).
This can be viewed as the price to pay for the inherent spatial reuse gain due to the
increase of )\, in future networks.

Furthermore, the irregularity of AP positions introduces an additional level of ran-
domness to the network regarding the number of users served by the same AP. For
example, with a regular AP position pattern and a uniform spatial distribution of
the users, each AP serves more or less the same number of users as every other AP in
the network. Since the randommness of AP positions of the future network results in
a highly irregular cell pattern (see Fig. 1.1b), the number of users an AP will serve
is highly uncertain, depending not only on the user positions but on the positions
of its neighbor APs as well.

Clearly, a careful analysis/design of the future network should be based on (new)
methodologies and tools that take into account the irregularity of the AP positions
and its effect on interference statistics and intra-cell resource sharing.
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1.2.2. Coexistence and Selection of Alternative Access Modes

The extreme density of UEs and the envisioned proliferation of IoT applications
strongly motivate the incorporation of D2D communications as a means for enhanc-
ing link performance as well as system offloading. However, as stated above, this
approach transforms UEs into virtual APs, which contribute to the total interfer-
ence level as well as to the (random) spatial profile of the interference. Even more
important, in D2D-enabled cellular networks, the new cellular networking notion of
cross-mode interference becomes relevant, i.e., interference experienced by a receiver
operating on a certain access mode due to transmissions corresponding to different
access modes. For example, a downlink transmission is no longer affected by inter-
cell interference due to other transmitting APs but also by interference generated by
inband D2D transmissions, which may in principle be both inter-cell and intra-cell.
This implies that a conventional downlink (uplink) transmission may fail due to the
presence of a D2D transmitter in the close vicinity of the downlink (uplink) receiver.

It is clear that there exists a trade-off between the benefits and costs of allowing
D2D transmissions within the cellular network. A sophisticated system design is
therefore required so that D2D transmissions are optimally performed in terms of
maximizing both user-level as well as network-level performance. One critical aspect
of this design is the specification of the mode selection procedure, i.e., how a UE
chooses between establishing a (conventional) cellular link (uplink/downlink) or a
D2D link (in case the latter is possible). The mode selection procedure should
ideally take into consideration performance aspects of not only the (potential) D2D
link involved but also of the cellular links established in the same geographical
area. Another important issue to be considered is spectrum sharing between D2D
and cellular transmissions, either via means of spectrum partitioning or appropriate
power control.

Note that similar remarks as above can be made for the optimization of other access
modes proposed for the future cellular network such relay-assisted downlink /uplink
transmissions [12] as well operation with full-duplex radios [54]. Insights regarding
the co-existance of a D2D mode with conventional uplink/downlink transmissions
are also applicable/relevant to these access schemes as the nature of the generated
(cross-mode) interference is similar.

1.2.3. Techno-economical Aspects of Large-scale Network
Operation

Apart from purely technical aspects, the extreme network densification of the fu-
ture network will certainly have an impact on how it is operated and managed [76].
In particular, the continuation of the long-standing network management model,
where all the infrastructure and spectrum is owned/exploited by a handful of major
operators/providers appears highly unlikely. This is due to the high costs related
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to the installment and operation of ultra high density infrastructure over large scale
areas, as well as the inability of a single network to optimally support the diverse
type of future wireless applications. For example, a network designed/optimized
towards “conventional”, high-rate and latency-tolerant applications (such as file
downloading) is very difficult to also efficiently (optimally) support low-rate and
latency-sensitive transmissions (tactile internet [13]) requested by a massive number
of nodes/machines (IoT). Network fragmentation over multiple operators is further
promoted by the recent emergence of the concept of virtualization in wireless net-
working [77], which transforms infrastructure and spectrum as commodities available
to anyone interested in setting up a network from scratch.

An interesting issue that naturally arises in this setting is the determination of the
techno-economic aspects of the future network in order to understand the profit
potential for the multiple operators that are expected to enter the market, as well
as how (if at all) competition among operators improves the end-user experience.
This analysis is challenging as it has to take into account multiple aspects of the
network operation including

e technical (engineering) performance aspects of each subnetwork which, as
stated above, are critically affected by the randomness of AP positions;

e economic competition among operators, as reflected by the quality of their
offered services and their offered price;

e the implicit correlation among UEs on their choice of “best” operator/provider,
since the quality of services offered by each operator largely depends on the
load (number of users) it serves.

1.3. Fundamental Questions Regarding Future
Network Operation

The previous section identified (some of) the features and challenges of the future
cellular network, which are the focus of this thesis. In particular, the work of
this thesis attempts to provide answers and insights on the following fundamental
questions regarding the future network operation:

1. How do the benefits of extreme infrastructure density outweigh the costs? Is in-
frastructure densification alone sufficient to achieve potentially unlimited per-
formance gains?

2. Under which system operational conditions, specified in terms of, e.g., user
and infrastructure density, is the introduction of D2D communications benefi-
cial for the overall system performance? How should mode (cellular or D2D)
selection be performed?
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3. What is the statistical characterization of cross-mode inter-cell interference in
an ultra-dense network? How doe the statistics of the AP-generated interfer-
ence differ from the UE-generated interference?

4. What is the techno-economic network performance under multiple operators
management? How beneficial is operator competition to user experience and
what are the conditions, in terms of, e.q., density and transmission technol-
oqy of the competing subnetworks, that lead to stable market conditions where
multiple players can achieve profits?

1.4. Stochastic Geometry as a Basic Tool for Future
Network Analysis and Design

Questions such as the above regarding system-level performance analysis and design
are traditionally addressed via two methodologies [14]:

1. System-level simulation
2. Optimization theory

System-level simulation is the only method that can provide reliable quantitative
insights on the performance of the network, taking into account the multiple com-
plex aspects involved with its operation. However, as the infrastructure density
of the future network increases and, along with it, its various design parameters,
the simulation approach for system design becomes impractical. This is due to the
unacceptably long time it would take to simulate the essentially unlimited possible
system configurations. Therefore, in practice, simulations are performed over a lim-
ited subset of possible system configurations and mostly towards obtaining insights
on system performance rather than design.

Towards obtaining insights on system design, optimization theory is the natural tool.
In particular, critical system operational aspects such as, e.g., power/admission
control, resource allocation and spectrum sharing, have long been addressed by
solving appropriate optimization problems. Unfortunately, the inherent issue with
the optimization theory approach is that safe conclusions regarding system operation
cannot be obtained. This is because a tractable problem formulation will necessarily
consider a limited number of nodes with the interference generated by the rest
of the network typically abstracted as a common noise term. As interference in
dense wireless networks exhibits significant spatial variability, the validity of the
conclusions of the optimization theory approach to a large scale network setting
becomes highly questionable [14, 30].

The above observations have resulted in the recent emergence of a third, comple-
mentary to the above, methodology for the analysis and design of wireless networks,
based on stochastic geometry [19, 20, 45, 56, 18]. Stochastic geometry is a broad
term referring to the study of phenomena involving point processes, i.e., processes
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consisting of a countable (and possibly of unbounded cardinality) set of points that
are randomly distributed in space according to some probabilistic law [17]'. Clearly,
modeling the positions of mobile users over a large geographical area as a realization
of a point process is a standard and well-accepted approach that has been routinely
applied in studies on traditional cellular networks [16]. However, as discussed above,
future cellular network deployment will consist of irregularly placed APs, which pro-
vides a strong motivation for modeling their positions also as a realization of a point
process [60]. As the point processes typically considered in stochastic geometry are
assumed to be distributed over the whole R?, their incorporation for modeling AP
and user positions also provides a model for deployments extending over large geo-
graphical areas and whose size does not allow for investigation via simulation and/or
optimization approaches.

Of course, this modeling would be useless if it would not allow for a tractable system
analysis and design. Towards obtaining tractable expressions for system performance
that, in turn, allow for efficient optimization of their parameters, consideration of
Poisson point processes as models for the AP and user positions are typically consid-
ered in the literature. Poisson point processes are attractive as they are characterized
by a single parameter, their density function A : R* — [0,00). A typical realization
of a Poisson point process with constant density function A\(z) = A,z € R?, is shown
in Fig. 1.1b, which can be generated as follows [18]:

1. For any bounded area A C R?, the number N of points distributed over A is
a Poisson distributed random variable of mean [, A\(z)dzx.

2. The N points are uniformly distributed over A.

The Poisson point process has many convenient analytical properties due to which, it
is the “standard” modeling tool of stochastic geometry. The reader is referred to the
excellent texts of [17, 18] for a detailed treatment of Poisson processes. Regarding
their application to wireless networking, it is clear the the Poisson process is a
reasonable model for mobile users positions where no correlation among them exists.
As was discussed in [29, 60, 88], a Poisson point process is also a reasonable model
for the spatial distribution of APs observed in actual cellular networks deployments.

More importantly, modeling the positions of intereferers as Poisson point distributed
allows for a tractable statistical characterization of their generated interference when
the latter follows the standard model [45, 14, 18]

lgy = Z Sz Pacg:vHx - x0||_a/2’
red

where ® = {z,5,...} C R? is the point process of the transmitting (interfering)
nodes (e.g., APs or users), zo € R?\ @ is the point in space where the interference

IThroughout this thesis, APs and UEs will be considered to be distributed over the two-
dimensional space (plane) R?, as is the case in the vast majority of the related literature.
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is measured, s, € C,P, > 0 and g, > 0 is the unit-power transmitted symbol,
transmit power and channel fading gain corresponding to the node positioned at
x € ®, respectively, v > 2 is the path loss exponent, and || - || denotes the Euclidean
norm. Note that a tractable characterization of the interference is essential towards
obtaining characterization of metrics of interest such as the distribution of the signal-
to-interference-ratio (SIR) defined as

P*Q*Hx* _ $0”—a

SIR £
I, ’

where P*, ¢g*, x* are the transmit power, channel gain, and position of the serv-
ing transmitter, respectively, and I, = Y,ce Pgs|lz — 20]|7® is the interference
power, under the common assumption of zero mean, uncorrelated signaling among
interfering nodes.

The texts of [45, 18] provide a detailed treatment of how stochastic geometry has
been successfully applied towards the performance characterization of wireless net-
works, notably, mobile ad hoc networks (MANETS). However, it should be noted
that despite offering the tools to analytically study large scale wireless networks, the
stochastic geometry framework does have its limitations. In particular, stochastic
geometry analysis

e is usually employed to obtain insights for the performance of a single user
or AP as correlation properties of performance among nodes is typically not
tractable.

e offers limited flexibility for the analysis of sophisticated transmission and/or
resource allocation schemes such as cooperative AP transmission and OFDMA
scheduling.

For these reasons, stochastic geometry provides a third, supplementary methodol-
ogy framework for understanding wireless networks, in addition to simulation and
optimization theory. However, note that in many studies, such as those aiming to
obtain insights on the effect of (large scale) network density, stochastic geometry is
the only methodology currently available.

Application of stochastic geometry to cellular networking was first presented in the
recent seminal work of [29]. This work initiated a multitude of works applying
stochastic geometry for the characterization of cellular network, which have aided
to establish stochastic geometry as an essential tool for the cellular network engi-
neer /designer. This thesis contributes to this line of works, by applying stochastic
geometry methods to the study of open topics related to future cellular networking.



Chapter 1 Introduction

1.5. Contributions of this Thesis

Throughout this thesis, the stochastic geometry framework was applied towards ob-
taining insights on the analysis/design of critical aspects of future cellular networks
that were not sufficiently addressed in the related literature. This section presents
a summary of the main contributions of this thesis, which are discussed in detail in
the next chapters.

1.5.1. Effect of Access Point Density and Bandwidth
Partitioning in Ultra-Dense Downlink Cellular Networks

The seminal paper of [29] was the first to apply stochastic geometry tools for the
investigation of the properties of a (downlink) cellular system, which spurred the
interest of the cellular research community to stochastic geometry methods. One of
the major insights given in [29] was that the Poisson point process (PPP) model for
the positions of the APs provides a tractable yet reasonably accurate performance
prediction of actual irregular AP deployments. In addition, it was shown that under
the PPP model with constant density \,, the SIR statistics of a random downlink
user served by its nearest AP is independent of A,. This unexpected result provides
a strong argument in favor of the deployment of ultra dense networks as it implies
that although random densification amplifies the effects of interference, at the same
time, it provides an improved direct link transmission.

However, in [29], as well as a multitude of relevant subsequent publications, the
following critical assumption is made: Each cell operates with one (downlink) user.
Although this assumption is sufficient to obtain valuable insights about the SIR and
the spectral efficiency of downlink transmissions under worst-case interference (all
APs transmit), it does ignore the following aspects of network operation which are
especially relevant in ultra dense AP deployments:

1. It is possible that there exist cells with no users to serve, i.e., not all APs in
the network transmit,

2. In general, multiple UEs will be served by a single AP and the effect of resource
sharing on UE long-term throughput must be taken into account.

Realizing these shortcoming, a more sophisticated system model was considered in
this thesis, taking into account both the effects of inactive cells as well as the user
throughput loss due to multiple access in cells serving more than one user. Regarding
the latter factor, two multiple access schemes were investigated:

e Users within a cell are served in a fair, time-division-multiple-access (TDMA)
fashion (no user priorities). For improved interference protection, the available
downlink spectrum is partitioned into N > 1 partitions of equal bandwidth
and each downlink transmission is performed on a single randomly selected
partition.

10
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e As a means to reduce the throughput cost due to TDMA, a modified version
is considered where all users are still served via a single spectrum partition,
however, multiple parallel links are established during a single timeslot. In
case multiple UEs are served by the same spectrum partition are served via
TDMA. The resulting scheme is referred to as TDMA/FDMA and, in prin-
ciple, provides improved bandwidth utilization per cell, however, at the cost
of increased interference (as the probability of a neighbor AP transmitting on
the same bandwidth partition(s) is larger).

For both schemes, the distribution of the downlink throughput experienced by a
random (typical) user of the system was analytically obtained. The statistical char-
acterization was made in terms of density of APs, density of users, number of spec-
trum partitions and path loss factor. Investigation of the analytical expressions
reveals the following:

1. Although TDMA offers improved interference protection, FDMA/TDMA is
preferable in terms of user throughput when the number of partitions, NV, is
optimally selected.

2. The optimal value of N that maximizes the probability of a random user
achieving a rate ry (in b/s/Hz) scales inversely proportional to 7.

3. Although previous studies showed that the user SIR performance is indepen-
dent of \,, increasing the ratio \,/\, (density of APs to density of UEs) with
optimal selection of N improves the user rate due to the reduced number of
users sharing the resource of a single AP. The statistical characterization of
the user rate depends only on the value of the ratio A\,/\, and not on their
absolute values.

4. Given a requested user long-term throughput value ry, the probability of the
rate outage event decreases as the ratio A\,/\, increases. The minimum value
of the ratio A, /A, required to achieve a maximum allowable rate outage prob-
ability can be analytically upper bounded. The upper bound is tight and its
asymptotic expansion shows that in the regime of \,/\, < 1, linear increase
of the ratio A\, /A, results in a linear increase of the user throughput (for a fixed
outage probability), whereas in the regime \,/\, > 1, the density ratio must
increase exponentially in order to achieve a linear increase of the requested
throughput. This observation suggests that unlimited performance gains by
means of infrastructure densification alone are practically impossible, i.e., den-
sification should be complemented by advances in spectrum availability and /or
spectral efficient techniques.

The detailed study is presented in chapter 2.

11
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1.5.2. Characterization of Operational Region where
Introduction of D2D Communications Enhances Cellular
Network Performance

It is clear that D2D communications are beneficial at virtually no cost when applied
for the establishment of direct links among communicating nodes lying very close
to each other. In that scenario, the D2D link provides a much higher spectral effi-
ciency (compared to conventional uplink/downlink) due to the reduced transmission
distance. This topological advantage also allows for a minimum transmission power
that results in insignificant interference to conventional cellular links performed in
close distance. However, a natural question that arises is how often does this com-
munication scenario happen in practice? As the concept of D2D communications is
at its infancy and related “killer” applications are not yet available, the investment of
enhancing the cellular network and devices to accommodate for D2D transmissions
appears questionable.

On the other hand, by extending the range of D2D transmissions, the scenarios
where they can be employed increases proportionally. However, this is achieved with
the cost of an increased D2D transmit power and, therefore, D2D-generated (cross-
mode) interference. It is therefore critical to understand the operational conditions
where the introduction of D2D communications is beneficial to the cellular system
overall. Such a study will indicate if D2D communications should be restricted to
only proximal communications with limited use/business cases or they can provide
benefits over a broader range of scenarios, which would justify their introduction
to the network and promote the introduction of D2D-based applications and new
use/business cases.

Realizing that the literature did not provide any clear insights on the above con-
siderations, especially for large scale network deployments, a system analysis based
on stochastic geometry was performed in order to identify the operational region
where D2D communications are beneficial. In particular, the operational region is
characterized by the following set of parameters:

e density of (both traditional cellular and potential D2D) users

e density of APs

e propagation conditions (path loss factor)

e signal-to-inteference-ratio (SIR) threshold for successful communications
e maximum allowed D2D link distance

Note that the possible combinations of values of the above parameters can cover
a multitude of use/business cases of interest to operators taking into consideration
the critical parameters related to D2D communications, namely, density of potential
D2D users and maximum allowed D2D link distance.

By considering two simple mode-selection schemes, an Aloha-based D2D channel
access scheme, as well as underlay and overlay D2D communications (i.e., performed

12
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inband or outband to the cellular spectrum, respectively), the operational region of
D2D communications was characterized in closed form . The figure of merit used
was the average rate experienced by a random user of the network (that may or may
not be able to establish a D2D link). Important outcomes of this analysis are:

1. D2D communications can provide benefits for operational conditions of prac-
tical interest including those with D2D link distances of the order of the
user-to-closest-AP distance. This observation strongly motivates the intro-
duction of D2D communications and development of D2D-based applications
and use/business cases.

2. Employing both a non-trivial mode selection and a non-trivial D2D channel ac-
cess procedure does not necessarily provide significant (if any) gains compared
to employing one of them only.

3. Exploitation of D2D link distance information alone for mode selection pur-
poses is sufficient for D2D communications to be beneficial for any operational
scenario.

The detailed study is presented in chapter 3.

1.5.3. Statistical Characterization of Cross-Mode Interference in
Cellular Networks with Voronoi Guard Regions

When the maximum D2D link distance is very short, the generated interference to
the traditional cellular links becomes very small. This allows for the establishment
of multiple parallel D2D links over the whole coverage area of the cellular network,
essentially resulting in an independent network whose nodes are distributed similarly
to an ad hoc network and transmit on the same spectrum as the cellular network.
However, as noted above, it may be advantageous to allow for the establishment
of D2D links between nodes whose distance is comparable to the user-AP distance.
This, in turn, implies a significant level of cross-mode interference. In order to
reduce cross-mode interference it is natural to consider a cellular-network-controlled
operation, where each AP controls the transmissions generated by all the nodes
within its cell, e.g., allowing for only one active link (either D2D or cellular) per
time slot.

In this network-controlled operation where the intra-cell interference is controlled,
the inter-cell interference becomes the major limiting factor of performance. In
order to analyze and design future networks under this approach, it is critical to
understand the properties of the inter-cell, cross-mode interference. Note that, in
contrast to previous generations of cellular networks, the (Voronoi) cell of each AP is
random due to the random infrastructure deployment (see Fig. 1.1b), which makes
the analysis complicated.

Towards a tractable analytical characterization of cross-mode inter-cell interference,
a stochastic geometry model was considered and the interference power measured at
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an arbitrary position due to either AP or user (D2D) transmissions was investigated.
The model is general enough to capture many communication scenarios of interest,
from the conventional downlink/uplink to cross-cell D2D communications where
the receiver of a D2D link does not lie in the same link as the corresponding D2D
transmitter. The major outcomes of this investigation are the following:

1. For the case of AP-generated intra-cell interference power, its exact statistical
characterization is obtained in closed form. For the case of user-generated
inter-cell interference power, a lower bound of its Laplace transform is pro-
vided, that can be used to obtain a lower bound on the SIR coverage proba-
bility under the common Rayleigh fading assumption.

2. The notion of equivalent interferer density is introduced, which allows for a
simple and intuitive understanding of the properties of cross-mode interference
and how they depend on the position of the receiver of interest (relative to its
closest AP) and the type of experienced interference (AP or user generated).

3. AP-generated and user-generated inter-cell interference demonstrate signifi-
cant qualitative differences. For example, even though the interference experi-
enced by a downlink receiver due to interfering APs decreases when its distance
from its serving AP increases (due to increasing cell area), this is not the case
for the user-generated interference as the downlink receiver is more likely to
be located at the cell edge and becomes more susceptible to user-generated
interference from nearby cells.

4. The analytical interference characterization allows for efficient computation of
metrics of interest such as the SIR coverage probability for various operational
scenarios of interest as the ones described above. This allows, in turn, for a
sophisticated, yet efficient, optimization of system parameters in operational
scenarios with heavy cross-mode intra-cell interference.

The detailed this study is presented in chapter 4.

1.5.4. Techno-economic Properties of the Future Network with
Multiple Competing Operators

A notable common feature of previous works investigating the techno-economic as-
pects of wireless networks managed by multiple competing operators (OPs) is that
they, either explicitly or implicitly, consider only a small geographical area that each
OP can cover by means of a single AP. Therefore, generalization of results for the
case of deployments over wide geographical areas essentially requires the assumption
that all OPs deploy identical networks with respect to both number and position
pattern of APs. Clearly, this is not a realistic assumption, even more so in the
case of future networks resulting from irregular AP deployments. A more realis-
tic system model and analysis should take into account the effect of both different
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deployment densities among competing OP networks as well as their quasi-random
spatial distribution.

Towards this end, a mathematically rigorous techno-economic investigation of the
system was performed by combining tools from stochastic geometry and game the-
ory. A large-scale network was considered (mathematically modeled as infinite),
with networks managed by different OPs having a constant, but otherwise arbitrary
density over the plane, and their APs distributed as independent Poisson point
processes. The positions of the users requesting service are also modeled as an in-
dependent Poisson point process, and each user is served by the closest AP of the
OP that is subscribed to. Tractable user utilities were considered, reflecting the
level of service (expressed in terms of average throughput) and price paid to OP,
whereas the OP utilities depend on the number of subscribers (market share) and
the subscription price.

By employing a two-step (leader-follower) game formulation where the OPs first
announce their prices/services and then users subscribe to them accordingly, the
game-theoretic market equilibrium was investigated. The equilibrium is character-
ized by the OP and user strategies for which no entity (player) involved in the game
has any incentive to change it (in order to achieve higher utility). Analysis focused
on how different OP deployment densities affect the equilibrium and under which
conditions can an OP monopoly be avoided. An OP monopoly is undesirable as
the lack of competition in that case is expected to result in poorer user experience
(utility). The main outcomes of this analysis are the following:

1. The distribution (partitioning) of user population to the various competing
OPs as well as the utility experienced by users was obtained in tight closed-
form bounds. These formulas verify the intuition that users are benefited by
the presence of multiple OPs with large deployment densities and/or offering
their services for a small price.

2. For the case of two competing OPs, the notion of duopoly region was intro-
duced, consisting of the set of deployment density pairs where both OPs are
able to achieve profit (given choices on service pricing and transmission tech-
nology). Analysis of the duopoly region shows that for scenarios where one
OP has significantly larger density than the competitor, a duopoly cannot be
established, i.e., the smaller density OP drops from the market as there are
no profit margins. Interestingly, a duopoly can be established when both OPs
have the same density, however, as long as the common density value is smaller
than a certain maximum value above which no market equilibrium can be es-
tablished. This implies that, although extreme infrastructure densification is
desirable from an engineering user-end perspective, it may result in unstable
market conditions under the competition model considered. This provides a
motivation towards a different market model in case of extreme densification,
e.g., based on (partial) cooperation among OPs.

3. User utilities are maximized when competing subnetworks have the same char-
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acteristics (density/technology). Interestingly, when the total density of APs
from all OPs is small to moderate and under the competition model consid-
ered in this work, users can actually enjoy a service level very close to the
utopia scenario where OPs are cooperating towards maximizing user experi-
ence without regards of their own profit. In other words, competition among
equally-powered multiple operators is beneficial to the end users, which mo-
tivates, e.g., regulatory entities, towards providing appropriate OP incentives
for taking part in this competitive market.

The detailed study is presented in chapter 5.
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2. Access Point Density and
Bandwidth Partitioning in Ultra
Dense Wireless Networks

2.1. Overview

This chapter examines the impact of system parameters such as access point density
and bandwidth partitioning on the performance of randomly deployed, interference-
limited, dense wireless networks. While much progress has been achieved in analyz-
ing randomly deployed networks via tools from stochastic geometry, most existing
works either assume a very large user density compared to that of access points,
which does not hold in a dense network, and/or consider only the user signal-to-
interference-ratio as the system figure of merit, which provides only partial insight
on user rate as the effect of multiple access is ignored. In this chapter, the user
rate distribution is obtained analytically, taking into account the effects of multiple
access as well as the SIR outage. It is shown that user rate outage probability is de-
pendent on the number of bandwidth partitions (subchannels) and the way they are
utilized by the multiple access scheme. The optimal number of partitions is lower
bounded for the case of large access point density. In addition, an upper bound of
the minimum access point density required to provide an asymptotically small rate
outage probability is provided in closed form.

The results of this chapter were published in

1. S. Stefanatos and A. Alexiou, “Access point density and bandwidth partition-
ing in ultra dense wireless networks,” IEEFE Transactions on Communications,
vol. 62, no. 9, pp. 3376-3384, Sep. 2014.

2. A. G. Gotsis, S. Stefanatos, and A. Alexiou, “Ultra dense networks: The new
wireless frontier for enabling 5G access,” IEEE Vehicular Technology Maga-
zine, vol. 11, no. 2, pp. 71-78, Apr. 2016.

3. S. Stefanatos and A. Alexiou, “Exploiting Frequency and Spatial Dimensions
in Small Cell Wireless Networks,” IEEE Wireless Communications and Net-
working Conference (WCNC' ’14), Istanbul, Turkey, Apr. 2014.
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Chapter 2 Access Point Density and Bandwidth Partitioning in UDNs

2.2. Introduction

Small cell networks have attracted a lot of attention recently as they are considered
a promising method to satisfy the ever increasing rate demands of wireless users.
Some studies have suggested that, by employing low cost access points (APs), the
density A, of APs will potentially reach, or even exceed, the density A, of user
equipments (UEs), therefore introducing the notion of ultra dense wireless networks
[15]. With a large number of APs available, a random UE will most probably
connect to a strong signal AP, having to share the AP resources with a limited
number of co-served UEs, and, ultimately, achieve high rates. However, in order
to exploit the full system resources, a universal frequency reuse scheme is employed
which inevitably results in significant interference that has to be taken carefully into
account in system design and performance analysis.

2.2.1. Related Work and Motivation

With an increasing network density, the task of optimally placing the APs in the
Euclidean plane becomes difficult, if not impossible. Therefore, the APs will typ-
ically have an irregular, random deployment, which is expected to affect system
performance. Recent research has showed that such randomly deployed cellular
systems can be successfully analyzed by employing tools from stochastic geometry
[18, 21]. While significant results have been achieved, most of these works assume
A > A, effectively ignoring UE distribution, and/or consider only the user signal-
to-interference ratio (SIR). Assumption A, > A, does not hold in the case of dense
networks, whereas SIR provides only partial insight on the achieved user rate as the
effect of multiple access is neglected [22].

A few recent works have attempted to address these issues. Specifically, the UE
distribution is taken into account in [38, 24] by incorporating in the analysis the
probability of an AP being inactive (no UE present within its cell). However, analysis
considers only the SIR. In [48, 47| the UE distribution is employed for computation
of user rates under time-division-multiple-access (TDMA) without considering the
effect of SIR outage. In addition, TDMA may not be the best multiple access scheme
under certain scenarios.

Partitioning the available bandwidth and transmitting on one of the resulting sub-
channels (SCs), i.e., frequency-division-multiple-access (FDMA), has been shown
in [27] to be beneficial for the case of ad-hoc networks assuming a channel access
scheme where each node transmits independently on a randomly selected SC. This
decentralized scheme was employed in [79] for modeling the uplink of a cellular
network with frequency hopping channel access. However, this approach is inap-
propriate for a practical cellular network where scheduling decisions are made by
the AP and transmissions are orthogonalized to eliminate intra-cell interference (no
sophisticated processing at receivers is assumed that would allow for non-orthogonal
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transmissions). A straightforward modification of the bandwidth partitioning con-
cept for the downlink cellular network was considered in [29] where UEs are multi-
plexed via TDMA and transmission is performed on one, randomly selected SC. This
simple scheme was shown to provide improved SIR performance, however, with no
explicit indication of how many partitions should be employed or how performance

would change by allowing more that one UEs transmitting at the same time slot on
different SCs.

2.2.2. Contributions

In this chapter, the stochastic geometry framework is employed for analyzing the
downlink user rate of a dense wireless network under a multiple access scheme that
exploits bandwidth partitioning for both interference reduction and efficient resource
sharing among UEs. The previously mentioned issues are explicitly addressed by
considering in the analysis

e the UE distribution,

e a multiple access scheme that allows for parallel orthogonal transmissions in
frequency,

e the effect of SIR outage.

Under this framework, the user rate distribution is analytically derived for two
instances of multiple access schemes that reveals dependence of performance on the
number of bandwidth partitions as well as the way the are utilized. The analytical
rate distribution expression, apart from allowing for efficient numerical optimization
of system parameters, is employed to derive a closed-form lower bound of the optimal
number of partitions for the case of large AP density, as well as a closed-form upper
bound of the minimum AP density required to provide a given, asymptotically small,
rate outage probability. The latter is of critical importance given the trend of AP
densification in future wireless networks. Numerical results demonstrate the merits
of increased AP density, as well as efficient use of bandwidth partitions, in enhancing
network performance in terms of achieved user rate.

2.3. System Model and Performance Metrics

The downlink of an interference-limited, dense wireless network is considered. Ran-
domly deployed over R? APs and UEs are modeled as independent homogeneous
Poisson point processes (PPP) ®,, ®,, with densities \,, \,, respectively. Full
buffer transmissions and Gaussian signaling are assumed, with interference treated
as noise at the receivers. Each UE is served by its closest AP resulting in irregular,
disjoint cell shapes forming a Voronoi tessellation of the plane [18]. Elimination of
intra-cell interference is achieved by an orthogonal FDMA /TDMA scheme with the
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Chapter 2 Access Point Density and Bandwidth Partitioning in UDNs

total system bandwidth partitioned offline to N equal size SCs. All active APs in
the system transmit at the same power over all (active) SCs, with the power selected
appropriately large so that the system operates in the interference limited region in
order to maximize spectral efficiency [30]. No coordination among APs is assumed,
i.e., each AP makes independent scheduling decisions.

Considering a typical UE located at the origin and served by its closest AP of index,
say, 0, the SIR achieved at SC n € {1,2,..., N} is given by

—a
gO,nro

SIR,, = s
Zi€¢a\{0} 67L,ngi,nr7;

(2.1)

where rg > 0 is the distance from the serving AP, a > 2 the path loss exponent, and
gon = 0 an exponentially distributed random variable with unit mean, modeling
small scale (Rayleigh) fading. The denominator in (2.1) represents the interference
power at the considered SC, where g;,, r; are the channel fading and distance of
AP i w.r.t. the typical UE, respectively, and d;,, € {0,1} is an indicator variable
representing whether AP ¢ transmits on SC n. Note that ¢;,, depends on the total
number of UEs associated with AP 7 as well as the multiple access scheme and its
presence in (2.1) is to account for APs that do not interfere due to lack of associated
UEs and/or scheduling decisions. Channel fadings {g;,} are assumed independent,
identically distributed (i.i.d.) w.r.t. AP index i.

SIR,, is a random variable due to the randomness of fading, AP and UE locations, as
well as the multiple access scheme, and its statistical characterization is of interest.
To this end, the interference term of (2.1) can be viewed as shot-noise generated by
a marked PPP [18] of density A\, outside a ball of radius ry centered at the origin,
and marks {g; ., 0, }. Statistical characterization of a marked PPP can be obtained
by standard methods when the following conditions hold [18]:

1. marks are mutually independent given the location of points, and,
2. each mark depends only on the location of its corresponding point.

Channel fadings {g;,} satisfy both conditions by assumption, whereas variables
{6:} satisfy only the first due to their dependence on the total number of UEs
associated with each AP. By fundamental properties of the PPP, the numbers of UEs
associated with different APs are mutually independent since AP cells are disjoint.
For each AP, the number of associated UEs is determined by A, and its cell area,
with the latter depending not only on its own position but also on the position of its
neighbours APs as well, rendering condition (2) invalid for {0;,}. In order to obtain
tractable expressions for the SIR distribution the following assumption is adopted:

Assumption 2.1. The number K of UEs associated with a random AP is indepen-
dent of ®,.

Note that this assumption is actually stronger than the second condition but is con-
venient as it allows for incorporating the averaged-over-®, probability mass function
(PMF) of K that will be used later in the analysis, given by the following lemma:
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Lemma 2.2. The PMF of the number K of UEs associated with a randomly chosen
AP, averaged over the statistics of ®,, is [92]

35550 (K + 3.5)73°
P(K) = K>0 2.2
(K) [(3.5)K!(1+ 3.57)k+357 7 = (22)

where T'(+) is the Gamma function and T = Ny /A,

Note that P(K) is a decreasing function of 7 and the mean of K equals 1/7. The
above approach was shown in [38, 24] to provide accurate results and will be vali-
dated by simulations in Sect. III.

Under Assumption 1, {0;,} are i.i.d. over ¢ and characterized by the activity proba-
bility p, = P(;,, = 1) € (0,1], Vi, whose actual value will be investigated in Sect. I1I
for specific multiple access schemes. The cumulative distribution function (CDF) of
SIR,, can now be obtained in a simple expression as given by the following lemma:

Lemma 2.3. The CDF of SIR,, under an activity probability p, is given by [29]

1

A
e <@ =1-—.
Foin, (6) £ P(SIR, < 6) =1— - ol

(2.3)

for @ >0, where p(6) £ 6% [, 1/ (1 +u*'?) du.
0

Note that setting p,, a-priori equal to 1, as in, e.g., [48, 47], implies that there is
always a UE available to be allocated in every AP of the system, i.e.;, A, > A,
which is not the case in dense networks. For example, for the case \, = A\, and
noting that p, < P(K > 0) for any multiple access scheme, it follows from (2.2)
that p, < 0.58.

Knowledge of (2.3) is of importance as it provides the probability Fsr, (6g) of ser-
vice outage due to inability of UE operation below SIR threshold 6, whose value
may be dictated by operational requirements, e.g., synchronization, and/or appli-
cation (QoS) requirements. In addition, Fgg, (f) can be used to obtain CDFs of
other directly related quantities of interest by transformation of variables. One such
quantity employed extensively in the related literature, e.g., [24, 29], is the rate R,
achieved per channel use, i.e, on a single time slot, given by

R, = ]1V10g2(1 + SIR,,) (b/s/Hz). (2.4)

Examining R, is important from the viewpoint of system throughput [24] but pro-
vides little insight on the achieved user rate. Note that R, is an upper bound on
the actual user rate. In case when the considered SC has to be time-shared among
UEs, rate will only be a fraction of R,. In an attempt to remedy this issue, R,, was
divided by the (random) number of UEs sharing the SC in [48, 47] (case of N =1
was only considered). However, this is still a misleading measure of performance
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Chapter 2 Access Point Density and Bandwidth Partitioning in UDNs

as it does not take into account the probability of an SIR outage and, therefore,
provides overconfident results.

In order to avoid these issues, the achieved rate of a typical UE is defined as
R
R, £ 1{SIR, > 6y} ——— (b/s/Hz), 2.5
(1R, > 0} s (/M) (25)

where 1{-} is the indicator function and integer L,, > 0 is the number of time slots
between two successive transmissions to the typical UE, referred to as delay in the
following. Clearly, (2.5) takes into account both the effects of multiple access and
SIR outage via L, and the indicator function, respectively. In order to obtain the
rate outage probability, i.e., the CDF of R,,, (statistical) evaluation of p, and L, is
required, both depending, in addition to the UE distribution, on the multiple access
scheme that is investigated in the following section.

2.4. Effect of Multiple Access on Achievable User
Rates

In this section the effect of multiple access on the achievable user rate is investigated.
The multiple access scheme must strive to maximize UE resource utilization, while at
the same time minimize inter-cell interference. These are conflicting requirements
which, as it will be shown, can be (optimally) balanced by the choice of N. For
analytical purposes the two schemes considered below are non-channel aware, with
the corresponding performance serving as a lower bound under a channel aware
resource assignment scheme, and fair, i.e., there are no priorities among UEs.

2.4.1. TDMA

The following scheme, referred to in the following as TDMA, will serve as a baseline.

Algorithm 2.1 TDMA
e UEs are multiplexed via TDMA.

e Transmission to any UE is performed on one, randomly selected SC out of
total V.

This scheme is a straightforward application of the random SC selection scheme
employed in adhoc studies [27] to the downlink cellular setting, and can be also
viewed as a generalization of conventional TDMA (/N = 1) that is usually assumed
in works on cellular networks. It was first examined in [29], where it was shown that
it provides improved SIR coverage by using essentially the same principle as in a
frequency hopping scheme.
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2.4.2. FDMA/TDMA

The major argument against TDMA is the inability of parallel transmissions in
frequency by multiple UEs when N > 1, which is expected to be beneficial under
certain operational scenarios. In this chapter, a simple modification, described at the
top of the next page, is employed, referred to as FDMA/TDMA in the following,
that allows for multiple UEs served at a single time slot (|-| denotes the largest
smallest integer operator).

Algorithm 2.2 FDMA/TDMA

e Define N C {1,2,..., N} the set of available SCs for allocation at any given
instant.

e Randomly order the K cell users via an index k € {1,2,..., K}.

1: for L =0to |K/N] do

2 N« {1,2,...,N};

3 for k= LN + 1 to min{LN + N, K} do
4: Assign UE k a random SC ny, € N;

5 NFN\{R]{},

6 end for

7: end for

e UEs sharing the same SC are multiplexed via TDMA.

Note that the FDMA /TDMA scheme also subsumes conventional TDMA as a special
case. Two typical realizations of the scheme for N = 3 are shown in Fig.2.1. As
can be seen, there will be cases with unused SCs (K < N) or SCs that support one
additional UE compared to others (K > N) with no action taken to compensate for
these effects. The inefficient bandwidth utilization is not a real issue since presence
of unused SCs is beneficial in terms of reduced interference and also N is variable
that can be set to a small enough value so that this event is avoided, if desired. The
load imbalance among SCs is irrelevant for rate computations due to averaging.

Having specified the multiple access schemes, the corresponding quantities p, and
L,, will be evaluated in the following subsections. By the symmetry of the system
model and the schemes considered, all the performance metrics presented in Sect.
IT do not depend on n. Therefore, the typical UE will be considered assigned to SC
1 and index n will be dropped from notation in the following.

2.4.3. Computation of Activity Probability

The following lemma holds for the activity probability p of TDMA and FDMA /TDMA.

23



Chapter 2 Access Point Density and Bandwidth Partitioning in UDNs

X S|
R g
unused
[}
£ SC 2
frequency
R
R
R
UE 1 UE 2 UE1l UE2 UE3 UEA4

Figure 2.1.: Typical realizations of the FDMA/TDMA scheme, K < N (left) and
K > N (right).

Lemma 2.4. Under assumption 1, the activity probability of any AP in the system,
other than 0, is

_ +P(K > 0) , for TDMA, (2.6)
+ Yk P(K > 0)min{N, K} , for FDMA/TDMA, '
with P(K) as given in Lemma 1.
Proof. See Appendix sec. A.1. O

As expected, p is a decreasing function of N in both cases, and it can be easily
shown that, for the same N > 1, p of FDMA/TDMA is lower bounded by the
corresponding p of TDMA with equality when P(K < 1) =1, i.e., with a dense AP
deployment. Note that in [29], p for TDMA was set equal to 1/N, implying that
P(K > 0) = 1, which is (approximately) valid only for 7 — 0. Substituting (2.6) in
(2.3) shows that Fgr(f) is decreasing in N, i.e., bandwidth partitioning improves
performance in terms of SIR.

Fig. 2.2 shows the behavior of p as a function of N for FDMA /TDMA and TDMA
and various values of 7. Conventional TDMA performance corresponds to N = 1. It
can be seen that both schemes outperform conventional TDMA, with larger values
of N required to obtain the same p under heavier system load. TDMA is always
better than FDMA /TDMA, especially under heavy system load. For 7 = 10, both
schemes essentially operate exactly the same and this is reflected on the values of p.
For 7 = 1, FDMA/TDMA is worse than TDMA but relatively close, with similar
dependence on N (inversely proportional).

Remark: According to the previous discussion, the SIR grows unbounded with in-
creasing 7 and/or N, which is unrealistic. However, arbitrarily large values of 7 are
not of interest due to practical considerations, whereas arbitrarily large values of N

are not acceptable from a user rate perspective as will be shown in Sect. IV (Lemma
6).
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—e-FDMA/TDMA
—4— TDMA

2 35 4 5 6 7 85 9 1
Figure 2.2.: Activity probability p for FDMA/TDMA and TDMA.

2.4.4. Computation of Delay

Computation of delay requires knowledge of the distribution of the total number K
of UEs associated with AP 0, in addition to the typical UE. The PMF of (2.2) does
not hold for AP 0 as conditioning on its area covering the position of the typical
UE makes it larger than the cell area of a random AP [18]. Taking this fact into
account, the PMF of K can be shown to be given as in the following lemma.

Lemma 2.5. The PMF of the number K, of UEs associated with AP 0, in addition
to the typical UE, is [92]

3.5 (K, + 4.5)7%5

P(K,) =
o) = FaB)RI(L + 357 Forts”

Ko > 0. (2.7)

For the case of TDMA, it is clear that L = K;, whereas L for FDMA/TDMA is
given in the following lemma.

Lemma 2.6. Define the event A, = {l UEs assigned on SC 1 in addition to the
typical UE}, 1 > 0. The PMF of L for FDMA/TDMA equals

P(L) = KZ P(KO)P(AL‘KO)a (2~8)

with Pr{ Ky} as given in Lemma 4,

1 70§KO§N_L
P(Ag| Ko) = { 2¥=Fe=L N < Ky <2N —2,
0 Ky > 2N —1,
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Figure 2.3.: Mean value of delay L for FDMA/TDMA and TDMA.

and
0 ,0< Ky <IN —1,
Ko+l N <Ky <(I+1)N—1,

P(A|Ko) = (l+21)VN7K071

= J(I+1)N < Kg < (I+2)N -2,
0 Ko > (l+2)N -1,

for [ > 1.

Proof. Follows by the same arguments as in the proof of Lemma 2.4. m

Fig. 2.3 shows the mean value of L as a function of N for FDMA/TDMA and
TDMA and various values of 7. Both schemes provide reduced delay by increasing
7, since the number of UEs associated with the AP is reduced. For the case of
FDMA/TDMA, average L decreases also with N as there are more SCs available to
UEs and the probability of time sharing one of them by many UEs is reduced. On
the other hand, for TDMA, L is independent of N since the availability of SCs is
not exploited for parallel transmissions.

2.4.5. Computation of Rate
Obviously, FDMA /TDMA is advantageous when delay is considered, whereas, TDMA

is more robust to interference. However, it is the achieved UE rate that is of more
interest and, at this point, there is no clear indication which of the two schemes is
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preferable under this performance metric, i.e., what is of more importance, robust-
ness to interference or efficient multiple access. Having specified the statistics of
p and L, the CDF of R can now be obtained for both multiple access schemes as
follows.

Proposition 2.7. The CDF of R equals

Fu(r) = Y2 P(L)Fa(r|L), (2.9)

L>0

with P(L) as given in Sect. III. D and Fgr(r|L) the CDF of R conditioned on the
value of L, given by

Forr(6 v < _fiay
Fafr|) = | 5 < 5 (2.10)
Fyp 27V — 1) r > s

where Ry, = log,(1+60y) is the minimum achievable rate for N = 1 and Ky =0 (no
contending UEs), conditioned on UE operation above SIR threshold 6.

Proof. See Appendix sec. A.2. n

Note that the upper term of (2.10) indicates that for small values of r, rate outage
probability coincides with the SIR outage probability, irrespective of the actual
value of r, as for this rate region it is the SIR outage event (strong interference)
that prevents UEs from achieving these rates. For larger rates, L appears in the
lower term of (2.10), i.e., multiple access also affects performance in addition to
interference.

Fig. 2.4 shows Fg(r) for 6y = 0dB, o = 3, N = 1,5,10, and various values of
7, for FDMA/TDMA and TDMA. For the case of 7 = 1 each analytical CDF
is accompanied by the corresponding empirical CDF (dotted lines) obtained by
simulations (simulation results for other 7 values are omitted for clarity). The good
match between analysis and simulation validates the use of the derived formulas for
system analysis and design.

As it can be seen, increasing AP density, i.e., increasing 7, results in improved
performance as the distance between UE and serving AP, as well as the number of
UEs sharing the resources of a single AP, are reduced, which overbalance the effect
of reduced distance from interfering APs. Concerning the dependence of rate on N,
it can be seen that setting N = 1 (conventional TDMA) is optimal when large data
rates are considered, irrespective of 7. However, the shape of the CDF for N =1
indicates a highly unfair system. Increasing N results in a progressively more fair
system, favoring the small-rate operational region. In particular, for 7 = 1, and
assuming a rate outage when the typical UE rate is below 0.1 b/s/Hz (corresponding
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Figure 2.4.: Fp(r) of FDMA/TDMA and TDMA for various values of N and 7
(B = 0 dB, a = 3). Dotted lines depict simulation results.

to 2 Mbps in a 20 MHz system bandwidth), the outage probability is about 0.49,
0.25, and 0.15, for N = 1,5, and 10, respectively with FDMA/TDMA.

Comparing FDMA /TDMA and TDMA for the same N > 1, it can be seen that
TDMA is a better choice at low data rates. As stated above, at this value range it is
the SIR outage probability that defines performance and TDMA is preferable as it is
more robust to SIR outage events. When higher data rates are considered, TDMA
is penalized by the inability of concurrent UE transmissions and FDMA/TDMA
becomes a better choice. In Fig. 2.4 this difference in performance is more clearly
seen for 7 = 10, which results in average K and Kj equal to 10 and 12.8, respec-
tively. For this load and the values of N considered, FDMA /TDMA utilizes all SCs
with high probability, resulting in significantly larger interference compared to that
achieved by TDMA which only allows for transmission on a single SC. However, for
the same reason, performance of FDMA/TDMA is significantly better for higher
rates as it provides much smaller delay than TDMA. Results for 7 = 1,10 show
that the performance advantage of FDMA/TDMA in higher rates and of TDMA in
lower rates still holds but is less pronounced.

2.5. Optimal Number of Subchannels

By simple examination of Fig. 2.4, it is understood that for a given minimum rate
ro > 0, there is an ro-dependent, optimal number N* of SCs that minimizes rate
outage probability which can be obtained by numerical search using the analytical
expression of Proposition 1. Unfortunately, the highly non-linear dependence of
FRr(rg) on N does not allow for a closed form expression of N* that holds in the

28



2.5 Optimal Number of Subchannels

general case. However, the following proposition, valid under certain operational
scenarios to be identified right after, provides some guidelines.

Proposition 2.8. Under the assumption P(L = 0) = 1 (no time-sharing of SCs)
and for any 0y > 0, ro > 0, the optimal number N* of SCs that minimizes Fg(rg) is
lower bounded by

N* > Nj, & max {1, |Rg, /o |} , (2.11)

Proof. Setting r = ¢ and keeping only the term L = 0 in (2.9), Fr(-) can be written
as a function of NV as

| P2 |2

Fsir(6) , N
FSIR(ZTON -1 ,N

FR(N):{

IV IA

T0

As shown in Sect. II. C, Fsr(6p) is a decreasing Eunction of N for both TDMA and
FDMA/TDMA, therefore, so is Fg(rq) for N < =%, 0

As discussed in Sect. II. D, L can be made arbitrarily small for both TDMA and
FDMA/TDMA by increasing 7, therefore, Proposition 2 holds asymptotically for
7> 1, i.e., in an ultra dense AP deployment where Pr{K, = 0} — 1. However,
FDMA/TDMA can also reduce delay by increasing N. It is easy to see that if, for a
given 7, Njj is larger than the minimum value of N required for Pr{K, < N—1} =1,
i.e., no UEs sharing a SC, N* for FDMA/TDMA cannot be smaller than Nj;. These
observations are summarized in the following corollary.

Corollary 2.9. The bound of (2.11) holds for TDMA when T is sufficiently large
so that P(Ky = 0) — 1, and for FDMA/TDMA when 7 is sufficiently large so that
P(Ky < Nj — 1) — 1.

Note that the lower bound of (2.11) is inversely proportional to ry corresponding
to the fact that, when lower user rates are considered, there is no need for large
bandwidth utilization and the system can reduce interference by increasing N. For
rates o > Ry, /2 the bound becomes trivial, i.e., equal to one, however, these rates
may be of small interest in a practical setting as they lead to large rate outage
probability, even with optimized N and moderate load (see Fig.2.4 and Sect. VI).

The following lemma guarantees that an arbitrarily large N cannot provide any
non-zero ry, even though the SIR grows unbounded with N.

Lemma 2.10. For N — oo, Fr(ro) — 1, for any ro > 0.
Proof. Tt was shown in [29] that the mean of R is a strictly decreasing function of

N. Since 0 < R < R, it follows that the mean of R tends to 0 with increasing N,
and applying Markov’s inequality completes the proof. O]

29



Chapter 2 Access Point Density and Bandwidth Partitioning in UDNs

2.6. Minimum Required Access Point Density for a
Given Rate Outage Probability Constraint

A common requirement in practical systems is to provide a minimum rate 7y to their
subscribers with a specified, small outage probability € > 0. As is clear from Fig. 2.4,
these system requirements may be such that they cannot be satisfied for a certain
7, even under optimized N. It is therefore necessary to operate in a greater 7, i.e.,
increase AP density, and it is of interest to know the minimum value, 7,;,, that
can provide the given requirements. As in the case of N*, a closed form expression
for Tmin can not be found in closed form for the general case and a two-dimensional
numerical search (over 7 and N) is necessary. However, under asymptotically small
¢, an upper bound of 7,;, can be obtained for the case of FDMA/TDMA, as stated
in the following proposition.

For FDMA/TDMA and asymptotically small €, the minimum value of 7, Ty, that
can support a UE rate rq with Fg(rg) < e under an SIR threshold 6y, is upper
bounded as

(1—€)p(fo) >
Tonin < {(eltfe)op/&orjo_l) o < ?007 (2.12)
RS 1o 2> Ry,
Proof. An upper bound on 7,;, can be obtained by seeking the value of 7 that
provides the requested outage probability constraint with equality and under N =
N, as given in (2.11), which is not guaranteed to be the optimal choice for N. In
addition, only values of 7 for which Nj; results in P(L = 0) = 1 are considered,
which effectively places a lower bound on the search space of 7 that may be greater
than 7. Under these restrictions,

Fa(r ) Fsir(6o) .70 < Ry,
e Fgir(2™ — 1) ;710 > Ry,
) _
_ {Hﬂvb/pwo) o < Fgy, (2.13)
> _ .
Tty 7o = R,

where (a) follows from (2.9), (2.10) with Pr{L = 0} = 1 and (b) from (2.3) and
(2.6) with min{K, N};} = K,VK. Setting (2.13) equal to € results in (2.12). Note
that the asymptotically small e guarantees that the bound of (2.12) is large enough
such that P(L = 0) — 1, i.e., it is within the restricted search space employed for
its derivation. 0

A simpler form of the bound can be obtained when asymptotic values of ry are
considered as shown in the following proposition.
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Figure 2.5.: Dependence of Fg(rg) on N (rg = Rg,,0p = —6 dB, a = 3).

Proposition 2.11. For asymptotically small or large values of ro, the bound of
(2.12) can be approzimated by

(1=¢)p(6o) R
Tmin > “Fog 0 oS }—%907 (214)
ea(sli;(62)72r7/ra)22r0/a i To > RGO‘

Proof. The upper part of (2.14) can be obtained by noting that 1/| Rg, /70| & 70/ Ra,,
for ro — 0, whereas the lower part can be obtained by noting that p(2° — 1) =
p(270) = 2%ro/a (20, o 1/ (14+u/?)du ~ 2270/ [ 1/(14+u®/?)du = 2270/*27 sin (27 /o) /cx,
for rg — o0 O

Equation (2.14) clearly shows that the bound of 7, grows linearly and exponentially
with rg, for asymptotically small and large rg, respectively.

2.7. Numerical Results and Discussion

This section employs the analytical results obtained previously to examine various
aspects of system design. In all cases the path loss exponent is set to a = 3 and,
unless stated otherwise, the SIR threshold is set to 6y = —6 dB (Ry, ~ 0.3233),
roughly corresponding to the operational SIR required by the minimum coding rate
scheme of a real cellular system [32].

1) Optimal number of SCs: Fig.2.5 shows Fr(Rg,/5) as a function of N for FDMA
/ TDMA and TDMA, and 7 = 0.1,1, and 10. Note that by Proposition 2.8, N*
is lower bounded by N = 5 when P(L = 0) = 1. Consider first TDMA. It can
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Figure 2.6.: Fg(ro) with N*(ro) (fy = —6 dB, a = 3).

be directly calculated that P(L = 0) = P(K, = 0) ~ 0.0023,0.3227,0.8809, for
7 = 0.1,1, 10, respectively. Therefore, the operational conditions of Corollary 2.9
hold (approximately) only for the 7 = 10 case. It can be seen, that the bound is
actually tight for that case, as N* = 5, whereas N* tends to one as smaller 7 values
are considered, i.e., V}j is a tight bound when 7 > 1 but is irrelevant for small 7.
Turning to the FDMA /TDMA case, P(L = 0) = P(K, < Nj;,—1) ~ 0.1864,0.9931, 1,
for 7 = 0.1,1, 10, respectively, i.e., the operational conditions of Corollary 2.9
correspond to the cases of 7 = 1 and 10, with N* actually equal to Nj. For 7 = 0.1,
N* = 12, ie., N} also serves as a lower bound in this case, albeit a loose one.
However, note that performance gain with N* is only marginal compared to Nj.
These observations, along with extensive numerical experiments, suggest that setting
N = Nj; as per (2.11) is a good practice for FDMA /TDMA as it either corresponds
to the optimal value or provides performance close to optimal. For TDMA, setting
N = Njj for small 7 may lead to considerable performance degradation.

2) Comparison of multiple access schemes with optimal N : Fig.2.6 depicts the min-
imum rate outage probability provided by FDMA/TDMA and TDMA when the
corresponding optimal N for each rate rq is employed (found by numerical search).
Note that these curves should not be confused as CDF curves since a different N is
employed for each rate. Performance of conventional TDMA is also shown. As can
be seen, for small to moderate rates (ryg < Ry, ), optimal bandwidth partitioning pro-
vides significant benefits compared to conventional TDMA. FDMA /TDMA is shown
to outperform TDMA in this regime as it exploits bandwidth more efficiently. For
large rates (ro > Rg,) all schemes have the same performance as N* becomes one.
It is safe to say that, under optimal N, FDMA /TDMA is preferable to TDMA as it
provides at least as good performance with the added benefit of reduced delay that
is of importance under time-sensitive applications.

3) Effect of SIR threshold: Fig.2.7 shows Fg(rg) as a function of SIR threshold 6, for
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Figure 2.7.: Dependence of Fr(rg) on 6y (ro =0.1,7 =1, a = 3).

ro = 0.1, 7 = 1, and with N optimized for each 6, by numerical search. It can be seen
that larger 6y values result in degradation of performance for both FDMA /TDMA
and TDMA, albeit much less severe than conventional TDMA. Also shown is the
performance of FDMA /TDMA when N is optimized assuming 6y = 0, i.e., neglecting
SIR outage. As expected, performance (significantly) degrades when the actual SIR
threshold exceeds a certain value (about —5 dB in this case). Performance of TDMA
assuming 6y = 0 is not shown as it matches that of conventional TDMA. Similar
behavior is observed for other values of rg, 7 and a. These results clearly illustrate
the necessity of employing the SIR threshold in system analysis and design.

4) Minimum AP density: Fig. 2.8 shows T, as a function of rate rg, obtained by
a two-dimensional numerical search over 7 and N, for FDMA/TDMA, TDMA and
conventional TDMA, under an outage constraint Fgr(ry) < 0.1. In addition, the
asymptotic bounds of (2.14) are also shown. Note that, even though (2.14) is de-
rived assuming asymptotically small ¢, it still provides a very good approximation
of Ty for this case. Specifically, T, of FDMA/TDMA exhibits the behavior pre-
dicted by (2.14), i.e., increases linearly and exponentially with ro for asymptotically
small and large ry respectively. Performance of TDMA follows the same trend with
FDMA /TDMA but results in about 1.5 times larger values of 7, for small ro. It is
interesting to note that the very good correspondence of the numerical and analyt-
ical results for FDMA /TDMA implies that the optimal system parameters (7 and
N) for FDMA/TDMA are such that Pr{L = 0} ~ 1, i.e., there is small probability
of sharing a SC. In contrast, TDMA achieves performance close to FDMA/TDMA
with Pr{L = 0} ~ 0 for small ry (7). Conventional TDMA is clearly out of con-
sideration for the small rate region as it significantly suffers from interference and
the only mechanism to reduce it is by employing a large AP density. For rate values
equal or greater than Ry, all schemes coincide as the optimal value of N turns out
to be equal to one.
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Figure 2.8.: Minimum required 7 for rate outage probability e = 0.1 (6 = —6 dB,
a=3).

2.8. Conclusion

In this chapter, system parameter selection, namely, number of bandwidth parti-
tions and AP density was investigated for randomly deployed ultra dense wireless
networks. The stochastic geometry framework from previous works was incorporated
and the user rate distribution was derived analytically, taking into account the UE
distribution, multiple access scheme and SIR outage. It was shown that performance
depends critically on the number of bandwidth partitions and the way they are uti-
lized by the multiple access scheme. The optimal number of partitions was tightly
lower bounded under large AP density, showing that smaller bandwidth utilization
is beneficial for interference reduction when small rates are considered. In addition,
an upper bound on the minimum AP density required to provide an asymptotically
small rate outage probability was obtained, that was shown to provide a very good
estimate of the minimum density under moderate probability constraints. When the
considered rates are small enough to allow for bandwidth partitioning, the minimum
required density is smaller by orders of magnitude compared to the one provided by
conventional TDMA.
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3. Operational Region of D2D
Communications for Enhancing
Cellular Network Performance

3.1. Overview

An important enabler towards the successful deployment of any new element /feature
to the cellular network is the investigation and characterization of the operational
conditions where its introduction will enhance performance. Even though there has
been significant research activity on the potential of device-to-device (D2D) commu-
nications, there are currently no clear indications of whether D2D communications
are actually able to provide benefits for a wide range of operational conditions, thus
justifying their introduction to the system. This chapter attempts to fill this gap
by taking a stochastic geometry approach on characterizing the set (region) of op-
erational conditions for which D2D communications enhance performance in terms
of average user rate. For the practically interesting case of a heavy loaded network,
the operational region is provided in closed form as a function of a variety of pa-
rameters such as maximum D2D link distances and user densities, reflecting a wide
range of operational conditions (points). It is shown that under the appropriate
deployment scheme, D2D communications can indeed be beneficial not only for the
usually considered regime of “proximal communications” but to a wide range of op-
erational conditions that include D2D link distances comparable to the distance to
the cellular access point and considerably large user densities.

The results of this chapter were published in

1. S. Stefanatos, A. G. Gotsis, and A. Alexiou, “Operational region of D2D com-
munications for enhancing cellular network performance,” IEEE Transactions
on Wireless Communications, vol. 14 , no. 11, pp. 5984-997, Nov. 2015.

2. S. Stefanatos, A. G. Gotsis, and A. Alexiou, “Operational Region of Overlay
D2D Communications,” IFEE International Conference on Communications
(ICC), London, UK, Jun. 2015.

3. S. Stefanatos, A. G. Gotsis, and A. Alexiou, “Analytical Assessment of Coor-
dinated Overlay D2D Communications,” European Wireless (EW) conference
2014, Barcelona, Spain, 14-16 May 2014.
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3.2. Introduction

The exponential growth of traffic that the cellular networks are currently experienc-
ing has driven academia and industry to consider new channel access methods in
addition to the conventional, infrastructure-based access via cellular nodes (access
points). One of these methods that have recently attracted a lot of attention is
device-to-device (D2D) communications as a means for offloading cellular traffic as
well as opportunistically exploiting link proximity [33]. Even though the potential of
D2D communications cannot be denied, even more so with the ever increasing num-
ber and computational /storage capabilities of devices, their introduction as part of
the cellular network introduces new challenges [34] with respect to (w.r.t.) resource
sharing between cellular and D2D access modes.

Specification of (optimal) resource sharing is of great importance, nevertheless, it is
not alone sufficient to justify the introduction/adoption of a D2D mode as an “add-
on” to the (conventional) cellular network, even if the corresponding analysis shows
great potential under certain operational conditions. For example, it is obvious that
exploitation of D2D links with “small” distance compared to the distance from the
closest access point is beneficial, which actually provides the incentive to investigate
D2D communications in the first place. However, the vague notion of “closeness”
(proximity) must be converted to actual figures in order to assess the merits of D2D
communications, since it is reasonable to wonder whether the proximity require-
ments of D2D communications are actually so strict that render the benefits of D2D
communications non-existent for realistic/practical conditions. Similar concerns can
be posed w.r.t. other relevant parameters such as (relative) densities of concurrent
D2D and cellular links.

It becomes clear that a detailed investigation and characterization of the range of
operational conditions where introduction of a D2D mode enhances cellular per-
formance is a procedure of critical importance. These operational conditions are
typically described by quantities that the system designer/operator has no control
over, such as density of users and channel conditions, as well as quantities chosen
at a pre-deployment system design stage such as maximum link distance for which
D2D transmission can (potentially) be established. Characterization of the D2D op-
erational region will determine whether the introduction of D2D communications is
actually beneficial for a (hopefully) large dynamic range of use/business cases and,
therefore, plays a key role in the adoption of a D2D mode as part of the cellular
network.

3.2.1. Related Work

There has been considerable work on resource sharing for D2D communications
under an optimization modeling framework (see [35] for a recent literature review).
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Even though providing optimal solutions, this framework is bound to consider finite-
area networks, and, therefore, provides limited insight for large-scale network deploy-
ments. Toward this end, a second line of works has recently emerged, attempting to
describe the merits of D2D communications based on tools from stochastic geome-
try [18], which have been successfully applied for the analysis of ad-hoc and cellular
networks [36, 29].

Out of the relatively small number of notable publications considering analysis and
design of D2D communications under a stochastic geometry framework, the most
relevant with this work are [37, 38, 39, 40, 41, 42, 43]. An overlay D2D network
deployment, i.e., where cellular and D2D transmissions are performed in orthogo-
nal (non-overlapping) bands of the available spectrum, is considered in [37]. The
distribution of transmit powers is investigated under a power control scheme, how-
ever, without any considerations regarding spectrum sharing between cellular and
D2D networks. An underlay D2D network deployment, i.e., where cellular and D2D
transmissions are performed in the same bandwidth, is considered in [38]. A simple
on-off power control scheme for D2D transmissions is proposed in a setup consid-
ering only a single cell serving one uplink user. More comprehensive studies on
the co-existence of large-scale deployed cellular and D2D networks are pursued in
(39, 40, 41, 42, 43]. In [39, 40, 41], underlay or overlay D2D communications are
considered along with an uplink or downlink cellular network. System operation
aspects such as resource sharing among networks and mode selection according to
various criteria are investigated. In [42], system performance in terms of spectral
efficiency (average rate per channel use) is considered under a scheme providing ex-
clusion regions to protect cellular users from D2D-generated interference, whereas
in [43], the transmission capacity, i.e., density of cellular and D2D links with signal-
to-interference ratio above a certain threshold, is considered. All the above works,
even though they provide valuable insights on the potential of introducing a D2D
mode to the cellular system, do so by considering only a limited number of (arti-
ficially selected) operational points (scenarios) without any clear indication of the
region of operational points where D2D communications are beneficial to system
performance.

3.2.2. Contributions

This chapter considers D2D communications deployed as overlay or underlay to the
downlink-dedicated cellular bandwidth. The main goal is to provide a mathemat-
ically rigorous specification of the operational region where introduction of a D2D
mode enhances cellular network performance in terms of average user rate. The
operational region is described in terms of the following parameters (stated in no
particular order) whose possible combinations of values can be mapped to a wide
variety of use/business cases of potential interest:

e density of users,
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density of cellular access points,

propagation conditions,

signal-to-interference-ratio (SIR) threshold for successful communications, and
e maximum D2D link distance.

A number of D2D deployment schemes that trade-off complexity for performance
are investigated, characterized by whether (non-trivial) mode selection and/or D2D
channel access procedures are employed. For the mode selection procedure, two
alternatives are considered depending on the availability of D2D link distance infor-
mation. Based on accurate analytical expressions for the average rates achieved by
the cellular and D2D links, a tractable expression for the average user rate of a D2D-
enabled cellular network is obtained. For the practically interesting case of a heavy
loaded system (large user density), the operational regions for each D2D deployment
scheme are obtained in closed form, allowing for investigating the effect on system
performance of the two most important parameters related to D2D use/business
cases, namely, maximum D2D link distance and density of users (devices) capable
for D2D communications.

Important outcomes of this analysis include the following:

1. D2D communications can provide benefits for operational conditions of prac-
tical interest including D2D link distances of the order of the distance to the
closest access point.

2. Employing both a mode selection and a D2D channel access procedure does
not necessarily provide significant gains compared to employing one of them
only.

3. Exploitation of D2D link distance information alone for mode selection pur-
poses is sufficient for D2D communications to be beneficial for any operational
point.

The key notation of this chapter is summarized in Tab. 3.1 (next page).

3.3. System Model

3.3.1. System Nodes Description and Channel Access
Mechanisms

A D2D-enabled cellular system is considered that allows for overlay or underlay
downlink-inband D2D transmissions, i.e., transmissions are performed either in cel-
lular or D2D mode. In particular, the system serves two types of user equipments
(UEs) [34]. The first type, referred to in the following as C-UEs, request data from
sources that do not have the ability to establish a direct communication link with the
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] Notation \ Description
R,R*. 0 set of reals, set positive reals, empty set
P(-),E(-),I(-) probability measure, expectation operator, indicator function
|| Euclidean norm of z € R?
Aay Ady Ae densities of APs, D-UEs, and C-UEs, respectively
Td distance of a random (potential) D2D link (r4 € (0, 7¢ max))
Tdth threshold distance used by the distance-based mode selection procedure
(raen € (0,7¢,max])
P, (common) AP transmit power
P probability of D-UE selecting D2D mode (p € (0,1])
q probability of transmission of a D2D link (g € (0,1])
e path loss exponent (a > 2)
K, Ky number of cellular UEs within a random cell and the cell containing the
origin, respectively
Ne portion of bandwidth dedicated to cellular transmissions (7. € (0,1])
K 2 (27/a)/sin(27 /)
p(0) £ g2/ Jo2/a 1+u;m/?alu
v £ 1,2, for probabilistic and distance-based mode selection, respectively
0o SIR threshold below which communication is considered unsuccessful
(60 > 0)
Pop» Pa system operational point, system design parameters
R,R. Ry rate of typical link, typical cellular link, and typical D2D link,
respectively
Roop2D rate of typical cellular link when the network does not support D2D
transmissions
Rian Operational region of D2D communications using Scheme i € {1,2,3, 4}

Table 3.1.: Summary of Key Notation

requesting C-UE, due to being located far away and /or not having transmit capabil-
ities. C-UEs can only utilize downlink cellular transmissions in order to obtain their
data. The second type of UEs, referred to in the following as D-UEs, request data
from sources that are physically proximal and have transmit capabilities, providing
D-UEs the flexibility to establish either a D2D or a dual-hop (uplink and downlink)
cellular link for communication. Full buffers are assumed for all communication

links.

The positions of C-UEs and D-UEs are modeled as independent homogeneous Pois-
son point processes (HPPPs) ®., ®; C R?, of densities A\, Ay > 0, respectively,
whereas the position of the source for a D-UE located at € &4 is modeled
as an independent random variable uniformly distributed within the closed ball
{y € R?: |y — x| < Tgmax}- By application of the displacement theorem for HPPPs
[18], it can be shown that the sources of D-UEs also constitute an HPPP of density
Ag which, with a slight abuse of notation, will be also denoted as ®;. The maximum
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possible D2D link distance 74max > 0 provides an exact description of the notion
of “proximity” and is determined by the relevant D2D use cases and/or imposed
by considerations regarding, e.g., power consumption or system performance. Note
that parameters \., \g and 74max are correlated, e.g., increasing rgmax can poten-
tially “transform” some of the C-UEs into D-UEs. However, there are currently
no well-established models available in the literature for modeling this correlation.
Therefore, in this chapter, these parameters are treated as independent variables,
with the corresponding analysis easily extended under any model describing their
interrelation.

The cellular system infrastructure consists of access points (APs) randomly deployed
according to an independent HPPP &, C R? of density )\, > 0 and each UE employ-
ing cellular transmissions is served by its closest AP. In order to avoid intracell in-
terference, time is (universally) divided into discrete slots of equal duration and UEs
within a cell employing cellular transmissions are served by a time-division-multiple-
access (TDMA) scheme with no priorities among them (round-robin scheduling). All
active APs, i.e., APs with at least one served UE, transmit with a fixed power P,,
without any coordination/cooperation among them.

In contrast to cellular communications where intracell interference is eliminated by
centralized scheduling, a probabilistic channel access scheme [36, 85] is employed for
D2D communications. Specifically, D2D communications utilize the same time slots
as the cellular system (perfect synchronization is assumed between D2D and cellular
slots in the underlay case), with the source of any established D2D link attempting
to transmit in each slot with a probability ¢ € (0,1]. Active D2D links employ open
loop power control so that the effect of path loss, averaged over small-scale fading,
is eliminated (large-scale path loss inversion) [45, 41].

3.3.2. Mode Selection and D2D Network Deployment Schemes

Since D-UEs have the flexibility to choose between two access methods, a mode
selection procedure should be employed. In this chapter, the following two simple
procedures are considered:

Definition 3.1. Probabilistic mode selection: Each D-UE selects D2D mode by
independently tossing a biased coin with bias pyeb € (0, 1].

Definition 3.2. Distance-based mode selection: Each D-UE selects D2D mode if
and only if the distance ry € (0, 7qmax] from its source is smaller than a pre-defined
threshold 74, € (0, 74 max)-

Note that both mode selection procedures can be viewed as thinning operations [18]
on ®,; with retention probability equal to pyop and P(ry < rgm) = (Fath/Tdmax)?
for the probabilistic and distance-based case, respectively. This allows for a unified
treatment of both mode selection schemes under a common notation p € (0, 1] for
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their corresponding D2D mode selection probabilities. Parameters p and ¢ constitute
the so called D2D mode parameters and their (optimal) values will be shown to
require knowledge of parameters such as AP and UE densities. Therefore, ppyyob,
Tath, and g are provided to the D-UEs via a broadcast mechanism.

Since incorporation of mode selection and/or channel access procedures comes with
implementation cost, e.g., for time slot synchronization or acquisition of D2D link
distance information, it is of interest to examine and compare the merits of each of
the following D2D network deployment schemes, trading off flexibility on design of
D2D mode parameters to complexity:

e Scheme 1 (Baseline): p=1, ¢ =1,

e Scheme 2 (D-UEs employ D2D mode by default): p =1, ¢q € (0, 1],
e Scheme 3 (D2D links always active): p € (0,1], g =1,

e Scheme 4 (Most general case): (p,q) € (0,1]%

Scheme 3 has two versions, according to whether probabilistic or distance-based
mode selection is employed, that will be denoted, when necessary, as 3-p and 3-d,
respectively, with similar notation also used for Scheme 4. It is noted that Schemes
3-d and 4-p were first examined in [39] and [40], respectively, under different system
model and/or performance metrics than this chapter. Clearly, Scheme 4 is optimal
under any performance criterion as it incorporates the other schemes as special cases.
However, the implementation cost of operating under Scheme 4 with both p < 1 and
g < 1 must be justified by a significant performance gain compared to the simpler
schemes, an issue that will be examined in the following sections.

Remark: Unless stated otherwise, results and definitions in the following sections
correspond to operation under Scheme 4. Translation to the other schemes can be
made by trivially setting p and/or ¢ equal to 1.

3.3.3. Signal-to-Interference Ratio

The standard approach of conditioning on the existence of a (typical) UE located
without loss of generality (w.l.o.g.) at the origin will be employed for the following
analysis. Note that, by the properties of HPPP, this conditioning does not have any
effect on the distribution of the other UEs [18]. Treating interference as noise and
neglecting the effect of thermal noise due to the system operating in the interference
limited region, the SIR experienced by the typical UE when served by a transmitter
(either an AP or a proximal source) located at 3, € R? equals

(Pall(yo € ) + 190|°T(yo € ®a)) gyolyol

> Pugylyl o+ X |xy —ylogylyl~
yE€®a\yo y€P4\yo

SIR =

(3.1)

where <:Da C o, <i>d C &, denote the sets of positions of APs and D-UE sources,
respectively, that access the channel at the considered time slot and bandwidth, g,
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is the channel gain corresponding to a transmitter located at y € ®, U éd, x, is the
position of a D-UE receiving data from its source located at y € ®y4, and o > 2 is the
path loss exponent. The channel gains are assumed independent and exponentially
distributed (Rayleigh fading) with mean one.

Note that w.l.o.g. the useful received power of a D-UE in D2D mode, averaged
over channel fading, is normalized to one, which allows to treat P, as the only
variable that controls the relative interference levels of cellular and underlay D2D
transmissions. Under this power control model, the transmit power of the source
of a D2D link may become unrealistically large when D2D links of excessively large
distances are established. In order to study the fundamental gains/limitations of
employing a D2D mode as part of a cellular network w.r.t. to average user rate,
no constraint on D2D maximum transmit power is set in this chapter. However,
as it will be shown later for operational scenarios of practical interest, significant
performance gains are only provided by establishing D2D links of distances up to
about the order of the distance of a D-UE from its closest AP, corresponding to
power requirements similar to uplink cellular transmissions.

3.4. Average Cellular and D2D Rates

The SIR is a critical measure of performance as increased SIR translates to improved
spectral efficiency (in bits/Hz/channel use). In particular, the commonly employed
mapping SIR — log,(1 + 00)I(SIR > 6y) will be used for determining the spectral
efficiency of a link [24, 36, 50|, where 6y > 0 is the SIR threshold below which
communications are considered unsuccessful. However, the actual rate achieved by
a UE is also affected by the multiple access procedures, namely, TDMA for cellular
links and probabilistic channel access for D2D links.! This section provides closed
form expressions for the average rate of cellular and D2D links of the typical UE,
which, in turn, will determine the more important metric of average UE rate that
will be considered in the next section.

3.4.1. SIR Distribution of Cellular and D2D Links

The SIR distribution of cellular and D2D links, required to characterize the statis-
tical properties of the corresponding spectral efficiencies, are provided in Lemmas
1-2.

Lemma 3.3. The SIR distribution of the typical UE when employing a cellular link
in a system with underlay D2D communications is

1
1+ P(K > 0)p(6) + D e (i)m’

2Xa P,

P(SIR > ) ~ (3.2)

!The effect of issues such as signaling, e.g., for establishment of transmission links, is ignored.
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3.4 Average Cellular and D2D Rates

for 8 > 0, where K is the number of cellular receivers (RXs), composed from C-UFEs
and D-UEs selecting cellular mode, within a random cell of the network, v =1, 2 for
probabilistic and distance-based mode selection, respectively, and k, p(0) as defined
in Tab. 3.1. In case of overlay D2D communications, Eq. (3.2) holds with the last
term of the denominator removed.

Proof. See Appendix sec. B.1. O

Lemma 3.4. The SIR distribution of the typical UE when employing a D2D link in
a system with underlay D2D communications is

P(SIR > 0) ~ exp[—mrQQ/a((1/2)qp”’/\dr?l’max + MP(K > 0)PY*)], (3.3)

for 8 > 0, where v = 1, 2 for probabilistic and distance-based mode selection, re-
spectively. In case of overlay D2D communications, (3.3) holds with the last term
inside parenthesis of the exponential removed.

Proof. Proof follows the lines of [40] and is omitted. O

Remark: The expressions of Lemmas 1 and 2 are approximate since they are based on
the assumption that @, is generated by a thinning of ®, with a retention probability
P(K > 0) for each x € ®,, independent of everything else, which was shown in [24]
to be a very good approximation. For the case when P(K > 0) = 1, i.e., when all
APs serve at least one UE each, and, therefore, P, = ®, almost surely, (3.2) and
(3.3) are exact [40]. Note that an approximate closed form expression for P(K > 0)
with very good accuracy is available [92], namely,

Ao+ (1=p)Ag) >°
3.5, '

P(K >0)~1- (1 + (3.4)

3.4.2. Average Rate of Cellular Link

Exact computation of the rate achieved by the typical UE when employing cellular
communications is difficult since there exist cases when the end-to-end link will
consist not only of a downlink, but also of an uplink hop, e.g., when the typical UE
is a D-UE selecting cellular mode. In order to simplify the problem, the following
assumption is made.

Assumption 3.5. The cellular system is downlink limited in terms of user rate.

Assumption 1 is reasonable when the number of cellular RXs requesting data from
the network core (e.g., an internet server) is (much) larger than the number of
cellular RXs requesting data from another UE, with the end-to-end cellular rate
essentially limited by the downlink TDMA process. Towards describing the effect
of TDMA on the average rate of the typical UE employing cellular transmissions,
the following lemma will be of use.
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Lemma 3.6. Let Ky and K denote the number of cellular RXs positioned within
the cell containing the origin and any other randomly selected cell, respectively. It
holds

1 AP(K > 0)
= ) 3.5
(K0+1> X+ (1= p)Ag (3:5)
Proof. See Appendix sec. B.2. n

Note that the term 1/(Ky+1) < 1 of the above Lemma represents the rate reduction
of the typical cellular UE rate due to resource sharing via TDMA.

Remark: Previous works considering the effect of TDMA either relied on numerical
evaluations based on complicated, approximate expressions for the distribution of
Ky [47, 48], or employed heuristic approximations of E(1/(Ky + 1)) with the corre-
sponding expressions equal to Eq. (3.5) with P(K > 0) replaced by 1 [49] or 7/9
[40, 47]. The ezact expression of Lemma 3 shows that these approximations do not
hold in the general case.

The average rate of the typical UE when employing cellular transmissions, normal-
ized by the total bandwidth dedicated for downlink cellular and D2D transmissions
can now be obtained as follows.

Proposition 3.7. The average normalized rate achieved by the typical UE when
employing cellular mode equals

R. 2K (K01+ I(SIR > 90)) log, (1 + 6) (3.6)

. NeAP(K > 0)
T+ 1 =p

in bits/s/Hz, where n. is the portion of the total bandwidth where downlink cellular
transmissions take place (0 < n. < 1 and n. = 1 for overlay and underlay D2D
communications, respectively) and P(SIR > 0,), P(K > 0) are given by Eqs. (3.2)
and (3.4), respectively.

P(SIR > 6y) log,(1 + 6y), (3.7)

Proof. By ignoring the correlation between K, and SIR due to their common de-
pendence on ®,, (3.6) can be approximated as

R, ~ n.E ( ) P(SIR > 0p) log, (1 + 0o). (3.8)

Ko+1
The result then follows by application of Lemmas 1 and 3. n

Remark: The expression on the right hand side of (3.8) was used as the actual
definition of cellular rate in previous works, e.g., [40, 49], implicitly suggesting that
Ky and SIR are uncorrelated (or even independent) which does not hold. As will

be shown in Sec. VII, this approximation is very accurate, especially for the overlay
D2D case.
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3.4.3. Average Rate of D2D Link

Considering the same SIR threshold 6, as for cellular communications, the aver-
age normalized D2D link rate, Ry, is as follows (compare with the corresponding
expression of R.).

Lemma 3.8. The average normalized rate achieved by the typical UE when employ-
ing overlay D2D mode equals

Ry = (1—ne)E [I(D2D link active)l(SIR > 6y)]log, (1 + 6p)
= (1-nc)qP(SIR > 6y) log,(1 + o) (3.9)

in bits/s/Hz, with n. as in Proposition 1 and P(SIR > 6y) as given in Eq. (3.3).
The rate expression for underlay D2D transmissions is the same as overlay with the
term 1 —n. replaced by 1.

3.5. Average UE Rate and System Design
Considerations

In this chapter, incorporation of D2D communications is considered as a means for
enhancing the performance of the conventional cellular system. Towards this end,
the average normalized rate achieved by the typical UE without a-priori information
of its type (C-UE or D-UE) is considered as the system metric of interest, equal to
(39, 40]

A, A,
R,
SV VLR

R = (pRy + (1 — p)R,) (3.10)

in bits/s/Hz, with R,, R4, the average rate of the cellular and D2D links, respectively,
as described in Sec. III. Note that the rate achieved by the typical UE when a D2D
mode option is not available, denoted as Ry,p2p, is a degenerate case of (3.10) for
p =0 and 7. = 1, and equals

AP(K > 0)logy (1 + 6p)
O+ 7)1 B(K > 0)p(60))’

(3.11)

Ryop2p =

as can be easily verified using the results of Sec. III.

Average rate R depends on a large number of parameters (through R. and Ry) which
are not shown explicitly for ease of notation. These parameters can be partitioned
into two categories. The first category describes the system operational point and is
represented by the tuple

Pop é ()\07 >\d7 )\aa Td,maX7 607 Oé),
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which consists of parameters that the system operator has no control over, namely,
Ae, Ag, and «, and parameters which are chosen at system design stage and remain
fixed during operation, namely, Ay, g max, and 6. The second category of parameters
is represented by the tuple

73d = (p7 q;Ne, Pa)?

which contains the system design parameters that can be selected by the operator
in accordance to P,,. Note that specification of P, is irrelevant for system design
with overlay D2D, whereas n. = 1 by default with underlay D2D. Therefore, Pq
essentially consists of the two D2D mode parameters and one parameter reflecting
the resource sharing between cellular and overlay/underlay D2D networks.

Since the D2D mode is considered as an enhancement option to the conventional
cellular network, it is natural to impose that its introduction should not degrade
the performance experienced by UEs employing cellular transmissions [34, 38]. This
can be reflected by the following restriction on the values of Py.

Constraint 1. Py is allowed to take values for which the average normalized rate of
the cellular links is unaffected by the introduction of a D2D mode, i.e., R. = R,op2p.

Constraint 1 is convenient as it allows for eliminating one element of Py, thus re-
ducing the design space and simplifying the problem. In particular, by employing
Egs. (3.7) and (3.11), the resource sharing design parameters P, and 7. can be
determined in closed form as functions of p and ¢, namely,

b _ o (et (L =P)N) brgaap’™"\
e 20, (1 P(K > 0)p(6))) ’

(3.12)
for the underlay D2D case, with v = 1,2 for probabilistic and distance-based mode
selection, respectively, and

P
Ae + Mg

ne=1 (3.13)
for the overlay D2D case, irrespective of the mode selection scheme. Notice how the
complicated interference environment that a UE on cellular mode experiences in the
underlay D2D case is reflected on the expression for P,, which increases as O(r§ ,.,)
in order to compensate for the correspondingly increasing transmit power of D2D
links. In contrast, the expression for 7. in the overlay case is much simpler, having
the intuitive interpretation that bandwidth is proportionally partitioned according
to the relative densities of cellular and D2D links.

Specification of the resource sharing parameters by Eqgs. (3.12) and (3.13) leaves the
D2D mode parameters as the only variable elements of P4. Their optimal values

* k) A
, =arg max R 3.14
W) & (p.0)€(0,1]? ( )
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can then in principle be found by a numerical search using the analytical formulas
of the previous section for any operational point P,, of interest. Another quantity
of significant importance is the D2D operational region defined as follows.

Definition 3.9. The D2D operational region, Rpap, is the set of system operational
points for which incorporation of a D2D mode can increase the average UE rate
provided by the (conventional) cellular network, i.e.,

Rz = {Pop : 3 (p,q) € (0,1]? for which R(Pop) > Ruopon}- (3.15)

Note that Rpsp includes operational points where an arbitrarily small rate increase
is achieved. These points, even though of small interest in that sense, may still be
considered as beneficial due to implicit gains achieved w.r.t. other metrics, e.g.,
signaling levels, latency.

3.6. Average UE Rate and Ordering of D2D
Deployment Schemes for Heavy Loaded System

3.6.1. Average UE Rate for Heavy Loaded System

The closed form expressions of the previous sections allow for efficiently computing
(p*, ¢*) for any P,, of interest. On the other hand, obtaining Rpsp numerically is a
rather complicated task as the domains of (p,¢) and P,, are uncountable. In order
to obtain closed form expressions for (p*,¢*) and Rpap the following assumption
will be employed.

Assumption 3.10. The density A. of C-UEs is sufficiently large so that P(K >
0) ~ 1 (irrespective of the density A\; of D-UEs), where K is the number of cellular
RXs in a random cell of the system.

The above assumption is mathematically convenient as it eliminates the use of the
complicated expression of Eq. (3.4) in computing R. The cost of doing so is that
attention is restricted only to operational points where each AP is almost surely
active due to the presence of C-UEs alone. However, this heavy loaded system sce-
nario is actually of the most interest for introducing a D2D mode to the conventional
cellular network as a traffic offloading method. In addition, it follows from Eq. (3.4)
that P(K > 0) > 0.955 with A\./\, > 5, i.e., a very good approximation of the
requirement of Assumption 2 is achieved by a moderate/reasonable value of C-UEs
traffic load.

Remark: In general, the requirement P(K > 0) ~ 1 of Assumption 2 can be achieved
by an appropriately large A\, + (1 — p)\g, i.e., the constraint on \. can be relaxed
by taking into account the cellular load due to D-UEs. However, this approach
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imposes a constraint on the mode selection probability p that depends on A. and
Mg, complicating the closed form solution of the design problem.

The following proposition provides R in a simple closed form expression.

Proposition 3.11. The average normalized UE rate under Constraint 1 and As-
sumption 2 equals

Ad
~ 1 1
R RnoD,@D ( + )\C + )\df(p7 Q)> ) (3 6)

with Ryepep as in Eq. (3.11) with P(K > 0) =1, and

Fq) 2 {clpzqe_QW —p for overlay D2D, (3.17)

cipge— (@ e _ oy for underlay D2D,

with v = 1, 2 for probabilistic and distance-based mode selection, respectively, ¢; =

’A\—Z(l +p(00)), c2 = (1/2)/\d7rr62l7maxlﬁ9§/a, G 2 (14 A/M), G2 (1 — k671 +
p(00))), and &5 2 cok07 (1 + Ao/Ad) /(1 + p(6p)).

Proof. Result follows after some lengthy but tedious algebra by substituting Eqgs.
(3.7), (3.9), (3.12), and (3.13) with P(KX > 0) = 1 into Eq. (3.10). O

Proposition 2 introduces the function f which plays an important role in system
design as it is only via f that the D2D mode parameters affect R, i.e., the optimiza-
tion of R w.r.t. (p,q) is equivalent to the optimization of f w.r.t. (p,¢). In addition,
f alone indicates whether the incorporation of a D2D mode results in R > R,,p2p
or R < Ryop2p for a given P, depending on whether it is positive or non-positive,
respectively. Interestingly, the effect of P,, on f is compactly described by the set
of the coupled parameters c;, co € R, for the overlay, and ¢, ¢, ¢z € R, for the
underlay D2D case. Note that f is independent of \. for the overlay D2D case.

The above observations significantly simplify the representation (and investigation)
of Rpep which can be equivalently written for the overlay case as

Rpap = {(c1,¢2) € RT: 3 (p,q) € (0,1]* for which f(p,q) > 0}
= {(c1,0) € R™ 2 max  f(p,q) >0}, (3.18)

(p,9)€(0,1]2

where the second equality follows by noting that f(p,q) is uniformly continuous on
(0,1]2. The operational region for the underlay D2D case can be similarly described
in terms of (El, (_32, 53) S R+3.
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3.6.2. Ordering of D2D Deployment Schemes for Heavy Loaded
System

Before proceeding with a detailed investigation of the operational regions and opti-
mal mode parameters for each of the four D2D deployment schemes considered in
Sec. I1.B, significant insights on their merits can already be made at this stage of
the analysis. The first is provided by the following proposition which shows that the
flexibility offered by employing both a mode selection and a channel access procedure
provides much less gains than what would probably be expected.

Proposition 3.12. There do not exist operational points in Rpsp for which the
mazximization of R is achieved with (p*,q*) € (0,1)* when overlay D2D (either with
probabilistic or distance-based mode selection) or underlay D2D with distance-based
mode selection are employed.

Proof. A necessary condition for (p*,¢*) € (0,1)? is %;,q)“:q* = %};‘l*)]pzp* = 0.
For the Schemes referred to in the proposition, this system of equations is either
inconsistent or gives a solution for which f(p*,¢*) = 0. O

The above result essentially states that Schemes 4-d and 4-p for the overlay case and
Scheme 4-d for the underlay case need not be considered explicitly as they achieve
their optimal performance when operating as their simplified versions which do not
allow for (p, q) € (0,1)? by definition. For the Schemes remaining into consideration,
an ordering can be made based on the following binary relation.

Definition 3.13. Relation X = Y (“X greater than Y”), where X and Y belong
to the set of D2D deployment schemes described in Sec. II.B, implies that the
maximum rate provided by Scheme X is equal to or greater than the maximum rate
provided by Scheme Y, for any operational point.

Note from Eq. (3.18) that X = Y also implies R,p 2 Rbop, where R0, Rian
are the D2D operational regions of Schemes X and Y, respectively.

Proposition 3.14. The set of D2D deployment schemes forms a totally ordered set
with

Scheme 3-d = Scheme 2 > Scheme 3-p = Scheme 1,
for the overlay case, and a partially ordered set with

Scheme 3-d = Scheme J-p = Scheme 2 = Scheme 1,
and

Scheme 3-d = Scheme J-p = Scheme 3-p = Scheme 1,

for the underlay case. Scheme 3-d of the underlay D2D case is greater than Scheme
3-d of the overlay D2D case.
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Proof. See Appendix sec. B.3. n

Scheme 3-d is therefore the optimal choice for both overlay and underlay D2D de-
ployments, showing the significance of mode selection based on instantaneous per
link information instead of employing probabilistic approaches for mode selection
and/or channel access procedures. In addition, Scheme 3-d achieves its best per-
formance with an underlay D2D deployment suggesting that the latter exploits the
system resources more efficiently than an overlay deployment.

3.7. Optimal D2D Mode Parameters and Operational
Region for Heavy Loaded System

This section explicitly investigates the optimal D2D mode parameters and opera-
tional region of each scheme which, in addition to being of interest in their own right
for the system designer/operator, will allow to obtain insights on the dependance
of system performance on A\; and 74 max, the most critical operational parameters
related to D2D use/business cases.

3.7.1. Scheme 1 (Baseline)

The baseline scheme is the simplest approach for incorporating D2D communications
and has been routinely employed in D2D studies, which provides the incentive to
investigate it even though it is a special case of the other schemes. The next lemma
follows directly from Eq. (3.17) by setting p = g = 1.

Lemma 3.15. The operational region of Scheme 1 equals®
Rpep = {c1 > e},

for overlay D2D, and
Rpep = {e1 > =}

for underlay D2D.

Lemma 5 provides a simple description of the operational region of Scheme 1, allow-
ing the system operator to check whether the introduction of a baseline D2D mode

2The notation of operational region will discriminate among schemes by use of a superscript, with
no differentiation between overlay and underlay D2D cases as this will be clear from context. For
simplicity, the sets describing the operational region for overlay D2D will be compactly denoted
only in terms of constraints on (c1,¢z) (as defined in Proposition 2) with the understanding
that (c1,cp) € R*2 and similarly for the underlay case.
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Figure 3.1.: R}, for overlay and underlay D2D (o = 4, 6, = —6 dB). Lines depict
the boundary and arrows point to the interior of the region, respectively.

can provide benefits for a system operational point of interest (the latter may be
determined by potential D2D-related business/use cases). To aid the visual com-
parison between overlay and underlay D2D options and examine the effects of Ay
and r4max on performance, Fig. 3.1 depicts RllazD in terms of quantities \;/\, and
ME(773) = (1/2)Admr] oy for the test case of o = 4 and 6y = —6 dB, the latter
value corresponding to the minimum SIR supported by current wireless standards
[32]. Note that A\;/A, equals the average number of D-UEs within a random cell
18], whereas A\jE(773) can be interpreted as the average number of D-UE sources
that are closer to a randomly selected D-UE than its own source. For the underlay
case, the region is parameterized by the average number of C-UEs within a random
cell, A,/ A, (overlay performance is independent of A.).

The expressions of Lemma 5 verify the intuition that baseline D2D communications
cannot provide benefits with excessively large 74 max, although the maximum sup-
ported 74 max increases with \g/A,. Interestingly, the operational region for overlay
D2D case requires a minimum Ag/\,, even when 74m.x — 0 (c2 — 0), as it must
always hold ¢; > 1 = N/, > 1/(14p(6y)). This might be surprising as with an ar-
bitrarily small D2D link distance all D2D transmissions are successful and one might
expect that D2D communications would therefore be beneficial irrespective of Ay in
that case. However, for sufficiently small )\;, the portion of bandwidth dedicated to
overlay D2D communications according to Eq. (3.13) is so small that the average
rate achieved by the reliable D2D links is in fact smaller than the one provided by
the less reliable and time shared, but of much higher bandwidth, cellular links.

In contrast, noting that ¢; > \./A, by definition and A\./A, > 1 under Assump-
tion 2, underlay D2D is able to accommodate any \;/\, for arbitrarily small 74 max
(¢a+¢3 — 0). However, underlay operation imposes stricter constraints on the max-
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imum supported 7r4max than overlay operation when moderate to large A\s/A, are
considered. This difference becomes more pronounced for increasing \./A, with un-
derlay Ry, — @ asymptotically. Considering D2D use/business cases that require
operation with large D-UE density and D2D link distances, it follows that the overlay
option is more appropriate when Scheme 1 is considered for D2D deployment.

3.7.2. Scheme 2 (D-UEs Employ D2D Mode by Default)

It is straightforward to show the following lemma by setting p = 1 in Eq. (3.17).

Lemma 3.16. The operational region of Scheme 2 equals R, = Rbop U R2up,
with R},p as in Lemma 5,

R, = {1 > ecy, 0 > 1}
for overlay D2D, and
Rhbop = {01 > e(Ca+3), 60+ &5 > 1}

for underlay D2D. The rate mazximizing access probability equals

co
L_ <1 for underlay D2D,

c2+cC3

. { L <1 for overlay D2D,
q =

when the system operates in 7@2,32,3, and ¢* =1 otherwise.

As expected, R3,p D Ri,p, i.e., introduction of a channel access mechanism to
the baseline scheme can only result in an increase of the operational region. This
region augmentation is due to the inclusion of 7@%2]3 which is depicted in Fig. 3.2. As
can be seen, 7%2]32]3 does not include operational points with small 74, (for finite
Ae/Aa), as in that case the SIR of a D2D link is large enough and use of a channel
access mechanism with ¢ < 1 incurs performance loss. It can also be shown that
R2,5 N RLyp # @ (compare Fig. 3.1 and Fig. 3.2), i.e., Scheme 2 not only expands
Riyp but also improves performance in the subset of Ry, corresponding to larger
Tdmax values.

Regarding the overlay/underlay comparison for Scheme 2, it can be easily verified
that the maximum R provided by the underlay version is greater than the corre-
sponding one provided by the overlay version for any operational point, which also
implies a greater operational region for underlay Scheme 2 as can also be seen in
Fig.3.2.
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Figure 3.2.: R2,p, for overlay and underlay D2D (o = 4, §y = —6 dB). Lines depict
the boundary and arrows point to the interior of the region, respectively.

3.7.3. Scheme 3-p (Probabilistic Mode Selection with D2D
Links Always Active)

Proposition 3.17. The operational region of Scheme 3-p equals Rpb, = Rb,p U
Robs, with RY,p, as in Lemma 5,

Cc2

7@%50:{(:2@<c1<2 - ,1<(:2<2}
- 02

U{ee < c1,c0 > 2}

for overlay D2D, and

C2+cC3

Ribp = {eC3 <O <6< 1} U{e® < &,e > 1}

for underlay D2D. The rate maximizing D2D mode selection probability equals

. {9632 <1 for overlay D2D, (3.19)

<1 for underlay D2D,

Cc2

when the system operates in 72%517, where x* is the unique solution of xe™*(2 —x) =
c/c1, 1 <x <min{2,co}, and e (1 —x) = % /¢y, 0 < x < min{l, é}, for overlay
and underlay D2D, respectively. For all other operational points of R%gD, pt=1.

Proof. See Appendix sec. B.4. n
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Figure 3.3.: R3D, for overlay and underlay D2D (o = 4, §y = —6 dB). Lines depict
the boundary and arrows point to the interior of the region, respectively.

Fig. 3.3 depicts 7@%’513 for overlay and underlay D2D. Similar observations as for
Scheme 1 also hold here, i.e., overlay and underlay regions of Scheme 3-p are partially

overlapping, with the overlay version supporting larger r4max for moderate to large
Ai/Aa, whereas underlay version is severely limited with increasing A./A,.

An interesting observation that directly follows from Lemma 6 and Proposition 5 is

that, for the overlay case only, Riby = R3,p, i.e., overlay versions of Schemes 2
and 3-p provide the same operational region even though under a completely different

approach. However, as shown in Proposition 4, Scheme 2 is a better choice in terms
of maximum R. For the underlay case, a clear-cut relation between Schemes 2 and
3-p does not exist, as there are operational points included in R3S, and not in R,
and vice versa. However, it can be shown that for the operational points belonging
to the operational regions of both underlay Scheme 2 and Scheme 3-p, Scheme 2

provides the largest maximum R.

3.7.4. Scheme 3-d (Distance-Based Mode Selection with D2D
Links Always Active)

The results for this scheme are presented separately for its overlay and underlay
versions as the expression of f for the latter does not allow for exact closed form
expressions (as was the case for the schemes examined so far) and necessitates the
use of bounding techniques.

Proposition 3.18. The operational region of Scheme 3-d for overlay D2D equals

3-d _ 1 5 3-d ; 1 ;
Ripep = Rpep U Rpep, with Rpsp as in Lemma 5 and
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e2 1
DQD—{\/2626<61<2(1_ )’ 2<C2<1}

U{c1 > V2ce, o > 1}, (3.20)
The optimal D2D mode selection probability equals

= <1 (3.21)
Co
when operating in R%%,, where x* is the unique solution of \/ze *(1—z) = Ve2/(2¢1),
1/2 <z < min{l, e}, and p* = 1 otherwise.
Proof. Proof is similar to the case of Scheme 3-p and is omitted. m
Proposition 3.19. The operational region of Scheme 3-d for underlay D2D equals
The region RD,QD for which p* <1 is bounded as RDQDI) C RDQD Cc R%gg ), where

602+C3 1
RIHP) — {1 <O <————— G+t < }

1 — B(¢a + ¢3) I6;
_ _ 1
U {01 > 1,69+ 3 > 5} (3.22)
for B =1,2.
Proof. See Appendix sec. B.5. O

Proposition 7 provides R4, in terms of a simple constraint, namely, ¢; > 1, which,
as was stated in the analysis of Scheme 1, holds for any operational point under
Assumption 2, leading to the following conclusion.

Corollary 3.20. Underlay Scheme 3-d enhances cellular system performance in
terms of R for any operational point.

The above result is of significant importance as it shows that exploitation of knowl-
edge of link distances between D-UEs and their sources with an underlay D2D de-
ployment is sufficient to achieve optimal performance w.r.t. D2D operational region.
In this respect, incorporation of other/additional information, e.g., distance of D-
UEs from their closest AP [41], is not necessary (although it may lead to a greater
maximum R).

Fig. 3.4 depicts RS, for overlay D2D and the corresponding region bounds for the
underlay D2D case. Note that the bounds are tight, with the operational points
not included in RmD corresponding to small 74,5 values. For the overlay case, ex-
ploitation of D2D link distance information provides significant region enlargement
(compare with previous figures) although there exist operational points correspond-
ing to small \g/\, and large r4max that are not included.
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Figure 3.4.: RDZD with probabilistic mode selection for overlay and underlay D2D
(=4, 6y = —6 dB). Lines depict the boundary and arrows point to the interior
of the region, respectively.

3.7.5. Scheme 4-p (Probabilistic Mode Selection and Channel
Access for D2D Links)

According to Proposition 3, Scheme 4-p for underlay D2D, is the only candidate
scheme for which there exist points within the D2D operational region achieving
maximum R with (p,q) € (0,1)2. This is indeed the case, as described by the
following proposition whose proof is omitted.

Proposition 3.21. The opemtz'onal region of Scheme 4-p for underlay D2D equals
REE =R2,,)URLE, URDQD, with R%,p, RyP, as in Lemma 6 and Proposition 5,
respectively, and

e(ey + ¢3)?

,Co + C3 > 1} (323)
C3

€ _

The optimal D2D mode parameters equal

N
p*:_( 02@3_63) <1, (3.24)

Co €

¢ =,— <1, (3.25)

when the system operates in 7@%‘5,3, p* =1 and q* as in Lemma 6 when the system
operates in R,p \ RggD, and ¢* =1 and p* as in Proposition 5, otherwise.

The region 7%;;5]3 corresponding to operational points for which (p*,¢*) € (0,1)?
is shown in Fig.3.5. As can be seen, the region expansion offered by Scheme 4-p
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3.7 Optimal D2D Mode Parameters and Operational Region for Heavy Loaded
System
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Figure 3.5.: Rp5, for underlay D2D (o = 4, 6§, = —6 dB). Lines depict the
boundary and arrows point to the interior of the region, respectively.

is rather limited, with Rp5, — @ for increasing A./)\,. Note that, even though
underlay Scheme 4-p allows for both non-trivial mode selection and D2D channel
access procedures, its region does not include all possible operational points which
can be attributed to the purely probabilistic nature of both schemes that do not
exploit per link information as in the case of underlay Scheme 3-d.

Having examined all schemes, Fig. 3.6 compares the operational regions of overlay
and underlay D2D deployments achieved with either probabilistic or distance-based
mode selection. In addition to the already established fact that underlay D2D
with Scheme 3-d is the best option that can support any operational point, it can
be seen that an overlay deployment with probabilistic mode selection provides the
smaller operational region, whereas the regions of overlay D2D with distance-based
mode selection and underlay D2D with probabilistic mode selection partially overlap.
With small operational 74max, probabilistic mode selection may be preferred as it
provides benefits without the cost associated with obtaining distance information,
however, distance-based mode selection always provides larger rates (Proposition 5)
and is mandatory for large operational 74 max.

Also shown as thin dashed lines in Fig. 3.6 for the case of overlay D2D deployment
with probabilistic mode selection, are the maximum-gain level sets, i.e., operational
points where the ratio R/R,,pep under optimal (p,q) is constant (each level set
is labeled by the value of achieved gain). The level curves of the other schemes
show similar trends and are omitted for clarity. It can be seen that incorporation
of D2D communications in the system provides largest gains for operational points
corresponding to small D2D links and large D-UE density, as expected. Note that
small perturbations (e.g., due to changes in D-UE density) of operational points
corresponding to large D2D link distances result in small changes of gain, whereas
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Figure 3.6.: Operational regions of overlay and underlay D2D (a = 4, y = —6 dB,
Ae/Aa = 10). Thick Lines depict the boundary and arrows point to the interior
of the region, respectively. Thin lines represent the maximum-gain level sets of
overlay D2D deployment with probabilistic mode selection.

gain is highly sensitive with perturbations of operational points corresponding to
small D2D link distances.

3.8. Performance Dependence on Maximum D2D
Link Distance ans D-UEs Density

This section further investigates the effect on system performance of 74, and Ag,
this time w.r.t. the performance gain provided by the introduction of a D2D mode in
terms of maximum R, denoted as R*. In addition, the presented test cases will also
serve to validate the accuracy of the analytical expressions of the previous sections
by comparison with Monte Carlo evaluation of Eq. (3.10). The latter was obtained
under the system model of Sec. II under Assumption 1, i.e., the cellular uplink
was not considered. In addition, the optimal D2D mode parameters of each scheme
were employed for each operational point as given in Sec. VI (p* was obtained by
numerical search for the case of underlay Scheme 3-d). In all cases, test values of
a = 4 and 6y = —6 dB were considered, with Monte Carlo results obtained by
averaging over 10° independent system realizations, each with 30 APs on average.
Performance of underlay Scheme 4-p is not depicted as it provides insignificant gains
compared to Scheme 2 for the test cases considered.

1) Dependence on Tgmax: 3.7a shows the gain ratio R*/Ry.p2p provided by the
incorporation of a D2D mode to the conventional cellular network as a function
of the normalized maximum D2D link distance 74 max2v/Aa, Where 1/(2v/A,) is the
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Figure 3.7.: Dependence on normalized rgmax of (a) rate improvement of D2D-
enabled system and (b) normalized threshold distance employed by Scheme 3-
d. Lines depict analytical results and markers depict Monte Carlo evaluations
(a=4,00 = —6 dB, \./ s = \g/A, = 10).

average distance of a UE from its closest AP [45]. This normalization is convenient,
not only because it relates the distances involved in setting up cellular and D2D
links, but also since the achieved rate R depends only on the ratios of densities,
Ae/ A and Ag/A,, and not on their absolute values, as can be directly verified from
Egs. (3.16) and (3.17). For the results of 3.7a, a test case of A\./A\, = Ag/As = 10
was considered, i.e., there are on average 10 C-UEs and 10 D-UEs within each cell,
corresponding to a (future) operational scenario where D2D use cases constitute a
significant part of the system load.

It can be seen that the analytical results for the overlay case match almost exactly
the Monte Carlo evaluations, whereas for the underlay case, they slightly underesti-
mate performance. Similar correspondence of analytical and Monte Carlo evaluation
results was observed for all operational points that were tested (not shown).

As expected, the performance gain of all schemes (either overlay or underlay) dimin-
ishes with increasing 74 max. FOr 74 max — 0, all schemes boil down to Scheme 1, with
R*/Ryopap ~ 12.82,6.67, for underlay and overlay D2D, respectively (not shown in
the figure). This superiority of underlay D2D holds for increasing 74 max values up
0 Tgmax & 0.6 X 1/(2y/A,). For larger rjmax, the ordering of the overlay/underlay
schemes becomes involved and dependent on 74 max.

In accordance with the analysis of the previous section, all schemes with the excep-
tion of Scheme 3-d provide gains up to a certain maximum rgm.x. An important
observation is that these maximum values are of the order of the distance from the
closest AP, i.e., introduction of D2D communications can enhance cellular network
performance even for distances that are not restricted to the common notion of proz-
imal communications assuming distance significantly smaller that the distance from
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Figure 3.8.: Performance gain of the various D2D deployment schemes as a func-
tion of A\g/A\,. Lines depict analytical results and markers depict Monte Carlo
evaluations (o =4, 6y = —6 dB, \./A, = 10).

the cellular APs.

Regarding Scheme 3-d, it should be emphasized that even though it is able to provide
gains for large values of 74 max, it does so by only allowing the establishment of D2D
links of distance r4 < 7qtn = \/Prd,max, Which is strictly smaller than rg max for p < 1.
3.7b shows the (normalized) threshold value 744, when p = p* as a function of the
(normalized) maximum D2D link distance 74 max (curves labeled “maximum R”). In
particular, for r4max equal to 1.5 times the average distance from the closest AP,
underlay Scheme 3-d only permits establishment of D2D links of distances up to
about 0.45 times the average distance from the closest AP, with the overlay version
being less conservative. Note that if larger values of 744, are needed, e.g., due
to application requirements, these can be obtained by allowing some performance
degradation w.r.t. R. In particular, 744, may be set to any positive value not

exceeding 4/sup(p)rqmax With sup(p) the supremum of p for which R > Ryopap holds.
The latter can be found numerically and the corresponding bound on 74y, is shown
in 3.7b (curves labeled “rg¢, bound”). It can be seen that relaxing the performance
gain provided by D2D transmissions can significantly enlarge r4,, however, still
remaining strictly smaller than rg .« When the latter exceeds a certain threshold.

2) Dependance on A\g/N\,: Fig.3.8 shows R*/Ruopep as a function of A\g/\, for
Ae/Aa = 10, and Tgmax = 0.8 x 1/(24/A,). This study corresponds to a scenario
of interest for network operators, where the network is called to accommodate for
an increasing number of D-UEs due to the increased penetration of D2D use cases
and introduction of D2D enabled devices.

Note that for this scenario, performance of both conventional and D2D-enabled cel-
lular network decreases with increasing \;/\, as there are more UEs competing for
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the same set of resources. However, as can be seen from Fig.3.8, R*/Ryopop is an
increasing function of Ay/\, when the latter is small, i.e., D2D-enabled cellular net-
work performance degrades slower than the conventional network since it exploits
the direct communication possibilities. For the overlay case, this advantage of D2D-
enabled network is observed only above a threshold on A;/\, (see corresponding
discussion following Lemma 5). Interestingly, Schemes 1 and 3-p provide increasing
performance up to a certain value of A\;/\, above which the performance degrades
due to the increasingly high interference from the D2D transmissions that cannot be
handled by these two schemes. In contrast, both schemes 2 and 3-d show a mono-
tonically increasing performance gain as A\g/\, increases. This trend can be verified
analytically by direct substitution of the expression for ¢* as provided in Lemma 5
into in Eq. (3.16) and the fact that Scheme 3-d > Scheme 2. Intuitively, Scheme
3-d provides the largest gains since the increased number of D-UEs in conjunction
with the distance-based mode selection procedure results in establishing many D2D
links of small link distances, essentially exploiting a form of multiuser diversity.

3.9. Conclusion

This chapter investigated and characterized the operational region of D2D communi-
cations for enhancing the performance of the conventional cellular network in terms
of average user rate. Various D2D deployment schemes were examined for both
overlay and underlay options. For the important case of a heavy loaded network,
the optimal D2D mode parameters as well as the operational region of every scheme
were obtained analytically. It was shown that exploitation of D2D link distance
for mode selection is alone sufficient to render D2D communications beneficial for
any operational point of interest. Under the appropriate D2D deployment scheme,
significant performance gains can be achieved even with significant number of D2D-
enabled devices and D2D link distances of the order of the distance of UEs to their
closest AP. These observations suggest that the introduction of a D2D mode as an
add-on to the conventional cellular network has significant potential for success as
the operational points where performance enhancement is observed are not restricted
to the typically-considered regime corresponding to small distances compared to the
distance from the closest AP and user densities.
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4. Cross-Mode Interference
Characterization in Cellular
Networks with Voronoi Guard
Regions

4.1. Overview

Advances in cellular networks such as device-to-device communications and full-
duplex radios, as well as the inherent elimination of intra-cell interference achieved
by network-controlled multiple access schemes, motivates the investigation of the
cross-mode interference under a guard region corresponding to the Voronoi cell of
an access point. By modeling the positions of interfering access points (APs) and
user equipments (UEs) as Poisson distributed, analytical expressions for the statis-
tics of the interference generated by either APs or UEs are obtained based on ap-
propriately defined density functions. The considered system model and analysis
are general enough to capture many operational scenarios of practical interest, in-
cluding conventional downlink /uplink transmissions with nearest AP association, as
well as transmissions where not both communicating nodes lie within the cell. Anal-
ysis provides insights on the level of protection offered by a Voronoi guard region
and its dependence on type of interference and receiver position. Various examples
demonstrate the validity /accuracy of the analysis in obtaining the system coverage
probability for operational scenarios of practical interest.

The results of this chapter were published in

1. S. Stefanatos, A. G. Gotsis, and A. Alexiou, “Cross-Mode Interference Char-
acterization in Cellular Networks with Voronoi Guard Regions,” IEEE Trans-
actions on Wireless Communications, Feb. 2017, submitted.

4.2. Introduction

Characterization of the interference experienced by the receivers of a wireless net-
work is of critical importance for system analysis and design [45]. This is a task that
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has been performed by engineers throughout the last decades resulting in the suc-
cessful deployment of wireless networks with the most prominent example being the
cellular network. Cellular networks are currently experiencing fundamental changes
in their architecture, technology, and operation [52], which have significant impact
on the interference footprint. Interference characterization under these new system
features is of the utmost importance in order to understand their potential merits
as well as their ability to co-exist.

Towards increasing the spatial frequency reuse, two of the most prominent tech-
niques/features considered for the future cellular network are device-to-device (D2D)
communications [53] and full-duplex (FD) radios [54]. Although promising, applica-
tion of these techniques introduces additional, cross-mode interference. For example,
an uplink transmission is no longer affected only by interfering uplink transmissions
but also by interfering D2D and/or downlink transmissions. Although it is reason-
able to expect that the current practice of coordinated transmissions within the cell
of each access point (AP) as a means to eliminate intra-cell interference will also
hold in the future [55], the continually increasing density of APs and user equip-
ment (UEs) suggest that inter-cell interference will be the major limiting factor of
D2D- and/or FD-enabled cellular networks, rendering its statistical characterization
critical.

4.2.1. Previous Work

Stochastic geometry is by now a well accepted framework for analytically modeling
interference in large-scale wireless networks [56]. Under this framework, most of
the numerous works on D2D-enabled cellular networks (without FD radios) con-
sider the interfering D2D nodes as uniformly distributed on the plane, i.e., there is
no spatial coordination of D2D transmissions (see, e.g., [40, 39, 38, 91]). Building
on the approach of [58], various works consider the benefits of employing spatially
coordinated D2D transmissions where for each link in the system a circular guard
region (zone) is established, centered at either the receiver or transmitter, within
which no interfering transmissions are performed [42, 59]. This type of guard zone
can be viewed as a model for a CSMA-type transmission protocol [45, Sec. 3.7],
which implies that D2D links operate as an independent-from-APs tier. However,
when the D2D links are network controlled [55], a more natural and easier to es-
tablish guard region is the (Voronoi) cell of a coordinating AP. Under a non-regular
AP deployment [60], this approach results in a random polygon guard region, which
makes the interference characterization a much more challenging task.

Interference characterization for this type of guard region has only been partially
investigated in [61, 62, 63] where conventional uplink transmissions with nearest
AP association and one active UE per cell are considered. As the interfering point
process is distributed as a Voronoi perturbed lattice process (VPLP) [64, 65], which
is analytically intractable, it is approximated as a Poisson point process (PPP) of an
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appropriately defined density. This approach is shown to have reasonable accuracy
for uplink interference characterization, which suggests the same approach also for
the case when the considered receiver is located at an arbitrary position in the plane
(not that of an AP). However, the interferer density functions considered in the
works on uplink analysis are heuristically proposed and, as shown in [65], they may
change drastically when a receiver position other than that of the coordinating AP
is considered. In addition, the uplink analysis does not hold when the interference
is generated by APs.

Investigation of interference statistics under a cell guard region is also missing in the
(much smaller) literature on FD-enabled cellular networks, which typically assumes
no spatial coordination for the UE transmissions (see e.g., [66, 67, 68]).

4.2.2. Contributions

This chapter considers a stochastic geometry framework for modeling the interfer-
ence power experienced at an arbitrary receiver position due to transmissions by
APs or UEs and under the spatial protection of a Voronoi guard region. The sys-
tem model is general enough to capture operational scenarios such as conventional
downlink and uplink communications with nearest AP association, as well as com-
munications where the receiver location is not guaranteed to lie within the guard
region. The latter case has not been previously investigated in the literature and
is of particular interest in, e.g., D2D communications where cross-cell links may be

established [69].

For this system model, the interference power at the receiver is statistically charac-
terized in terms of its Laplace transform. The exact Laplace transform is obtained
for the case of AP-generated interference, whereas a tight lower bound is provided
for the Laplace transform of the UE-generated interference power. Both Laplace
transforms are uniquely determined by appropriately defined equivalent densities of
interferers, which also serve as an intuitive quantity for understanding the inter-
ference properties. It is shown that the equivalent interferer density and, hence,
interference properties, significantly change when the type of interference (AP- or
UE-generated) and/or receiver position change. Emphasis is given on the more
challenging for analysis UE-generated interference scenario, where various special
instances of the system model are investigated in detail, including the standard
Planck communication scenario.

Analysis provides insights, among others, on the validity of the heuristic density
functions considered previously for the analysis of the conventional uplink scenario,
the effectiveness of a Voronoi guard region formed around the receiver or transmitter,
and the position within the Voronoi cell where the interference in its close vicinity
is minimal. As an application of the Laplace transform expressions, the coverage
probability for certain operational scenarios of practical interest, including that of
potentially cross-cell D2D communications, is presented.
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4.2.3. Notation

The origin of the two-dimensional plane R? will be denoted as 0. The Euclidean norm
of z € R? is denoted as |z| with operator |- | also used to denote the absolute value
of a scalar or the Lebesgue measure (area) of a bounded subset of R% The polar
form representation of x € R? will be denoted as (|z|, Zz) or |z|Zx, where Zz is the
principal branch of the angular coordinate of x taking values in [—m, 7). The open
ball in R?, centered at 2 € R? and of radius R > 0, is denoted as B(x, R) £ {y € R?:
ly — x| < R}, whereas its boundary is denoted as C(x, R) = {y € R? : |y — 2| = R}.
I(-) is the indicator (0 — 1) operator, P(-) is the probability measure, and E(-) is the
expectation operator. Functions arccos(-) : [—1,1] — [0, 7] and arcsin(-) : [-1,1] —
[—m/2,7/2] are the principal branches of the inverse cosine and sine, respectively.
The Laplace transform of a random variable z equals £,(s) = E(e™?), for all s € R
for which the expectation exists. A function f defined over some set S C R? will
be referred to as circularly-symmetric with respect to (w.r.t.) z € § if it holds
f(z+2z) = f.(Jz|), x € S, where f, is a function defined over [0, 00).

4.3. System Model

A large-scale model of a cellular network with APs and UEs positioned over R? is
considered. The positions of APs are modeled as a realization of a homogeneous
PPP (HPPP) ®, C R? of density A, > 0 (average number of APs per unit area)
and the positions of the UEs are modeled as a realization of another, independent
HPPP @, C R? of density A, > 0 (average number of UEs per unit area). Within
the cellular network there exists a node of interest (either AP or UE), referred to
in the following as typical node. Without loss of generality (w.l.o.g.), the typical
node will be assumed to be positioned at the origin 0. The typical node establishes
a communication link with another node (AP or UE) arbitrarily positioned on the
plane. The receiver position of the link will be denoted as xp € R? (zg = o in the
case when the typical node is in receive mode).

The receiver experiences interference generated by the other transmitting nodes
(APs and UEs) in the network. For simplicity, it will be assumed that all APs and
UEs in the system are in transmit mode with a fixed power P, > 0 and P, > 0,
respectively. Generalization of the analysis in the case when the transmit powers of
the nodes of the same type (APs or UEs) are modeled as independent and identically
distributed (i.i.d.) nonnegative random variables is straightforward based on the
theory of independently marked PPPs [18].

Let o* £ argmingeq, || denote the position of the closest AP to the the typical
node (z* = o in case the typical node is an AP) and let V* denote its Voronoi cell
generated by the Poisson-Voronoi tessellation of the plane from APs, i.e.,
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Figure 4.1.: Random realization of the system model. APs and UEs are shown
as triangle and circle markers, respectively. The typical node and its associated
receiver are UEs shown as square markers. The shaded polygon area indicates
the Voronoi guard region V* within which no node (indicated by open marker)
transmits. All nodes outside V* (filled markers) produce interference.

ViE{yeR: ly—a*| <|y—a|, forall z € &, \ {z*}}.

In order to reduce the interference experienced at the receiver position xg, the AP
at * coordinates transmissions such that V* effectively forms a spatial guard region
within which no interference is generated. An example of a Voronoi guard region is
shown in Fig.4.1. Note that V* is a random guard region with no guarantee that xp
lies within V*, i.e., it holds P(zr € V*) < 1, unless xg is a point on the line segment
joining the origin with z*.

Denoting I, , and I, , the interference power experienced at xz due to transmis-
sions by APs and UEs that lie outside V*, respectively, the standard interference
model is adopted in this chapter, namely [45]

IxR,k = Z Pkgx‘x - *Q:R‘_aka ke {CZ,U}, (41)
€D \V*

where g, > 0 the channel gain of a transmission generated by a node at x € R?,
assumed to be an independent of x, exponentially distributed random variable of
mean 1 (Rayleigh fading), and «; > 2 is the path loss exponent. Note that the
model is general enough so that, by appropriately choosing zp and/or z*, I, .
and I, correspond to many instances of (cross-mode) interference experienced
in D2D/FD-enabled as well as conventional cellular networks. For example, with
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xr = o and =¥ # o, I, . is the interference power experienced by a standard
downlink transmission with nearest AP association [29], whereas I, , is the cross-
mode interference power generated by UEs in, e.g., D2D mode. Various other cases
of practical interest will be discussed in the following sections.

For characterization of the performance of the communication link as well as obtain-
ing insights on the effectiveness of the guard region V* for reducing interference, it
is of interest to characterize the statistical properties of the random variables I, ,
and [,,, . This is the topic of the following section, where the marginal statis-
tics of I, , and I,,, conditioned on x* and treating xr as a given, but otherwise
free, parameter, are investigated in detail. The respective unconditional interference
statistics can be simply obtained by averaging over the distribution of z*, which
corresponds to a uniformly distributed Zz* and a Rayleigh distributed |z*| of mean
1/(2y/Aa) [18]. Characterization of the joint distribution of I, , and I, ,, is left for
future work.

4.4. Interference Characterization

Towards obtaining a tractable characterization of the distribution of the (AP or UE)
interference power, or, equivalently, its Laplace transform, the following standard
result in PPP theory is first recalled [18].

Lemma 4.1. Let [ £ 5 Ph,z — 2|7,z € R%, P > 0, with d an inhomogeneous
PPP of density A : R* = [0,00), and {h,}sce i.i.d. exponential random variables of
mean 1. The Laplace transform of I equals

L(s) =exp {— /2 Az)g(sP|z — z[o‘)dx} (4.2)
R
— exp {_% /0 ” )\Z(r)rg(sPro‘)dr} , (4.3)
where g(t) £ 1 — %th’ and the second equality holds only in the case of a circularly-

symmetric density function w.r.t. point z, i.e., N(z + x) = X\, (|x|), for an appropri-
ately defined function X, : [0,00) — [0, 00).

The above result provides a complete statistical characterization in integral form
of the interference experienced at a position z € R? due to Poisson distributed
interferers. Of particular interest is the case of a circularly-symmetric density, which
only requires a single integration over the radial coordinate and has previously led to
tractable analysis for various wireless network models of interest such as mobile ad-
hoc [45] and downlink cellular [29]. In the following it will be shown that even though
the interference model of Sec. II suggests a non circularly-symmetric interference
density due to the random shape of the guard region, the Laplace transform formula
of (4.3) holds exact for I, , and is a (tight) lower bound for I, ,, with appropriately
defined circularly-symmetric equivalent density functions.
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4.4.1. AP-Generated Interference

Since, by definition, no other AP lies within V* except the one at z*, the actual
shape of the guard region V* has no effect on AP-generated interference apart from
restricting the AP at z* to transmit. However, since x* is the closest AP posi-
tion to the origin, the interfering APs, given z*, are effectively distributed as an
inhomogeneous PPP with density [29]

Xo(@) = NI(x ¢ Blo, |z*]), z € R?, (4.4)

i.e., an implicit circular guard zone is introduced around the typical node (see
Fig.4.1). This observation may be used to obtain the Laplace transform of the AP-
generated interference experienced at z g directly from the formula of (4.2). However,
the following result shows that the two-dimensional integration can be avoided as
the formula of (4.3) is also valid in this case with an appropriately defined equivalent
density function.

Proposition 4.2. The Laplace transform, Ly, (s | z*) £ E(e *era | %), of the
AP-generated interference power I, ., conditioned on x*, equals the right-hand side

of (4.8) with P = P,, a = g and \,(r) = Ay, a(7), where

Aa 7> |t + |xg|
2t > |l
Nepa(r) £ { o Sl <l|zrl, <[z = |2kl (4.5)
Aa/2|z7| = |zl
Ao (1 — arccos (d)) , otherwise,

A r?—(jz*’~|zr|?)
with d = 5l , for xgr # o0, and

Aepal(T) = NJI(r > |z¥]), (4.6)
for xg = o.
Proof. See Appendix sec. C.1. O]

The following remarks can be made:

1. The interference experienced at an arbitrary position xz # o under the con-
sidered guard region scheme is equal in distribution to the interference expe-
rienced at the origin due to interferers distributed as an inhomogeneous PPP
of density given by (4.5).
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2. Even though derivation of the statistics of I, , was conditioned on zpr and
x*, the result depends only on their norms |zg| and |z*|.

3. Function A;,.(r) appearing in Prop. 4.2 can be considered as an equiva-
lent interferering AP density experienced at xx. However, A, .(r) is equal to
the actual interferering AP density experienced at xg when Zxg is uniformly
distributed in [—m, 7).

4. Mgpa(r) is a decreasing function of |z*|, corresponding to a (statistically)
smaller AP interference power due to an increased guard zone area.

5. For xr = o, the interference corresponds to the one experienced at the receiver
of a downlink cellular transmission with nearest AP association and Prop. 4.2
coincides with the analysis of [29]. The case of a downlink transmission without
nearest AP association, i.e., where the receiver is not guaranteed to lie in the
cell of the serving AP is also captured by the analysis by setting z* = o.

6. The case xg = x* corresponds to the nearest-neighbor transmission scenario
considered in [70] where the validity of A, , (7) in (4.5) as an equivalent density
function for computation of the Laplace transform of the interference power
was not observed.

7. In [71], the Laplace transform of the interference power experienced at zp € R?
due to a Poisson hole process, i.e., with interferers distributed as an HPPP
over R? except in the area covered by randomly positioned disks (holes), was
considered. The holes were assumed to not include zp and a lower bound
for the Laplace transform was obtained by considering only a single hole [71,
Lemma 5], which coincides with the result of Prop. 4.2. This is not surprising
as the positions of the APs, conditioned on x*, are essentially distributed a
single-hole Poisson process. Note that Prop. 4.2 generalizes [71, Lemma
5] by allowing xg to be covered by the hole and considers a different proof
methodology.

Fig. 4.2 shows the normalized density function A, .(r)/A, for various values of |zp|
and assuming that |2*| = 1/(2v/A\s). Recalling that in the absence of guard region,
the interfering AP density would be constant over all R? and equal to )., it can be
seen that the presence of a guard region results in reducing the interferer density
in certain intervals of the radial coordinate r, depending on the value of |zg|. In
particular, when |zgr| < |z*|, it is guaranteed that no APs exist within a radius
|z*| — |xg| > 0 from zg. In contrast, when |xg| > |z| there is no protection from
APs in the close vicinity of zg.

The case |xg| = |z*| is particularly interesting since it corresponds to the case when
the receiver of interest is the AP at z*. For z* # o, corresponding to an uplink
transmission by the typical node to its nearest AP, it can be easily shown that it
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Figure 4.2.: Equivalent radial density of interfering APs experienced at various
rr € R? | conditioned on |z*| = 1/(2v/A,).

holds

_ 1 r 3
Ao a(T) = Ao (2 + 2W|x*’> +0O(r?),r — 0, (4.7)

i.e., the guard region results in the serving AP experiencing about half of the total
interfering APs density in its close vicinity. Fig. 4.3 shows the normalized A\« ,(r) for
various values of |z*|, where its linear asymptotic behavior as well as the advantage
of a larger |z*| are clearly visible.

4.4.2. UE-Generated Interference

The positions of interfering UEs, conditioned on the realization of ®,, are distributed
as an inhomogeneous PPP of density

Ao (2|®g) = A\ J(z ¢ V¥),x € R2. (4.8)

Although the expression for ), is very similar to the that of the density A, of
interfering APs given in (4.4), the random Voronoi guard region V* appearing in
(4.8) is significantly more complicated than the deterministic circular guard zone
B(o,|z*|), which renders the analysis more challenging. To simplify the following
exposition, it will be assumed that a rotation of the Cartesian coordinate axes is
performed such that Zz* = 0. Note that this rotation has no effect in the analysis
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Figure 4.3.: Equivalent radial density of interfering APs experienced at x*.

due to the isotropic property of the HPPP [45] and immediately renders the following
results independent of the value of Zz* in the original coordinate system.

Since it is of interest to examine the UE interference statistics conditioned only on
x*, a natural quantity to consider, that will be also of importance in the interference
statistics analysis, is the probabilistic cell area (PCA) function p.(z | z*),x € R
This function gives the probability that a point z € R? lies within V* conditioned

only on z*, i.e.,

pe(z | %) 2 P(x € V* | 2¥).
Lemma 4.3. For all x € R?, the PCA function equals

1 Nz < |o*|, Lz =0,
e Ml < 1 otherwise,

pe(e | &%) = {

where A = B(x, |z — 2*|) \ B(o,|z*|). For all x # x*, it holds

*

7|x|? , ¥ = o0,

rAr{rf('éilw*)—|x*|2\4x|+|a:r|x*|sin<|4x|>  Fo,

with r, £ |v — z*| = \/|x|2 + |22 — 2|x||z*| cos(Lx) and

5 2 {7? — arcsin W) ,|x| cos(Lx) > |z,
*

~ ) arcsin (M) x| cos(Lx) < |z

*
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Proof. The probability that the point x € R? belongs to V* is equal to the probability
that there does not exist a point of ®,\ {z*} within the set A, which equals e~ ™
[18]. For |z| < |z*| and Zx = 0, it is a simple geometrical observation that A = @,
therefore, | A| = 0. When z* = o, A = B(z, |z|) \ B(o,0) = B(z, |z|), and, therefore,
|A| = w|z|®. For all other cases, |A| can be computed by the same approach as in
the proof of [72, Theorem 1]. The procedure is straightforward but tedious and is
omitted. O

A simple lower bound for p.(x | *) directly follows by noting that A C B(z, |z —x*|)
for all x € R2.

Corollary 4.4. The PCA function is lower bounded as

polx | %) > e el g e R2 (4.9)
with equality if and only if x* = o.

Remark: The right-hand side of (4.9) equals the probability that = belongs to the
Voronoi cell of the AP positioned at x* when the latter is not conditioned on being
the closest AP to the origin or any other point in R2.

Fig. 4.4 depicts p.(x | x*) for the case where |z*| = 1/4/), (behavior is similar for
other values of |z*| > 0). Note that, unless z* = o, p.(x | 2*) is not circularly
symmetric w.r.t. any point in R?, with its form suggesting that points isotropically
distributed in the vicinity of x* are more probable to lie within V* than points
isotropically distributed in the vicinity of o.

The lower bound e *eml==="* 7 € R2, is also shown in Fig.4.4 | clearly indicating
the probabilistic expansion effect of the Voronoi cell of an AP, when the latter is
conditioned on being the closest to the origin. This cell expansion effect is also
demonstrated in Fig. 4.5 where the conditional average cell area, equal to

_ /Rz pelz|z*)dz, (4.10)

E(V'||2) = E (/R I(x € V)do

is plotted as a function of the distance |z*|, with the integral of (4.10) evaluated
numerically using Lemma 4.3. Simulation results are also depicted serving as a
verification of the validity of Lemma 4.3. It can be seen that the average area of
the guard region increases with |z*|, which implies a corresponding increase of the
average number of UEs that lie within the region. However, as will be discussed in
the following, even though resulting in more UEs silenced on average, an increasing
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Figure 4.4.: Contours of p.(x | *) (solid lines), corresponding to probabilities 0.1
to 0.9 in steps of 0.1, for |z*| = 1/4/A,. The points of the line segment joining o to
2* are the only ones with p.(z|z*) = 1. The corresponding contours of ¢~ Aemlz=="I
are also shown (dashed lines).

|z*| does not necessarily imply improved protection from UE interference, depending
on the receiver position.

The interference statistics of the UE-generated interference power are given in the
following result.

Proposition 4.5. The Laplace transform L, (s | =*) £ E(e=*f=rv | %) of the
UE-generated interference power I, ., conditioned on z*, is lower bounded as the
right-hand side of (4.3) with P = P,, o = ay, and \,(r) = gy (1), where

opal) 2 A (1 . 21 /Qﬂpc (r,0) + 25 | 2°) d0> , (4.11)

mJo
with p(z | %) as given in Lemma 4.3.
Proof. See Appendix sec. C.2. H

The following remarks can be made:

1. The statistics of the interfering UE point process when averaged over V*
(equivalently, over ®,\ {z*}) do not correspond to a PPP, even though this is
the case when a fixed realization of V* is considered. Therefore, it cannot be
expected that Lemma 4.1 applies for £;, (s | z*). However, as Prop. 4.5
shows, when the interfering point process is treated in the analysis as an PPP
of an appropriately defined equivalent density function A, .(r), a tractable
lower bound for L7, (s | ) is obtained, which will be shown to be tight in
the numerical results section.
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Figure 4.5.: Average area of V* conditioned on x* as a function of the (normalized)
distance of z* from the origin.

2. For z* # o, the non circularly-symmetric form of the PCA function results in
an integral-form expression for the equivalent density A, ,(r) that depends in
general on Zxp, in contrast to the case for A, .(r) (see Sec. IIL.A, Remark
2). A closed form expression for the equivalent density is only available for
x* = o discussed below.

3. When the receiver position is specified as |zg|Zzr with Zzg uniformly dis-
tributed over [—m, 7), a straightforward extension of the proof of Prop. 4.5
results in the same lower bound for the conditioned Laplace transform of I, ,,
as in Prop. 4.5, with A, ,(r) replaced by

1 g
Nenlu(r) £ o [ﬂ Negau(r)dLap, (4.12)

which is independent of Zxg.

Although A, ..(r) is not available in closed form when z* # o, the numerical integra-
tion over a circular contour required in (4.11) is very simple. With A, ,(7),7 > 0,
pre-computed, evaluation of the lower bound for Ly, (s | 2*) is of the same (small)
numerical complexity as the evaluation of £;, (s | 2*). Moreover, a closed-form
upper bound for A, ,(r) is available, which can in turn be used to obtain a looser
lower bound for £y, (s | z*) that is independent of Zzg. The bound is tight in
the sense that it corresponds to the exact equivalent density when x* = o.

Proposition 4.6. The equivalent density Ay, .(r) of Prop. 4.5 is upper bounded
as

Aipu(T) < Ay {1 — e*Aan(u*|z+|zR|2+r2)zo()\a2er)} : (4.13)
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where & = max(|z*|, |xg|) and Zo(-) denotes the zero-order modified Bessel function
of the first kind. Equality holds only when x* = o.

Proof. See Appendix sec. C.3. O]

An immediate observation of the above result is that, given xg, the equivalent
interfering UE density decreases for any z* # o compared to the case z* = 0. This
behavior is expected due to the cell expansion effect described before. However,
as the bound of (4.13) is independent on Zxg, it does not offer clear information
on how the interferering UE density changes when different values of x* # o are
considered for a given xg. In order to obtain futher insights on the UE-generated
interference properties, A;, . (r) is investigated in detail in the following section for
certain special instances of xz and/or z*, which are of particular interest in cellular
networks.

4.5. Analysis of Special Cases of UE-Generated
Interference

4.5.1. xp=12"

This case corresponds to an uplink cellular transmission with nearest AP association,
no intra-cell interference, and interference generated by UEs outside V* operating
in uplink and/or D2D mode. For this case, a tighter upper bound than the one in
Prop. 4.6 is available for A, ,(r), which, interestingly, is independent of |x*|, in the
practical case when x* # o.

Lemma 4.7. For xp = x*, the equivalent density Ay, (1) = Ag= (1) of Prop. 4.5
s upper bounded as

A (1) < Ay (1= ) (4.14)

with equality if and only if x* = o.

Proof. Follows by replacing the term p. ((r,0) + zr | 2*) = p.((r,0) + =* | *) ap-
pearing in (4.11) with its bound given in Cor. 4.4, which evaluates to e~ [

The bound of (4.14) indicates that A\, ,(r) tends to zero at least as fast as O(r?) for
r — 0, irrespective of z*. The following exact statement on the asymptotic behavior
of Ay« (r) shows that A\« ,(r) ~ cr?,r — 0, with the value of ¢ independent of |z*|
when z* # o.
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Proposition 4.8. For xp = z*, the equivalent density Ay, .(r) = Ag= (1) of Prop.
4.5 equals

Aa (1) = A Aobmr? + O(r3), 1 — 0, (4.15)
with b =1 for x* =0 and b =1/2 for x* # o.

Proof. For x* = o, the result follows directly from Lemma 4.7. For z* # o,
it can be shown by algebraic manipulation based on Lemma 4.3, that the term
pe ((r,0) + xg | %) = p. ((r,0) + =* | *) appearing in (4.11) equals

Mg (g + (—1)% arccos(sin()) + cos() sin(8)) 7> + O(r?),

for r — 0, where ¢ = 0 for 0 € [—7, —7/2]U [r/2,7) and g = 1 for 0 € (—7/2,7/2).
Substituting this expression in (4.11) and performing the integration leads to the
result. O

Equation (4.15) indicates that imposing a guard region V* when z* # o reduces the
interfering UE density by half in the close vicinity of z*, compared to the case x* = o.
This effect is similar to the behavior of A« ,(r) discussed in Sec. III. A. However,
A+ a(0) = Ao/2 , whereas A+, (0) = 0, clearly demonstrating the effectiveness of
the guard region for reducing UE-generated interference in the vicinity of z*.

For non-asymptotic values of r, the behavior of A+ ,(r) can only be examined by
numerical evaluation of (4.11). Fig.4.6 depicts the normalized equivalent density
Az (1) /Ay for various values of |2*| in the range of practical interest [0,3/(2v/\,)]

(note that P(|z*| > 3/(2v/ ) = e am(3/2VA0) g 5 « 10~%). It can be seen that
for non-asymptotic values of r, A\« ,(r) is a decreasing function |z*| for all r > 0,
corresponding to a reduced UE-generated interference. This is expected since, as
evident from Fig. 4.4, the cell expansion effect with increasing |z*| can only improve
the interference protection at x*.

Interestingly, the dependence of A« ,(r) on |z*|, although existing, can be seen
to be rather small. This observation along with Prop. 4.8 strongly motivates the
consideration of a single curve as an approximation to the family of curves in Fig. 4.6.
A natural approach is to consider the upper bound of (4.14), which has the benefit of
being available in closed form. This is essentially the approach that was heuristically
employed in [63] without observing that it actually corresponds to a (tight) bound
for the equivalent interferer density.

Another approach is to consider a piecewise-linear curve, which, in addition to having
a simple closed form, results in a closed form approximate expression for the bound
of Ly, (s | x*) as given below (details are straightforward and omitted).
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Figure 4.6.: Equivalent density function A «,(r) for various |z*| (solid curves),
with the direction of the arrow corresponding to increasing |r*|. A piecewise-
linear approximation and bound are also shown.

Lemma 4.9. With the piecewise-linear approximation

Ap (1) &= Ay min (07, 1), > 0, (4.16)

for some 6 >0, the lower bound for L;,. (s |x*) equals

exp {—)\qﬂT [C(PuS)Q/a - 512 (;ﬁ (38)—F <2)>}}

where C' 2 (2n/a)/sin(2r/a) and F(z) £ oF, (1, 1+ 7 sfjutsa) with oFy (+) de-
noting the hypergeometric function.

A piecewise-linear approximation as in (4.16) was heuristically proposed in [62] for
a slightly more general system model than the one considered here. A closed form
formula for 0 was provided, only justified as obtained by means of curve fitting with-
out providing any details on the procedure. For the system model considered in this
chapter, this formula results in § ~ 0.82687+/)\, and the corresponding piecewise-
linear approximation of the equivalent density is also depicted in Fig.4.6. It can
be seen that this approximation is essentially an attempt to capture the average
behavior of A, ,(7) over |z*|, thus explaining its good performance reported in [62].
However, it is not clear why this particular value of § is more preferable than any
other (slightly) different value. A more rigorous approach for the selection of § is
to consider the tightest piecewise-linear upper bound for A« ,(r), which leads to
another (looser) lower bound for £y, (s | *). This bound corresponds to a value
of § ~ 1.13118+/), , found by numerical optimization, and is also shown in Fig. 4.6.
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Figure 4.7.: Equivalent density function A, ,(r) when z* = o for various |zp|.

452 2 =0

This case corresponds to the typical node being an AP, i.e., a typical AP. Note
that, in contrast to the cases when x* # o, the Voronoi cell of the typical AP
is not conditioned to cover any point in R?, therefore, no cell expansion effect is
observed and, for x # o, it is possible that the receiver lies outside the guard region.
This is a different operational scenario from the common downlink with nearest AP
association [29] where the intended receiver by default lies within the Voronoi cell
of the serving AP. It may arise, for example, in case of D2D communications, where
both communicating UEs receive data (e.g., control information) from the same AP.

The equivalent interfering UE density is given in Prop. 4.6 and is depicted in
Fig. 4.7 for various values of |zg|. Note that the case g = o corresponds to the
typical AP in receive mode, whereas for xr # o the typical AP transmits. It can be
seen that increasing |z g| effectively results in reduced protection in the close vicinity
of the receiver since the latter is more probable to lie near the edge or even outside
the Voronoi guard region.

4.53. rp=0

This case corresponds to the typical node being at receive mode. One interesting
scenario which corresponds to this case is downlink cellular transmission with nearest
AP association, where interference is due to transmitting UEs (e.g., in uplink or D2D
mode) that lie outside the serving cell.

When x* = o, the setup matches the case rzp = z* with z* = o, discussed above,
and it holds A, ,(r|z*) = A\, (1 - e*)“””"Q). For z* # o, the asymptotic behavior of
Ao (r|z*) can be obtained by the same approach as in the proof of Prop. 4.8.
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Figure 4.8.: Equivalent density function A, ,(r) for various |z*|, with the direction
of the arrow corresponding to increasing |z*|.

Proposition 4.10. For z* # o the equivalent density function Ay, .(r) = Aou(r|z*)
of Prop. 4.5 equals

)\om(r) = )\u)\ai|x*|7° + 0(73)’ r — 0.

In stark contrast to the behavior of Az (1), Ao (7) tends to 0 only linearly (instead
of quadradically) as r — 0 when z* # o, and with a rate that is also proportional
to (instead of independent of) |z*|. This implies that the typical node is not as well
protected from interfering UEs as its nearest AP, experiencing an increased equiva-
lent interferer density in its close vicinity as |z*| increases. This can be understood
by noting that with increasing |z*|, the origin, although contained in a guard region
of (statistically) increasing area, is more probable to lie near the cell edge ( Fig. 4.1
demonstrates such a case.)

The strong dependence of A, ,(r) on |z*| observed for r — 0 also holds for all values
of r. This is shown in Fig.4.8 where the numerically evaluated A, ,(r) is depicted
for the same values of |z*| as those considered in Fig.4.6. It can be seen that A, ()
increases with |z*| for all » up to approximately 1 — 1.5 times the average value of
lz*| (equal to 1/(2v/A4)), whereas it decreases with |z*| for greater .

This behavior of A,,(r), especially for r — 0, does not permit the use of single
function to be used a reasonable approximation or bound for A, (r), irrespective of
|z*|, as was done for the case for A, ,(r). Noting that the upper bound of (4.13)
has the same value whenever |z*| or |xg| are zero, it follows that the curves shown
in Fig. 4.7 with |zg| replaced by |z*| are upper bounds for the corresponding curves
of Fig.4.8. Unfortunately, it can be seen that the bound is very loose for small r
and/or large |z*|.
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4.5.4. |zp| € (0,|z*|), Lzr =0

The previous cases demonstrate how different the properties of the UE-generated
interference become when different receiver positions are considered. This obser-
vation motivates the question of which receiver position is best protected from UE
interfernce given the positions o and z* # o of the typical node and nearest AP,
respectively. This question is relevant in, e.g., relay-aided cellular networks where
the communication between a UE and its nearest AP is aided by another node (e.g.,
an inactive UE) [73]. Although the performance of a relay-aided communication
depends on multiple factors including the distances among the nodes involved and
considered transmission scheme [74], a reasonable choice for the realy position is the
one experiencing less interference.

By symmetry of the system geometry, this position should lie on the line segment
joining the origin with z* (inclusive). However, as can be seen from Fig.4.6 and
Fig. 4.8, the shape of the equivalent interferer density does not allow for a natural
ordering of the different values of xz. For example, A, ,(7) is smaller than A, ()
for small r, whereas the converse holds for large . Noting that the receiver perfor-
mance is mostly affected by nearby interference [45], a natural criterion to order the
interfering UE densities for varying xg is their asymptotic behavior as » — 0. For
|zg| = |z*| and |xg| = o, this is given in Props. 4.8 and 4.10, respectively. For all
other positions the asymptotic density is given by the following result.

Proposition 4.11. For|zg| € (0,|z*|), Zzr = 0, and x* # o, the equivalent density
function Ay, (1) of Prop. 4.5 equals

* 2
Aepu(r) = AuAaiwﬁ +O(rh),r — 0. (4.17)

I |x*| — |xg|

It follows that the optimal receiver position must have |zg| € (0,|z*|) since, in this
case, the density scales as O(r3) instead of O(r) and O(r?) when |rz| = 0 and
|zr| = |z*|, respectively. Its value can be easily obtained by minimization of the
expression in (4.17) w.r.t. |zg|.

Corollary 4.12. The receiver position that experiences the smallest equivalent UE
interferer density in its close vicinity lies on the line segment joining the origin to
x* and is at distance |z*|/ V2 from the origin. The corresponding equivalent density
equals Ay () = Arazr® + O(r),r — 0.

4.6. Numerical Examples

In this section numerical examples will be given demonstrating the performance of
various operational scenarios in cellular networks that can be modeled as special
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cases of the analysis presented in the previous sections. The system performance
metric that will be considered is £y, ,(p*0|z*), with k € {a,u} depending on
whether AP or UE interference is considered, and p > 0, § > 0 given variables.
Note that this metric corresponds to the coverage probability that the signal-to-
interference ratio (SIR) at zpg is greater than 6, when the distance between trans-
mitter and receiver is p, the direct link experiences a path loss a; and Rayleigh
fading, and the transmit power is equal to Py [45]. For simplicity and w.l.o.g., all
the following examples correspond to A\, = 1 and a, = «,, = 4.

4.6.1. D2D Link Not Necessarily Contained in a Single Cell

In this example, UE-generated inteference is considered at a receiver position xx # o
with Zxp uniformly distributed in [—7,7) and p = |zg|. This case models a D2D
link where the typical node is a UE that directly transmits to a receiver isotropically
distributed at a distance |zg| > 0 . A guard region V* is established by the closest
AP to the typical node, however, it is not guaranteed to include xg, i.e., the D2D
nodes may not be contained within the same cell, which is a common scenario that
arises in practice, referred to as cross-cell D2D communication [69].

With interference generated from other UEs in D2D and/or uplink mode, a lower
bound for Ly, ,(p*0|z*) can be obtained using Prop. 4.5 with an equivalent
density function Aj;,).(r) as given in (4.12). Fig.4.9 shows this lower bound for
Au = Ag (4.9a) and A, = 10A, ( 4.9b). The position z* is assumed to be isotropi-
cally distributed with |z*| = 1/(2v/A,) and various values of the ratio |rg|/|2z*| are
considered. For each case, the exact value of £y, ,(p*0|z), obtained via Monte
Carlo simulation, is also shown. It can be seen that the quality of the analytical
lower bound depends on \,. For A\, = \,, it is very close to the exact coverage
probability, whereas for A\, = 10J),, it is reasonably tight and is able to capture
the behavior of the exact coverage probability over varying |zg|. In both cases, a
performance degradation is observed with increasing |zg| , due to both increasing
path loss of the direct link as well as reduced interference protection by V*.

4.6.2. AP-to-D2D-Receiver Link

In this example, AP-generated inteference is considered at a receiver position xr # o
with Zx g uniformly distributed in [—7, 7) and p = |2* — zg|. This case is similar to
the previous, however, considering AP interference and the receiver at g receiving
data from the AP node at z*. This case models the scenario where the typical node
establishes a D2D connection with a node at z i, and the AP at z* sends data to z
via a dedicated AP link (e.g., for control purposes or for implementing a cooperative
transmission scheme). Note that, in contrast to the previous case, the link distance p
is random and equal to p = |2*|+|zg| —2|x*||zg| cos 1, with ¢ uniformly distributed
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4.6 Numerical Examples
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Figure 4.9.: Coverage probability of the link between the typical node and an

isotropically positioned receiver under UE interference for (a) A\, = A4, (b) A\, =

10,.

in [—m, 7). The exact coverage probability of this link can be obtained using Prop.
4.2 followed by a numerically computed expectation over 1.

Fig.4.10 shows E(L;, ,(p*0|z*)) for an isotropically distributed z* with [2*] =
1/(2v/Aa), and for various values of the ratio |zz|/|z*|. Note that the case |xz| =0
corresponds to the standard downlink transmission model with nearest AP asso-
ciation [29]. Monte Carlo evaluation of the coverage probability (not shown here)
perfectly matches the analytical curves. It can be seen that increasing |xg| reduces
the coverage probability for small SIR but increases it for high SIR. This is in di-
rect proportion to the behavior of the equivalent interferer density A, .(r) with
increasing |zg| shown in Fig.4.2.

4.6.3. Uplink with Nearest AP Association

In this example, AP-generated interference is considered at a receiver position zg =
x* with p = |2*| and A\, = A\,. This case can be viewed as an approximation of
the conventional uplink transmission scenario with nearest AP association and one
active UE per cell. Note that the actual intereferer process in the uplink scenario
is distributed as a VPLP [64, 65], which is difficult to analytically characterize.
Fig.4.11 shows the lower bound of Ly, ,(p*60|z*) obtained by Prop. 4.5 as well
as the looser, but more easily computable, lower bound obtained using the closed
form expression given in Lemma 4.7 with § = 1.13118y/), (resulting in the tightest
bound possible with a piecewise-linear equivalent density function). The coverage
probability is computed for an AP at a distance |7*|=c/(2v/\,) from the typical
node, with ¢ = 1/2, 1,2, roughly corresponding to a small, average, and large uplink
distance (performance is independent of Zz*). In addition, the coverage probability
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Figure 4.10.: Coverage probability for the link between the AP positioned at x*
(|z*] = 1/(2v/As)) and an isotropicaly positioned receiver.

obtained by Monte Carlo simulation under both the PPP and VPLP interferer
positions models are also shown.

As was the case in 4.9a, Prop. 4.5 provides a very tight lower bound for the actual
coverage probability (under the PPP model for the interfering UE positions). The
bound of Lemma 4.7, although looser, is nevertheless a reasonable approximation of
the performance, especially for smaller values of |2*|. Compared to the VPLP model,
the PPP model provides an optimistic performance prediction that is, however,
reasonable tight, especially for large |x*|. This observation motivates its usage as a
tractable approximation of the actual inteference statistics as was also reported in
[62, 63]. Interestingly, the bound of Lemma 4.7 happens to provide an even better
approximation for the VPLP performance for |z*| close to or smaller than 1/(2v/A,).

4.6.4. Effect of Guard Region on UE-Generated Interference
Protection

In order to see the effectiveness of a Voronoi guard region for enhancing link quality
under UE-generated interference, the performance under the following operational
cases is examined.

e Case A (no guard region is imposed): This results in the standard transmission
model under an HPPP of interferers positions of density A, [45]. The exact
coverage probability is well known (see, e.g., [45, Eq. 3.29]).

e Case B (transmitter imposes a Voronoi guard region): This case corresponds
to x* = 0, xR # 0.
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Figure 4.11.: Coverage probability of the uplink between the typical node its near-
est AP (A, = \y).

e Case C (receiver imposes a Voronoi guard region): This case corresponds to
Tr =2 =o.

Cases B and C correspond to the analysis considered in Sec. V. B. Assuming the
same link distance p for all cases, Fig. 4.12 shows the analytically obtained coverage
probability (exact for Case A, lower bound for Cases B and C), assuming A\, = A,.
It can be seen that imposing a Voronoi guard region (Cases B and C) is always
beneficial, as expected. However, for large link distances, Case B provides only
marginal gain as the receiver is very likely to be located at the edge or even outside
the guard region. In contrast, the receiver is always guaranteed to be protected
under case C, resulting in the best performance and significant gains for large link
distances.

4.7. Conclusion

This chapter considered the analytical characterization of cross-mode inter-cell inter-
ference experienced in future cellular networks. By employing a stochastic geometry
framework, tractable expressions for the interference statistics were obtained that
are exact in the case of AP-generated interference and serve as a tight lower bound
in the case of UE-generated interference. These expressions are based on appropri-
ately defined equivalent interferer densities, which provide an intuitive quantity for
obtaining insights on how the interference properties change according to the type
of interference and receiver position. The considered system model and analysis are
general enough to capture many operational scenarios of cellular networks, including
conventional downlink/uplink transmissions with nearest AP association as well as
D2D transmissions between UEs that do not necessarily lie in the same cell. The
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|——~Case B
i|—— Case C |.
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Figure 4.12.: Coverage probability under UE interference for the links correspond-
ing to the cases described in Sec. V. D.

analytical expressions of this chapter can be used for sophisticated design of critical
system aspects such as mode selection and resource allocation towards getting the
most out D2D- and/or FD-enabled cellular communications.
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5. On the Competition Among Small
Cell Wireless Operators with
Large Scale Deployments

5.1. Overview

Recent trends in wireless networking such as small cells and network function vir-
tualization, strongly suggest that the future cellular network will consist of many
sub-networks controlled by self-interest operators competing for a share of the rev-
enues associated with the high demand for service. This chapter attempts to analyze
the future network performance under these new market conditions, taking into ac-
count not only engineering properties of the sub-networks, e.g., spectral efficiency,
but economic properties as well, i.e., service pricing. Going beyond previous related
works, large scale infrastructure deployments over wide geographical areas, targeting
a large number of users, are explicitly considered. The focus of the analysis is on the
effects of different deployment densities (in units of average number of small cells
per unit area) among competing operators as well as random placement of small
cells. A game-theoretic system analysis is employed with market equilibrium char-
acterization obtained analytically for the practical cases of two competing operators
with arbitrary network characteristics and multiple competing operators with sim-
ilar network characteristics. Closed form expressions for user and operator utilities
at equilibrium are provided, revealing, among others, that extreme infrastructure
densification, even though desirable from a purely engineering perspective, may not
lead to stable market conditions under the considered competition model.

The results of this chapter were published in

1. S. Stefanatos and A. Alexiou, “On the Competition Among Small Cell Wire-
less Operators with Large Scale Deployments,” IEEE Transactions on Mobile
Computing, 2017, to appear.

2. S. Stefanatos and A. Alexiou, “Duopoly Competition between Small Cell Op-
erators with Large Scale Deployments,” IEEE Signal Proces. Adv. In Wireless
Commaun. (SPAWC), UK, Jul. 2016.
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5.2. Introduction

The exponential increase of wireless traffic observed in recent years, as well as mar-
ket predictions suggesting that this trend will be sustained in the future, challenge
the traditional way of advancing cellular networks based primarily on improvements
in transmission technology. It is now widely accepted that the success of the future
cellular network will rely heavily (if not mostly) on the use of massive infrastructure
deployment (small cell networks) [51, 75] and the co-existence of multiple heteroge-
neous networks [22]. Research on these two new system attributes has been exten-
sive, focusing on the implications their introduction to the system has with respect
to (w.r.t.) engineering metrics, such as capacity, coverage, and energy efficiency,
which are critical indicators of the network capabilities.

However, apart from technological implications, dominance of small cells will also
introduce changes in the way the future cellular network is operated, rendering
the legacy operational model, where infrastructure and spectrum are in the con-
trol of a few major operators (OPs), irrelevant [76]. In particular, the low deploy-
ment /operational costs of small cells, the recent emergence of the concept of virtual-
ization in wireless networking [77], and the increase of wireless devices/applications
strongly suggest that the future network will be a market place where many players
will attempt to grab a share of the revenues associated with the high demand for
service. Clearly, in this highly competitive market environment, the level of ser-
vice experienced by the users depends not only on the engineering capabilities of
the competing networks but also on their economy-driven attributes such as service
pricing. It is therefore important to investigate the characteristics of the resulting
wireless market and how these are reflected upon metrics of interest such as user
level of service and revenues of OPs.

5.2.1. Related Work

The study of economic aspects of communication networks has reached a high level of
maturity [78], however, with the focus on wireline networks. Since wireless networks
have important special characteristics such as the broadcast nature of the wireless
medium and user mobility, an economics oriented study of wireless networks requires
approaches that explicitly take them into account [79]. This has resulted in a number
of recent works that apply game theory — the natural tool to model interactions
among competitive entities (players) [80] — to a wireless networks setting. In [81],
the scenario where two OPs compete (duopoly) for attracting a finite set of users
via bandwidth and pricing decisions is investigated. It is shown that the existence
and uniqueness of a market equilibrium depends on parameters such as difference
between the bandwidth leasing prices the two OPs pay to acquire bandwidth. A
similar setup is considered in [82] where the undesirable price war phenomenon
between two OPs is investigated and appropriate regulation measures are suggested
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to eliminate it. Pricing competition among multiple (more than two) OPs with the
presence of a regulator-controlled neutral OP is considered in [83]. Regulator actions
for steering the competing OP strategies towards providing improved user services
with smaller costs are proposed. The co-existence of a primary and a secondary OP,
where the latter can lease part of the spectrum of the former, is considered in [84].
In contrast to the previous references, an infinite number of users is assumed, which
requires appropriate equilibrium notions for system analysis. An infinite number of
users is also considered in [85, 86] for a finite, but otherwise arbitrary, number of
competing OPs.

A notable common aspect of the above mentioned studies is that they, either explic-
itly or implicitly, consider a small geographical area that each competing OP can
cover with a single access point (AP). Therefore, generalization of results for the
case of large scale deployments over wide geographical areas essentially requires the
assumption that all OPs deploy identical networks w.r.t. number and position of
APs. Clearly, this is not a realistic assumption, even more so in the case of small
cell networks where APs of a single OP are typically introduced in the system in
an unplanned and opportunistic manner, resulting in an essentially random deploy-
ment [60]. It is therefore necessary to explicitly take into account these topological
properties of the networks in order to obtain insights on their effects on system
performance. Interestingly, the random AP placement allows for tractable, analytic
evaluation of the engineering (information theoretic) capabilities of a (single OP)
network [29] using tools from stochastic geometry [18]. However, even though the
stochastic geometry framework has been widely employed in recent works on cellular
networks performance [21], very few of them investigate the economic impact of a
random infrastructure deployment, and they only consider the case of a single OP
(monopoly) [87, 23].

5.2.2. Contributions

By combining tools from stochastic geometry and game theory, this work proposes a
simplified yet rigorous mathematical model for the interactions among self-interest
OPs and users, in an effort to obtain insights on how these affect system performance
in terms of appropriate utilities for all the entities involved. The main contributions
of this work are the following.

e Game formulation for OP deployments over a wide geographical area. A large
(mathematically modeled as infinite) geographical area is considered where
OPs deploy their infrastructure. An appropriate system model and game for-
mulation is proposed that explicitly considers the effects of random place-
ment of (infinite) APs and users, parameterized by the competing networks
attributes, namely, deployment densities, bandwidth leasing prices, and trans-
mission technologies (spectral efficiencies).
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e Fuvaluation of average user rate. As the commonly employed, single cell ap-
proach for obtaining the (average) user rate, namely, dividing the sum rate
provided by an AP by the finite number of co-served users, is not appropriate
in the considered setting, a new closed-form approximate expression for the
average user rate is derived using tools from stochastic geometry. This expres-
sion allows for defining tractable user utility functions that can be used for
system analysis.

o Analytic characterization of market equilibria. For certain special cases of prac-
tical interest, characterization of market equilibrium is obtained by analytical
means. This allows to determine how the competing network parameters affect
the existence and uniqueness of a market equilibrium as well as the correspond-
ing user and OP utilities. Special emphasis is given on the investigation of the
role of infrastructure deployment densities, which is an issue that has been
neglected in the literature.

e Network parameters optimization towards improved services. The analytic ex-
pressions of users’ utilities allow for determining the optimal competing net-
work parameters w.r.t. the quality of the user perceived service. This anal-
ysis is of importance to a regulator attempting to steer market parameters
towards maximizing the social (users’) welfare by providing appropriate in-
centives and/or imposing appropriate constraints to the competing OPs.

5.3. System Model

5.3.1. Network Characteristics

A finite number of N > 2 wireless system OPs, arbitrarily ordered by an index
n € {1,2,...,N}, is considered. With the goal of achieving maximum profit, each
OP attempts to attract (part of) the user equipments (UEs) over a large geograph-
ical area of interest by deploying an exclusively owned infrastructure of APs. The
positions of the APs of OP n are modeled as a realization of an independent from ev-
erything else, homogeneous Poisson point process (HPPP) ®,, C R? of density A\, > 0
(in units of average number of APs per unit area). This stochastic model has been
shown to provide an accurate representation of real AP deployments [88, 29] and has
been widely adopted in the literature [21]. Note that an infinite deployment area
is considered for mathematical convenience with the corresponding analysis holding
approximately true for the case of a finite deployment area that is sufficiently large
so that edge effects are negligible.

It is also natural to model the positions of the UEs as another independent of
everything else HPPP @, C R? of density A\, > 0 (in units of average number of
UEs per unit area) [23]. For simplicity and without loss of generality (w.l.o.g.), a
normalized unit area such that A\, = 1 will be considered in the following, which
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Figure 5.1.: Distribution of APs and subscribers association for the case of N = 2
OPs in a random subset of R Filled (open) triangles and filled (open) circles
denote positions of APs and subscribers of OP 1 (OP 2), respectively. Solid lines
connect pairs of UEs and serving APs, and dotted (dashed) lines represent the cell
boundaries for the APs of OP 1 (OP 2).

results in A, having the interpretation of ratio of average number of APs of OP n
to average number of UEs in any bounded subset of R2.

Any UE subscribed to OP n is associated with the AP of OP n that is closest
to its position (see Fig.5.1). It is assumed that the AP density of each OP is
sufficiently large so that there are no coverage issues, i.e., all UEs are able to attach
to their subscribed networks irrespective of their actual positions. This assumption is
appropriate for (large scale) small cell network deployment, rendering the achievable
user rate as the fundamental engineering metric of system performance [22]. The
achievable UE rate is clearly affected by the multiple-access scheme employed at
each AP. A simple time-division multiple-access (TDMA) scheme without priorities
(round-robin) is assumed in this work for all APs.!

Apart from the exclusively owned infrastructure, each OP utilizes a dedicated por-
tion of the spectrum for serving subscribers (no spectrum sharing is considered
among OPs). This dedicated bandwidth is made available by spectrum provider(s),
e.g., a regulatory agency, who own spectrum and provide it by leasing agreements
with the OPs involving a fee (price) per requested unit bandwidth per unit area.

The final important characteristic of the network of OP n is the employed trans-
mission technology, which is reflected by the spectral efficiency (in bits/second /Hz)
of the network transmissions. Even though the spectral efficiency of a transmission
link depends on factors such as link distance and channel realization, in this study,
a constant value, ¢, > 0, will be considered for the spectral efficiency of the net-
work of OP n, i.e., with the effects of distance and channel averaged. This is also

L Any other orthogonal multiple-access scheme, e.g., in frequency or code domain, could be used
instead, with no effect on the analysis and results.
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the approach considered, either explicitly or implicitly, in most related studies, e.g.,
[82, 83, 84, 86]. Note that ¢, is also considered to be independent of A, which was
actually shown in [29] to hold for the system model considered in this study, under
the common assumptions of intereference-limited operation and Rayleigh fading.

5.3.2. Pricing Schemes

OPs achieve revenues by charging their subscribers with a fee for employing their
network. A pricing scheme based on the peak rate that a subscriber (potentially)
experiences will be employed in this work. The peak rate of a UE subscribed to OP
n corresponds to ideal operating conditions where the UE is the only one served by
its associated AP, and is equal to ¢,w (in bits/second) [83, 84], where w > 0 (in Hz)
is the utilized transmission bandwidth (possibly different among subscribers of the
same OP).

Even though, under small to moderate infrastructure deployment densities, a UE will
typically have to share the serving AP resources, thus experiencing reduced rates,
use of “flat-rate” measures such as peak rate are commonly employed in practice for
pricing, as they allow for straightforward and easily implementable pricing schemes
[89] (compared to, say, a scheme based on the exact achieved rate of a UE). In
particular, each OP is considered to employ a differentiated services pricing scheme
[78], offering subscribers a multitude of possible peak rates to be served with, each
priced proportionally to its value. For analytical simplicity, infinite granularity of
available peak rates will be assumed, i.e, UEs may choose any real-valued (positive)
peak rate that optimally balances cost with performance according to their needs.
Note that a peak rate request can be translated to an equivalent bandwidth request
given the OP’s spectral efficiency. As it will turn out, the subscribers of a certain
OP are only interested in the same peak rate value, rendering the infinite granu-
larity assumption mild, with the corresponding peak rate value of interest being an
approximation of the closest peak rate value when a finite number of choices are
available.

5.4. Game Formulation

5.4.1. Players and Strategies

Under the assumption that all entities (players) involved in the above setting,
namely, OPs and UEs, are non-cooperating, self-interested, and rational, it is natu-
ral to employ a game theoretic approach in order to investigate the attributes of the
system. Note that, in contrast to the standard game-theoretic modeling assumption
of a finite number of players [80], an infinite number of players is implied by the
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system model of the previous section, which is more appropriate for the scenario of
large scale network deployments targeting a very large number of UEs.

Similar to previous works [81, 84, 86|, the game is modeled as taking place in two
consecutive stages:

1. Initially, the OPs select their strategy (action) from the set

Sop = {(MOP,PUE) € R* x R+},

where wop represents the amount of bandwidth requested by an OP to the
spectrum provider in order to serve all (expected) peak rate requests from
subscribers,? and pyg is the price per unit of requested peak rate that the OP
will charge the subscribers with.

2. After the OPs announce their prices, each UE selects a strategy (action) from
the set Syg = {(n,wyg) € {1,2,..., N} x RT}, where n is the index of the
chosen OP and wyg is the bandwidth corresponding to a peak rate request
given the spectral efficiency of the selected OP.

This two-step procedure can model situations of practical interest where, due to
some event, such as when (some of) the established OPs in the market simultaneously
adopt new transmission technologies or a new OP enters the market, all OPs and UEs
re-evaluate their strategies accordingly in order to maximize their utility (revenue)
in the new market conditions.

Note that, according to the definition of Syg, every UE will subscribe to some OP,
which implicitly suggests a market environment where the services provided by the
competing OPs exceed a certain quality threshold. Even though this model is not
flexible enough to account for UEs differing from subscribing to any OP due to poor
services, the corresponding analysis is still insightful: it will determine the service
quality experienced by UEs (in terms of appropriate utility functions) which, in turn,
will reveal how system parameters such as OP deployment densities and bandwidth
leasing cost(s) should be modified in order to allow for all UEs to experience high
quality services. This is an issue of critical importance to entities such as regulators
who are interested in maximizing social welfare.

5.4.2. UE Utility function

In order to complete the game formulation, utility functions must be specified for
the players, which, of course, should depend on the strategies of all players involved.
Although there do not exist well-established mathematical expressions (metrics) for
the utility of the service that a UE experiences, it is clear that any reasonable

2It is assumed that the central spectrum frequencies of each OP have been assigned beforehand
and they are sufficiently apart so that partitioning of the spectrum is possible for any (practical)
profile of OP and UE strategies.
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UE utility function should involve the actual rate experienced by the UE. The rate
experienced by a UE positioned at zy € ®, and adopting the strategy (n, wug) € Sug
equals

ChWUE
ra(o) £ To R (5.1)

in bits/sec, where Kj,, > 0 denotes the number of additional UEs subscribed to OP n

and served by the same AP as the considered UE. Clearly, Ky, = Ko (%o, Pn, Pun),
where @, ,, C ®,, denotes the positions of UEs selecting OP n.

Unfortunately, due to the infinite number of UEs and the randomness of ®,, and
®,,, direct utilization of the expression of (5.1) in the utility function of a UE leads
to an intractable problem (no matter what utility function is used). In order to
alleviate these difficulties, an approach similar to a mean field game formulation [90]
is employed in this work. Specifically, the utility of a UE positioned at z; € ®,,,
under strategy (n,wyg) € Sug is considered dependent on E(r,(x¢)) (instead of
rn(x0)) with the expectation taken over the distributions of ®,, and ®,,,, (the latter
conditioned on the existence of a point at x). In order to obtain E(r,(zy)), the
following modeling assumption will be employed.

Assumption 5.1. The point process ®,,,, C ®,, n € {1,2..., N}, is distributed as
an independent from everything else HPPP of density g, € [0, 1], with > ¢, = 1.

Note that the value of density ¢, equals the percentage of the UE population that
is subscribed to OP n. Assumption 1 is mathematically convenient, as it allows to
analytically obtain the average of r,(zo) as per Lemma 5.2 below. In addition, by
the stationarity and ergodicity properties of the HPPP [18], the (enseble) average
rate, E(r,(xo)), is actually independent of zy and equals the spatial average of r,
for any realization of ®,, and ®,,,,. Note that the spatial average of the UE rate is a
natural metric to incorporate in the UE utility for the scenario where the UEs have
non-fixed positions and expect good quality services on average over the whole OP
deployment area.

Lemma 5.2. The average rate experienced by a UE employing strategy (n,wyg) €
Sug s approximately equal to

E(ry) = cowup (1 — e /). (5.2)
Proof. See Appendix sec. D.1. n

The term ¢, /), appearing in inversion in (5.2) equals the average number of sub-
scribers that a random AP of OP n is associated with [93] and can be considered
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Figure 5.2.: Dependence of average UE rate on OP load (exact and approximate)

as an indicator of the traffic load of OP n. Equation (5.2) shows that OPs with
larger investments w.r.t. deployment density and/or transmission technology have
increased potential to provide large average rates to their subscribers as a long as
their traffic load is not overwhelming. The accuracy of the approximate expression of
Lemma 5.2 is verified in Fig. 5.2 where it is compared with Monte Carlo evaluations
of E(r,) obtained by averaging over 10° independent system realizations conditioned
on the existence of a subscriber at the origin (any other point considered instead
would give the same results). It is seen that the relatively simple expression of (5.2)
provides a good approximation of the actual average rate.

With the average UE rate analytically evaluated, the utility function of a UE em-
ploying strategy (n,wyg) € Sug can now be specified. In this work, the considered
UE utility equals

UUE,n £ log(E(ry)) + Blog A, — PUEnCnWUE
= IOg (canE/\EL (1 - 6_)\n/qn>) — PUEnCrWUE, (53)

where pyg,, > 0 is the price that OP n sets per unit of requested peak rate and
S > 0 is a parameter representing the competing advantage (if any) of OPs with
large infrastructure densities. This advantage reflects potential bias of UEs towards
major brands and also provides a simple generalization of results to a scenario where
coverage issues do exist and larger infrastructure density provides benefits in this
respect. Similar UE utility functions have been widely used in the related literature
(see, e.g., [83, 84, 87]), with the log(:) operator capturing the typical behavior of a
UE being reluctant to pay for more resources when the perceived service quality is
already at a high level.
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5.4.3. OP Utility function

The utility function that will be considered in the following for OP n € {1,2,..., N}
employing strategy (pugn, Wop.) € Sop is (similar to, e.g., [84, 87])

UOP 1 = GuPUENCn SWUER}) — POPAWOP 1) (5.4)

where ({wyg,}) is the mean of the infinite sequence of bandwith requests from the
subscribers of OP n,* and pop ,, > 0 is the price that OP n pays to the corresponding
spectrum provider per unit bandwidth per unit area. Note that the first term of
(5.4) represents the average revenue from subscriber fees per unit area and the
second term the cost of bandwidth leasing per unit area. In order to be able to
accomodate for all bandwidth (peak rate) requests from subscribers, it is assumed
that wop,, > max{wyg,} for alln € {1,2,...,N}.

Even though the utility function of (5.4) can be equal to any real value in principle,
an OP will in practice require that this value is strictly greater than a minimum
threshold reflecting, e.g., operational costs. Otherwise, no profit can be obtained
and the OP will withdraw from the competition. For simplicity and w.l.o.g., a zero
minimum utility threshold will be assumed for all OPs in the following, unless stated
otherwise.

5.5. Solution Concepts (General Case)

As in every game-theoretic study, it is of interest to characterize the equilibrium
(eq.) of the game in terms of player strategies and utilities. This characterization
will allow to obtain insights on how the market is affected by parameters such as
number of OPs, infrastructure deployment densities, and spectral efficiencies.

In order to obtain the eq. (solution) of the two-stage game described in Sec. 3. 1,
the common approach of backward induction will be employed: Initially, the UFE
game will be analyzed, obtaining the optimal strategies and utilities of UEs for
any strategy profile of the OPs. Given the information about how UEs respond to
OP strategies, the OP game can then be examined, in order to obtain the optimal
OP strategies that will determine the utilities of OPs and UEs when market eq. is
established.

5.56.1. UE game

In the UE game, UEs are informed about the prices {pug,}); offered by the OPs
and have to decide on which OP to subscribe to as well as the requested bandwidth.

3This mean exists since {wug,n} is bounded for all practical cases.
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Regarding the latter parameter, it is trivial to show that requesting bandwidth equal
to wug, = 1/(pu.ncn) When selecting OP n maximizes the UE utility function of
(5.3). This observation simplifies the UE strategy as one of OP selection only, and
the utility of a UE selecting OP n can be expressed as

o A (1 e—W%)> —1

= pupa’ (1 — e_)‘”/q"> : (5.5)

UUEn = log (

where = denotes equality after application of invertible operations that have no
effect in the analysis, and pug, = 1/pug. € [0,00) is the inverse of the price for
employing the services of OP n, which will be employed for convenience in place of
PuE,» in the following. Comparing (5.5) with (5.2) shows that the (equivalent) utility
function of a UE selecting OP n can be interpreted as the rate actually experienced
by the UE for a peak rate service equal to pugn\J.

In order to specify the OP selection strategy of the UEs, the type of the UE game
eq. must be defined. Consideration of an infinite number of UEs and utilities that
depend only on the distribution {¢,} of UEs among OPs and not on the individual
strategy of each UE implies that the UEs are infinitesimal, i.e., the impact of a single
UE switching from OP n to OP m # n on the utility of the other UEs subscribed to
these OPs is negligible. (However, the utility of the transitioning UE will change in
general.) Under this setting, a natural model for the steady state of the UE game,
based on Wardrop’s first principle [94], is the following.

Definition 5.3 (UE game equilibrium). When the UE eq. is established, the UE
distribution {¢:}2"_, among OPs will be such that all UEs achieve the same utility
(the UE game value), ufyr > 0, irrespective of the OP they are associated with.

This eq. definition only specifies the distribution of the strategies of UEs and does
not provide the means to explicitly determine the strategy of each individual UE.
However, the latter is of no practical interest since the utility of each UE is the

same irrespective of the actual OP it is associated with when the eq. has been
established.*

By this approach, the infinite set of UEs is essentially translated into a single player
(the mean field) whose strategy belongs to the set of N-dimensional probability
distributions. Note that it is possible to achieve a UE game eq. by more than
one distributions, each resulting in possibly different UE utility values. However,
it is reasonable to assume that the UEs will eventually reach the eq. of maximum

4This eq. will eventually be reached by some evolutionary process whose model and investigation
is out of the scope of this work.
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utility (Wardrop’s second principle), implying that characterization of the UE eq.
is equivalent to solving the following optimization problem.

maximize u 5.6a
{uwoeN A}, } v (56a)

subject to uyg > 0,

N C{1,2,... N},

¢ € (0,1],n € N,

G =0,n ¢ N,

> =1, (5.6b)
neN

Pupa\ (1 — 6_’\"/‘1") = uyg,n € N, (5.6¢)

where N has the interpretation of the set of OPs attracting a non-zero percentage
of UEs at the UE equilibrium. Ties appearing when the maximum UE utility can
be achieved by more than one UE distributions over OPs, are resolved arbitrarily.

The above multi-variable constrained optimization problem does not have a closed
form solution. However, the following proposition shows that it can be efficiently
solved numerically by performing 2" — 1 one-dimensional searches.

Proposition 5.4. The solution {u{}E,N*, {q; ,]y:l} of the optimization problem (8)

is

N = argNg{rE%%.,N}UUE(N% (57)
U%E = UUE(N*), (58)

_An *
q;o; _ log(l—u%EX;B/ﬁUE,n) 1€ N ’ (59)

0 ,n & N*,
where uyg(N),N C {1,2,..., N}, is the unique solution szne./\fl o ;f‘g/ﬁ =

o —TAp UE,n

1,0 < & < min{pup A2 fnen, when it exists, or equals 0, otherwise.

Proof. One approach for solving the mixed integer optimization problem is to con-
sider the 2V — 1 subproblems resulting from (8) by setting A/ to each of its possible
non-empty configurations, finding the optimal solutions, {uur(N)}ncii2,.. Ny, and
obtaining N* and u}; as in (5.7) and (5.8), respectively, with (5.9) following directly
from (5.6¢).
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Determination of uyg(AN) can be obtained as follows. Combining (5.6b) and (5.6¢),
it follows that the optimal solution for each subproblem (if it exists) must satisfy
the condition

)\,
n%f log(1 — UUE(N))V;B/ﬁUE,n)

=1, (5.10)

with uyg(N) < min{pug A }nen, in order to guarantee that each of the summands
on the left hand side of (5.10), corresponding to g,,n € N, is real and positive.

Noting that 3, cr s (1_96;;2 y— is a monotonically decreasing function of x > 0, if

follows that if the subproblem corresponding to some N is feasible, then its optimal
value is the unique solution of (5.10), whereas if the subproblem is not feasible
such a solution cannot be found and this configuration of N can be neglected or,
equivalently, its optimal value is set to 0. This procedure specifies uyg(N),N C
{1,2,..., N} and completes the proof. O

Proposition 5.4 shows that when maximization of uyg is achieved by a unique N*,
the UE distribution over OPs is also unique. In addition, it directly follows from
Proposition 5.4, that ujy is bounded as ujjy < min{pug A’ }.en+, providing a
simple expression on how the OP strategies (prices) affect the UE game value. In
order to obtain additional insight on how strategic choices {puyg,,} as well as network
densities {\, } of OPs affect the UE game value, the following proposition is of value.

Proposition 5.5. The UE game value, given N*, {pug.n tnen= and {\, bnen~ equals

ur . = 2neN~ )\711+BﬁUE,n
R T S W

where k € [1/2,1].

(5.11)

Proof. Bounding the expression of (5.9) for ¢, using the inequality 1 —1 < —1/log(1—

x) < %—% that holds for 0 < z < 1, and since }_,ca~ ¢, = 1, it follows that quantity

5 B
3 (pUE,n)\n _ S)

*
neEN* Uyg

is less or equal than 1 for s = 1 and greater or equal than 1 for s = 1/2, from which
ugy can be bounded as

Snen AP BuR, o Snen An P Purn
T+ Y en= A — 0T 14 e A

The form of this bound implies the expression of (5.11). O
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The simple expression of (5.11) provides uj;r with an ambiguity in terms of param-
eter x, which depends, in general, on {pugn, fnea and {\, }nea~. However, (5.11)
is tight for >, cp+ An < 1 (small OP infrastructure investments) with the ratio of
upper and lower bounds, corresponding to k = 1 and k = 1/2, respectively, not
exceeding 3/2 for >, ca+ An < 2, which is the region of practical interest as it will
be shown in the analysis of the OP game. Equation (5.11) provides an intuition on
how each OP taking part at the UE eq. contributes to the UE game value, namely,
the presence of OPs with large ratio of deployment density to offered service price
results in large UE game values.

5.5.2. OP game

The analysis and solution of the UE game provides the best response of the UEs
to any price profile {fug.,}._, employed by the OPs. This is an information that
is available to all OPs and clearly plays an important role in shaping their own
strategy. In particular, since every subscriber of OP n requests bandwidth wyg, =
DuBn/Cn, it directly follows from (5.4) that it is optimal for OP n to request the
exact same bandwidth from the spectrum provider. This, in turn, simplifies the
strategy specification problem of OP n to the determination of the (inverse) price
DUk, with the utility function of (5.4) becoming

uOP,n({ﬁUE,m}%zl) = G, — Pop nPUEm; (5.12)

where ¢} € [0,1] is the market share of OP n when the UE eq. has been established
and pop , = Popn/cn > 0 is the normalized bandwidth leasing price that OP n pays
for acquiring bandwidth, reflecting the advantage of employing a highly efficient
transmission technology.

Towards determining the OP strategies, the following definition for the OP game
eq. will be employed, according to the well-known concept of Nash eq. for a finite
number of competitive players [80].

Definition 5.6 (OP game equilibrium). At the eq. of the OP game, no OP has the
incentive to change strategy, i.e.,

Pl = AT IMAX Uop (P {Fmm tmn) (5.13)

forn € {1,2,..., N}, where pyy,, denotes the eq. strategy (best response) of OP n.
A value of pyjg ,, = 0 implies that OP n withdraws from the market.

Fig. 5.3 depicts uop,1, as a function of pyg; and parameterized by pugo, for the
example case of N =2, \; = Ay = 0.4, =0, and pgp ; = 0.01 (similar curves are
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Figure 5.3.: Utility function of OP 1 for N =2, A\; = Ay = 0.4, pgp; = 0.01.

obtained for arbitrary values of these parameters). It can be seen that the interval
[0, 00), where pyg,1 takes values in, is partitioned into three regions according to the
resulting value of ¢} (see curve corresponding to pyg2 = 30 in Fig. 5.3):

1. ¢f = 0 (segment 0A): The inverse price pyg, is so small so that the solution
of the UE eq. problem results in N* = {2}, i.e., all UEs subscribe to OP 2.
It follows from (5.12) that the utility of OP 1 is non-positive in this region.

2. 0 < gf <1 (segment AB): The inverse price pyg, is large enough so that OP
1 attracts part of the UE population (N* = {1,2}). Note that this does not
necessarily mean a positive utility for OP 1 as ¢f may not be sufficiently large
so that revenues from subscriber payments can compensate for the bandwidth
leasing cost.

3. q¢f = 1 (segment BC): For sufficiently large pug1 (point B), N* = {1} at the
UE eq., i.e., OP 1 acquires monopoly status. It follows from (5.12) that further
increase of pyg 1 reduces utility of OP 1 linearly. Monopoly status of an OP
does not guarantee a positive utility for the same reason as in the 0 < ¢* < 1
case.

Note that, depending on pug2, which reflects the competing strength of OP 2,
the best response of OP 1 may result in either (a) withdraw from, (b) share, or
(c) monopolize the market. These three cases are shown in Fig.5.3, for pygs =
60, 30, and 10, respectively.

o

It is clear from the simple case considered above, that the OP utility function does
not possess desirable properties such as differentiability and (quasi-)convexity (see
shape of curves in Fig.5.3). In addition, it can be verified that the OP game speci-
fication does not correspond to a potential or modular game. This means that “off-
the-self” theorems that are commonly employed for determining important prop-
erties of the game eq. such as existence and uniqueness [95] cannot be applied in
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this case. Therefore, characterization of the OP game eq. must be performed either
by an analytic approach tailored to the particular problem, or by using (generic
purpose) numerical techniques. An analytic characterization is in general preferable
(when available) for determining existence and uniqueness, as well as general prop-
erties of the OP game eq., since a numerical approach may fail to determine the eq.
under certain system conditions even when it exists. Unfortunately, an analytical
investigation of the OP game eq. for the general case appears to be intractable.
However, analytical insights can be obtained for some special, but also of practical
importance, cases, which are treated in the following sections.

5.6. Two Competing Operators

This section provides an analytical investigation of the OP game eq. in the case of
N = 2 competing OPs, which models the scenario of practical importance where
there are two dominant OPs in the market with their total share of UEs not affected
by the presence of other OPs of small market power. For example, these two OPs
may explicitly address the need a certain type of application/service not considered
by other OPs.

In this scenario, if an eq. of the OP game exists, there can only be two possibilities:

e A monopoly eq. is established, i.e., the strategy of one of the OPs does not
allow the other to obtain a positive utility for any choice of strategy, or

e A duopoly eq. [81] is established, i.e., both OPs achieve positive utilities by
sharing the market.

The focus in the following will be on characterizing the duopoly eq. as it is typically
preferable from a social welfare perspective. However, analysis will also provide
insights on monopoly equilibrium.

5.6.1. Characterization of Duopoly equilibria

The following theorem shows that for certain system parameters, establishment of a
duopoly equilibrium is possible and is actually unique, i.e., no OP prefers to establish
monopoly instead.

Theorem 5.7. If a duopoly equilibrium of the OP game for N = 2 exists, i.e., with
both OPs achieving positive utility, it is unique, and it holds

C )\ﬁ 1
] - e < POPL 5 < —, (5.14)
PoP2M 1 —e

with OP eq. strategies given as
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@2 (ex\l/qf _ 1)

ﬁBE,l = p N2 \1+28 . N (5.15)
pora (A + 222 () o
c B
o pOP,l)‘Q -
Pue2 = —— gPue1 (5.16)

C
pOP,2)‘1

where ¢f € (0,1) and g5 = 1 — g € (0,1) are the market shares of OPs 1 and 2,
respectively, given by the unique solution of

3 S P _ X2
PoP 2 (1 —e ql) = Pop 12 (1 —e 1_q1> . (5.17)
Proof. See Appendix sec. D.2. O]

Theorem 5.7 provides a semi-analytic formula for computing the eq. strategies of
OPs, based on the numerical solution of (5.17) that provides the corresponding UE
game eq. strategy. These strategy values can then be employed to determine the
UE and OP utilities from (5.6¢) and (5.12), respectively. An interesting special case
that permits a complete, closed form characterization of the OP game eq. is for
p =0 and php; = popa, corresponding to the case where UEs are indifferent to
infrastructure densities and both OPs employ the same transmission technology and
acquire spectrum with the same price (e.g., set by a regulator). The eq. description
directly follows from Theorem 5.7.

Corollary 5.8. Under a duopoly equilibrium with N = 2, 8 = 0, and php,; =
Pop2 = Pop, the OP and UFE strategies are

)\1)\2(6/\1+)‘2 — 1)
Pop(A + A2)?

A
f— T e {1,2},
qn >\1+)\27n { }

~x

I _
Pug1 = Pugg2 =

respectively, with corresponding utilities

A Aho(eMTe — 1
- : 2(6 3 )7n6{172}7

Hopn = >\1 + )\2 ()\1 + )\2)

% 2)\1)\2 (COSh()\l + )\2) — 1)

u = .
e Pop (A1 + A2)?

103



Chapter 5 Competition Among Small Cell Wireless Operators

It can be seen that for this special case, both OPs will announce equal service prices
(and request same bandwidth), even when their deployment densities are different.
This is because at the eq. the UE distribution between OPs is proportional to their
densities, resulting in both OPs providing the same quality of service (average UE
rate) due to the balanced traffic load. In addition, the OP utilities at the eq. are
independent of the normalized bandwidth leasing price. However, the latter does
affect the UE game value, with a smaller price translated into an increased utility for
the UEs. This is an important observation from the perspective of a regulator who is
interested in the UE welfare as it has implications on a) how the bandwidth leasing
price is set, i.e., a smaller price may be preferred leading to an increased UE welfare
that counterbalances direct monetary loss, and b) providing other incentives than
those reflected in the OP utility considered in this work for investing in advanced
transmission technologies .

5.6.2. Duopoly Region

Condition (5.14) implies that a duopoly eq. cannot exist for arbitrary values of
AL, Az, Pop.1/Pop 2, and . However, (5.14) is introduced in the proof of Theorem
5.7 as the necessary and sufficient condition for the existence of a (unique) solution,
q; € (0,1), of (5.17), which does not guarantee that the corresponding OP strategies
of (5.15) and (5.16) will be both positive. In order to precisly determine conditions
leading to both OPs achieving positive utility the notion of duopoly region is intro-
duced.

Definition 5.9. The duopoly region £ C R* x R" is the set of pairs of deployment
densities (A, \2) € RTxR* for which an OP eq. exists with ugp ; > 0 and uép , > 0.

Of course, the above definition can be generalized to the case where OPs require their
utility any positive real number. Note that the uniqueness of a duopoly equilibrim
implies the following result

Corollary 5.10. The set (RT x RT)\ L corresponds to pairs of deployment densities
where if an eq. exists it must be a monopoly.

With the exception of the symmetric case corresponding to Corollary 5.8, £ can
only be obtained numerically by examining, for each (A1, A2) € RT x RT, the val-
ues of ugp, and ugp, under the strategies of Theorem 5.7. Fig. 5.4 shows L for
Pop.a /}ogp,2 = 1,5,10, f = 0,1 and minimum utility threshold for both OPs equal
to 0 and 0.1. Note that values of pgp | /php , greater than 1 correspond to the cases
where OP 1 has a disadvantage due to increased bandwidth leasing cost and/or
outdated transmission technology. Graphs of £ corresponding to pgp | /php, values
smaller than 1 are not depicted for clarity as they are the mirror images of the
graphs corresponding to larger than 1 values w.r.t. the \; = \y axis.

The following observations are in order:
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Figure 5.4.: Duopoly region, £ for various values of pp / Pop 2> B, and minimum
OP utility thresholds (same for both). Shaded area corresponds to the region
interior for the case of pgp; = pop,. Only the region boundary is depicted for
the other cases (their interior is obvious).

1. The duopoly region £ is bounded, connected and does not includes points
where A\; and Ay or |\ — Ag| are sufficiently large. The maximum total de-
ployment density of both OPs for which a duopoly eq. exists is of order 1
in all cases. For example, for the case of pgp,/pop, = 1, 8 = 0, and a zero
OP utility threshold, max{\;} = max{Ay} &~ 0.62826, corresponding to an
average of 2 x 0.62826 =~ 1.25 APs per subscriber for each OP.

2. For the regime of dense infrastructure deployments relative to the total UE
density, with, say, max{\;, A2} > 0.1, duopoly requires comparable OP densi-
ties as well as comparable normalized bandwidth leasing prices.

3. For the regime of sparse infrastructure deployments, with, say, max{\;, A2} <
0.1, under small values of § and minimum OP utility threashold, duopoly can
be established even with significant difference (orders of magnitude) between
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A1 and Ay and/or php; and pop 5.

4. Increasing pgp;/pop o results in duopoly regions where points with Ay > A
are not included, as the only way OP 1 can compensate for the large normalized
bandwidth leasing price is with a sufficiently large ¢, which, in turn, requires
A1 to be at least comparable, if not greater, than A,.

5. The duopoly region with a positive minimum OP utility threshold is a subset
of the region with a zero threshold, as differences in infrastructure densities
result in an unbalanced UE distribution with the number of subscribers to
the OP with the smaller density not large enough to provide sufficiently large
utility.

6. Increasing [ results in a “thinning” of the duopoly region for the same reason
as in the case of an increasing minimum utility. In addition, since increasing
B results in a more unbalanced distribution among OPs in the case when
A1 # Ay compared to the 5 = 0 case, a corresponding “shift” of the duopoly
region towards the \; = )y axis is observed.

The first observation has implications on the level of infrastructure densification of
future networks, not only for establishment of duopoly but a stable market as well.
In particular, it is possible that for (A, A\2) ¢ £ even monopoly cannot be estab-
lished. To see that, consider the symmetric case with pgp | /php, = 1 and A\; = .
Numerical evaluation of the OP strategies under a duopoly in this case shows that
increasing density results in OPs increasing their inverse price. This behavior can
be explained by noting that, under conditions with large infrastructure densities, an
OP can attract a large percentage of the market when offering services with even a
slightly more attractive price than its competitor. Accordingly, both OPs decrease
their prices (increase their inverse price) with increasing density to eliminate the
incentive of their competitor for offering an even smaller price. This ultimately re-
sults in an unacceptably small utility for both OPs when the infrasturcrure density
becomes sufficiently large implying that duopoly cannot be established. However,
the symmetry of this case suggests that a monopoly eq. can not exist either, i.e.,
the market is unstable. This shows that arbitrarily large densification levels, includ-
ing cases with orders of magnitude larger AP than UE densities, that are typically
considered in engineering studies due to the associated benefits in rate performance
[51, 24], may not be a viable option when the market interactions are taken into ac-
count. This suggests that if extremely high network densification levels are required,

a different market model should be employed, e.g., with (partial) cooperation among
OPs.

Focusing on the UE welfare under an duopoly eq., Fig. 5.5 shows the normalized
UE game value u{jpphp, as a function of pgp,/pop, > 1, for 8 = 0, arbitrary
Pop.2, and various example cases of (A1, A2) (results are similar for other deployment
density values). Note that the graph corresponding to a specific value of (Ay, \2)
is plotted only for the (open) interval of values of pgp | /pép, for which a duopoly
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Figure 5.5.: Normalized UE game value as a function of pgp ; /pGp, for various
values of OP deployment densities (A1, A2) (A = 0.1, 8 =0, p4p , is arbitrary).

exists.® Consider first the case of (Aj, A\2) = (0.1,0.1) as the reference. It is seen
that increasing pop | /Pop 2, results in a decrease of the UE game value, a result that
can be accounted to the unequal market power of the two OPs. For a fixed value of
Pop.1/Pop the UE game value increases when either A; or \; increase, as expected.
However, for the cases considered, it is the increase of \; that is more beneficial to
the UEs as in this way OP 1 counterbalances the disadvantage of having a larger
normalized bandwidth leasing price. In contrast, when )\, is the one increasing, the
benefits to the UEs become smaller as the difference among competitive powers of
OPs becomes even larger.

5.7. UE Game Value Maximization Under Multiple
OPs Competition

From a purely engineering perspective, dense infrastructure constitutes one of the
new and of critical importance attributes of the future network [51, 75]. This obser-
vation has resulted in the well-known trend of network infrastructure densification.
However, as demonstrated for the two OP case in the previous section, arbitrarily
large densification levels, even though preferable for enhancing UE experience in
terms of rate may not correspond to a stable market.

This section investigates how the well-known engineering benefits of infrastructure
densification are also applicable under a competitive market framework. Focusing

For values of POP .1 / POp 2 Where a monopoly eq. may be established, it is clear that the resulting
UE game will not be greater than the one corresponding to the closest value of pfp ; / PoP 2
where duopoly is established.
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on maximizing ug;g, the optimal distribution of deployment densities among N > 2
competing OPs resulting in a stable market is examined. Apart from potentially
providing insights for mechanism design from a regulator perspective, this analysis
can also be viewed as an upper performance bound of future competing networks
from a UE utility (rather than purely engineering) perspective. For analytical sim-
plicity, a value of § = 0 will be considered throughout this section with the more
general case left open for future investigation.

The next theorem provides a description of the properties of the OP game eq. when
the total AP density is optimally (w.r.t. ujg) “distributed” among the competing
OPs.

Theorem 5.11. Under the OP density distribution {\:}N_| that maximizes u}y,
given ijzl Ar = Atot, where N > 2 is the number of OPs with positive utility at the
OP game equilibrium, it must hold

)\n()\tjt -\ Am(ktcot — ) _ (5.18)
Pop.n Porm

for all m,n € {1,2,...,N}, with OP strategies and UE distribution among OPs
given by

A
» p eMtot 1
tot
)\*
= n 5.20
= (5.20)

forn € {1,2,..., N}, respectively.
Proof. See Appendix sec. D.3. n

Equation (5.19) shows that under the u{j; maximizing deployment density distribu-
tion, all OPs will employ the same strategy, implying that all OPs have the same
market power. Note that for the case of N = 2, condition (5.18) can be satisfied only
with pop 1 = pop 2, Which is the scenario considered in Corollary 5.8 from which it
is easy to show that maximization of ujjy is achieved with A\j = A} = A\it/2. For
the case of N > 3, (5.18) does not imply any simple constraint on the values of
{pgp,n}ﬁle, rendering numerical methods necessary to obtain the optimal density
distribution. Motivated by the N = 2 case, the next Lemma provides closed form
characterization of the OP game eq. when all OPs are equal in terms of normalized
bandwidth leasing prices.
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Lemma 5.12. When pgp,, = pop, for alln € {1,2,..., N}, where N is the number
of OPs with non zero UE share at the OP game equilibrium, the density distribution
among OPs that mazimizes ufiy is X, = A, for alln € {1,2,..., N}, with OP and
UFE utilities, respectively,

1 (N=1)(eM—1)

UOp = . Vo ,n€{1,2,...N}, (5.21)
2(N — 1)(cosh(NA) — 1)

- _ 22

foe PopNoA (5-22)

Proof. The case for N = 2 has already been discussed. Considering an arbitrary
value for N > 3, condition (5.18), under common normalized bandwidth leasing
prices, can be written as Aiot(Am — An) = A2 — A2 for all m,n. Obviously, this
condition is satisfied with A\,, = A\, = A, for all m,n. Assuming that this condition
is also satisfied by a density distribution for which there exists m,n with \,, # \,,
it follows that it must hold At = A, + A\, which is impossible. The OP and UE
utilities and utilities can be obtained by application of Theorem 5.11 with uniform
density distribution and the utility expressions of (5.5) and (5.12). O

Lemma 5.12 shows that UEs benefit from an OP competition involving players of
equal market power in terms of deployment densities in addition to normalized band-
width leasing costs. Note that the equal deployment density scenario can be viewed
as a generalization of the setup, considered in previous related works, of a single
cell containing an AP for each of the competing OPs, however, explicitly taking into
account the randomness of AP positions in wide area system deployments.

Examination of (5.22) shows that the UE game value achieved by OPs having equal
deployment densities is an increasing function of N and A for a fixed common nor-
malized bandwidth price. However, this does not mean that these parameters should
jointly be increased to maximize uj;y since this operation may result in negative OP
utilities. Optimization of ufy; with respect to N and A, subject to ugp,, > 0,
n € {1,2,...N}, can be performed numerically. Fig.5.6, shows mj\afuxu{}Eng as a

function of A\. Note that the range of values of X is partitioned into half-open inter-
vals corresponding to different maximizing value of N. Interestingly, larger values
of A correspond to smaller maximizing /N, with the maximum values of u{;ppGp
achieved for N = 2 and sufficiently large A not exceeding 0.62826 (larger values of
A cannot result in an eq., as discussed in Sec. 5). In addition, Fig.5.6 depicts the
lower bound of ufppép obtained from (5.22) by fixing N = 2. It can be seen that
the presence of multiple competing OPs can provide up to almost two times higher
UE utility when OP deployment densities are small.

Another question of importance is how efficient the market is in terms of the UE
game value. In particular, how much does u{ resulting from the competition among
OPs differs from the cooperative setup where the OP strategies are jointly configured
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Figure 5.6.: Normalized UE game value under a common density A and a common
normalized bandwith leasing price pgp for all OPs. Numbers correspond to the
optimal N for each partition of the A range.

to maximize ujjy instead of their own utility (under the constraint that the latter
is positive). For the case where all involved OPs have the same deployment density
and normalized bandwidth leasing price as in the setup considered in Lemma 5.12,
the cooperative u{;; can be upper bounded by a simple expression.

Proposition 5.13. The UE game value for which uop, > 0, with A\, = X and
Pop.n = Pop, Jor alln € {1,2,..., N}, is upper bounded as

A

AT (5.23)

*
Uy <

Proof. Clearly, the UE game value is maximized under some OP strategy profile
resulting from all OPs cooperating towards this goal without any self interest for
maximizing their own utility function as long as it is positive. Denoting this strategy
profile as {#/,})_, and the corresponding UE distribution among OPs as {¢,}_, at

the UE game eq., the UE game value can be bounded, based on the expression of
(5.11), as

* A Z'r]L\/v:1 ﬁ;l
YUE S T TN
2
)\ N_ /
< Zn—l dy
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where the last inequality follows by noting from (5.12) that it must hold 9/, < ¢}, /p&p
in order to have upp,, > 0, for all n € {1,2,..., N}. Equation (5.23) follows since
SN ¢/, =1 and noting that N = 2 maximizes the bound. O
The upper bound of (5.23) is also shown in Fig.5.6. It can be seen that, with the
optimal number of competing OPs, the resulting UE game value is close to the upper
bound, i.e., the market efficiency is high, especially for deployment densities where
multiple OPs are involved.

5.8. Conclusion

This chapter considered the implications that competition among small cell wireless
OPs with large scale deployments has on the quality of services provided by the
future network. An appropriate mathematical model was employed in order to
accurately model the effects of different infrastructure densities among competing
networks and randomness of AP positions on UE rates. Modeling the interactions
among OPs and UEs as a two stage game and employing game-theoretic analysis,
the system (market) equilibrium properties were investigated, providing insights on
how parameters such as number of OPs, deployment densities, spectral efficiencies
and bandwidth leasing costs contribute in the utilities experienced by UEs and OPs.
For special cases of practical interest, a (semi-) analytic investigation of the market
equilibrium was provided, revealing that extreme infrastructure densification levels
may not lead to a stable market under the considered competition model.
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6. Conclusion

6.1. Contributions

This thesis investigated various important aspects of future cellular networking,
in particular, performance of conventional downlink transmissions, operational re-
gion of D2D communications, cross-mode inter-cell interference statistics, and multi-
operator competition. In all cases, a stochastic geometry framework was employed
in order to take into account and obtain insights on the effect of (extreme) system
densification, the most important new attribute of the future network.

The results of the studies performed in this thesis provide insights related to the
fundamental questions regarding future network operation posed in sec. 1.3. In par-
ticular, the main insights obtained are the following:

1. Even though extreme infrastructure densification has severe consequences on
the interference properties and intra-cell resource allocation due to the re-
sulting irregular AP deployment, it is still able to provide significant benefits
in terms of downlink user rate. In particular, under a well-selected intra-cell
scheduling scheme, the user rate (statistically) improves as A\, /A, (ratio of AP-
to-users densities) increases. Considering the maximum downlink user rate,
ro, corresponding to a given rate-outage probability threshold, it was shown
that ro increases linearly with A,/\, in the regime \,/\, < 1, whereas it
increases logarithmically with A,/\, in the regime A, /A, > 1. This effectively
means that in the ultra-dense regime where the number of APs are comparable
with the number of UEs, a further increase of the AP density provides only
marginal benefits, rendering it an impractical approach for enhancing perfor-
mance when issues such installation/maintenance costs are taken into account.
This suggests that densification alone is not able to provide unbounded perfor-
mance benefits, i.e., it should be complemented with spectrum increase and/or
advanced transmission techniques.

2. D2D communications, even though motivated by the concept of proximal com-
munications between users, can actually be beneficial to the overall network
performance when D2D links distances of the order of user-to-closest-AP dis-
tance are allowed. However, in order to achieve the corresponding performance
gains an appropriate mode selection and/or D2D channel access scheme is re-
quired. These observations were made clear by the explicit identification of
the so-called operational region of D2D communications under various options
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of mode selection, channel access, and cellular/D2D spectrum sharing. The
optimal scheme, both in terms of maximum operational region as well as av-
erage user rate, utilizes a mode selection procedure based on the knowledge
of the distance of potential D2D links with underlay D2D transmissions (cel-
lular and D2D links operate on the same bandwidth). It was demonstrated
that a well-selected mode selection or D2D channel access scheme can cope
with the increase of (potential) D2D users density, despite the corresponding
increase of interference, providing improved system performance compared to
a non-D2D-enabled network. These results strongly motivate the introduc-
tion of D2D communications to the cellular network as a means to achieve
technical benefits as well as providing new market opportunities related to the
development of D2D-based applications.

. The randomness of the cellular (Voronoi) cell shape due to the random AP po-

sitions has a significant impact on the cross-mode inter-cell interference prop-
erties, especially in the case when interference is generated by mobile users.
A intuitive characterization of the interference properties can be obtained by
means of the so called equivalent interferer density, which is available in closed
form for the case of AP-generated interference and can be easily computed
numerically for the case of user-generated interference. Analysis shows that
a large distance between a mobile receiver and its closest AP implies (a) re-
duced experienced AP-generated interference due to the increased effective
guard region and (b) increased experienced user-generated interference due
to the receiver most likely located near the cell edge. The analysis provides
the means to efficiently compute metrics of interest such as SIR coverage un-
der various operational scenarios relevant to the future network, ranging from
conventional uplink to cross-cell D2D transmissions.

Under a simple model for the techno-economic interactions among competing
operators and self-interested users, it was shown that there exist conditions,
characterized by the density, technology, and service pricing of the competing
subnetworks, where multiple operators can achieve profit. In particular, for
the case of competition between two operators, the so called duopoly region
was identified, consisting of the set of density pairs where operators can choose
strategies (service prices) that will result in a profitable operation for both. As
expected, this scenario is possible only when the difference between densities
is sufficiently small. Interestingly, for the case when both operators have net-
works of exactly the same characteristics, operation with an arbitrarily large
AP density does not lead to stable market conditions. This implies that ultra-
dense networking, although desirable from an engineering perspective may
require a different market model than the one considered in this study, e.g.,
based on (partial) cooperation among operators. In terms of user experience,
competition among multiple operators with similar subnetwork characteristics
is the optimal scenario, resulting in a user performance close to the utopia
scenario where all operators cooperate for maximum user satisfaction.



6.2 Future Work

This thesis has contributed towards understanding the impact of (extreme) densifi-
cation on future cellular networking, both in terms of users as well as infrastructure.
The main conclusion is that densification, although resulting in a fundamentally
different interference landscape than the one encountered in traditional cellular en-
gineering, can be exploited in order to obtain a better cellular network in terms of
the quality of services offered to the end users. However, maximum densification
gains can be achieved only via sophisticated network operation with respect to re-
source allocation, as the excessive interference levels due to the multitude parallel
transmissions from both APs and users can easily result in network failure if not
properly controlled.

6.2. Future Work

The topic of system level aspects in cellular networking is without a doubt a vast
one, with numerous topics worth of investigating, especially when one is interested
in future operational scenarios. Regarding the particular topics considered in this
thesis, the following comments can be made on future research directions.

o Infrastructure densification: During the period of this thesis, the topic of den-
sification was addressed by numerous publications in the stochastic geometry
literature to the extent that the topic could be considered as mature and well
understood. However, all these works have not considered critical aspects of
the system model, such as OFDM(A)-based transmissions and resource allo-
cation. This is due to the inherent limitation of stochastic geometry tools
to accommodate for correlated decisions among APs and/or users. An effort
is required to overcome this limitation. Another important aspect of cellular
networking that has not been sufficiently addressed by stochastic geometry
works is cooperation/coordination among APs.

o D2D communications: The work in this thesis considered the operation re-
gion of D2D communications when the latter are performed in-band with the
cellular downlink. Tt would be interesting to investigate the case when the
cellular uplink is considered instead and perform a comparison. One expects
that the optimal solution would be to incorporate D2D communications as
in-band to both uplink and downlink. Another important issue that has not
been addressed in the literature is that of bidirectional communication be-
tween D2D users. Although it is expected that D2D links will in many cases
be bidirectional, only single direction D2D links have been considered so far
for tractability reasons. Of course, bidirectional communications also appear
in conventional user-to-AP links, which is a topic that has also received almost
minimal attention in the literature.

o (ross-mode interference: The cross-mode interference characterization pro-
vided in this thesis can be used as an analytical framework for designing
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sophisticated resource allocation algorithms, coordinating concurrent uplink,
downlink and D2D transmissions over the same spectrum. In addition, the
cross-mode interference characterization can be used to determine the effects
of novel transmission/communications concepts that are based on D2D links,
beyond the standard proximal communication scenario, such as user-assisted
relaying and caching.

Techno-economic properties of the network: The results of this thesis indicate
that extreme infrastructure densification, although desirable from an engi-
neering perspective, may not lead to stable market conditions due to operator
competition. It is interesting to investigate the techno-economic properties of
the network under a cooperative management model among operators using
tools from, e.g., cooperative game theory. Also, the system model could be
improved by considering a more realistic model for the spectral efficiency (e.g.,
taking into account distance from serving AP) and more sophisticated utility
functions for both UEs and APs.



A. Proofs of Chapter 2

A.1. Proof of Lemma 2.4

Activity probability for TDMA is obtained by simply noting that
p = P(transmission on SC 1|K > 0)P(K > 0).

For the case of FDMA/TDMA, consider a random AP associated with K indexed
UEs and let p(K) denote the probability of assigning at least one UE on SC 1.
Clearly, p(K) = 1 for K > N and p(K) = 0 for K = 0. For the case 0 <
K < N, define the mutually exclusive events B,, = {m-th UE is assigned SC
1},m=1,2,..., K. It is easy to see that

)= 1 (-5 o
and
p(K) = 3" B(B,) = K/N,0 < K < N, (A.2)

where the last equality follows by simple algebra. Averaging p(K) over K results in
the form of (2.6).

A.2. Proof of Proposition 2.7

Denoting the SIR outage event {SIR < 6y} and its complement, {SIR > 6}, as O
and O, respectively, Fr(r|L) can be written as

FR(T’L) = FSIR<00)FR(T‘L7 O) + (1 — FSIR(QO))FR<T‘L76)- <A3)
From (2.5), R = 0 conditioned on O, therefore,
Fr(r|L,O) =1,¥r, L, (A.4)

whereas, conditioned on O,
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Fr(r|L,0) =P(R/(L+1) < r|O)
— Fyr(|SIR > 6y)
Fgir(0)—Fsir (60) 0
— : 1_FSIR?90) ’6 =
<

0 .0

(A.5)

where § £ 2"NZ+1) 1 and the last equality follows from basic probability theory and
the continuity of Fgr(6). Combining (A.3)—(A.5) leads to (2.10) and application of

the total probability theorem gives (2.9).
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B. Proofs of Chapter 3

B.1. Proof of Lemma 3.3

Consider the underlay D2D case as the overlay case follows without taking into ac-
count the effect of D2D-generated interference. Derivation follows the same steps
as in [40] and is briefly described here as there are a few details that are different
due to system model differences. Let I £ > yeda\ye P.g,ly|~?, Inep = Y yed, [V —
Ty|*gy|y|~* with all quantities as defined in Eq. (3.1). It follows from Eq. (3.1) and
the independence of I.en, Inop, that P(SIR > 6) = E [L_,,(0|v0]*/ Pa) L1pap (00| / Fa)]s
where £, (s) denotes the Laplace transform of variable « and the expectation is over
lyo|, which is Rayleigh distributed with mean 1/(2v/X,) [29]. Approximating ®, as
generated from a thinning of ®, with retention probability P(K > 0) for each z € ®,
[24], it follows that [29]

L1, (Olyo|*/Pa) = exp (—7P(K > 0)Aap(6)[yo|*) -
It is easy to see, based on the system model and fundamental properties of HPPPs
[45, 18], that ®, forms a HPPP of density gpAy with each node transmitting with an
independent, identically distributed (i.i.d.) power Py, equal to r§ and r§I(rqy < rgin)
under probabilistic and distance-based mode selection, respectively. Starting from
the Laplace transform of the interference power generated by an HPPP with i.i.d.
node powers|45],

8 yo|° NI
EID2D ( |%0| ) = exp (_qudKWE(Pj/ ) (P) |y0‘2)

2
1 0 \°
= €Xp (_2qp’y)‘d’€7rrczl,max <P> |y0’2> )

with v = 1, 2 for probabilistic and distance-based mode selection, respectively,
where the second equality follows by noting that E(r7) = (1/2)r7 . and E(rjl(rg <
Tasm)) = (1/2)r3 g, = (1/2)pr] max- The result of (3.2) then follows by evaluating the
expectation over |yol.

B.2. Proof of Lemma 3.6

Normalize w.l.o.g. the unit area so that the density of APs becomes A\, = 1. By
the properties of HPPPs [18], the positions of UEs employing cellular transmissions
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constitute an HPPP of density A, £ (A + (1 — p)Aa)/Aa. Let fy(y), fx(z) denote
the probability density functions of the area Y of the cell containing the origin and
the area X of any other randomly selected cell, respectively. It can be shown that

fy(y) = yfx(y) [92]. Then,

1 © 1
]E< >: —P(Ky =k
Ky+1 kZ::Dk+1 (Ko )

@ 1 > (Aey)" Y

- = k _'_ 1 0 fY(y) k' € ydy

® 1 /°° vy (& (ey)t!

= — c N CI97 d
N o X (,;) k+1r)Y
1 s RV ’

=5 [ fxle (1) dy
1

by (1 - /OOO fX(y>€A;y> dy,

where (a) is due to Ky being Poisson distributed with mean ALy given Y = y, and
(b) follows by interchanging integral and summation (Fubini’s theorem). Noting
that the last integral equals P(K = 0) completes the proof.

B.3. Proof of Proposition 3.14

Consider the overlay D2D case. Starting from f provided by Scheme 1, the following
inequalities hold for any operational point (c;,cs) € R (not necessarily included
in the operational region of a scheme).

f(,1) =ce 2 -1

< Zemep B.1
< max {erp’e p} (B.1)

- er
Jnax {p(cipe )}

< TP — 1 B.2
< e 1) ®:2
— 2 —cop? 1
pplare™ ~ 1
< max {c1pPe” " — p}. (B.3)
pe(0,1]

Noting that the right hand side of Eqgs. (B.1), (B.2), (B.3) correspond to the maxi-
mum f provided by Schemes 3-p, 2, and 3-d, respectively, completes the proof. The
orderings for the underlay case and the superiority of the underlay version of Scheme
3-d over its overlay version are shown similarly.
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B.4 Proof of Proposition 3.17

B.4. Proof of Proposition 3.17

Consider the overlay D2D case. For the operational points where p* < 1, it must
hold %ﬁlwpzp* = 0, which is equivalent to

pe (2 —x) = ii (B.4)
C

where z £ p*cy < ¢y. Since the right hand side of (B.4) is positive it must hold z <

min{2, cp}. Assuming this is the case, f(p*,1) = f(z/ce, 1) = Z;((”;:lx)) which requires
x > 1 in order to have a positive value, resulting in « € (1, min{2, ¢o}), which in turn
requires ¢ > 1. Assuming the latter holds, and noting that ze=*(2 — z) is a strictly
decreasing function of r in 1 < x < 2, it is easy to see that a unique solution of Eq.
(B.4) exists as long as cy/c; > 1/e, for ¢ > 2 and 1/e < ca/c1 < e (2 — ¢3) for
1 < ¢y < 2, which provide the description for 7@3]32]3. Derivation of the result for the
underlay case is similar.

B.5. Proof of Proposition 3.19

Clearly, R34, = RL,, UREY,, where REY, is the set of operational points for
which p* < 1 and R}y as in Lemma 5. Noting that the maximum f for underlay
Scheme 3-d can be bounded as max,c(1){cipe™@+P — p} < max,cq) f(p,1) <
rlqaog,,e(oJ){El;pff(éﬁf?’)lo2 —p}, it follows that 7@%%1) C 7@3]5‘21]3 C 7%?]’3'%2), with 7%3531’3(’8),
£ =1, 2, denoting the sets of operational points where the lower and upper bounds
are positive, respectively. The bounding sets can be obtained as in Eq. (3.22) using

a similar procedure as previous derivations and it is easy to see that R})ZDU”I@%%’DW ) =

{¢:>1} for B=1, 2.
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C. Proofs of Chapter 4

C.1. Proof of Proposition 4.2

Let ®, £ @, \ {z*} denote the interfering AP point process. Given z*, ®, is an
inhomogeneous PPP of density A\, (z),z € R?, defined in (4.4). Density A,(z) is
circularly symmetric w.r.t. xg = o, which, using Lemma 4.1, directly leads to the
Laplace transform expression of (4.3) with radial density as in (4.6). Considering
the case xp # o, it directly follows from Lemma 4.1 and (4.2) that

L10als) =0 {= [ Sulo+ on)g(sPafel )}

by a change of integration variable. By switching to polar coordinates for the integra-
tion, the right-hand side of (4.3) results with P = P,, a = a, and A\, (1) = Aypa(7),
where

Aopa(r) = ;ﬂ /0 7 Aa((r,0) + z5)d0
)\G/O%H{(?“, 0)+xr ¢ Blo,|z*|)} do

:27T

- ;;/0%11{@, 0) ¢ B(—wg,|z*[)} df

=20 [T 6) ¢ Bl(Jral, 0), 2"} b

The last equality follows by noting that the integral does not depend on the value
of Zzg. Evaluation of the final integral is essentially the evaluation of an angle (see
Fig. C.1), which can be easily obtained by elementary Euclidean geometry, resulting
in the expression of (4.5).

C.2. Proof of Proposition 4.5

It holds
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Figure C.1.: Geometrical figure depicting the angle 6y, which is equal to quantity
2T1((r,0) ¢ B((|zgl,0), |2*|)) df appearing in the proof of Prop. 4.2.

Ly, .(s]z")=E (E (e’SI””R’“ | Q)a> | w*)
“g (exp {—/ Ao (2| ®o)g(sPy |z — :ER]_O‘“)dx} x*>
R2

> exp {_ /R E (M(z + 22l®,) | 2°) g(sPu\x]a“)dx} ,

where (a) follows by noting that, conditioned on ®,, the interfering UE point pro-
cess equals @, \ V*, which is distributed as an inhomogeneous PPP of density
Au(z|®1), 2 € R? as given in (4.8), and using Lemma 4.1. The inequality is an
application of Jensen’s inequality with a change of integration variable. Result fol-
lows by noting that E (Xu(x@a) ] x*) = A\ [1 — pe(x | *)] and switching to polar
coordinates for the integration.

C.3. Proof of Proposition 4.6

Replacing the PCA function in (4.11) with its lower bound as per Cor. 4.4 results
in the equivalent density bound

Ao ga(T)
1 27 A 0 *|2
< (1 -5 / “Aar|(r0)tor—a’| de)
T Jo
a —Aa7|z*|? T
s 0
—Aa|z*|2 T
Oy (1 _ 62" / ’ e—m|(r,e>+<|m,o>2d9)
s 0
AT 33*2 x 2 T2 T
(é))\u - e~ Aam(|z" [*+|zR|"+ )/2 Aar2rlar] cos0 g
27 0 7
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C.3 Proof of Proposition 4.6

where (a) follows by application of the triangle inequality, (b) by noting that the
integral is independent of Zzg and (c) since |(r,0) + (|zgr|,0)|> = r? + |zg|? —
2r|zg| cos(m—0) (cosine law). The integral in the last equation is equal to 27nZy (A, 27|z g|7).
By exchanging the roles * and zg in (a) and following the same reasoning, another
upper bound of the form of (¢) results, with the only difference that the integrand

has |z*| instead of |xg| and evaluates to 2nZy(\,27|z*|r). Considering the minimum

of these two bounds leads to the expression of (4.13).

125






D. Proofs of Chapter 5

D.1. Proof of Lemma 5.2

Applying the expectation operator to both sides of (5.1), it follows that for any
o € R2,

1
E(r,(zo)) = cowE <1+K0n Ty € <I>u,n>
a An
@ P (K, > 0), (D.1)
Gn

where (a) is a direct application of [91, Lemma 3| with K, denoting the number of
subscribers associated with any random AP of OP n. A closed form expression of
P(K,, > 0) is not available, whereas the accurate approximate expression derived in
[92] does not allow for analytical manipulations. Therefore, a simpler approximate
expression is pursued as follows.

P(K, > 0) =1 —P(K, = 0)
=1-E(P(K,=0]A,))
©y —]E(e’q"A">

1 _ e*Qn]E(An)

Q

—~
)
~

1 — e n/An, (D.2)

where A,, € R™ denotes the area of the (Voronoi) cell of a random AP of OP n, (b)

follows from the void probability of the HPPP [18, Theorem 1.1.5] and (¢) by noting

that the average area of a Voronoi cell of an HPPP of density A equals 1/X [18,

Corollary 4.2.3]. Equation (5.2) follows by plugging (D.2) into (D.1) and employing
A

the approximation o (1 — e*q”/)‘n> ~1—e An/an

D.2. Proof of Theorem 5.7

Assume that an equilibrium exists such that the UE distribution between OPs is non-
degenerate, i.e., ¢ = 1 —¢5 € (0,1). This distribution can be obtained, according
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o (5.6¢), as the solution of

LS _ A2
f= PupaA (1 —e ) - ﬁJEg)\g (1 —€ 1q1> =0. (D.3)

It is easy to see that (D.3) can only have a unique solution ¢} € (O, 1) if and only if

_ _ _ N _ A2
(Pij,laprE,Q) SR {(Pug,, Pups) € RTXRT 11— < 232;\6 < 1z 641} Direct

application of the implicit function theorem [96] shows that ¢ is a continuously
differentiable function on some neighborhood of any (pig ;, Pygs) € Sa for which

(D.3) holds, with continuous partial derivatives equal to

oG ___or of
aﬁEE,n aﬁEE,n aq>lk7

n=1,2. (D.4)

This, in turn, implies that the OP utility function (5.12) is also continuously dif-
ferentiable w.r.t. (Pig1, Pip2) € Sa for which (D.3) holds, which allows for the
incorporation of the first order necessary conditions [97] for solving the OP game
eq. optimization problem (5.13), namely,

Ouopn(PUE1> PUE.2) 5.12) Oq* .
{ UE1:PUB2) _ ( 2 ) 4, = o ' (D.5)
IDUE . IDUEn n=1.2

Solving the the first order conditions for n =1 w.r.t. p{jg; and treating pi , and
g7 as independent variables gives

N G
e — 1) Af - pBPJﬁBE 2)‘1+Be qu : )
PUp1 = p " (D.6
)\1+ﬂpop,1/Q12
In addition, by incorporating (D.4) into (D.5), (D.5) can be written as
of 31‘}
-1 " ~ = pc na x . D7
{< ) PUEn or 4 ne12 (B-7)

Equation (5.17) follows after dividing equations (D.7) by parts, from which it follows
that the market share distribution {¢}},—12 at the OP game eq. exists and is
unique, if and only if (5.14) holds. Comparing (5.17) with (D.3) results in (5.16)
and substituting the latter into (D.6) results in (5.15).
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D.3 Proof of Theorem 5.11

In order to prove the uniqueness of the duopoly equilibrium, first note from (D.3)
that since g7 is unique, the OP eq. strategy profile (P ;, Pyg o) is also unique. This
means that pig; is the unique best response to pyg o out of all possible pyg,; such
that (Pug,1, Pigs) € Sa but does not exclude the possibility that OP 1 may have
the incentive to choose a strategy pug, such that (pug1, pig2) & Sa, i-e., establish

5% (2 /A
monopoly. This would be the case if Uop?l(%,ﬁ%}a 5) > uopﬁl(ﬁ*{JE’l,ﬁ%EQ),

)8
where w is the minimum inverse price set by OP 1 for which (pug,1, Pig2) ¢

S,4. However, by the continuity of the OP utility function (see Fig.5.3), this would

(A2/A
imply that there exists a pyg1 # Py, in the neighborhood of w such that

(PuE,1, PUR.2) € Sq and uop,l(pUE,l,pUEz) > uop,1(Pyp,1, Pug,2), Which is a contradic-
tion. A similar argument w.r.t. OP 2 completes the proof.

D.3. Proof of Theorem 5.11

Initially, the differentiability of ujp w.r.t. {\,}Y_, will be shown. To this end, let
{Pt., > 0}5-, denote the strategy profile of the OPs at the OP game equilibrium.
When the UE game eq. has been established, it follows from (5.6b), (5.6¢) that
the UE distribution {q% > 0}, and the UE game value u};; must be a solution
of a non-linear homogeneous system of N + 1 equations {f, = 0}, where f, =
DPUEn (1 - e_)‘"/qi) — Ufg, forn =1,2,... N, and fyy = X0 ¢ — 1. Denoting

{91, }
y a{ii, ,f;K}

{1,2,..., K} (i.e., the Jacobian of {g1,...,9x}) and noting by direct computation

that M # 0, it follows from the implicit function theorem that wu{y is
Hai s anupgt

continuously differentiable w.r.t. {\,}»_, and it holds

uig _ Nfi, ooy [y} / Nfisoo Inga}
M Hais-- - an, At 0t - an uie}

forne{1,2,...,N}.

With the differentiability of uy;y proven, the first order necessary optimallity con-

the determinant of the square matrix with (4,) element 2 S 4,] €
J

(D.8)

ditions can now be applied. In particular, let £ UG — M (Zﬁ;l A — )\tot> denote
the Lagrangian of the constrained optimization problem, where i1 € R is a Lagrange
multiplier. Then, a set {\} 1 with Z = Atot, that maximizes uj;p must
satisfy the set of equations { =0}V, Wthh is easy to show that it corresponds
to

O},

ouiR ouiR
ON: oNe,
D8 a{fh"‘afN—i-l} a{f17"'7fN+1}

= = ;
Hat, - an, Au} Nai, - dns A}

@ An
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Chapter D Proofs of Chapter 5

for all m,n € {1,2,..., N}, where (D.9) follows by direct computation, leading to
(5.20). Substituting these values of {¢}2_, into the system of equations { f,, = 0},
shows that the OP strategies should be the same, i.e., pyg, = p*, for all n. In
addition, since these OP strategies are OP game eq. strategies, they must also

satisfy the system of equations

9q;, . "
8~* = pOPm (DlO)

UE,n n=1
All the partial derivatives included in the above system exist and can be obtained by
a methodology similar to that for deriving (D.8). Their evaluation results in a new
set of equations involving {p{g,}, {\,} and {q;}. Equation (5.19) and condition
(5.18) follows by substituting pig,, = p* and g, = Ay /Ao, for all n € {1,2,... N}
in the system of (D.10).
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