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ABSTRACT In this paper, we thoroughly elaborate on the impact different transmit-antenna selection (TAS)
strategies induce in terms of the outage performance of incremental cognitive multiple-input multiple-
output relaying systems employing receive maximum-ratio combining (MRC). Our setup consists of three
multi-antenna secondary nodes: a transmitter, a receiver and a decode-and-forward relay node acting in a
half-duplex incremental relaying mode whereas the primary transmitter and receiver are equipped with a
single antenna. Only a statistical channel-state information is acquired by the secondary system transmitting
nodes to adapt their transmit power. In this context, our contribution is fourfold. First, we focus on two
TAS strategies that are driven by maximizing either the received signal-to-noise ratio (SNR) or signal-to-
interference-plus-noise ratio (SINR), and extend their operating mode into an incremental relaying setup
where MRC is carried jointly over both relaying hops. Second, given the inherited complexity, we proceed
by the exact outage analysis of the direct (first-hop) transmission as a preliminary yet innovative step
pertaining to the SINR-driven TAS strategy. Third, the end-to-end (second-hop) transmission outage per-
formance is also evaluated although shown to entail an involved derivation roadmap for both TAS strategies.
Fourth, we simplify our exact derivations by means of the asymptotic analysis which reveals that the
detrimental effect of mutual interference on the secondary system is originated from the primary transmitter
(i.e., co-channel interference) and not from the primary receiver (i.e., interference threshold). That is, even
if the secondary system operates at a high tolerated amount of interference, an outage floor will still occur
because the primary system will pump a high amount of co-channel interference in return. The SINR-driven
TAS shows up as an optimal interference-aware strategy in this regard. It achieves the same diversity gain
but a better coding gain compared to its SNR-driven counterpart. The correctness of our results is confirmed
by Monte Carlo simulations and the actual outage gap between both TAS strategies is reflected.

INDEX TERMS TAS, MRC, SNR, SINR, cognitive radio, underlay, MIMO, decode-and-forward, outage

probability, CSL.

I. INTRODUCTION

Driven by the ever-growing stress put on the wireless spec-
trum medium as a result of the huge demand on high wireless
big data rates, cognitive radio (CR) has been evolving as
a set of rules to cope with the spectrum under-utilization
phenomenon [1]. Among these rules [2], we focus on the
underlay spectrum-sharing concept as a means to allow sec-
ondary (unlicensed) users to share the same spectrum band
with the primary (licensed) users. This concept has the poten-
tial of enabling the secondary users to blindly access the
primary system spectrum band without any prior monitoring

of its occupancy. However, as far as the interference issue is
concerned, the secondary user’s transmit power must be kept
under a certain threshold that is predetermined by the primary
system, so as to legitimately maintain its quality of ser-
vice (QoS). To strike a balance in the dilemma of minimizing
the engendered interference on the primary system and ensur-
ing additional degrees of freedom in targeting its own QoS,
MIMO relaying is admitted as a major breakthrough in the
enhancement of the secondary system spectrum-energy effi-
ciency. From an operator point of view, the use of relays
may not be optional in situations where extending network
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coverage and/or the deployment of collocated antennas
is costly or infeasible. MIMO relaying can serve the
secondary system in different ways. One approach is the
design of cooperative beamforming or space-time block cod-
ing schemes that sort out the dilemma of coexistence on
the same spectrum [3]-[5]. Inevitably, this approach requires
large feedback overhead and additional complexity to com-
pute the beamforming and precoding matrices. Furthermore,
it necessitates the use of numerous radio-frequency (RF)
chains to perform well.

Another approach, simple and less expensive yet realizes
a good tradeoff among performance, cost and complexity,
is TAS. In its simplest form, only the RF chain causing
less interference on the primary system and enabling greater
secondary system performance is selected. TAS has been
adopted in the LTE uplink (Release 8/9) and we adopt
it herein as a promising technology candidate for beyond
5G massive-oriented MIMO systems [6], [34] where spatial
and index modulations will more likely be two modes of oper-
ation. If the MRC is applied at the receiver side, the technique
is referred to as TAS/MRC! [7]. It shares the same ambition
of maximizing the received SNR with the techniques literally
known as maximum ratio transmission [8], [9] and transmit
MRC [10] yet features the property of not relying on complete
CSI feedback and all transmit RF chains.

A. RESEARCH MOTIVATION AND RELATED WORKS

In realistic cognitive spectrum sharing, the interference
between the primary and secondary systems is mutual. Cross-
interference mitigation using TAS/MRC has received much
interest in cognitive MIMO systems whether with [11]-[14]
or without [15]-[17] the use of relaying. In these works,
the SNR-driven TAS strategy takes up the largest part.
Besides its simplicity, it preserves, under certain ordinary
conditions, the independence between the signal and inter-
ference components in the combined SINR after MRC. This
independence does not always hold as it relies on the TAS
strategy being opted for. Indeed, it is not preserved in the
SINR-driven TAS. Having a clear understanding on the
impact of the adopted TAS strategy on the combined SINR is
of great importance in the secondary system outage/capacity
performance analysis. In this work, we comprehensively
address this challenge in incremental cognitive MIMO
DF relay systems.

1) RELATED WORKS NOT USING RELAYS

The outage performance of point-to-point cognitive MIMO
systems using an SNR-driven TAS have been analyzed con-
sidering both instantaneous [16] and mean-valued [15] inter-
ference constraints. With respect to the latter, i.e., when
the secondary transmitter acquires a statistical CSI about
its interference channel, the outage performance analysis

Uf selection combining (SC) is instead applied at the receiver side, the
technique is referred to as TAS/SC. According to [11], TAS/MRC performs
better than TAS/SC at the expanse of an increased complexity which does
not pose a real burden if the MRC is implemented at the base station level.
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bears resemblance with earlier works by Radaydeh on non-
cognitive MIMO systems with co-channel interference (CCI)
where the SNR and SINR-driven TAS strategies have initially
been introduced [18]. However, to derive the system outage
probability under the SINR-driven TAS, Radaydeh et al. [19]
builds on the assumption that the per-antenna received SINRs
are independent which contradicts the TAS strategy being
investigated. This assumption is controversial and does only
lead to an approximate outage analysis. Note that in the single
receive-antenna case, the SINR-driven TAS reduces to its
SNR-driven counterpart [17].

2) RELATED WORKS USING RELAYS

Very recently, cognitive MIMO relaying with TAS has
received a substantial interest. In particular, Yeoh ef al. [11]
derived new expressions of the outage probability of dual-hop
cognitive MIMO DF relaying using TAS/MRC and TAS/SC.
In this work, the authors consider an SNR-driven TAS strat-
egy and a negligible additive white Gaussian noise (AWGN)
effect at the relay and destination nodes so as to facilitate
the outage analysis. Reference [14] investigates the outage
and error-rate performance of dual-hop cognitive AF relaying
using an SNR-driven TAS/SC while the mutual interference
between the primary and secondary systems has only been
considered from one side. Alternatively, in dual-hop cog-
nitive DF relaying with multiple single-antenna secondary
destinations, Huang et al. [20] pointed out the importance of
awareness to the primary system interference in the proposed
SINR-driven scheduling algorithm. Further, in [21], the same
authors addressed the impact of outdated CSI in dual-hop
cognitive MIMO DF relaying using an SNR-driven TAS
strategy. Very recently, AbdelNabi et al. partially elaborate
in [22] and [23] on the SINR-driven TAS strategy for multi-
hop MIMO AF relaying in a Poisson field of interferers but
based on the same assumption pointed out in related works
not using relays.

To the best of the authors knowledge, the SINR-driven TAS
strategy has not thoroughly been analyzed for point-to-point
cognitive MIMO systems while the widely used SNR-driven
TAS has only been considered for dual or multi-hop cognitive
MIMO DF relaying.

B. CONTRIBUTIONS

We conduct an accurate outage performance analysis of incre-
mental cognitive MIMO DF relaying for both, the SNR and
SINR-driven TAS strategies. For a better understanding of
our derivation processes, the outage analysis is carried for
the direct (first-hop) transmission firstly then the end-to-end
(second-hop) transmission is targeted as our ultimate
goal.

Our analysis for the direct transmission of our relaying
scheme enriches the aforementioned related works not using
relays with the following novel contributions:

e We conduct an exact outage analysis for the

SINR-driven TAS and put previous works on the
SNR-driven TAS within the same framework.
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o We shed more light on the assumption under which
the results in [19], [22], and [23] were obtained, and
demonstrate that it only leads to an approximate outage
analysis.

« Asymptotic closed-form expressions of our exact deriva-
tions are provided while revealing that the SINR-driven
TAS achieves the same diversity gain but a better coding
gain compared to its SNR-driven counterpart.

o Our results are validated by Monte Carlo simulations
and interestingly show that the controversial assump-
tion of independence among the per-transmit-antenna
received SINRs gets more credibility as the multi-
antenna array deployed at the secondary receiver gets
larger.

Capitalizing on our results for the direct transmission, the out-
age performance of the end-to-end transmission resulting
from the adopted relaying protocol is evaluated. Compared
to the related works using relays, our contributions are:

o We extend the operating mode of both TAS strategies
into an incremental relaying setup where MRC is carried
jointly over both relaying hops.

o For the SNR-driven TAS, we evaluate both exactly and
asymptotically the end-to-end secondary system outage
performance.

« In general, the outage analysis for the SINR-driven TAS
is too involved. However, we manage to evaluate the
exact and asymptotic secondary system outage perfor-
mance under this TAS strategy when the secondary
receiver is equipped with a single antenna.

o The correctness of our findings is confirmed by Monte
Carlo simulations, and the actual outage gap between
both TAS strategies is reflected. The same conclu-
sion pertaining to the achievable diversity and coding
gains made for the direct transmission holds true herein
as well.

The remainder of the paper is organized as follows.
In Section II, we introduce our system model and power
allocation methods. Then, Section III presents the adopted
incremental cognitive MIMO DF relaying protocol and both
TAS strategies. We address the secondary system outage
performance of the direct and end-to-end transmission in
Section IV and V, respectively. In Section VI, our analytical
results are validated by simulations and compared for both
TAS strategies before the conclusion is made in Section VII.

Il. FRAMEWORK DESCRIPTION

A. SYSTEM MODEL

Our cognitive MIMO relay system consists of a secondary
s;-antenna transmitter (S-Tx) and an s,-antenna receiver
(S-Rx), both nodes share the same spectrum band with
a primary single-antenna transmitter (P-Tx) and receiver
(P-Rx). To ensure a highly reliable and spectrally efficient
secondary system transmission, a single r.-antenna relay
node (Re) operating in a half-duplex DF incremental relay-
ing mode is supposed to assist S-Tx in its transmission
towards S-Rx. As shown in Table 1, hﬁ;’h denotes the
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TABLE 1. The coefficients h;’;’b of the frequency-flat quasi-static fading

channels connecting the kth'transmit antenna at node of index
a e {p, s, r} with the /th receive antenna at node of index b € {p, s, r}.

Receiving Node —

Transmitting Node | ‘ P-Rx (b =p) H S-Rx (b=s) H Re (b=r7)

‘ P-Tx (a = p) H Ry P H RyT" H Ry ‘
VRN T WU
| omee=n | owe | owe | -

coefficient of the frequency-flat fading channel connecting
the kth transmit antenna at node of index a € {p, s, r} with
the /th receive antenna at node of index b € {p,s, r}. All
channel coefficients in our cognitive MIMO relay system are
assumed to be mutually independent and drawn from a zero-
mean Agp-variance circularly symmetric complex Gaussian
distribution. That is, hf‘;b ~ CN (0, Agp). In a vector-wise
form, the single-input multiple-output (SIMO) channel vector
connecting the kth transmit antenna at node of index a with
its respective receiving node of index b can be expressed as

i,a—~b
4 hl,k
e B R ()
i,a—b
hn,k
where n = r, if b = r whereas n = s, if b = s. The

exponent i € {1, 2} in (1) is appended to hz_’h as long as the
link {a — b} is involved in transmission over two consecu-
tive relaying hops. Implicitly, we consider that our cognitive
MIMO relay channel undergoes a quasi-static fading change
from one relaying hop to another.

In the following, subscripts T and H denote transpose
and Hermitian transpose, respectively. The cumulative distri-
bution function (CDF) and probability distribution function
(PDF) of a random vector X are denoted by Fx(.) and fx(.),
respectively. |z| is the modulus of the complex number z while
Izl = VzH7 is the Frobenius norm of the complex column
vectorz. P (.), E (.) and Var (.) denote the probability, expec-
tation and variance operators, respectively.

B. POWER ALLOCATION FOR S-Tx AND Re

Irrespective of the TAS criterion used by S-Tx and Re, both
nodes have to keep their transmit power P under a maxi-
mum Ps and P,, respectively, while transmitting alongside
with P-Tx. Specifically, the interference caused by the sec-
ondary system at the level of the primary receiver must be
limited so as not to violate its QoS. From an outage proba-
bility perspective, Py and similarly P, can be derived as the
solution to the following system [24]-[28],

maximize P

subject to ;p = Ep 2)

<P.

In (2), opp denotes the outage probability of the primary
system, ¢, is an outage threshold that is defined by the
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primary system to maintain its QoS, and P is a practical power
maximum that neither S-Tx nor Re can exceed. For simplicity
and without loss of generality, we consider that P equals the
primary system transmit power P,. The interference channel
coefficients h;fﬁp fork € {1,...,s} and h,rcﬁp for k €
{1, ..., re} are assumed to be completely known to P-Rx, yet
S-Tx and Re can only acquire their second order statistics Ay
and A, respectively.”
Proposition 1: The solution P to (2) is given by

N
Pszmin{Ql O,PP}, 3)
)\sp
where
_ PpNp
P, A Ppipp
Q=L 4)
DpNo \ (1 -¢p)

is interpreted as the maximum tolerated interference from
S-Tx at P-Rx, ®,, is the received SINR threshold below which
the primary system falls in outage, and Ny is the AWGN at the
level of P-Rx and S-Rx.
Proof: See Appendix A. ]
Tbﬁlsoquantity Q; must strictly be positive, i.e., the condition

e ' > (1 —¢p) in (4) must be satisfied. This means that
S-Tx may stand idle with no transmission opportunity if the
primary system settings are not favorable. Likewise, P, is
given by (3) where A, is replaced by A,,.

1) FIXED INTERFERENCE THRESHOLD (Q; = Q;)

In situations where the primary system fixes the interference
threshold Q; at a constant Q, regardless of Dy, App, &p and
P, in (4), the primary system is viewed to be more selfish
towards the secondary system. As a result,

Q:No

sp

P, = min

Py &)

will not improve as the primary system QoS improves.
Even if we operate at high primary system SNR ratios, i.e.,
P,/No — 00, 0, will be regarded as a constant that must
not be exceeded anyway. This power allocation method leads
to severe performance degradation of the secondary system.

2) ADAPTIVE INTERFERENCE THRESHOLD

In the opposite case, when the primary system adapts Q;
according to ®,, A, €, and Pp, the interference constraint
put on P will be relaxed as P, increases. Thus, more degrees
of freedom will be given to S-Tx to transmit at a high P;.

2There exists several approaches where S-Tx and Re can obtain Q; along
with Agp (for S-Tx) and 1,5, (for Re) so as to adjust their transmit powers
Pg and P, respectively. Whether Q; is fixed (as detailed in II-B.1) or
adaptive (as detailed in II-B.2), a simple time-division-based approach is to
realizing perfect estimates on these parameters by P-Rx. Then, P-Rx feeds
back periodically the secondary system nodes with this information via a
broadcast control channel. This channel may experience a low rate which is
in perfect adequacy with the fact that these parameters do not change in every
channel realization, therefore no severe degradation to the primary system
spectrum efficiency is induced.
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Nevertheless, due to the spectrum sharing compromise of
limiting Pj, the secondary system performance will still be
impacted.

In what follows, we are more interested in scenarios where
the secondary system adapts its transmit power to the primary
system QoS.

Ill. TAS/MRC STRATEGIES FOR THE INCREMENTAL
COGNITIVE MIMO DF RELAYING

A. RELAYING PROTOCOL AND COMBINED SINRs>

We adopt an incremental cognitive DF relaying proto-
col that spans one hop or at most two relaying hops if
necessary [29], [32]. During the first hop, S-Tx broadcasts
its symbol x; through a given (say arbitrary chosen for
now) transmit antenna k € {1,...,s;} while all receiving
nodes S-Rx, P-Rx and Re are listening. The received base-
band signals at S-Rx before and after MRC are successively
given by

1 1,s—s Lp—s_1 1
Yi = Psh xg + /Pphy X, +ng
2% = wilyl,

(6)

where wy = h,,l’s_”/”h,lc’s_”” e €1 is the MRC weight-
ing vector, x; is the transmitted symbol by P-Tx, and ns1 is
the AWGN noise vector at S-Rx with zero mean and variance
equals to Ny per each element. Considering that x; and x;
have zero mean and unit variance each, and that S-Rx has
perfect knowledge of the channel coefficients h,i’s_” and

1, .. . . .
h, P75 the conditional variance of the interference plus noise

component in zx equals to P, |wf h}’p e |2 + Np. Therefore,
the received combined SINR at S-Rx can be expressed as

P hl,s—)s 2
S—>§ STk
e = ) @)

2
Ls—st , 1,p—>s
=

l2 +N()

p 1,5—s
2

The received SINR at Re after MRC can, following the
same approach, be expressed as

2
S—>r
S—>r __ PS ”hk ” 8
yk - H 2 . ( )
hs=r hl’—’r
P S S
o2
|
—s

In the case of y;~* in (7) is greater than a certain
threshold &g, S-Tx will move on to the next symbol trans-
mission. Otherwise, S-Rx checks if successful decoding is
detected at Re, i.e., ¥/~ " in (8) is greater than a threshold @, .
If so, Re will be asked to retransmit x; during the second
hop via its selected transmit antenna. In the worst case of
the link {s — r} connecting S-Tx with Re falls in outage,
ie,y”" < ®,, S-Rx asks S-Tx to retransmit x, instead of
Re but probably through a different transmit antenna.

3In this Subsection, we assume that the indices k and k' in the
SINRs (7), (8), (12) and (13) are arbitrary chosen. Next, Subsection III.B
and Subsection III.C present the SNR and SINR-driven TAS strategies,
respectively, where it becomes clear how k and k” in the aforementioned
SINRs are selected.
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Therefore, in the case of successful decoding at Re,
the second-hop received signal at S-Rx before MRC is given
by

y]%/ — r—>sxs+ /P h2[7—>9x2+nw 9)

where k' € {1,...,r.} is the index of the transmit antenna
used by Re while xg and n? are the newly transmitted symbol
by P-Tx and AWGN vector at S-Rx during the second hop,
respectively. Their statistics are similar to those of x) and n
in (6). Note that the secondary system transmit powers Py and
P, are explicitly derived in the previous section. S-Rx then
performs MRC over the received replicas y}( and y,%, during
both relaying hops as if x; was virtually sent in one shot
and received by 2s, receive antennas. Hence, the equivalent
received signal at S-Rx after signal grouping and MRC is

1,s—s
y Psh,,
Zk k' = wka’ |:ylf/i| = wzl,k/ |:|:\«//__hr—>s :|
lp—n 1 1
x n
+\/ |: 2,p—>s 2:|+|:n%i|:|v (]0)
p s

where the second-hop MRC weighting vector wy ;/ applied
on the newly built-up signal vector is constructed as

hl,s»s
[ = ]
I P+ [mg)?

The indices k and k’ in zj g and wy g refer to the antennas
used by S-Tx and Re during the first and second-hop trans-
missions, respectively. From (9) and (11), we deduce that the
second-hop received SINR at S-Rx after MRC is given by

(11)

Wik =

P hl,s—>s 2 +P Hhr—>sH2
S, r—>$ 5|7k " K’
k.k! - Ls—st , 1,p—>s H 2 pss|? (12)
g g e
p 1,s—>s 2 —5 2 +N0
| e

However, if unsuccessful decoding is detected at Re, S-Rx
asks S-Tx to retransmit x; during the second hop. In which
case, the received SINR after MRC can similarly to (12) be
written as

1,5—>s 2 h2,s—>s 2
k/

5,5—>8 + Py
v = 4y
’ Lis—sH  1p—s | ,25>sH 2 pss
’hk §—>§ hl h §—>§ hl

) +N()

2
th S8 +Hh2 s

where k" now refers to the used antenna by S-Tx during the
second hop. Finally, depending on which node Re or S-Tx
is selected for retransmission, S-Rx checks if the SINR
in (12) or (13) is greater than ®; prior to deciding if the
decoding outcome is positive or negative. In the positive case,
S-Tx moves on to the next symbol while, in the negative case,
the protocol starts anew until successful decoding is detected.
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B. SNR-DRIVEN TAS/MRC STRATEGY

The SNR-driven TAS has been widely adopted
(e.g., [15]-[17], [21]) as a simple strategy that reduces to
picking up k that maximizes (7) and then k’ that maxi-
mizes (12) or (13) wherein all P, is set to zero. Accordingly,
the transmit antenna index k at S-Tx during the first relaying
hop is selected as

Sl = arg max
kefl,...,: st}

=) (14)

while &’ is selected at Re or S-Tx depending on the selected
node for retransmission as

— hr%b }
g T
§p =arg max

{ ”hZ/y—)x ”2}
k'e{l,...,s¢}

Under this TAS strategy, (7), (8), (13) and (12) should be
rewritten as %, y{ 7%, i7" and y{ 0, respectively.
Clearly, the SNR- drlven TAS is not optimal in the sense that it
does not take into account the interference caused by the pri-
mary system. However, it is regarded as a sub-optimal strat-
egy realizing a reasonable complexity-performance tradeoff.
We deduce from (14) and (15) that the antenna selection is

disjointly carried over both relaying hops.

C. SINR-DRIVEN TAS/MRC STRATEGY
For the first time, we extend the operating mode of the
SINR-driven TAS into an incremental cognitive MIMO relay-
ing setup to optimally leverage the inherited temporal, spatial
and relaying diversities. During the first hop, the index &
leading to the highest ¥/~ is selected as
§1 = arg {IllaX }{y,g_”}. (16)

Unlike (14) and (15), the antenna selection during the sec-
ond hop is based on the combined SINR at S-Rx resulting
from the combination of both received replicas of the same
transmitted symbol. As a result, the selected antenna 7 at
Re or s; at S-Tx are successively given by

. S,r—>s
F=arg max {y }
kel L7S0K
ss—)s]

2 = arg ,61{1112?” } y:?‘],k/

7)

It is worth noting here that when S-Rx is equipped with a
single antenna [17], i.e., s, = 1, we have 5| = §; yet the
following equalities # = 7 and 5, = §> do not hold true.
Under the SINR-driven TAS strategy, (7), (8), (13) and (12)
should alternatively be rewritten as y{ ™", yfl Yy and
ysl’sz =S respectively, with the dlfference in the number of
the dots on top of the indices s1, s» and r compared to the

SNR-driven TAS strategy.

IV. DIRECT TRANSMISSION OUTAGE PERFORMANCE

The direct transmission of our cognitive MIMO relaying
system fails in outage if /" is below a certain thresh-
old ®,. The selected antenna k by S-Tx corresponds to §
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in (14) or §; in (16) depending on the adopted TAS/MRC
strategy.

A. RECEIVED SINR STATISTICS FOR THE SNR-DRIVEN TAS
1) CDF OF 5~

If S-Tx selects its transmit antenna according to (14), i.e.,
k = 51, the CDF of the received SINR y;/~* is given by

- 4 > &11 18
F 55 =P —- < s
" @) PI’Z511 + No v (1)

where

2
Xl hl S—>§

S1

19)

and

hélls%x hl D—>S 2

\ = (20)

1,s—s 2
h;

Using the approach adopted by Shah er al. [30], we can
prove that X ;1 and Z;l are independent random variables and
that Z-Yll in (20) is drawn from an Exponential distribution with
scale parameter equals to Ap,. Note that in the particular case
of S-Rx is equipped with a single antenna, the channel vectors
in (19) and (20) reduce to complex scalars thus the common
term between lel and Z&ll, h&lf%s, disappears from Zjll and
the independence becomes evident. The CDF and PDF of Xsll
in (19) can be expressed as

St

_ x
an=yGh—) U(x) 21)

)\'SS

and
sxr~h x \o!

X) = ———e¢e s Sy, — Ux), 22
W= 56 V(’ Ass) .22

respectively, where y(n,x) = y(n,x)/I'(n) with I'(n) =
(n — 1)! for an integer n is the regularized lower incomplete
Gamma [35, Eq. 8.352.1] and U(.) is the unit step function.
It follows by conditioning F’ v (.)on Z‘-v]1 that (18) develops
to

+o00o (P —i—N) St _AL
— Y \U'pZ 0 e
F s () = , dz. (23
v (V) / y(sr P ) o z. (23)
0

Lemma 1: At an early stage of our analysis, we introduce
a simple yet tractable expansion of ¥ (I, x) to the power of k
as follows

7(l,x)k — Z 1/,11 i —l1x 12 (24)

0<iy <k
Ogizsil [(=2))]
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where the coefficients wl-kl ’liz for I,k € N* are governed by

the following recursion

k .
k.l o
¢m0=<h>04w, =0

min(i,/—1) . . . .
ki1 (301 —ib+13) w1 . (25)
1’bil,iz - i Z iz 1pil,iz—lé’

h A~
iz=1
I1<ih<ii(-1).

Proof: See Appendix B. [ ]

By replacing (24) into (23) and using [35, 3.382.4], the

CDF of received SINR at S-Rx after MRC, y;/™*, is given
by

i
PN{) Iﬂst’sr rPp \?
e rrps ilsi2 Ps)tss

. ih+1
058 (L”P + L)
0<iy<iy(sr—1) \ Pshss Aps

yNoii ~ Np

o +PAM>U() (26)

xr<12+1,

where I' (n, x) is the upper incomplete Gamma function
[35, 8.352.2] for an integer »n and real x.

2) PDF OF ys.sfs

An important consequence of deriving F ys=s (.) in (26) is that
it can serve for calculating the PDF of ygl_’s as fyﬁis (y) =
oF v (y)/9y. Using the result of Lemma 1 and

[35, Eq. 8.356.4], we deduce from (23) that

400
fyffs ) =s / Y (Sr,
0
9 _
3 Y

y (P,,HNo))s’_l

PS)"SS

, =
(pZ+N()))e P d

74
Pghgs )pr
No k.l yP, ir+sy—1
spePrhps Vi
1€ i1,ip \ Pshg

- : i2+s
D) dps i, (pr(u+1) L) ’

0<ip <iy(sr—1) Pyhss A’l”

. No (i1 +1 N
erruﬁyo“ ) O)Uw»

Pyhgs Pp)\ps
27

B. RECEIVED SINR STATISTICS FOR THE SINR-DRIVEN TAS
1) CDF OF y$~

If antenna 51 at S-Tx is rather selected according to (16),
the CDF of the received SINR y.s?l_” after MRC is given by

(y)="P P, (28)
F ._54>s = < .
e Pzl Ny
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where the variables Xgl = ||h.sl.1’s_”H2 and Zsl1
|h.§1’5_’SHhi’p_”|2/ Hhk!{s_” ||2 are constructed such as

PyX{ PX|
1— == max 1— . (29)
PpZ; +No  kelloosy | PpZy + No
—— N

yYsA)S VI;&*)A

Contrary to the SNR-based TAS strategy, X:Y.l1 and Z;l are
now dependent variables whose PDFs are not known although
Xkl and Zkl, for a given k € {1, ..., s}, are independent and
their PDFs are known to follow Gamma and Exponential dis-
tributions, respectively. Under the assumption of independent
per-transmit-antenna received SINRs (i.e., yls_”, e, ysf_”
are mutually independent), the CDF of y.s.sl_’s in (29) was
initially derived by Radaydeh et al. [19] and explored very
recently in [22] and [23] as

Fyg=s (y) = Fypos ), (30)
where Fylfﬂ (.) foragiven k € {1,..., s} is deduced from
(26) by letting s, = 1 before being replaced into (30).

§—>8

A deeper look into y;7 " in (29) especially at

2
1,s—sH , 1, p—>s
)hk hl

= 1 31)
thlc,s—m

we realize that this assumption does not hold true because of
the interference channel h,”~* appearing across the denom-
inator of all y,f_”s. Indeed, the correlation between the
received SINRs is a direct outcome of applying the MRC at
S-Rx despite h}’p 7% and hy*”* are being independent. Thus,

(30) should consistently be rewritten as
Fyes () & Fyps ()" (32)

and it becomes worth investigating whether (32) holds as a
tight approximation or not. To the best of the authors knowl-
edge, an exact derivation of (28) has not been addressed yet
in the literature.

Theorem 1: The CDF in (28) of y-s-sl_” is given by (33),
as shown at the top of the next page, where U/ (., .,.) is
the Tricomi confluent hypergeometric function [39] and the

coefficients .Af’n (-y...,.) for integers I € {1,...,s} and
n > 0 are calculated as in (34), as shown at the top of the
next page.

Proof: See Appendix C. ]

2) PDF OF y§~*
As aresult of Theorem 1, we state the following Corollary.

Corollary 1: The PDF of y-x-sfs is given by (35), as
shown at the top of the next page, where 2F (., .; .; .) is the
Gauss hypergeometric function [35, Eq. 9.142] resulting from
[35, Eq. 6.455.2] that, together with I/ (., ., .), can accurately
be evaluated using MATHEMATICA.

Proof: See Appendix D. [ |
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We note that the derived CDF in (33) and PDF in (35) of
the received SINR /™ are expressed in terms of infinite
series that can be shown to converge absolutely. In practice,
these series are truncated to N terms (i.e., n = 0,...,N)
that are sufficient to attain an acceptable level of accuracy.
A mathematical demonstration of the convergence of these
series is not presented here. Nevertheless, we numerically
show in Section VI that small-to-moderate values of N can
lead to the desired level of accuracy in our simulation results.

C. EXACT AND ASYMPTOTIC OUTAGE ANALYSIS

We deduce from (26) and (33) that the outage performance of
our system direct transmission under both TAS strategies can
exactly be evaluated as

{op;,w = Fy (@) (@

1 (36)
Ops,sinr = Fngi‘Y (CDS) ; (b)

Furthermore, if S-Tx regulates its transmit power in an
adaptive manner as described in Subsection II-B.2, opim,
and opi «ny converge to different outage probability floors,

as }}\),—’; — 400, that are proved in Appendix E to be equal to

ip
it () T

1 — §
Ost,snr - . ir+1 (37)
051‘155[ (ﬁ + L)
0<ip<iy (sr—1) Nhss Aps

and (38), as shown at the top of the next page, respectively,
which in turn converge as A,; — 0 to the following asymp-
totic expressions,

| _DGrsi + D) o\
s,snr - r (Sr 4 l)s, ( Nhss )

1 ﬁs'z_%t(
s,sinr = 1
T (s)T (s, + 5)

1
s
" 2T (spse +sp) (@SAPS)S’S/

op A Nhss

St

(39)
In (37), (38) and (39), the coefficient 7 is defined as

n= lim L_— min!)”i (8—”) 1}. (40)
L P, Dprsp \ (1 —¢p)

The asymptotic closed-form expressions in (39) reveal two

important conclusions:

o Even if the primary system tolerates a high amount of
interference, i.e., Q; — 00 as a result of Py/No —
00 according to (4) and (3), the secondary system out-
age performance still saturates at outage floors because
the primary system pumps a high amount of co-channel
interference in return, and

o The coefficient 7 is not inversely proportional to Agp,
i.e., n does not go beyond 1 for Ay — O because
of the minimum operator inherited from the underlay
interference constraint put on Py. Therefore, Ap; plays
a more crucial role in decreasing opA}, and opA Al,’SW
in (39) than Agp.

,Snr
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N, St 1 N, S St N, si—1 ] Is,
o) o ) B
1 Pohgs I' (s1) Pp)\px —1 l Pyhgs I (s7)

1 +00 Isy+n
_rNol s — 1 sk 5 —yNo\""
X e Pshss H( ki ) (=1)&= Z‘Al,n ki, ..., k) P
0<ky,....k;<s,—1 i=1 n=0
! No (vPpl 1
T (14> kits +n|U I+Zkl+sr+nsr(l+1)+n+ = +—1). (33)
i=1 i=1 P” Pyhss — Aps
n n—mj n—mjp—--—mj—2 1
Al s k) = (=" Z Z Z -1 -1\ 34
m1=0 mp=0 mj_1=0 H 1mz'(k + s +m;) (kl + 8§ +n— Zz 1m>

No \* o

s () 2 No ! AP\ T (s i

f}/fﬁx ()/) = —)/S'_le_P:A(S)A“? (nr’ riVo ) E (Sr> (Sr ‘ l) (_1)1 ( )4 PS> (Sr + l +])
5] ', —DTI (s) Pyhgs ol i Jj No (s, +i—1)

0<j<sr—j

No 5 —1 . —1—1
J/Pp)‘«ps>+ StNO(Pp) S’Z(st_1> (_1)5; (H—l)—l7 (n ¥ No >s

XzF1<1,sr+i+j; syt —

Poss T (5, —1) Pshgshys = l T (s,)/ ! " P
/ (I+1)s,+n—1
N s s M+ & —vNo
xe~ P Z <r)1_[<r >( 1)( Z 1 )ZAI+1 n(kl,,..,kl,k_1)<
0<k<sy k i=1 kl PS)\'SS
0<ky,...ky <sy—1

1 1

y (+1) P, 1

xT (l+k+2ki+sr+n>U<l+k+2ki+sr+l’l s (14+2)+n+1, P—IJ(ﬁJr;)). (35)
i=1 =1 oo

Dyvsy
(D)™ e e N (5 sr—1 Sk
Flo. = —E } izt ki
op s, sinr F(S )y, — / et 1_[ kl ( )
= <1

ki <sp—1i=1

—d N\ T+ 1)s, +n)
Sy s r
) X_: Al,n (kL o kl) < n)hxs ) <<I>5Sr L)(I—H)Sﬁ_n . (38)
Nhss )\ps

Using the concept of generalized diversity gain [24], the With this prior understanding on the direct-transmission out-
achlevable dlversny gains (d] oy and dxlmr) and coding gains age performance, especially the impact of each TAS strategy

and c!. ) by the SNR and SINR-driven TAS strategies on the combined SINR statistics, we embark on the end-to-

( Anr sinr

can be deduced by rewriting (39) as end transmission outage performance of our system in the
_d! next section.
OpAs snr = (Cslnr/)‘PS) "
dl, =1lim;, % = 5,.5¢ V. END-TO-END TRANSMISSION OUTAGE
N log Aps PERFORMANCE
. s+ 1) nhg Our ultimate goal in this paper is the exact derivation of the
Conr = —F s 4 l)ﬁ o, end-to-end transmission outage probability of the proposed
| ) e al (41) incremental cognitive MIMO DF relaying system. Using the
OPA; sinr = (Cgine/2ps) " total probability law, it is given by [32, Eq. 7-8]
dL  =1lim, _ % = §,8¢
sinr PS IOg )\pé ,
1 s—>5 5,58 S—r
= . (Sr)ﬁ r (Sr n %>s,- i op; =P (yk <Puy <@ )M
Csinr = 1 s Az Ay

s

1 L _9 1
Iy 2( 2 r
T (Sr5¢ 4 5p) 5o +P (Vk <®gyin < <I>S) Py~ =),

As a result, both TAS strategies achieve the same [N
diversity gain yet the SINR-driven TAS outperforms its As 1-4
SNR-driven counterpart in terms of the coding gain. (42)
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where k and k' are selected depending on the TAS/MRC
strategy being adopted during both relaying hops.

A. DERIVATION OF A; AND A3

Due to the independence between the random channel vectors
h,i’sas and h]~" fork € {1, ..., s}, the TAS criterion used
by S-Tx does not impact the derivation of A; in (42). That is,
the channel connecting S-Tx and Re is regarded as a SIMO
channel. Therefore, A| can be deduced from (26) as

A1 = Fypos () (43)

after making the following change of parameters Ag; = Agp,
Aps = Apr, 8¢ = 1 and finally s, = r,.

As for the probability Az in (42), it is viewed as a particular
case of Aj since

Az = Ay (44)

when 7, = s;, Ayg = Ag and A, = Ayp. The latter equality
implies that P, = P;. Hence, we proceed with the derivation
of A, according to both TAS/MRC strategies for an arbitrary
Ye, Ays and . Then, we deduce A3 from the final expression
of A, by making the aforementioned change of parameters.

B. DERIVATION OF A, FOR THE SNR-DRIVEN
TAS/MRC STRATEGY
According to (14) and (15), Ay = A can be expressed as

, PX| PX{ +P.X;
A=P|l—t— <Ps——— < 0|, 45
P,Z{ +No PyZ; i+ No

where X;l given by (19) and X; = Hhﬁ_"‘ H2 are independent
but not identically distributed variables. The CDF of X; is
given by (21) where s; and Ay are being replaced by r, and
Ars, respectively. On the contrary, ZYI] in (20) and
2
1,s— 1,p—s 2,p—s
hslY st h, +h’_” hy

el i Vaal &

are dependent yet identically distributed A y,-mean Exponen-
tial variables. Given the distribution of the marginals, it is
not necessarily true to deduce that the joint PDF of Z;, ! and

- follows a bivariate Exponential distribution. Indeed this
1mphcat10n does not hold true in our case of study. However,
conditioned on hl 575 and h.7*, the generating complex
Gaussian variables of Z;l,

2 .
S1, 0 T

(46)

h},s—)sth,p—m

S 47)
A=

and Z2

S1, I
h'l,s»shl,pﬁs _i_h;_”h%pas
J TR

appear to arise from nonsingular linear combinations of inde-
pendent Gaussian variables. Therefore, they jointly follow a

(48)

23488

bivariate complex Gaussian distribution. As a result, the joint
PDF on1 and 22 » conditioned on X1 =xjand X; = xp is
a blvanate Exponentlal distribution that is given by

_ («&#»4.2)2)
Aps (1—px 2 »
62 . Io Pxa/Z122
)‘ps (1 _on) PS (l _on)
xU(z1)U(z2), (49)

where p, squared is the correlation coefficient between Zl
and 22 ;. conditioned on Xll = x1 and X; = xo, and I ()
is the zeroth order modified Bessel function of the first kind
whose series expansion equals
+00 (%Zz)l
@)=} 5~ (50)

i=0

stl 72 (ZI,ZZ) =

Slr

Lemma 2: The correlation coefficient between Z; ! and Z i ;
X1
X1+x2

while its averaged variant p> = E [X 5/ (X L+ X,)] can be
4

conditioned on X&l1 = x1 and X; = xp is given by Px =

expressed as in (51), as shown at the top of the next page.

Proof: See Appendix F. [ ]

We proceed now with the derivation of A, starting from
equation (45). It can be rewritten as

= 1]

(Zl » 2) Ix; (xz)fxg1 (x1)

x dx1dxadz1dzo (52)
—_ STe 7,471 +§IR3 ® (53)
(Gashrg) " T (52 | 2 T |

where R = {R1 U R, UR3} is our four-dimensional inte-
gration region that can be subdivided into three distinct sub-
regions as
Ry = { (x1,x2,21,22) € R™10 < x; < B,
1

0<x < g(ﬁ—xl),0<zl,0<z2}
Ry = { (x1,x2,21,22) € RM10 < x; < B,
E(ﬂ —x1) <x2,0 <z,

1 54
- (=B +x1 +dx) < Zz}

R3 = { (x1,x2,21,22) € R |8 < x1,

1
0 < x2, 5(—;9 +x1) < 21,

1
E (=B +x1+6x2) < Zz}

“In the particular case of X&ll and Xi2 are identically distributed in

addition to being independent, we would have easily obtained p2 =
E [X&11 / (X&Il +X;)] =F [X;/ (X; +X&11)} = % compared to the general

expression (51). This case arises in the calculation of A3 in (42) reflecting
the event in which S-Tx transmits during both relaying hops.
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si—1,s, re—1,s, .
2 StTe wil,iz . wi3,i4 r (Sr + 14)
pT = - C(sr+i2+1) - —
I (s Z AT Z aatr @sr i i)
0<ip<iy (ny—1) 0<iy <iy (sr—1)
1 . . . . . )‘rs (il + 1)
X———— o F 1 s, +i+ 1,28, +i0+ig; 25, +b0+is+1; 1 — —— ). (29
Ass (i3 + 1)

int1 2sp+ir+ia
)Lrs

wftflasr
1,02
Ip, = Yy Mo

2
0<iy<s;—1 Ass
0<ip <iy(sr—1)

_ B(i3+1) Srtia=l <i3 +1

0<iz<re—1
0<igy<iz(sr—1)

Ars

re—1,s, . . ; .
3 Vi D (s, + i) T (s, + i) ( Ao )“+’27<s +is (11+1)ﬁ>
ok (@ ' i+ 1 P T

>h+u

" 3+1 i +1
—e s ) ,3”+’2+mr (m+1) 1F; (sr +iys,+ib+m+1;8 ( - )) . (56)
=0 Arsd Arsd Ass
si— 1,8, re—1,sy . . srt+ig—1
v il [ (sp+ig) T (sp +ip) —p(B3El4 1
Ig, = Z z],ziz Z 13,:? (sr +i4) ' ( rsti2)e ﬂ(xms +lpv°‘) Z T (m+1)
0<iy<s;—1 )"S?Y 0<iz<re—1 }\rt' (ﬂ =+ ) T m=0
0<ip<iy(sr—1) 0<iy<iz(sr—1) Ars Apset
i3+l U\ i3+1 i +1
X + SrrRT R s, i s, i +m 41, — . 57
( e Amo[) B 1F1{ sr '2 r iz B s . (57)
. w;t;zl’sr wlr;l_ztl Y )Lzéa - V) ew
Tpi)= ), —5— ) ry G > ()
0<iy<si—1 Ass O<iz<re—1 A5 o vmo U ps“ w=0
0<ip<iy (sr—1) 0<iy<iz(sr—1)
+00 00 .
L (G +D) | 245 Sptig+w—u—v _(G3+D) ) 2 (=B+x1)
% /xfrflerHz (_’3+xl)v+u—we ( Xss +>\pm)x1 f X — e ( Ars +ApSa)X e tpsoxa dxadx;. (58)
(xl +x2)l+ —u—v

B2 (Ppz+No)

P.X
/ ( Pox + ! < &g ..

);
+00
Azzf
0

a = x! 71 (X,2) (61)
D, | f X, z) dxdz. 6
PZX - x,z+N0 y sll 11

Ar(x,2)

over each the integral in (52) will be carried on. In (54), o =
?P” , B = e NO and § = & 7 Given (22), the first quadruple

1ntegral IR, over the reg10n R1 in (53) can be expressed as

B +(B—x1)
Xl )(2

Ir, = (1)~ e R T

0 0 x| si—1 X re—1
Xy (s,, —> y <s,, —> dxpdxy. (55)
)\'SS )"VS

It can further be developed using the result of Lemma 1,
[35, Eq. 3.351.1] and [35, Eq. 3.383.1] to obtain (56),
as shown at the top of this page, where 1F;(.;.;.)
denotes the Kummer confluent hypergeometric function
[35, Eq. 9.210.1]. Following the same steps, Z, and Zp,
(i) can also be derived using [35, Eq. 3.351.2] (instead
of [35, Eq. 3.351.1] for the derivation of Zg,), (49) and
[35, Eq. 8.352.2] as (57) and (58), as shown at the top of
this page, respectively. To the best of the authors knowledge,
the double integral in (58) cannot be resolved in closed form.
Therefore, we resort to its accurate numerical integration
using MATHEMATICA.

At this stage, we conclude with the derivation of Az
then A3 in (44) for the SNR-driven TAS/MRC strategy and
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consequently the derivation of the end-to-end transmission
outage probability (42) of our incremental cognitive MIMO
DF relay system under this TAS strategy.

C. DERIVATION OF A, FOR THE SINR-DRIVEN
TAS/MRC STRATEGY
It follows from the SINR-driven TAS/MRC criterion pro-

posed in (16) and (17), that A, = A, and

; PX{ PX{ + P, X;

Ay=P| —7"— 2—<<1>S . (59)
Pz} +N0 P,Z}  + No

The derivation of Az is too involved because of the cor-
relation linking most the variables in (59). A summary of
the relationship between all pairs of variables in our system
is shown in Table 2. Despite, we develop A, in a general
integral format, then to get much intuition into its exact
derivation, we proceed by considering the particular case of
single receive-antenna at S-Rx, i.e., s, = 1.

The right-hand side event of (59) can be rewritten as

PX} + P,X: PyX{ + P, X;
S| S max | ——l—— (60)
P,Z2 . + Ny T kellrd | P 022 .+ No

C]r
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TABLE 2. The relationship between each two variables resulting from the
use of both TAS/MRC strategies. L and « denote for the independence
and dependence, respectively.

Variables SNR-driven TAS | SINR-driven TAS

(si = 8,7 =7) (s; = 8,7 =17)
X5 X2 L o
X Z3, L x
XY | ZZ . or ZS21 s 1 %
X2 z} L o
ng Zgl, or ZGI’92 1 o<
Zi, | 22 yor Z2 o~ %

To expand A», we condition both events in (59)on Xxll and Z-&ll .
Consequently, we obtain (61), as shown at the top of the
previous page, where the conditional probability A5 (x, z) can
in turn be expressed as

te

+00
. Pox 4+ P.X
A (x,2) = /P Zs—rk <®; | fv Wdv,
Zk-lvk}x,z,v
0 Py, X + No
(62)
where V = ||h2’1’_’5 ||2 Expression (62) has resulted from

applying the same approach used in Subsection IV-B. In (62),
the variable Z-jzl’k|x, z,vfork € {1,..., r.}is given by

12
Z il zv = )«/x_z+h,’<_”Hh%”’_)‘Ye_‘9 v,  (63)

where the random variable 6 corresponds to the argument
of hl’s_)sth P~ that is independent of hr_”H h?’p_”. After
bemg properly scaled, it turns out that Z Gk v follows a
non-central Chi-squared distribution. Therefore the deriva-
tion of As (x, Z) involves knowing the bivariate PDF of
2Xk /Ars and 2Z v/vA,s as central and non-central
chi-squared random varlables, respectively, with different
degrees of freedom and noncentrality parameters. To the best
of our knowledge, the bivariate PDF in question has not been
derived yet in the literature. As a starting point, we resort to
the single receive-antenna case at S-Rx in order to get some
insights into the derivation of A in (59) as the latter appears
to be too complex to evaluate for an arbitrary Sy

Theorem 2: The bivariate PDF of X and Z Lk ’x z, vin the
case of an arbitrary non-negative reals x, z and v,and s, = 1
is given by

ka»szl ey (2, 22)

e_XZ/)\rs

Arsn\/4xzx2v - (122— (xz + x2))? ’
(ﬁ — Q/xzv) <7< (J)Tz + 4/x2v)

0; Otherwise.

2 (64)

Proof: See Appendix G. [ |
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Note that the joint PDF in (61), fy1 71 (., .), now reduces
fors, =1,x >0andz > 0to b

x )S;—l e )\&‘y e M;s

ft 2 (D) =5, (1-e —=— (69
sS DS

because both variables XSl and Z 1 becomes independent. Let
the probability inside (62) before raised to the power of r, be
denoted by Az (x, z, v). As aresult of Theorem 2, it can now
be expressed as

A2 (.X 2y V) f/ka ZZ

where 7 = {T71UT,UT7T3} is a two-dimensional
region that, for a given z > 0 and 0 < x <
(O} (sz + No) /Py, defines the sub-regions over which the
inequality (Psx + Prx2 — ®sNp) < 22P4P,/ (x + x2) holds
true. It can be divided into three distinct sub-regions

(Xz, 22) dxodzp,  (66)

Ti=1 (22 eR?0<z0<x <8,
1
Oszfg(ﬂ—X),OSZZ}
T=1(nn)eR?0=<z0=<x<8
1 1 (67)
g(ﬁ—x)<X2,&(—,3+x1+3xz)<zz}
=102, eR?0<z,8<x<B+az
1
Ofxz,a(—ﬂ+x+3x2)<zz},

where the parameters «, 8 and § are similarly defined as in the
previous section. Note that it becomes not trivial to precise 7
if we add the definition domain of the bivariate distribution
in (64) to the system of inequalities (67) as it will involve
solving quartic inequalities. Indeed, we replace (64) as is into
(66) and carry out the double integration over 7, 7, and 73.
After usual mathematical manipulation, we derive Az (x,z,v)
as shown in (68), as shown at the top of the next page, where
the function G (.) is given by

11; u<-—1
Gu)=1{—arccos(u); —1<u<1 (69)

T

0; Otherwise.

Finally, we substitute (68) into Az (x, z) which in turn,
raised to the power of r,, is substituted into (61). The
resulting expression of A, is a three-dimensional inte-
gration over v, x and z, successively, without count-
ing the integral over x; in (68). Clearly, it is difficult
to evaluate A2 in a closed form for the SINR-driven
TAS/MRC strategy even in the single receive antenna case
at S-Rx.
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L0

“+o00 X9

Ay (x,z7,v) =

+oo  _xp
(1 B e_%(ﬂ_)‘)) N / ekm G ((—,3 +x+68x) — o (xz—i—xzv)) doy:
rs

0<x<
200 /X7vX2 sx=p

(68)

ors

200 /X7VvX)

0
0;

/efm ((—ﬂ+x+5x2)(x+x2)—Ot(xz-l-xzv))
g dxy;

B<x=<pB+t+az

Otherwise.

D. EXACT AND ASYMPTOTIC OUTAGE ANALYSIS
Depending on the adopted TAS strategy, we replace A, and
A3 by Az and A3 or Az and A3 into (42) to evaluate the
end-to-end outage probability of our incremental cognitive
MIMO DF relaying system as

0Py = A3A1 + A2 (1 - A1) (@)

S (70)
0p3 iy = A3A1 + A2 (1 = Ay); (D)

for the SNR and SINR-driven TAS/MRC strategies respec-
tively. The outage probability floors opF? s.snr and opF f sinr
can be deduced from the final expressions of op?’m, and
opi sine 0 (70) as P,/No — +00, respectively, by setting
a = ®;/n, B = 0and § = £ where « is given by n
in (40) with Ay, is being replaced by A,,. Following the
approach used to derive the asymptotic expressions of the
direct-transmission outage probability, (70), as Aps — 0, can

be approximated by

(71)

where d2,. = s, (s; +,) is the generalized diversity gain
achieved by the SNR-driven TAS while dfmr = (s +re)
is that achieved by the SINR-driven TAS for s, = 1. It is
quiet important to note that the terms that decay slowly in
the summations in (70) are the second ones, i.e., A, in opf’ o

and A, in op?’smr, which justifies their appearance in (71).

As for the achievable coding gains c2,. and ¢, , they are
given by
2 +0o0+00 s,s,+1 1 s,re
2 SiTeSy,
Conr = 5r3t)"srre( )v,-i-r,_, ‘ 1!2 / (CIl +q2)t+l
0 0
8
T <1 i (g1 +q2) (1 + Q2)>
q2 o
S
(a1 + ) sr(st+re)
xF(L%-ﬂ—ﬁim>d 2dgy (72)
q2
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and

+

o0 g

/xv,—l —z/ —v
0

+00
y /g<(X+<SX2)(X+X2)—a(xz+X2V)>dx2
0

sinr —

o
8
0\

Te

20 /7vxx)

1
(st+re)

x dvdxdz (73)

for s, = 1, respectively. The double integral in (72) can
further be developed using [35, Eq. 8.352.2] as is the case
for I, in (58). The function G (.) in (73) is already given
by (69). Finally, we deduce from the asymptotic outage
analysis of the end-to-end transmission of our incremental
cognitive MIMO DF relay system the following remarks:

o Both TAS strategies under investigation achieve the
same generalized diversity gain yet the SINR-driven
TAS strategy has the advantage of achieving a better
coding gain than the SNR-driven TAS strategy.

o Incremental cognitive MIMO DF relaying plays an
important role in the enhancement of the achievable
system diversity gain. In particular, s; and r, play inter-
changeable roles. This implies that whenever S-Tx can
not support multiple antennas, Re is a good substitute in
guaranteeing the same diversity gain.

o Since the second-order statistic A,; of the channel
between P-Tx and S-Rx has a crucial impact on the
overall system outage performance, it is highly recom-
mended to adopt scheduling algorithms where S-Rx is
selected on the basis of low A values.

VI. SIMULATION RESULTS AND IMPLEMENTATION
PROSPECTS OF BOTH TAS/MRC STRATEGIES®

In this section, we confirm the correctness of the outage
probability analysis carried out in the previous two sections,
and importantly, compare between the SNR and SINR-driven
TAS strategies proposed in the context of an incremental
cognitive MIMO relaying setup. We give more insights on

5Throughout this section, the derived expressions involving infinite series
are all convergent and truncated to N < 200 terms to achieve a relatively low
truncation error € [40] in the order of 1073,
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FIGURE 1. The MRC combiner output SINR PDFs (27) and (35) when the SNR and SINR-driven TAS/MRC strategies are adopted, respectively. Both
PDFs are compared against the one generated according to approximation (32). For both figures, we have taken Ass = Asp = Aps = 1, Pp /Ny = 10dB
and Q; = —5dB as practical system settings that can arbitrary be modified. The figure on the left (a)is generated for s; =5 and s; = 2, whereas the

figure on the right (b) is generated for s; = 2 and s, = 5. The index s; in f s—>s (y) equals either $; or s; depending on the TAS/MRC strategy being

utilized.

our results and discuss the implementation prospects of both
TAS strategies under investigation.

A. PDF OF THE DIRECT-TRANSMISSION RECEIVED SINR
AT S-Rx AND SOME INSIGHTS ON APPROXIMATION (32)
Fig. 1 shows the curves of the derived PDFs in (27) and (35)
for both TAS strategies, thereby confirming the exactitude
of our findings in subsection IV. As the receive antenna
number s, increases, as illustrated in Fig. 1-(b), the approxi-
mation (32) leading to

Jrims V) R seFyms (V)™ e ) (74)

becomes tlght because the correlation between the received
SINRs after MRC y;~* weakens. The evidence of this
claim is justified by evaluating the correlation coefficient ¢
between the variables Zk1 in (31) that is found to be inversely
proportional to s, and exactly equaling > = 1/s,. Hence,
a typical scenario for which (74) holds as a tight approxima-
tion arises if a large-scale receive antenna array is deployed at
S-Rx. This reasoning is valid only for the direct transmission,
otherwise, (74) may not be adequate to approximate the PDF
of the equivalent received SINR during the second relaying
hop as the correlation between the resulting system variables
become much more involved. From Fig. 2, we point out
that the PDFs corresponding to both TAS strategies tend to
approach each other for low values of A, and got clearly
separated for high values of A, reflecting the dominance of
the interference from P-Tx on S-Rx. If the primary system
interference on the secondary system is neglected, i.e., Ay —
0, the SINR-driven TAS strategy reduces to its SNR-driven
counterpart. Therefore, the former is viewed as an optimal
interference-aware strategy that outperforms the latter over
the entire primary system SNR ratio and for any arbitrary
secondary system settings.
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Frape (1)

FIGURE 2. Comparison between the received SINR PDFs when an SNR
and SINR-driven TAS strategies are adopted. It is assumed that
Ass =Asp =1,Pp/Ng =5dB, Q; =0dB and s; in f s—>s (y) equals

either s; or s; depending on the TAS strategy bemg utilized.

B. DIRECT-TRANSMISSION OUTAGE PROBABILITY
In Fig. 3-(a), the analytical expressions of the direct-
transmission outage probability for both TAS schemes are
depicted and compared to those found by Monte Carlo sim-
ulations, whereas in Fig. 3-(b), we separately plot the outage
probability ﬂoor gap between both TAS strategies, A =
Fy sinr JopF] s.snr- OUr curves are generated for different
antenna configurations. Once again, our findings are con-
firmed by simulations to be exact and accurate. Pertaining
to Fig. 3-(a), the secondary system transmit power Py is
allocated either in a fixed or adaptive manner as described in
subsection II-B. Apparently, the former leads to severe perfor-
mance degradation as opposed to the latter leading to a pro-
portional outage performance enhancement with the primary
system QoS. In the adaptive power allocation scenario, the
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FIGURE 3. (a): The direct-transmission outage probability op;’s,,, and op; sinr at a certain threshold &5 = 22 _ 1 versus the primary system SNR ratio
Pp/Ng while having Ass = 1, Asp = Aps = 0.1 and Q; = 0dB fixed. (b): The outage probability floor gap between (37) and (38), appearing when

Pp/Ng — +00, is calculated for different antenna configurations.

condition Q; > 0 according to (4) must hold or equivalently
the primary system SNR ratio P, /Ny is required to be greater
than a certain threshold Qy;,dB, i.e.,
P [
T et
0 dgplog ()

so as the secondary system can coexist with the primary
system on the same spectrum. Our simulations in Fig. (3) are
conducted with Q;, = —0.1dB in order for the x-axis to be
defined starting from P,/Ny = 0dB, and ¢, = 0.01. The
value of Qy, can arbitrary be modified as a function of the
primary system settings ®,, A, and &,.

(273
]0,

1) IMPACT OF ANTENNA CONFIGURATION

Fig 3-(b) shows the gap between both TAS strategies in terms
of the ratio between (38) and (37) for different antenna con-
figurations in the case of an adaptive power allocation is used
by S-Tx. Clearly, the superiority of the SINR-driven TAS gets
more pronounced for large-scale MIMO systems reflecting
its co-channel interference cancellation capability compared
to its SNR-driven counterpart. For instance, the outage prob-
ability floor gap for a 6 x 6 cognitive MIMO system is
A = opF|./opFl, = (1.0784/1.43251) x 107
We mention that this gap is attained in the high primary
system SNR regime although the beginning of its appearance
starts from low values of P, /Ny as captured by Fig. 3-(a).

2) IMPACT OF THE SECOND-ORDER STATISTIC Aps
Fig. 4 depicts the outage probability floors opF SI’W and
opF, 91’ sin DUt NOW as a function of 1/4,,. When large-scale
variations of the interference channel between P-Tx and
S-Rx are taken into account, A, can be viewed as inversely
proportional to the distance between P-Tx and S-Rx. This
means that the greater 1/A,; is the farther P-Tx is seen
from S-Rx. Therefore, the outage probability floors opF

s,snr
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FIGURE 4. The direct-transmission outage probability floor for both TAS
strategies versus the inverse of ) ps for different antenna configurations
while Ass =1, Asp = 0.1, Q¢, = —0.1dB and &p = 0.01 are fixed.

and opFSI’SW decrease as P-Tx goes far from S-Rx causing
less interference on the secondary system. The gap between
both TAS strategies widens for loaded cognitive MIMO con-
figurations as the SINR-driven TAS strategy leverages all
available cognitive MIMO system diversities to optimally
reducing the primary system interference impact on the sec-
ondary system. Note that the general nature of our derived
analytical framework serves to evaluate the secondary sys-
tem outage performance under different system settings and

scenarios for both TAS strategies.

C. END-TO-END TRANSMISSION OUTAGE PERFORMANCE
During the second relaying hop, our cognitive s; x s, MIMO
relay system can be viewed as a virtual cognitive s; X 2s;
MIMO system thereby most of the insights provided in the
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FIGURE 5. (a): Comparison of the derived end-to-end outage probability (70) for both TAS strategies under different MIMO relay system
configurations while the parameters Ass = 1, Asy = Ars = 0.4, Asp = Aps = 0.1, Apr = 0.6, Arp = 0.5, &5 = 22, ep = 0.01 and Qg, = —0.1dB are
being fixed as exemplary parameters. (b): The end-to-end outage probability (70) versus ds, for both TAS/MRC strategies.

previous subsection hold true herein as well. However, we are
now much more interested in assessing the end-to-end outage
performance of our system, in particular, the advantage of
relaying and transmit diversities that are jointly targeted in
the proposed SINR-driven TAS strategy.

1) IMPACT OF ANTENNA CONFIGURATION

In Fig. 5-(a), our derived analytical results of the end-to-end
transmission outage probability (70) for both TAS strategies
under focus are compared and validated by simulations. Note
that the curves representing the SINR-driven TAS/MRC in
the case of s, = 1 corresponds to the end-to-end transmission
outage analysis carried out in subsections V-C, V-A and V-D.
As already pointed out, for situations where s, > 2, the end-
to-end outage probability when an SINR-driven TAS/MRC
strategy is adopted becomes too complex to evaluate ana-
lytically, therefore, we resort to Monte Carlo simulations as
depicted in red solid lines in Fig. 5.

2) IMPACT OF RELAY LOCATION

Fig. 5-(b) shows the end-to-end outage probability as a func-
tion of the distance between S-Tx and Re. For simplicity,
we consider a two-dimensional squared geometry [11] of
our cognitive MIMO relay system where P-Tx, P-Rx, S-Tx
and S-Rx are positioned at locations of coordinates (1,0),
(1,1), (0,0), (0,1), respectively, and Re moves across the line
between S-Tx and S-Rx. Our path-loss model is assumed
to be exponentially decaying such that A,, = d_,° where
dgp 1s the distance between the transmitting node of index
a and the receiving node of index b, and « is the path-loss
coefficient. From Fig 5(b), we observe that the optimal relay
location is centered around d;, = 0.5, but tends to shrink as
s increases and enlarges as s, decreases. This is true whether
the secondary system is operating at low or moderate-to-high
primary system SNR ratios.
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D. IMPLEMENTATION PROSPECTS OF BOTH

TAS/MRC STRATEGIES

1) ANTENNA INDEX FEEDBACK LOAD

During both relaying hops, the secondary system trans-
mitting nodes need to identify the index of their transmit
antenna. This index is assumed to be selected by S-Rx but
fed back to either S-Tx or Re via an error-free load of
max {[log, (s¢) | , [log, (re) |} binary bits where [u] refers
to the smallest integer greater than or equals u. In this regard,
both TAS strategies are alike.

2) CSI ACQUISITION AND ANTENNA SELECTION

Assuming the secondary system receiving node S-Rx is capa-
ble of acquiring complete CSI about the links {s — s} and
{r — s}, it can simply identify the index of the transmit
antenna at either S-Tx or Re according to the SNR-driven
TAS strategy. Yet, for symbol decoding purposes, S-Rx is
required to also acquire complete CSI about the interfer-
ence link {p — s} and determine the primary and secondary
transmit power levels in addition to the AWGN power spec-
tral density. Altogether, these parameters are the prerequi-
sites of the SINR-driven TAS strategy. Hence, while the
SNR-driven TAS strategy can be applied at an early stage
of the symbol decoding process at S-Rx, its SINR-driven
counterpart requires additional parameters that are needed
anyway in the decoding process at S-Rx. This justifies the
performance/complexity tradeoff by which both TAS strate-
gies are governed.

3) TAS IN BEYOND 5G WIRELESS COMMUNICATIONS

In LTE, the concept of TAS was used as a cost-effective
means to reduce system complexity and power consumption
at the user equipment side while reaping the benefits of multi-
antenna systems. Among other advantages, its flexibility and
adaptability [33] to be coupled with different MIMO variants
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such as spatial-division multiplexing and space-time block
codes makes it a potential technology candidate for future
wireless networks. Importantly, TAS can also be envisaged
for massive MIMO systems along with spatial and index
modulations to mitigate co-channel interference in a more
sophisticated way [34]. In beyond 5G wireless networks,
the sources of interference are diverse and sometimes con-
trolled as is the case in the cognitive underlay paradigm.
Therefore, in order to leverage the antenna selection benefits,
particular efforts should be paid to the joint design of efficient
antenna selection algorithms at the transmitter and receiver
sides.

VII. CONCLUSION

We have conducted an exact and asymptotic outage perfor-
mance analysis of incremental cognitive MIMO DF relaying
systems for two TAS strategies that are driven by maximizing
either the received SNR or SINR ratios. For each relaying hop
and each TAS strategy, we thoroughly analyzed the statistics
of the received SINR and derived new results in terms of
the direct and end-to-end transmission outage performance.
Finally, our analytical and simulation results are evaluated
while revealing the accuracy of our developments and opti-
mality of the SINR-driven TAS strategy.

APPENDIX

A. PROOF OF PROPOSITION 1

To resolve (2), it suffices to derive the primary system outage
probability op,. Since P-Tx and P-Rx are equipped with
a single antenna, the primary system falls in outage if the
received SINR at P-Rx (at each relaying hop) is less than a
certain threshold @, i.e.,

o =P (X _a,). (75)
v PZ+Ny 7

where X = Lh’fjp ? and Z = hizp ? are the power
gains of the channel links {p — p} and {s — p}, respec-
tively. Kindly note that X and Z are independent yet not
identically distributed Exponential random variables with
parameters A,, and Ay, respectively. The index k in hi_k)p
refers to the transmit antenna selected by S-Tx. Using the
total probability law through conditioning on Z, (75) can be
rewritten as

+0o0
opp = / P <X < % (PZ+N0)>fZ (Z) dZv (76)
14
0

—Fy (‘,f%’ (Pz+N0))

(efﬁw-p/)\sp) U(iz) and Fx (x) =

U(x) whereas U(.) is the unit step function.
Substituting the latter functions into (76), we obtain via

where fz7(z) =

X
1—e *m
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simple integral manipulations

“+0oo

7‘DP(P3+NO) eiﬁl’
opp = f <] —e Pplpp ) . dz 77
sp

-1
+ 1) . (78)
P)‘PP

It follows then that the solution P to (2) is given by (3).

=1—e Priow

_ ‘I’;No (CD,,PAS,,

B. DERIVATION OF EQ. (24)
By treating ¥(/, x)X as a binomial, we get

1 A\ 0
B . k k - 1 lx,
v,xf =" ) =Dte (D= (79)
i i!
i1=0 i=0
k k ' i1(I-1) '
=2 () v X el 0
i1=0 ir»=0

where, in (80), we explored the fact that the above
(I — 1)-degree polynomial to the power of ij is also a poly-
nomial whose degree is i1 (I — 1). The resulting polynomial
coefficients are given by

(i2)

1 -1 )Ci i

k.l

Pirin = '_!Dx Z m : 81

ip! i
x=0

In (81), D, [.]92) denotes the irth order derivative oper-

ator with respect to x. Hence, (81) can alternatively be

expressed with the help of [35, 0.314] for iy € {0,...,k}

and ip € {0,...,i1 (I — 1)} in the form of the following
recursion
k.l .
(Pil’,() = 17 1220
in(ip,[—1) . . . .
1 min(iz (iziy —ip +103)
kI 3i) — 2+ 13) gy .
(pi1,i2 - l_ Z 0 i1,ip—i3’ I<i
2 : 13:
i3=1
(82)

k .
resulting in (24) where wi]j’liz = ( ) (=4 gofl’ll.z.
, it .
C. PROOF OF THEOREM 1

To accurately derive (28), we rewrite the variable Zk1 in (31)
as

1,s—s" ; 1,p—s 2
hk,S*)S k
where Ykl _ |h,1(’s_)sHhi’p_>S|2/V, V = Hh},p—m“z and
X! = Hh,i’s_””z. Note that X' and the newly introduced

variable Y kl are still dependent variables following Gamma
and Exponential distributions, respectively. However, to get
rid of the maximum operator in (29) after being plug into (28),
it suffices to condition the variable Zkl on V because the latter
appears to be the cause of dependence between the received
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SINRs, ¥ = PyX}/ (PpZ! + No) for k € {1,..., 5.
Hence, (28) can now precisely be expressed as

St
+00

P.X}
Fyr () = / Pl <y | . 39
4 PPX_§V+NO

where the PDF of the Gamma variable V is given by

v

sr—1,7 Tps

frv) = WU ). (85)

The difference between (30) and (84) lies in the exponent s;
that is now correctly appearing inside the integral.
Because the following quadratic inequality

hl,p—)sth,s—>sh1,s—>sth,p—>s

1 k k 1 1,552
2 < [m" ®6)
el
holds true in general for any arbitrary channel vectors h ,1{’5_”

and h1 P7% +£ 0, it can be proved that the joint PDF of X
and Yk v, fxl Y, |v( ) coincides with the McKay’s blvarlate
Gamma distribution [38] given by

(x =) eI
)\igr (s — 1)
for a number of receive antennas s, > 2. We deduce from
(87) that Xk1 and Y, kl are jointly independent from V. Hence,
the probability inside (84), after carefully defining our inte-

gration regions, can be rewritten as

P (y,f_” V< y)
¥No
Py

- =2~

—_ r— Ass

_ / GoD"Te B
Ass T (s — 1)

0 0

Pty G03) = U=y (87

Ji(y)
PLS(PP‘H_NO)

-

vNo 7}/N0X+PSX2
7 T

X

(x—y)" eI
LY € yde. (88
/ T =) PR 69

Ja(y.v)

It can be shown with the help of [35, 3.351.1] that the first
term 1 (y) of the right-hand side of (88) is the regularized
lower incomplete Gamma function,

N
T =7 (sr, ;—;) (89)

while the first integral in the second term 7> (y, v) can further
be developed as

#: (Ppv+No)

X

xS leT s
R
2 (v, V) T o0
rNo
Pg ) 1
P (v "
—(P No)— dx. (90
X(VP[JV (Ps( PVt O) x)) r O0)
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After making the change of variable 1 = J- (P,v + No) —
(90) can be evaluated by expanding the resultmg b1nom1al
inside the integral and using [35, 3.351.1] as

1

N
(=D ¢ P S'X_: sp = 1Y (Pshss \*
T T k Y

T2 (v, v)
k=0
—1—k
_ v (Pyov+Np)™ P,
e P‘Yfm%ycﬁk’ y v)
(va)s,— Pshss
On

Once we replace (89) and (91) into (88), raised to the power
of s;, the result can be treated as a binomial whose expansion
can be expressed as

S
P (y,fés V< y) '

— yNo \* N (st
: +
Y ("’ PSASS> l; !
! Al Lok
(- yNo \' T (=Dt e P P\ Zet R
xy | nr, 7
Pdss I (s) Y

5 ) 1—[ <Sr - ) Pyy) oY

0<ky,....kj<s,—1i=1

1y l . _prvl
X (va+N0)l(sr b Z’=1k’e Pslss

1
—yPyv
xHy(sr+ki, YTp > 92)
l:1 PS)\’SS

where we pulled out to the right the terms containing the
variable v. Prior to carrying the integration over v as in (84),
the product of the lower incomplete Gamma functions in the
last line of (92) is evaluated with the help of [35, 8.354.1] as

—yPyv
ki,
l_[ Y (Sr + ki Porss )

i=1

1
P Zi:l ki+l1s,+n
v ”V) . (93)

—Z.A (kl’”"kl)(_P)\

where the coefficients A‘;j'n (.,...,.) for an integer n > 0 are
given by (34). Finally, by replacing (93) into (92), we obtain
an exact expression of the CDF of )/:Y:‘]_” as in (33). Note that
the infinite summation in (93) might be avoided if we use
the approach presented in [36, Eq. 13] thereby the product
of the lower incomplete Gamma functions can be expressed
in closed form. However, the featured property of the infinite
summation lies in its exponent beginning from k; + s, (for

= 0) for each function y (s, + k;, —prv/PsAss) where
i ranges from 1 to /. That is, the product (93) results in a
polynomial whose first-term exponent is Zﬁzl ki + Is, that,
once replaced into (92), reduces with — Zle ki. As an impor-
tant consequence, (92) does not present any non-integrable
singularity points.
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D. PROOF OF COROLLARY 1
To proceed with the PDF derivation of the received SINR,
y-é{fs , it follows from (84) that

+o00

fV:Y'Sl_’S ) =s / P (yksas v < y)s,—l

X (DI ) +DT2(y,v)fv (v)ydv, (94

where D7 is evaluated as

yNo
J _ YNo ySr e P
DJ1 = -7 (sr,” )= ot (95)
Y sAss (;V_OSA) T (s;)
and
PLS(P,,erNO) 1 .
0 xSrThe T
DT> (y,v) = — / ==
ay AssT (sy)
yNo
Py "
P (v i
— (P Ny) — dx.
X(VPpV(Ps(pV+ 0) x>> !

(96)

Using the general Leibniz rule for partial derivative of inte-
grals and identical steps used to derive J» (v) (91), DT> (v)
can be expressed as

ysr—le—f’%& (=1)s! e_%
DIy V== <+ hosT (57 — D Py
(%) T A
) () e
k=0 14 Py (Ppv)”
x)/(sr+k—1,—PI:ASS>. ©7)

Adding D75 (y,v) to DJ1 (v) and replacing the result into
(94), it follows from applying the same approach used to
derive F,s—s (.) that the PDF of y.s‘fl_” is given by (35).

Sl

E. PROOF OF EQUATIONS (37), (38) AND (39)
As P, /Ny — 00, we obtain from (23),

1 +OO_ @SZ St e*i
Ost,snr = / VS Y Y dz, (98)
s§ ps
0

where n = limp, o 1% is given by (40). (98) is evaluated
N

+
using Lemma 1 as in (37). To derive the asymptotic expres-
sion of opF; snr- TOI Aps — 0, we make the change of variable
t= Aim inside the integral in (98). The resulting expression is

given by

DAt \

opF! = yis ,—p e ldz
p s,snr / y < r n)\tss )

0

Dhps \ 751 400

hps >0 MAss SrSt ,—1
N t’rite™dt, (99)
(sr)™

VOLUME 6, 2018

where we exploited the fact that y (n, ) =~ A*/nlas A — 0
for an integer n and real 1. Using [35, Eq. 3.351.3], (99) can be
expressed as (37). Pertaining to the SINR-driven TAS/MRC
strategy, (84) converges as Ap; — 0 to

+00 _v
sr—1 *ps

2 stV e
opFisim = / P <r/Xk1 < CDSYklv> [

(100)
0 )L;)rsr (s7)

Similar to the approach used to derive op § siny-» the probability
inside the integral in (100) now reduces from (88) to

L TR |
2 (=1 e mss S s — 1
P(Xl ¢,Y1):—
T = Pty T (5,) 2 k

k=0

k
Nhss D,y
X k, - )
( CDSV) Y (Sr * U)‘ss>

(101)

raised to the power of s; then substituted into (100), we finally
obtain an exact expression of opF i sinr that is explicitly given

by (38). Asymptotically, i.e., when A,; — 0, (101) converges
after making the aforementioned change variable to

(@S)\px>s’s‘ +00

Ass -1 —

Fr]( )st+l S‘Yt/‘[srsﬁ_sr le tdt, (102)
Sr

1 —
OpAs,sinr -

where the sum S is evaluated with the help of [35, Eq. 0.160.2]
in terms of the Beta function [35, Eq. 8.380.1] as

sr—1 k
s, — 1\ (=1
S = —— =B rsSr
kgo( k >(sr+k> (or-or)
_ 21—2sr6 (l s ) _ 21_2srﬁr (sr)
2’ r‘(%—i—sr)

The second line (103) follows from the use of
[35, Eqs 8.384.4, 8.384.1, 8.338.2]. Therefore, using
[35, Eq. 3.351.3], (102) can finally be rewritten as in the
second line of (39).

(103)

F. DERIVATION OF p2 AND p?
By definition, we have

172 2
. B[22 ;] - 23
A2 ’

(104)

where Z&1 and Z&2 ; are to be replaced by (20) and (46),

respectively, into (104). Then, by carrying the expectation
E [2&11 Z&ZM] firstly over h%’p_)s, we get

1241
Z§l Xi,1 A

VADC
E [zglzgj] —E (x‘ et X”f :X’) (105)
§1 i § i

1 .

g (A%
ps 1 ]

le + X;

(106)
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where the second line follows from carrying the expectation
over ZA-,l1 (105) recalling that Zill alone is independent of X 5,11
and X;. Hence, we have

pl=—— (107)
T (4 x)
and
X!
2 S
p-=E—"- (108)
X +X;

+00 +00

= / /)ﬁfx&ll (x1) fx; (x2) dxidxa, (109)
0 0

where fxl (.) is given by (22) while fx, (.) is deduced
from (22) by replacmg s; and Ag by r. and A, respec-
tively. To calculate p2, we expand Jxi () and fx; (.) using

Lemma 1 before being substituted in (f09). With the help of
[37, Vol 1: Eq. 3.1.3.5], we end up with (51).

G. PROOF OF THEOREM 2
According to (63), szl * |x, z, v expands for s, = 1 as

Zgzl,k|x, Z, v = x2 4+ Xkv + 2/ xzXpv cos (),

where €2 is a random variable that is Uniformally distributed
over [—, 7 [. Hence, the derivative of the CDF Feoq(q) (W) =
Fgq(arccos (w)) with respect to w results in

(110)

1
—; —l<w<l1
Jeos(@) W) = { T/ 1 — w? (111)
0; Otherwise.
We deduce that Z k!x z, v conditioned on X; = xp for

ke{l,...,r}is drawn from the following distribution
fZ-jzl * |x,z,v,xz (ZZ)
1 .
Az — (22 — (2 + xm)?

B R I Ve

0; Otherwise.

Since Xj is an Exponential random variable with parame-
ter A5, then by applying Bayes Theorem, we obtain (64) and
conclude with the proof of Theorem 2.
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