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Amplify—and—Forward Cooperative Diversity Schemes for
Multi—Carrier Systems

Megumi Kaneko, Kazunori Hayashi, Petar Popovski, Kazushi Ikeda, Hideaki Sakai, and Ramjee Prasad

Abstract— We propose generic relay and subcarrier allocation
schemes for Multi-Carrier (MC) system with Amplify—-and-
Forward (AF) relays. The outage probability bounds are derived
analytically for each scheme. Simulation results show that these
bounds are very tight and better than the bounds obtained
straightforwardly from the analysis in the Single—Carrier (SC)
case. This is because in our analysis we reckon with the increased
degree of freedom brought by the parallel channels. One of
the proposed schemes, the Average Best Relay Selection scheme,
is best suited for practical implementation since it approaches
the best performance while minimizing the required amount of
signaling.

Index Terms— Multi—carrier system, orthogonal frequency
division multiplex (OFDM), cooperative diversity, relay system.

I. INTRODUCTION

NE key challenge for the next generation wireless sys-

tem is to enable high data rate coverage over large
areas. To achieve this, relays are highly envisaged since
they can be easily deployed with low—costs [1]. In general,
relaying systems are classified as Amplify—and—Forward (AF)
or Decode—and—Forward (DF) systems. In AF systems, the
relays amplify the received signal without decoding it. In DF
systems, the signal is fully decoded and re—encoded prior
to retransmission. Relay systems offer a natural setting for
cooperative diversity, a form of space diversity exploiting two
main features of the wireless medium: its broadcast nature and
the spatial independence of its channels [1]. When a source
node S sends a message, several relays receive and forward its
processed version to the destination node D. D then combines
the signals received from the relays, and also the original
signal directly received from the source. Many studies have
focused on the physical layer issues, such as [2] [3] where
distributed space—time codes for a Single—Carrier (SC) system
are proposed, or [4] for a Multi—Carrier (MC) system with a
single relay.

In [5] a higher layer point of view is taken by proposing
two types of relay allocation schemes for the AF system.
However, there are no studies about relay allocation using MC
transmission, where parallel channel resources are available
at the same time. Since MC transmission such as Orthogonal
Frequency Division Multiplexing (OFDM) is likely to be a
key element in the future wireless communication system,
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Fig. 1. System model.

cooperative techniques should be investigated for such a
system. Compared to the SC case, the problem at hand is
different due to the increase in degrees of freedom brought by
OFDM. In this work, different relay allocation schemes using
the AF protocol are designed and analyzed. As the amount
of channel information increases in a MC system, schemes
should be designed while considering the trade—off between
the performance and the required amount of information.
After introducing the system model, the proposed allocation
schemes for MC systems are presented. Next, the theoretical
bounding expressions of the system outage are derived. Com-
puter simulations show the validity of this analysis. Finally,
the conclusion is drawn and future research directions are
suggested.

II. SYSTEM MODEL

The system considered in this work is depicted in Fig. 1.
The source S communicates with the destination D via [
relays R;. Depending on the scheme, there can be 2 to
I + 1 phases. In phase 1, S transmits to D and all R;.
In the next phases, one or more relays transmit to D. S
transmits an OFDM symbol of N subcarriers with power Ps.
In diversity schemes, the transmitted bits are multiplexed over
all the subcarriers which are applied the same modulation
level (bit loading schemes are beyond the scope of this paper).
Assuming equal power distribution, the received signals at the
destination D and relay R; in the n‘" subcarrier can be written
as

Ys,dn = / Ps,nhs,d,nmn + Ws,d,n and
Ysin = \/ Ps,nhs,i,nxn + Ws,i,n- (1)

hs.a,n and hg ; 5, are the channel fading gains between (S,D)
and (S,R;) on subcarrier n, modelled as a circular symmetric
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Fig. 2. Frame structure for the APN scheme.

complex Gaussian random variable with mean zero and vari-
ance one, Ws q4.n ~ CN(0, Ns ) and ws ; , ~ CN(0, N, ;) are
the Additive White Gaussian Noise (AWGN), and z,, denotes
the symbol on subcarrier n. In phases 2 to I 4 1, each relay
amplifies y, ; , and transmits it to D with transmission power
P, ,,. Denoting E|.] the operator for ensemble average, the
received signal at destination D from relay R; in subcarrier
n is given by [5]

\V4 zn zdn Ys.in 2
VEysi]
Note that, since the relay transmit power is fixed, the ampli-
fying gain depends on the channel fading gain h, ; , between
the source and the relay. w; 4, ~ CN(0,N; 4) denotes the
AWGN in the (R;,D) channel in subcarrier n. By assuming
ideal Maximum Ratio Combining (MRC) at the destination,
the Signal-to—Noise—Ratio (SNR) at the combiner output is
the sum of the instantaneous SNR of all subcarriers and
relays. By defining as in [5], v = 1/No, Nsq = No,
Ns,z - ks,zNO’ Nz,d - kz,dNO’ Qpn = s,n|hs,d,n| Qjn =
Ps,n|hs,i,n‘2/ks,i and ﬁi,n = s,n|hi,d,n|2/ki,dv the SNR
of the direct link and the SNR of a relayed link summed
over subcarriers can be expressed as vy = ZnN:1 Yo, and

e N Y nYBin .
Vi =D pe1 TrvarntyBin’ respectively.

Yi,dn =

ITI. PROPOSED COOPERATIVE DIVERSITY SCHEMES

The first two schemes, All-Participate All Subcarrier (APN)
and All-Participate Rate Splitting (AP-RS), use the frame
depicted in Fig. 2, for I = 3. The frame of duration T is
equally divided between S and all R;. In phase 1, S transmits
to D and to all R;. In the next phases, the I relays transmit
sequentially. S and R; use all the subcarriers within their
allocated frame portion. APN and AP-RS differ in the way of
multiplexing the data over the subcarriers. In APN, the data is
spread accross all the subcarriers and then sent. Thus, APN is
in outage if the total rate resulting from the sum of the SNR
of all subcarriers is smaller than the target rate. The APN
scheme extends the SC AP-AF scheme in [5]. In AP-RS, the
total data is split into N equal streams transmitted from each
subcarrier at the same rate, equal to the target rate R divided
by N. Since all the subcarriers have to carry a data rate larger
than R/N, AP-RS is in outage if any of the subcarriers has
a rate smaller than R/N.

The third scheme, Average Best Relay Selection Scheme
(AvgBRS), is the extension to the MC case of the S—AF scheme
in [5]. The frame is divided in two and the relay with the best
SNR averaged over all subcarriers transmits in phase 2.
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Fig. 3. Frame structure for the NBRS scheme.

The fourth scheme is Per—Subcarrier Best Relay Selection
Scheme (NBRS), shown in Fig. 3. Transmission occurs also
in two phases: S transmits, and then the best relay in each
subcarrier transmits. NBRS may not be practical as it requires
a higher complexity and the knowledge of the CSI for all
relays and subcarriers, which must be sent to S via an uplink
feedback channel. However, NBRS gives a better performance
compared to APN and AvgBRS since the allocation is adapted
per—subcarrier. Subcarrier reordering could be performed at
the relay, but this operation increases the processing complex-
ity at the relays, thereby hindering the use of AF protocol.

Finally, the Random Relay Selection (RRS) scheme, pro-
vides a reference to the performance of the schemes presented
above. It is a two—phased transmission, where the source
transmits during the first half of the frame, and then a
randomly chosen relay transmits in the second half.

IV. PRELIMINARY ANALYSIS

We derive an essential result used in the follow-
ing outage probability analysis. It is a generalization
of the one 1n [3] for multiple carriers and/or relays:
Let r5(N)= Zn 10f (vn/6,w,/6) with & positive, where
f(xz,y)=(zy)/(x + y + 1) and v,, and w,, are independent
exponential random variables with parameters A\, u, V n,
respectively. Let h(d) > 0 be continuous with h(§) — 0
and §/h(0) — k < oo as § — 0. Then the probability
Plrs(N) < h(9)] satisfies

lim inf

1 N
5§50 hN((;)P[ s(N) < 1;[ (A + pn)

ﬁ
N
H)\

n=1

Prs(N

lim sup
6—0

1
hT@ + /’l’n . (3)

The proof is outlined in the Appendix. For the SC case,
where r5(1)=0f (v1/d,w1/0) and Ay, py are the parameters
of the exponential random variables v; and wy, it was shown
in [3] that

lim

30 h(l(s) [rs(1) < h(6)] = A1 + pur. 4)
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V. THEORETICAL ANALYSIS OF OUTAGE PROBABILITY
A. All-Participate All Subcarrier Scheme (APN)
The capacity achieved by APN can be written as

N
1
Capn = T+1 log, (1 + Z Yo,n
n=1

sl Y YBi
+ i,Mm ,m )’
Z Z 1+ YCGn + Wﬂzn

n=1i=1

&)

By defining J:%, the outage probability, e. g., the
probability that the capacity Capn falls below a predeter-
mined rate R, can be expressed as

PAEY =P |Y a0+ Dinfin gl
(6)

Since we  assume  Rayleigh fading  channels

hs.dnsPsins hidan ~ CN(0,1), the weighted amplitude

squares ag n,, 0, and 3; ,, are exponentially distributed with
parameters Ag p=Mo, Ain and p; p, respectively, defined as
Ao = and Himn = k

independent random exﬁonentlal varlables Wlth parameter g,
the probability density function of x—znzl oo, 1s equal to
po(x) = ﬁe’)‘ﬂzx]\hl [6].

With a change of variable 2'=1 — x/ d, (6) becomes

5,1

ﬁs)wn: P,

_ Y%inBin J.0
PAPN _ J(I+1)N/ [Zz 1 Zn L Tyt Bim < dx}
out -
0 (dw')™
Xi —on/d"(l—gj’) /IN(l _ /)N-ld 1 (7)
(N -1)° x z a.

Eq. (3) enables to take the liminf of the probability over
the summations over I and N,

1 I N
)\i n i,mn
(IN)! | ( T Hin)
i=1ln
[Zz Zn 731 nBin < Jx/]
< liminf L=t it yBin ®)
Vo (@)™

Since lim.,_, oo e—Nox'd(1=a") _ 1 for high SNR, the lower
bound L 4pn becomes

AY Q.
— qU+HN 0 , ,
LAPN =d (N—l)' X (IN)|HH()‘Z,n+Mz,n)
i=1n=1
1
x/ N1 = 2N 1da. ©)
0
Since fol 2N (1 — 2" )N =1gg'= %W the lower bound

is obtained, as well as the upper bound in the same way

IN+N|HH (Nin + i) dTEON

i=1n=1

and UAPN = (IN)' X LAPN'

Lapn =

(10)
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Without the result from (3), the direct application of the
limit (4) derived in [3] requires the isolation of each term
in the summation. In that case, we consider the following
inequalities

I N 9
’7 (7% nﬁz n Z Z Y ai,nﬁi,n
’e[l I] 1+ Y+ 'Yﬁz n —1 ne1 1+ Y+ ’Yﬂi,n
n€[l..N] =in=
2

<IN x max —1 CinbPin (an

16[[1 I]] 1 + ’Yal n + '761 n

ne(l

By applying (4), the following bounds are derived,

AN IN
Ref 0 JUALN
LAPN (IN—i—N INI[l}_[l )\zn+,uzn
dUBe =B x (IN)IN 12
and U 4 py Apn X (IN)™. (12)

While Uapy = Uy, itis clear that the lower bound L 4py

is tighter than Lf}; n Which will be used as reference, since
LBl _ UN) g AN 1
APN = Lapn X e and gy < L

B. All-Participate Rate Splitting Scheme (AP-RS)

As explained in section III, this scheme is in outage if one of
the subcarriers carry a rate smaller than the target rate divided
by the number of subcarriers. If r, is the rate carried by
subcarrier n, the outage probability can be written P/APRS —

out
1—-—P [Vn € [1..N],ry, > RU;”}, since each subcarrier is

shared between the all the relays and the source. By assuming

R(I+1)
the subcarriers independent and defining 0 = %’
PAPES becomes

N
R(I+1)
P(;?LItDRS = 1_HP|:TnZN:|
n=1
N ! i n Vi
=1 — P 7,1 ,M > 6 —aonl,
nl;[l l;1+7aan+vﬂi,n =0 ]
(13)

With the same method as in section V-A, the bounds can be
expressed as in (14).

C. Average Best Relay Selection Scheme (AvgBRS)

Posing d = &, the capacity and outage probability

achieved by AvgBRS can be written as

N
1
CAUgBRS = 5 10g2 (1 + Z Y&o,n

n=1
+ max Z 7% Biin ) (15)
i€[1..1] ot 1+ Y + 761,77.
Pg‘:ZEQBRS _ [Z Qon
n=1
+ max V%inin d] (16)
i€[1. I] 1+')/041n+761n
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Laprs = 1—H ll—

n=1 I+
UAPRslﬁ[ )

n=1 I+1
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I
1
O1 T [T in + pin) x 5”1]
Ti=1
I

H (/\i,n + ui,n) X 5“1] . (14)

i=1

As for APN scheme, we derive the lower bound for AvgBRS
scheme using (3),

I 1 N
=1 n=1
I [ZN Yi,nBi,n dwl]
.. n=1 1+yain+7Bin
< h’yrr_{ng ()~ .17
=1

This leads to the following lower bound, and the upper
bound using the same method (18).

D. Per—Subcarrier Best Relay Selection Scheme (NBRS)

For this scheme, the achieved capacity and outage proba-
bility can be written as

N
1
CnBRs = ilogz (1 + 2_3170‘07”
T .19
Zle[l I]l""_'yazn""’}/ﬁln ( )
- Vi Bi
PNBRS: |: @ n+ max i,nMin <d:|
out nzl o Zel]]1+7azn+7ﬁzn

(20)

Using the same method as previously, we derive the outage
bounds using the inequalities below

N

,y alnﬁln ’7 aln/B'Ln
ma < E ma
H ]I\;] 1 + Yin +"Yﬂz n 16[1 I] 1 + Y n +761 n
2
QG nPin
<N x max —2 %nd 1)
16[1 I] ]-+’Yazn+7ﬂ7.n
n€[l..N]

By using the limit derived in [3] and with similar deriva-
tions, we obtain

Ref __ I+1)N
Ligrs = (IN+N]NINHH (Nin + pin) dHY

=1ln=1

and Upely = LR x NIV, (22)

These bounds will be referred to as reference bounds since
they are derived from the limit (4) from [3], using a similar
approach as in [5]. We can also see from (10), (18) and (22)
that the APN, AvgBRS and NBRS schemes all achieve full
diversity order of (I + 1)N.

2
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Fig. 4. Outage Probability and bounds for the proposed schemes.

E. Random Relay Selection Scheme (RRS)

Posing d = 2211’1, the outage probability for the RRS
scheme can be written
’}/ai nﬁl n
1+ 700 +7Bin

PRRS P

out

<d| .

N
E og,n + rand
ot i€[l. I}

(23)
The function rand picks a random discrete value in [1..]]. The
derivations and (3) lead to

WN 11 & .
Lips = S [T Cin + i) d d
RS T N) & TN n:l( ot pin) d77 an
AN K1 oN
- T , . 24
URRS (2N)' - In:1 ()\z,n‘i‘ﬂ@,n)d ( )

These expressions show that RRS scheme achieves a diver-
sity order of 2N at most, coming from the N subcarriers of
the direct path and of the chosen relay. However, not more
than order N diversity can be guaranteed for the relayed path
since the relay is chosen randomly.

VI

The goal here is twofold: first, to compare the performance
of the proposed schemes and second, to assess the analytically
derived bounds for high SNR.

Simulations are made assuming I = 2, N = 2, and the
target rate R was fixed to 2 bits (1 bit per subcarrier). Rayleigh
fading channels with parameters hggn,Rsin,Ridn ~
CN(0,1)V(i,n) are considered, so that the parameters of
the exponential random variables og ., @4, (i verify

NUMERICAL RESULTS
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;. LN
T H H (N A+ pin) dITDN

(I+1)N (18)

needs the ID of the best relay for each subcarrier, which
amounts to N x log, (1) bits.

Compared to RRS, AvgBRS achieves a much better perfor-
mance with a low amount of CSI, showing that it pays off
to spend resources for feedback and chose the best relay in
average. Moreover, the simulated curve of AvgBRS is well
bounded at high SNR by the analytically derived La,4BRS
and UaygpRs- In addition, the derived lower bounds improve
drastically the reference ones. Comparing (15) and (21), it can
be seen that Lg g (22) serves as a reference lower bound for
NBRS but also for AvgBRS Fig. 4 shows that L 4,4BRs is
much tighter than Lg ng and Lrrg also closely approaches
the outage probability of RRS.

Fig. 5 shows the outage probability of APN and AP-RS
schemes. APN performs much better than AP-RS, except for
SNR values lower than 15dB, where AP-RS performs slightly

I MY (IN)!
AvgBRS = X
v9 (IN +N)! = (NV)
I
MY (IN)!
UavgBrs = IN+N'HH (N + i) d
i=1n=1
10°
> 10° &z~ 1
:;; == ~=3z >~
© N =~ =~ o
2 —E©— Direct S e
o =%— APN % = '
[ . S
g Laen k
- . \/ S
8 107 | —— RN O
APN k \&
Unen “x ~x
—#— AP-RS
== = Laess
10710 - UAPRS L L L L L L L
10 12 14 16 18 20 22 24 26
Average SNR [dB]
Fig. 5. Outage Probability and bounds for APN and AP-RS schemes.
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N =512, I =12.

Ao=Ni n=p; n=1, ¥(i,n). Fig. 4 shows the outage performance
of the four schemes APN, AvgBRS, NBRS and RRS, for
different values of the system SNR <, constant and common
to all links. We can observe that APN performs very poorly
compared to AvgBRS and NBRS, due to the time partition
between all access points which degrades the throughput and
thus the outage probability. Moreover, the outage of AvgBRS
closely approaches that of NBRS. AvgBRS provides a near—
optimal performance while drastically decreasing the required
amount of CSI: AvgBRS only needs the feedback of the ID
of the best relay which requires log,(I) bits, whereas NBRS

better. The simulated curves and the derived bounds (10) show
that coding the data accross all the subcarriers provides full
spatial and multipath diversity, which is not the case with rate
splitting. That is, if one subcarrier supports a rate lower than
R/N, the whole scheme is in outage, e.g., there is no diversity
gain from the subcarriers, which explains the poor outage
performance. The bounds for AP-RS, Laprs and Uapgrs
are not plotted for low SNR since they take negative values
(see (14)). At high SNR, the bounds match well the simulated
performance of AP-RS. Concerning APN, the derived lower
bound L 4px is much tighter than the reference bound Li”fpf N
and provides a very good approximation of the APN outage.
Now, simulations are made with a practical OFDM channel,
generated by the multipath Rayleigh fading channel model
with exponential power delay profile. The Cumulative Density
Function (CDF) of the capacity is evaluated for APN, Avg-
BRS, NBRS and RRS schemes, with N = 512 subcarriers
and I = 12 relays, for a fixed average SNR level of 15
dB in all links. Fig. 6 shows that AvgBRS approaches the
performance of NBRS, and both schemes outperform APN.
While the performance of RRS and AvgBRS is comparable,
due to the reduced gap in the SNR averaged over subcarriers
for different relays for a large N, (18) and (24) show that
AvgBRS achieves full diversity order ((N + 1)I) for only
2N for RRS. Assuming a realistic OFDM channel model,
AvgBRS achieves the best compromise, having a near—optimal
performance with a minimal amount of CSI feedback.

VII. CONCLUSION

Several allocation schemes were proposed using cooperative
diversity for the multi—carrier AF relay system. Theoretical
bounds at high SNR of the outage probability were derived via
analysis. Simulations have shown the validity of the derived
bounds, and in particular the derived lower bounds are much
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tighter than the reference ones. Moreover, the AvgBRS scheme
had a near—optimal performance as it closely approached the
NBRS scheme, while requiring N times less CSI feedback. In
the future work, adaptive resource allocation methods will be
investigated, based on these generic ones, assuming multiple
users.
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APPENDIX: PROOF OF THEOREM 3

Given independent exponential random variables v, w,,
with parameters Ay, i, V 1 € [1..N],

N

’“S(MZZT

n=1 vn Vi Wy

§ una

and the PDF of w,, is denoted p,,, (uy). Following the same
approach as in [3], for any z > 0,

(25)

PI‘[’LLn < LL'] >1- exp[_()‘n + ,un)x}? (26)

which can be expressed in integral form as
x T
/ Pu,, (Un )duy, > / (An + pn) exp[—(An + pin)tn)duty,.
0 0
27

By setting x = eu (¢ > 0,u > 0) and taking the limit of
€ — 0, we obtain

lim inf/ D, (Un )duy,
e—0 0 )
> lim (An + ) exp[—(An + pin)tn]duy,, (28)

—0 J,
which implies
1irErLi(§1f D, (€0)
> lm (A + ) exp[=(An + pn)eu) = A + pin. (29)

Thus, p,, (u,) satisfies condition (30) in [2] and from (41)
in [2], we have

1 N
hgggfh]v(a)P[ s(N) < h(3) 1;[ (A + ttn) - (30)
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For the upper bound, we observe

al 1
rs(N) = 3 T L o

1
n=1 vn Wp UnWn
1
> max 1 1 5 R (31)
" Tn+m+vnwn
which implies
N 11
P N) < h(d)] < P|—+ — > —— (32
) <) < TP [ o 25> o

From [3], we know that

1 1 1 1)
)P[+—|—>

< )\, .
h(5 o w, oty :l < An + pn, ¥ 1.(33)

o)

As hN—l(é)P[rg(N) < h(0)] is bounded and sup is a monoton-
ically non—increasing function, we finally obtain

N

TT O+ 110)- G4

n=1

. 1
hrgl_b:élp mp[ré(N) < h(9)] <

Note that in [2], u, is mainly assumed as an exponential
random variable, whereas here we show (30) for a far more
complex u,,. That is why the lower and upper bounds are not
equal.
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