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The Packet Reservation Multiple Access (PRMA) protocol and its variants
have been considered as possible access schemes for communication media for indoor
communications, terrestrial communications and satellite communications. Most re-
cently, PRMA (and its variants) has been considered for applications such as beyond
third generation and/or fourth generation communication systems, cooperative com-
munication, and multimedia communication in dynamic environments.

In this dissertation, equilibrium behavior of general voice and/or data systems
employing PRMA are studied along with means for control of this behavior. The
main objective is to determine conditions guaranteeing a unique equilibrium for
these systems, as multistability can result in an unacceptable user experience. Sys-
tems considered include voice systems, voice and data systems, and voice systems
with high propagation delay (these are studied both for an error-free channel and a

random error channel). Also, various control schemes are introduced and their ef-



fect on these system is analyzed at equilibrium. Control schemes considered include
a price based control, state estimation-based control, and control using multiple
transmission power and capture. For each type of control, the effect of the control
on the equilibrium structure of the system is studied, in the spirit of the methodol-
ogy of bifurcation control. In bifurcation control, the number and nature of steady
state solutions of a system are managed by appropriate design of system control
laws. Several sufficient conditions for uniqueness of operating points of the PRMA
systems under the studied control schemes is determined. Numerical analysis of
the equilibrium equations of the systems is provided to support the analytical stud-
ies. The equilibrium behavior of voice systems and voice-data systems employing
frame-based PRMA is also studied. Effects of price based control on these systems
is analyzed. Further, the price based control studied in conjunction with the PRMA
systems is extended to a finite buffer finite user slotted ALOHA system, and the
equilibrium behavior of the system is studied using a tagged user approach.
Among the contributions of the dissertation are analytical sufficient conditions
guaranteeing a unique equilibrium point for the various classes of systems studied,
control law designs that result in improved system capacity, and extensive numerical
studies including comparisons with two previously proposed approaches. Analysis is
also given proving the Markovian nature of the system’s stochastic dynamics (under

some basic assumptions) and the existence of a unique stationary probability law.
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Chapter 1

Background, Motivation, and Outline of Dissertation

This chapter serves to provide motivation for our research and necessary back-
ground information for the rest of this dissertation.

Packet Reservation Multiple Access (PRMA) was introduced in [1] as a com-
bination of slotted-ALOHA [2], [3], [4] and TDMA (Time Division Multiple Access
Protocol) [5]. However, PRMA protocol can also be viewed as a variation of reser-
vation ALOHA with added features of speech activity detection and packet drop
probability. It is assumed that a speech activity detector in the PRMA protocol can
divide activities of a voice terminal into "on” or ”off” states. Further, the PRMA
protocol, in order to consider delay sensitivity of speech, can drop packets waiting
for transmission more that a predetermined threshold.

Also, it is noted that reservation ALOHA can be considered as an explicit
reservation protocol, meaning reservation packets are used for making reservation.
However, the PRMA protocol can be considered as an implicit reservation protocol
since no reservation channel is allocated. Also, as discussed later, in the PRMA
protocol, we assume that only speech terminals can make reservation (data terminals
cannot reserve time slots). In contrast, in the reservation ALOHA no difference
exists between speech and data terminals.

Since the PRMA protocol is based on ALOHA protocol, same nonlinear be-



havior and instability of ALOHA type protocols is seen in the PRMA protocols. For
example, based on a given set of parameters, a stable PRMA protocol is designed.
The stable protocol has an acceptable throughput and delay. However, it has been
shown that if parameters of the system and/or protocol changes, the behavior of the
system can dramatically change. In one example, a stable system designed based on
the PRMA protocol can have a unique operating point with small delay and hight
throughput. However, minor changes in the parameters of the system can result in
multiple operating points, some with very high delay and low throughput.
Combination of contention algorithm for burst-type data, reservation algo-
rithm for periodic-type data, and use of speech activity detector, makes PRMA
based protocols attractive. The PRMA protocol was introduced and has been
widely considered and researched for providing speech and data communications
in a terrestrial microcell system. Different variations of the PRMA protocol have
been proposed and studied, which a set of these variations is summarized in this
chapter. Also, modified versions of the PRMA protocol have been the subject of
research, with the goal of application to low earth orbit mobile satellite systems
(LEO-MSSs). These modified versions (such as the PRMA with hindering states
(PRMA-HS)) have taken into account high round trip delays that exist in satel-
lite communication. More recently the PRMA protocol and /or modifications of the
protocol have been studied for, for example, cooperative packet speech communi-
cations [6], multimedia communication in environments with dynamic nature (such
as motorways and airports) [7], [8], and [9], and beyond third generation and/or

fourth generation of communication systems [10] and [11]. Utilizing speech activ-



ity detector of the PRMA protocol and deploying a relay node in [6] introduces a
novel cooperative multiple access protocol for speech packets. Further, a centralized
Mini-slot PRMA protocol based on OFDMA /TDD (orthogonal frequency division
multiplexing / time division duplex) for access network architecture and media ac-
cess control technique for beyond 3G systems is introduced and studied in [10] based
on the system requirements.

Our goal in this dissertation is to address nonlinear behavior and instabilities
of the PRMA protocol. We will consider several variations of the PRMA protocol
(PRMA voice only, PRMA voice-data, PRMA-HS voice only, PRMA-HS voice-data,
Framed PRMA voice only, and Framed PRMA voice-data) and study bifurcations
that occur in their equilibrium state. Further, we consider several schemes to control
the bifurcations. These schemes will include price based control, control using mul-
tiple power level and capture effect, and state estimation-based control. Moreover,
we extend our analysis to PRMA protocols over random error channels.

Since ALOHA type systems are backbone of the PRMA protocols, in this
chapter we, first, review nonlinear instabilities and bistable behavior of ALOHA
type systems. Later, we review background information and modeling of PRMA and
Packet Reservation Multiple Access with Hindering States (PRMA-HS) protocols

and their stability issues.



1.1 Nonlinear Instability in Slotted-ALOHA and Reservation-ALOHA

Packet switching has found many applications in communications because of
its ability to handle traffic with a high ratio of peak-to-average. One application of
packet switching to radio channels is the packet radio. However, one important be-
havior of packet radio is its bistability, which means that the system can possess two
statistically stable equilibrium points, one in a desirable low-delay region, and the
other in an undesirable high-delay region. Since stability is statistical in nature, the
system oscillates between these two points. Unstable behavior of the synchronous
systems (S-ALOHA) was originally predicted by Rettberg [12] using a deterministic
model. Metacalfe [13] used a steady-state analysis to demonstrate existence of two
stable equilibriums. Kleinrock and Lam [14] also developed models to include effects
of system dynamics and control strategies. Carleial and Hellman [15] also developed
similar models independently to study bistable behavior of SSALOHA systems.

S-ALOHA: Consider a finite or infinite number of terminals transmitting pack-
ets on a shared communication medium to an access point (such as a base station).
The channel is slotted and each slot is equal to transmission time of a packet. Packets
arrive at terminals randomly and terminals can send their packets at the beginning
of next time slot (in case of deferred first transmission). A transmission in a time
slot is successful if a single terminal attempts transmission during the time slot. If
a collision happens, terminals will go to a retransmission state and will retransmit
their packets in future time slots according to some permission probability. If a fi-

nite number of terminals (M) are sharing the communication medium, this channel



can be viewed as a discrete-time Markov chain with M + 1 states, corresponding
to the number of terminals in retransmission mode. One-step transition probability
matrix can be written easily. The Markov chain can be shown to be irreducible,
aperiodic and positive-recurrent; therefore, stationary probability density function
exists. The system’s expected throughput at each state is calculated. Expected
drift is an interesting indicator of the system behavior, which shows how the system
tends to move in its random walk over the stat space. Depending on system pa-
rameters, a graph of expected drift may intersect a zero line at either one or three
points. In the case of one point, the system has only one equilibrium point and it is
stable because the expected drift’s graph changes from positive to negative at that
point. However, in the case of three points, the system has two stable fixed points
at the two ends and one unstable equilibrium point in between. Starting from state
zero, the system drifts toward the first stable equilibrium point. Note, however,
that the concept of stability is deployed in the statistical sense. Therefore, if the
system passes the second equilibrium point, which is unstable, it drifts toward the
second stable equilibrium point, which is in a region of states with a high number of
terminals in retransmission mode and high delay. Usually the system will not return
to the desirable stable equilibrium point. The same behavior is seen in stationary
probability density of the Markov chain. In the case of only one stable equilibrium
point, the probability density is unimodal, with a peak around the stable point.
However, when the system exhibits two stable equilibrium points, the probability
density function becomes bimodal with two peaks around the stable points.

Kleinrock and Lam [14] used a fluid approximation to study the stability be-



havior of ALOHA protocol with an infinite population model. They calculated
expected channel throughput at each state using an equilibrium contour. They also
calculated a channel load line as channel input. The intersection of these two graphs
is the equilibrium point(s) of the system. As Kleinrock and Lam defined, a slotted
ALOHA channel is said to be stable if the equilibrium contour and its load line
intersect exactly at one point. Otherwise, the channel is unstable. A point on the
load line is said to be a stable equilibrium point if it acts as a “sink”. If it is the only
stable point, it is a globally stable equilibrium point. Otherwise, it is a locally sta-
ble equilibrium. Further, an equilibrium point is said to be an unstable equilibrium
point if fluid flow emanates from it and this is the same bistable behavior previously
observed using the fluid approximation by Kleinrock and Lam. Jenq [3] showed
that both the input-output packet flow balance principle (used by Kleinrock and
Lam) and the concept of expected drift (used by Carleial and Hellman [15]) used
for stability analysis of the slotted ALOHA system are mathematically equivalent.
Jenq also showed that the slotted ALOHA system can only have either one or three
equilibrium points.

R-ALOHA: A performance analysis of reservation ALOHA (R-ALOHA) was
first done by Lam [16]. In that work he did not address stability issues of R-
ALOHA. Later, Tasaka [17] studied stability and performance of the reservation
ALOHA packet broadcast system. He used an approximate method called equilib-
rium point analysis (EPA) to study a multidimensional Markov chain. R-ALOHA
is simple in principle and easy to implement like S-ALOHA, but it is more suitable

for multi-packet messages. It is assumed that each terminal handles one message at



a time and the number of packets in one message is geometrically distributed. In
R-ALOHA, a channel is slotted and N time slots are grouped to a frame. In any
time slot a terminal with no message generates a message with probability o, and
the number of packets in this message is distributed geometrically with average of
1/~. A terminal with a message to transmit cannot generate new messages. Time
slots are either reserved or unreserved. The terminal will send its first packet im-
mediately on an available time slot. If the packet arrives successfully at an access
point, that time slot will be reserved for that terminal and the terminal will send the
rest of its packets without contention in that slot in future frames. A terminal can
only reserve one time slot in a frame. If a collision occurs, the terminal will attempt
re-transmission in other available time slots with some probability. The R-ALOHA
system can be modeled with a Markov chain. The Markov chain is irreducible,
aperiodic, and positive-recurrent and therefore, has a unique stationary probability
density function. However, because of the large number of states, it is difficult to
use the technique of Markov analysis. Therefore, an approximate method, EPA, is
used. Strictly speaking, an equilibrium point is defined as a point, which satisfies the
condition that the expected increase in the number of users in each state is zero at
that point. Tasaka showed that, like SSALOHA, the R-ALOHA has either one stable
equilibrium point or two stable and one unstable equilibrium points depending on
system parameters. Tasaka also showed that the one equilibrium point correspond
to a unimodal stationary distribution and the three equilibrium points corresponds
to a bimodal stationary probability distribution. He also showed that error in the

approximate method EPA is due to the shape of the stationary distribution around



its peaks.

Onozato and Noguchi [18] developed a new tool to study behavior of a multi-
access communication system. Based on a Markovian model introduced by Lam
and Carleial, Onozato and Noguchi introduced an approximate birth and death for
slotted ALOHA and gave a detailed analytical description of cusp catastrophe in
S-ALOHA. They also introduced a measure for the bistable behavior of SSALOHA
as the ratio of the two peaks in the steady-state probability density function, and
they studied the changes in this measure as system parameters change.

In another work, Onozato, Liu, and Noguchi [19] studied effect of capture
on stability of slotted ALOHA systems. They assumed that terminals sharing the
slotted ALOHA channel are divided into two groups and there is no capture effect
among the terminals of the same group. Only when a collision between packets
of different groups occurs, capture effect may occur. They studied stability of the
system by modeling the capture effect in the concept of probability.

Recently Sakakibara et al. [20] and [21] studied how limiting the number
of retransmissions affects the stability of slotted ALOHA systems with no capture.
They showed that a slotted ALOHA system has a unimodal steady-state probability
distribution, for any values of system parameters, if the number of retransmissions
is limited to, at most, eight. They have also shown that increasing the number of

retransmission trials enlarges the bistable region.



1.2 Packet Reservation Multiple Access (PRMA)

In this section, we present a brief review of the packet reservation multiple ac-
cess protocol. A two-way wireless communication with star topology is considered
in which terminals send their packets to an access point (such as a base station)
(uplink) using PRMA protocol as medium access control scheme. The access point
broadcasts a continuous stream of packets to the terminals (downlink). These pack-
ets contain feedback information, voice, and/or data packets. The uplink channel is
subject to collisions but the downlink is not.

As noted above, the evolution of the PRMA protocol from slotted ALOHA is
due to use of speech activity detector that can detect period of silence or talkspurt
for voice terminals. Therefore, the PRMA protocol provides reservation for voice
terminals that successfully transmit a packet. Further, in comparison to reservation
ALOHA protocol, the PRMA protocol considers delay sensitivity of speech packets
by dropping packets in the buffer of a voice terminal that have been waiting for
transmission for more than a predetermined threshold. The PRMA protocol was
mainly developed for voice terminals. However, it has been shown that the PRMA
protocol can effectively support different traffic such as voice, data, multimedia, etc.

The PRMA channel is divided into time slots of duration 7 seconds. N consec-
utive slots are grouped to form a frame with duration 7" seconds. We assume that
M, voice terminals and M, data terminals use the shared communication medium
based on the PRMA protocol [1], [22], [23], [24]. In this assumption, voice and data

terminals are separate terminals. However, a system with terminals having both



voice and data capabilities can also be considered.

1.2.1 PRMA Voice Subsystem

A speech activity detector is used for voice terminals to detect when a speaker
is silent or talking. During a talkspurt, speech information gathered at a terminal in
NT seconds is assembled in one packet. Duration of a talkspurt is much larger than a
packet size. Therefore, first packet of the talkspurt is followed by new packets every
NT seconds. In other words, a speech terminal generates one voice packet every N
time slots. During the talkspurt, the voice terminal generates speech information
with the source rate R bits/s and the channel bit rate is R, bits/s. The packet

header is H bits. Therefore, N, the number of slots in one frame is:

R.T

N=|—"°< _
LRsTwLH

]

Let ¢; and t, be mean duration of talkspurt and silent gap, respectively. Assume
that these mean durations are much larger that 7. Hence, o,, probability that a
silent gap is terminated in a time slot, and ~, probability of a talkspurt ending in a

time slot, are as follows [23], [24]:

o, = 1 —exp(—=T/Nty),
=1—exp(—=T/Nty).
In the PRMA protocol, it is assumed that all transitions happen at end of a

time slot. A speech terminal in its silence gap is in a silent (SIL) state. When

a talkspurt starts, the speech terminal transitions to contending state (CON). A
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terminal in CON state, if it has permission, contends for reservation by transmit-
ting a speech packet on an unreserved time slot. Permission is generated at each
contending terminal, with a fixed probability p,, and is independent for each ter-
minal. A transmission of a contending terminal is successful if: (1) the time slot is
unreserved, (2) speech terminal has permission to transmit, (3) no other contending
voice terminal has permission to transmit, and (4) no backlogged data terminal has
permission to transmit.

The access point (such as a base station) transmits result of the contention in
that time slot to all the terminals in a feedback message. A successful transmission
will grant the speech terminal a reservation of that time slot. The terminal will
transition to state RESxy_1. In the same time slot in the next frame, the terminal
will send next speech packet with no contention (like TDMA). The probability that

a talkspurt ends in a particular frame is given by [23], [24]

y=1-(1-7"=Ny.

When the talkspurt ends, the terminal transitions back to the STL state.

Since speech packets need prompt delivery, each packet can only tolerate a
maximum delay. Packets that wait more than this maximum permissible delay are
dropped. A contending voice terminal contends for reservation by transmitting first
packet of its speech message on available time slots, if it has permission. The voice
terminal will drop the first packet if it has not been able to successfully transmit the
packet before the permissible delay. Then, the terminal contends for reservation with

next packet in the message. The process continues until the terminal successfully
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transmits a packet. A main performance measurement of the PRMA protocol is
packet drop probability (Py..p) defined as the average number of packets dropped
versus the average number of packets in a voice message. A packet drop probability
of less than one percent is acceptable for the PRMA protocol in order to cause a
minimal degradation in the speech quality. Therefore, one important parameter
that is evaluated is capacity of a PRMA carrier, defined as the maximum number
of user terminals that can share the channel with a packet drop probability of less
than one percent. Another important performance measure for the voice subsystem
in the PRMA protocol is throughput, defined as the average number of packets

successfully transmitted per slot [23], [24].

1.2.2  PRMA Data Subsystem

Modeling and characterizing data subsystem is more difficult than voice sub-
system because data traffic can vary from a short message (such as an e-mail) to
a large data message (such as transfer of large files). Because of this difficulty, in
this dissertation, we consider a simple data traffic model similar to models used in
previous studies of slotted ALOHA and PRMA.

We assume that data packet generation at each data terminal is Poisson with
a slot arrival rate of 4. Also for simplicity, we assume that each data terminal has
a buffer of one packet long. Although, results are easily extendable to buffers with
infinite capacity. A data terminal is called backlogged, BLK , if its buffer is not

empty. A backlogged data terminal transmits its packet on an unreserved time slot,
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if it has permission to transmit. Permission is generated according to a permission
probability pg which is the same for all data terminals and is generated independently
from other terminals. Because the speech packets need prompt delivery, permission
probability for speech terminals is assumed to be larger than that of data terminals,
Py > pa- A data packet’s transmission is successful if (1) time slot is unreserved,
(2) data terminal has permission to transmit, (3) no other backlogged data terminal
has permission, and (4) no contending voice terminal has permission.

The access point (such as the base station) provides feedback to all terminals
regarding outcome of transmission of this data terminal. A successful transmission
does not grant the data terminal a slot reservation. Important performance para-
meters for the data subsystem can include average throughput and average delay.
Average delay is defined from the time a packet arrives in the data terminal to the

time it is successfully transmitted.

1.2.3 PRMA - System Model

Nanda et al. showed that PRMA system can be modeled by a Markov chain
23], [24]. Figures 1.1 and 1.2 show Markov chain models for each terminal in voice
and data subsystem, respectively. The number of voice terminals in contending
mode is denoted by ¢, r is the number of voice terminals holding reservations, s,
(sq) is the number of voice (data) terminals in silent mode, and b is the number of
backlogged data terminals. Transition probabilities for the Markov model can be

written such that state of the system is the number of terminals in each terminal
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Figure 1.1: Markov chain model for PRMA voice subsystem.
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Figure 1.2: Markov chain model for PRMA data subsystem.

state. Presentation of the transition probability matrix for the PRMA system is

omitted in this chapter, but revised transition probabilities (considering control

schemes) are presented in the next chapter.

Although systems employing the PRMA protocol can be modeled with Markov
chain, Markov analysis of the Markov model becomes very difficult as the number
of speech and data terminals increases. Therefore, Nanda et al. [23] suggested using

equilibrium point analysis (EPA) as a tool to investigate behavior of the protocol
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at steady state as described by Tasaka [17]. At equilibrium, it is assumed that
the expected number of terminals exiting a state is equal to the expected number of
terminals entering that state. This is the main idea behind the EPA. In order to find
equilibrium equations for PRMA Voice-Data system, we consider each subsystem
separately. The state of the system at equilibrium consists of the expected number
of contending voice terminals (C'), silent voice terminals (.S,), voice terminals in
reservation mode (R), backlogged data terminals (B), and silent data terminals
(S4). For the voice subsystem, at SIL state, the expected number of voice terminals

leaving this state is equal to the expected number of terminal entering this state,

(ﬁ)’)/f = SUO'U.
Similarly at CON,
Spop = (1 — E)C (C, B)
UUU - N p’l}wU Y )

(1=p) (1 =pa)? C2>1
here w,(C,B) =

(1 —pa)”? ¢ <1

Also, it is noted that the total number of voice terminals is fixed. Therefore,
Sy, +C + R = M,. Equilibrium equations, as noted above, can be simplified to one

equation with two states C' and B.

FI(OyB):MfU—C’_(ﬁ_'_N)( Opku(C,B)

— 0, 1.1
o, T G, BY) (1.1)

and

No,

= (m)(ﬂ/[v - Q).

Further, equilibrium equation for data subsystem is determined by equating flow
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out of the BLK state to flow into this state:
R
SdO'd = (1 — N)dewd(C, B)

(1=pa)?'(1=p)° B2>1
Here wy(C,B) =

(1—p,)¢ B <1
Using the fact that the total number of data terminals is fixed (B+S; = M,),

and by substituting R, the above-noted equilibrium equation simplifies to

B B B ﬁ dewd<0, B)
FQ(C7B)_Md B (o'd)(’}/f—Fprwv(C?B))

~0. (1.2)

Equilibrium points of the system are roots of the following two equations:

F(C,B)=0, F(C,B)=0.

1.2.4 Performance Measures in PRMA Protocol

In this subsection we consider important performance measures for the PRMA

protocol namely packet drop probability, system throughput, and delay.

1.2.4.1 Packet Drop Probability

As previously mentioned, an important performance measure concerning voice
terminals in the PRMA protocol is packet drop probability. A voice terminal in
contending state will drop all packets that are waiting more than D time slots. In
order to calculate the drop probability, the probability that a terminal obtains a
reservation j slots after the beginning of the talkspurt is calculated. No packets is

dropped if j < D. But if j > D, one packet is dropped, plus one packet for each

16



additional frame (N slots) that the terminal waits for reservation. Since all the
studies are at equilibrium, packet drop probability is calculated at steady state [23],
[24]:

UD

— ol (1.3)

Pdrop:7f1_ (1
here v is probability of no successful transmission:

v=o(C,R,B) = 1—(1— %)pv(l = p)C1 = pa)®.

1.2.4.2  System Throughput

Another important performance measure of the PRMA protocol is average
throughput defined as portion of time slots in one frame that successfully carry
packets from terminals to the access point (such as a base station). Like packet

drop probability, average throughput is studied at equilibrium [23], [24].

n= % + (Mg — B)og. (1.4)

1.2.4.3 Data Packet Delay

Data packet delay is defined as average waiting time for a data packet from
the time it is generated in a silent data terminal until it is successfully transmitted.
Here, it is assumed that each data terminal has a one-packet buffer. Therefore, data

packet delay at equilibrium is [24]:

1
Weo = (1 — &) Bpawa(C, B)’ (1.5)

17



1.2.5 Other PRMA Protocols Studied in the Literature:

Although, the focus of our research in this dissertation is on bifurcations and
stability issues of the pure PRMA protocol, many variations of the PRMA protocol
have been studied in the literature. It is contemplated that bifurcation analysis of
this dissertation can be extended to these variations. This subsection summarizes
a subset of other protocols that have been based on PRMA protocol. Further, we
summarize control schemes introduced for the PRMA protocol in the literature and

briefly compare with our studies.

1. PRMA with Transmission Errors: In the PRMA protocol proposed by Good-
man [1], it is assumed that transmission channel is error free. However, some
researchers have focused their attention on modeling the PRMA scheme over
random packet error uplink channels [25] (again assuming that the downlink
channel is error free). Packet header errors may cause access point (such as a
base station) to be unable to decode a header of a received packet correctly
and interpret result of a transmission as collision or an event that no packet
was transmitted, even if the terminal is in a reservation state and has packets
to transmit. Thus, the access point can announce an unsuccessful packet re-
ception. In this case, a packet header transmission error causes a reservation
terminal to lose its reservation prematurely. Hence, terminal needs to start
contending for another reservation and risk packet dropping while waiting. It
is noted that, in this dissertation, we also extend our bifurcation analysis and

control to the PRMA protocols over random packet error channels.
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2. TPRMA: Integrated packet reservation multiple access provides a reservation
mechanism for both speech and data terminals [26]. In IPRMA, speech ter-
minals are allowed to contend for reservation slots on a frame-by-frame basis
while data terminals may reserve multiple slots across a frame to increase
throughput. These enhancements lead to fewer collisions, which results in

improvement in overall system performance.

3. Joint CDMA-PRMA Protocol: The joint CDMA-PRMA was first proposed by
Brand and Aghvami as an extension to PRMA protocol for an uplink channel
in a cellular communication system [27]. The joint CDMA-PRMA channel is
organized into time-slots, which, in turn, are grouped into frames in the same
way as in PRMA. Each user spreads its data with short direct sequences before
accessing the channel such that several users can share a time slot using code

division multiple access.

4. MD-PRMA: Multidimensional PRMA was proposed as media access control
(MAC)protocol of wireless communication uplink channel [28]. MD-PRMA
can be viewed as an extension to PRMA or a generalization to joint CDMA-
PRMA, which embraces both code-division PRMA and frequency-division
PRMA. In conventional PRMA, time is divided into slots, but in MD-PRMA
slots are not only defined in time domain but also in an additional domain,
either the “frequency domain” or the “code domain”. Increasing number of

slots in one frame in this way increases efficiency of multiplexing.

5. Effect of Mobility: Packet reservation multiple access is a scheme to transmit
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a mixture of voice and data packets in micro-cells. An advantage of PRMA is
that it needs little central control. A voice terminal that moves to another cell
loses its reservation. Therefore, it needs to contend with other terminals to
transmit its remaining packets. The terminal also needs to register with the
new base station. This delay, which is modeled as a fixed delay by researchers,
may force the terminal to drop voice packets, thereby, degrading its perfor-
mance. Researchers have proposed models to capture effect of voice terminal
mobility and have studied its effect on packet drop probability of the PRMA

[29] and [30].

. PRMA for Multimedia Wireless System: There are studies on the PRMA
scheme to extend this media access control (MAC) protocol for multimedia
traffic [31]. The main issue in designing a MAC protocol for multimedia traffic
is to guarantee different quality of service parameters for different types of
traffic while, at the same time, achieving high throughput. These studies
propose an efficient MAC protocol that integrates voice, data, and real time
variable bit rate video by reserving a number of time slots at the beginning
of a frame for video packets and letting the other video packets contend with

voice and data packets for the rest of time slots in that frame.

. Exponential back off scheme for slotted ALOHA protocol: Jeong et al. in-
troduced an exponential back off scheme for slotted ALOHA protocol in local
wireless environment [32]. They considered a deferred first transmission (DFT)

mode of slotted ALOHA where retransmission probability is adjusted at the
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end of each time slot based on received feedback (idle, success, collision) from
the base station and an exponential function. Retransmission probability is
multiplied by 1/q, 1, or g, if previous time slot was idle, successful transmis-
sion, or collision, respectively. Further, as an example of a slotted ALOHA
system, Jeong et al. illustrated simulation results for a PRMA voice system
with the exponential back of scheme for ¢ = 0.5. As part of this dissertation,
we introduce, model, and analytically study effects of a general price based
control on the PRMA protocol. The general price based control is a more gen-
eral control scheme that the exponential back off scheme can be considered
as a special case of. Further, we analytically study equilibrium equations of
controlled PRMA voice system, PRMA voice and data system, and PRMA
voice system with delay, and provide conditions for bifurcation control for

these system.

. MD-PRMA with prioritized Bayesian broadcast: Brand et al. in [27] revisited
pseudo-Bayesian broadcast estimation of [33] for calculating transmission per-
mission probability for slotted ALOHA systems. In pseudo-Bayesian broadcast
it is assumed that probability values can be approximated reasonably well by a
Poisson distribution and therefore, mean of the Poisson distribution is needed
to be estimated and optimum permission probability would be inverse of the
mean. The mean is updated at the end of each time slot based on feedback
information, by decrementing by 1 in case of an idle slot or successful trans-

mission or is incremented by (e —2)~! in case of collision. Further, the mean is
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calculated based on the updated mean and an estimated value of arrival rate.
Brand et al. illustrated simulation results for a MD-PRMA voice system and
PRMA voice and data system with and without acknowledgement delays em-
ploying the pseudo-Bayesian scheme. However, as mentioned above, as part of
this dissertation, the introduced general price based control is a more general
control scheme that can include the pseudo-Bayesian scheme. Further, an-
other goal of this dissertation is to analytically model and study equilibrium
behavior of PRMA systems and determine conditions for bifurcation control

for these system.

1.3 Packet Reservation Multiple Access with Hindering States

Packet Reservation Multiple Access with Hindering States (PRMA-HS) was
first proposed by Re et al. [34] as a medium access control scheme for low earth
orbit-mobile satellite systems (LEO-MSSs). This protocol, which is designed to
support both voice and data traffic in LEO-MSSs, is a modified version of PRMA
protocol. PRMA protocol was first proposed for terrestrial microcellular networks.
However, its interesting features have motivated many researchers to investigate its
applicability to LEO-MSS [34], [35], [36], and [37].

Since in terrestrial microcellular round trip delay is much lower than packet
transmission time, terminals in a PRMA system are able to receive outcome of their
transmissions (feedback signal) almost immediately. This in not true for LEO-MSSs

and therefore, large round trip delay (RTD) reduces efficiency of PRMA protocol in
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LEO-MSSs [34]. In MSS, a user terminal stops contending while waiting for result
of its transmission. This information is received after a round trip delay (RTD).
Therefore, the user terminal has fewer attempts before the maximum tolerable delay
is reached and as a result, packet dropping probability increases. It is usually
assumed that RT'D is equal to the maximum RT'D and is always less than a frame
time. Therefore, a user terminal knows result of its transmission before beginning
of the same slot in the next frame.

Limitations of the PRMA protocol in LEO-MSS, motivated researchers to
introduce PRMA-HS protocol as a modification to PRMA. In PRMA-HS the user
terminal contends for available time slots while it is waiting for the outcome of
its first attempt (waiting time). The first successful attempt by the user terminal
is recorded in a database by the satellite in order to ignore successive successful
transmission attempts by the same terminal in its waiting time. After the first
successful transmission, the terminal enters a block of hindering states HI N, which

are used to model the waiting time.

1.3.1 PRMA-HS Voice Subsystem

When a talkspurt starts, a voice terminal in the silent state, STL, transitions
to a contending state CON. A terminal in CON state, contends for reservation
by transmitting a speech packet on an available time slot, if it has permission to
transmit. A contending terminal successfully transmits its packet if (1) the time

slot is unreserved, (2) it has permission to transmit, (3) no other speech packets are
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transmitted simultaneously, and (4) no data packets are transmitted at that time
slot. When the contending terminal successfully transmits a packet, an access point
(such as a satellite), using a feedback message, informs all the terminals that the time
slot is reserved. Terminals will receive this feedback message after RT'D time slots
(the round trip delay). We assume that RT'D = N/d time slots, where d is an integer
which is a divisor of N. During this waiting time, the contending voice terminal can
still attempt transmissions. But these transmissions can only harm other contending
voice terminals, since the first successful attempt of the voice terminal is recorded at
the base station, and other successive successful transmissions will be ignored. After
a voice terminal has successfully transmitted its first voice packet, the waiting time
to receive the positive feedback is modeled by the hindering states HIN states. For
the voice terminal, CON and HIN states are indistinguishable. After N/d time
slots, the voice terminal enters a series of N — N/d slots in state RES’. In this state,
the terminal waits until its reserved time slot arrives. If the terminal has no more
packets to transmit, it enters the SIL state. Otherwise, it enters the RES state. It
transmits one speech packet in its reserved time slot in every frame. The terminal

transmits its last packet at the end of the talkspurt and moves to STL state.

1.3.2 PRMA-HS Data Subsystem

Researchers have studied different data traffic sources for the PRMA-HS pro-
tocol. These sources can include web traffic, email traffic, and multimedia. However,

it this dissertation, we assume that data terminals, similar to the PRMA data sub-
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system, cannot reserve time slots and they have a buffer with one-packet capacity.
A data terminal with no packet to transmit is in silent state STL. With probability
o4 a data packet arrives and the terminal moves to backlogged mode, BLK. The
data terminal in BLK tries to transmit its packet on available time slots. It will
be successful if the time slot is available, it has permission to transmit, no other
data packet is transmitted , and no speech packet is transmitted. After the suc-
cessful transmission, the data terminal enters a series of N — N/d hindering states,
HIN, which models the waiting time. Any successful transmissions during the wait-
ing time is ignored by the base station. After RTD time slots, the data terminal

receives the feedback signal and moves back to silent mode.

1.3.3 PRMA-HS System Model

Re et al. in [34] and Benelli et al. in [35] showed that the behavior of the
PRMA-HS protocol can be modeled as a Markov process. Figures 1.3 and 1.4 show
the Markov model for each voice and data terminal, respectively. The number of
contending voice terminals is ¢, the number of voice terminals with reservations is
r, h, is the number of voice terminals in hindering state, b is the number of data
terminals in BLK mode, and hg is the number of data terminals in hindering state.
s, and sy are the number of silent voice and data terminals, respectively.

Unfortunately, because of large state space, precise analysis of the Markov
process is very complex. Instead, Re et al. [34] and Benelli et al. [35] used an

equilibrium point analysis (EPA) as described by Tasaka [17]. In this subsection,
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Figure 1.3: Markov chain model for PRMA-HS voice subsystem.



Figure 1.4: Markov chain model for PRMA-HS data subsystem.

we briefly present equilibrium equations of the PRMA-HS system. Let equilibrium
values of state variables be denoted by (C, R*, H,, B, H;). First, we consider the
voice subsystem. Notice that at equilibrium, the number of voice terminals in each

state HIN; is (]{,{W fori = N —1,..,N — N/d. In the same way, the number of

terminals at equilibrium in state RES] is ) fori=N—-N/d—1,..,0. Tt is

R/
N—(N/d
easy to show that

H, = R
N/d N —N/d

Also, the number of voice terminals in each state RES; is % fori=0,..,N—1. We
define R* = R + R’ as number of voice terminals in RES and RES’. Notice that

R+H, R, R
N N N-N/d

Equilibrium equation at STL is found by equating flow out of the state to flow into
the state:

R+,
LRy = S0
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Similarly at CON:

R+ A,

=(1
Syo, = ( I

)Cpyw, (C, B).

(1 _ pv)C+H”_1(1 _pd)B+Hd C > 1
Here w,(C,B) =

(1 — py) (1 — py)BHHa C<1
At RESN,13

Also, S, + C+ R*+ H, = M,. Above equilibrium equations can be simplified
as:

Vr vawv<C7B)
F(C,B)=M,—C— (L +N
1(07 ) v C <Jy + )(’yf+vawy<C, B)

) =0, (1.6)
here
Ho= (oM, = C), R = (d =) (G )w(M, —C).

In the same way, equilibrium equations for data subsystem can be found by equating
the expected number of data terminals leaving a state to the expected number of

terminals entering that state. Equilibrium condition at the STL is:

Saoq = (=) Ha,

=

and equilibrium equation at BLK can be written as:

R*+ H,

SdO'd = (1 — N

)dewd(C, B)

(1 o pd)B+Hd_1<1 - pv)C+HU B Z 1

Here wy(C, B) = . Since Sq+ B+ H; =
(L= p) e = p)°He B<1
Mdi
N 1 dewd(ca B)
Fy(C,B) = My — B — (— + — —0, 1.7
2( ) d ( d o4 Fyf(’}/f + vawv(c’ B)) ( )
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here

NO'd

H =(———
d (N0d+d

(Mg — B).

Therefore, equilibrium points of the PRMA-HS voice-data system are solutions of

the following equations:

F1<C,B) :0, FQ(C,B) :0

1.3.4 Performance Measures in PRMA-HS Protocol

Drop Probability - As in the PRMA model, voice packet drop probability at
equilibrium can be defined as [23], [24], [34], and [35]:

’UD

Pr0:—7
A Y CE

here v is probability of no successful transmission:

R*+ H,

v=v(C,R",H,,B,H;) =1—(1— N

)po(1 = po) (1 = pg)PHe (1.8)

System Throughput - Another important performance measure of the PRMA-
HS protocol is average throughput defined as portion of time slots in one frame that
successfully carry packets from terminals to an access point. Like drop probability,

average throughput is studied at equilibrium [23], [24].

R+ H,

n N

-+ (Md — B - Hd)O'd. (19)

Data Packet Delay - As stated earlier in the PRMA protocol, an important

performance measure for the data subsystem in PRMA-HS is the data packet average
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delay. It is assumed that each data terminal has a one-packet buffer and that the
data packet delay at equilibrium is:

1

(1 — R*EHd)dewd(C, B)

Wy = . (1.10)

1.3.5 Other PRMA-HS Protocols Studied in Literature

As part of this dissertation, our focus is to study nonlinear instability and
bifurcation control of pure PRMA-HS protocol. However, it is contemplated that
the analysis of this dissertation can be extend to other variations of the PRMA-HS
protocol. Next, we briefly summarize a subset of protocols introduced in literature

that are based on the PRMA-HS protocol.

1. MPRMA: MPRMA is a modified version of the PRMA protocol for both
voice and data terminals [38]. The voice subsystem is exactly the same as
the voice subsystem in PRMA-HS. However, the data subsystem is modified.
When a contending data terminal successfully transmits its first packet (re-
quest packet), this packet is stored in a buffer on a satellite to form a queue
of data terminals that need to transmit. A controller on board of the satellite
manages the data terminals’ requests. The controller assigns an available time
slot in next frame (not reserved by voice terminals) to a data terminal accord-
ing to an access probability. Hence, depending on activity of voice terminals,
a variable number of time slots is assigned to data terminals. This policy is

particularly suitable for available bit-rate (ABR) like data traffic.

2. S-PRMA: Another extension of the PRMA protocol that has drawn satellite
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communication researchers’ attention is a protocol named satellite PRMA (S-
PRMA) [39]. The focus is again on the uplink of a two-way LEO satellite
wireless network. The carrier is divided into slots and N slots are grouped
together as one frame. At the end of each time slot, the satellite broadcasts a
feedback to acknowledge status of that time slot. In order to maintain a good
performance, round trip delay should be less than the frame time, a condition
that is satisfied by most LEO satellites. Also it is assumed that both uplink
and downlink channels are error free. This protocol is very similar to the

PRMA-HS with following differences:

e Each unreserved time slot is divided into two sets of mini-slots. These
two sets are devoted to voice and data terminals.

e Mini-slots in each set are contended among the associated (voice or data)
terminals. User terminals in the contending state uniformly choose one

mini-slot in their set if they have permission to transmit.

e If a voice terminal successfully transmits a request, the satellite grants it

the use of an available time slot for the time the terminal needs.
e If a data terminal successfully sends a request, its request is stored in a

virtual first in first out (FIFO) queue in the satellite.

e Any time slot that is left unreserved by voice terminals is granted to
the data terminal with its request at the head of the queue, with some

probability.

3. CD-PRMA-HS: CD-PRMA-HS is application of the PRMA-HS scheme to a
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hybrid time code-division air interface [37] and [40]. As in the PRMA-HS pro-
tocol, in the CD-PRMA-HS scheme channel is divided into slots and N slots
are grouped together as a frame. Voice terminals acquire reservation on a
talkspurt basis. Whereas data terminals must acquire a reservation on a data-
gram basis. If a datagram arrives in a data terminal while it has a reservation
with the satellite, the data terminal maintains its reservation until its buffer is
empty. One difference between CD-PRMA-HS and PRMA-HS is that in CD-
PRMA-HS, reservation is based on slot codes, meaning that each time slot is
further divided into codes. Therefore, transmission attempts are random not
only in time but also in the code domain. Collisions happen if more than two
mobile terminals randomly choose one slot code. It is assumed that orthog-
onal codes are used in downlink and joint detection is used in uplink so that
the intracell interference has a negligible impact on the signal-to-interference
ratio. Voice and data terminals choose slot codes independently and with
different probabilities. Voice terminal permission probability is greater than
data terminal because voice terminals have a higher service priority than data

terminals.

. Dynamic Reservation PRMA-HS: In this modification of PRMA-HS, each time
frame is divided into three parts: 1) reservation mini-slots, 2) slots for voice
traffic, and 3) slots for data traffic [41]. Number of slots and mini-slots in
each part is calculated dynamically. Generally, slots are assigned in following

order subject to availability: slots for voice packets based on their reserva-
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tion, reservation mini-slots for voice packet based on estimated number of
voice terminals, slots for data traffic based on registered slot requirements,
and reservation mini-slots for data terminals from residual capacity. Also,
permission probabilities for both voice and data terminals are calculated dy-
namically based on a frame-based Bayesian algorithm for the delayed feedback

environment.

1.4 Outline of Dissertation

In this chapter, we briefly reviewed stability issues of ALOHA systems and
background information on PRMA and PRMA-HS protocols. In Chapter 2, we
study equilibrium behavior of voice-only PRMA and PRMA-HS systems over error-
free and random error channels, we study price based control and state estimation-
based control and study equilibrium behavior of the controlled system, and we also
study effects of using multiple power levels at terminals and capture at an access
point on the bifurcations of the systems. In Chapter 3, we present equilibrium
studies of voice+data PRMA systems and extend our control analysis of Chapter 2
to the voice-data system. Also, we briefly review extension of the price based control
scheme to voice-data PRMA-HS system. In this chapter, we also compare and
discuss the studied control schemes with two previously presented control schemes
for a PRMA-HS voice+data system using simulations. In Chapter 4 we present
equilibrium studies of a finite buffered finite users slotted ALOHA system with price

based control. Chapter 5 includes equilibrium studies of framed PRMA voice-only
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and voice+data systems with the price based control. Finally, Chapter 6 concludes

the dissertation.
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Chapter 2
Equilibrium Analysis and Control for PRMA and PRMA-HS

Protocols for Voice Terminals

As discussed before, nonlinear instability (such as bistability) and bifurca-
tions are noticed in random access protocols such as ALOHA-like protocols. In this
chapter, we focus our analysis on PRMA and PRMA-HS protocols. We consider a
system of only voice terminals that employs either PRMA or PRMA-HS as its access
protocol. We propose different control schemes and analytically study equilibrium
behavior of the system with the proposed schemes. We prove that, under some
conditions, these control schemes can control nonlinear instabilities of the system
by either completely eliminating bifurcations or delaying bifurcations and there-
fore, depending on situation, we can achieve an expanded operating range. More
information on bifurcation control can be found in [42].

In this chapter, we start with the PRMA protocol and first introduce a General
Price Based Control for the PRMA voice system. We model the PRMA system with
the controller using a Markov model and we analyze the Markov model. Further, we
analyze specific variations of the General Price Based Control to study equilibrium
behavior of the system. We can prove that, under some conditions, these specific
variations can control bifurcations that occur in the system. Also, we study the

control scheme for a PRMA system that operates over a random error channel.
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Moreover, we study effects of capture phenomenon (using multiple power levels)
on controlling bifurcations in PRMA system. Later in this chapter, we extend our

analysis to the PRMA-HS voice only system.

2.1 General Price Based Control for PRMA Protocol

The general Price Based Control studied in this dissertation is, in part, moti-
vated by the price based rate control scheme studied by Yuen and Marbach in [43]
and [44]. Their work was also motivated by the popularity of wireless local area
networks using the IEEE 802.11 standard for channel access, and is similar to price
based rate control schemes for wireline network. They showed that the proposed
rate control mechanism achieves a sustainable throughput as the number of nodes
increases and (under appropriate assumptions) there exists a unique operating point.

General Price Based Control (GPBC) operates based on feedback information
sent back from an access point (such as a base station). As discussed before, at the
end of each time slot, the access point informs all terminals on status of that time
slot. If time slot n is reserved, feedback information from base station indicates
whether same time slot in next frame (time slot N 4 n) will be still reserved or
not. A reserved time slot can become idle if terminal reserving that time slot has
transmitted all its packets. If time slot n is not reserved, feedback information from
the access point indicates whether no transmission, a successful transmission, or
collision occurred during that time slot.

In this section we assume that channel is error free. Later, we assume that the
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channel is a “random packet error channel”, where only errors that corrupt packet
headers can occur randomly in the uplink channel [25]. Terminals use feedback
information from the access point to adjust their permission probability. We assume
that the permission probability, p,, is a function of a control signal u. Control signal

is updated at end of each time slot based on following:
(

Up if slot n is reserved and reservation is kept,

Un+l = Y u, + ¢ if slot n is reserved and reservation is lost,

[up, —al(Z, =0)+pI(Z,=1)+&I(Z, > 2)]" if slot n is not reserved.
(2.1)

\

Here «, £, and ¢ are positive real numbers and [ is a real number. [z]"
denotes max(0,x). Random variable Z,, indicates the number of packets that are
transmitted at the beginning of time slot n. Permission probability, p,, is updated

at the end of each time slot based on new value of control signal .

Assumption 2.1. We assume that permission probability p,(u) is continuous,
bounded (0 < p,(u) < 1), and strictly decreasing in u (u € [0,+00)). Further-

more, there exists a positive constant w,q, such that p,(u) = 0 when u > U4,

Based on update equation (2.1) and assumption 2.1, if time slot n is not
reserved and there is no packet transmission at this time slot (Z, = 0), control
signal decreases and permission probability is increased. If there is a collision at
time slot n (Z,, > 2), control signal is increased by £ and permission probability is
decreased. In the case of a successful packet transmission at time slot n (Z,, = 1),
depending on (3, permission probability is either increased or decreased. Further, if
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time slot n is reserved but it becomes free, control signal is increased by ¢. In other
cases, control signal is unchanged.

PRMA system with voice terminals with General Price Based Control can be
modeled by a Markov chain which extends the Markov model pointed out in chapter
1. State of system at the beginning of time slot n is given by X,, = (¢, s, u,). Here
¢ is the number of voice terminals in contending mode, 7 is the number of voice
terminals in reservation, and wu is control signal. Without loss of generality, it can
be assumed that the Markov chain starts at initial state Xo = (¢, 70, u0) = (0,0, 0),
ce{0,1,2,--- ,M,},r€{0,1,2,--- ,N},and u € T' = {min(upax, [pe—aa+ b+
&dM)la,b,d,e € Z,}. Here upax = Umae + max(No, 3,€). However, it should be
noticed that the state space of the system N is only a subset of {0,1,2,---  M,} x
{0,1,2,--- | N} xT". Because, at least, the total number of contending and reserving
voice terminals at each time slot can not be higher than the total number of voice
terminals. Also, for r, = N, control signal could only take values greater than or
equal to [3]T. Note that state space X is countable.

The transition probabilities for this Markov chain are:
Pr(cos1 = mp1 =1 upy = e, = ¢,rp =10, = u) = (2.2)
o f,(d —c;M,—c—r0,)(r/N)yy

ife<d<M,—rir=r—1Lu=u+0¢

o fo(d—c; My, —c—r,0,)(r/N)(1—y)
ife<d<M,—r;r=ru=u
o f(d—c;My—c—r,0,)(1 —7/N)(1—p,)°
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ife<d <M,—rr=ru=u+max(—u,—a)

o f(d—c;M,—c—r1,0,)(1—=7/N)1—(1—=p,)°¢—cp,(1—p,) ")

ife<d<M,—rr=ru=u+¢

o f(d—c+1;M,—c—r,0,)(1—71/N)cp,(1 —p,)?
ifc—1<d<M,—r—17"=r+1,4=u+ max(—u,pf)
e ( Otherwise

n
Here, f,(k;n,o,) = ok (1 — o,k

k

2.2 Price Based Control

In this section, we study a special case of the General Price Based Control
introduced above. We assume ¢ = 0, therefore, control signal is updated only

during available time slots.

Proposition 2.1. The Markov chain defined on R through (2.2) (for ¢ = 0) is

wrreducible and aperiodic.

The irreducibility of the Markov chain is proved, in the Appendix A, by show-

ing that all states in the state space communicate with each other.

Proposition 2.2. Under Assumption 2.1, the Markov chain given by (2.2) (for

¢ = 0) is positive recurrent.
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In order to show that the Markov chain is positive recurrent, as shown in
Appendix A, it is necessary to find a non-negative Lyapunov function V'(¢, r, u) that

satisfies following mean drift criteria [45], [46], [47], [48], [49]:

Proposition 2.3. An irreducible and aperiodic Markov chain defined on a countable
state space X is positive recurrent if and only if there exists a non-negative function

V(i),i € ¥,e > 0,b < 400 and a finite set Q) such that:

E(AV (i) = B(V(j) = V()li) < — i g0

E(AV(i)) <b i€Q

Since state space of the PRMA system with Price Based Control is large,
analysis using transition probabilities is very difficult. Therefore, stationary behav-
ior of the system is analyzed using equilibrium point analysis (EPA). In EPA it is
assumed that the system is in equilibrium, therefore, any change in states of the
system is zero. One-step expected change (mean drift) of control signal at state

(¢,7,u) is defined as follows:

d(e,ryu) = E(upt1 — Uplen = ¢, 1 = 1,u, = u).

By using definition of control signal in (2.1), with assumption that ¢ = 0, expected

drift is determined as following:

d(e,r,u) =(max(—a, —u) — &)(1 —r/N)(1 — p,)°
+(max(8, —u) — §)(1 — r/N)epyw,(c, u)

+E(1 —r/N).
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Here w,(c,u) = . Relaxed drift equation is:

d(c,r,u) == (a+ &) (L =7r/N)(1 = pu)°+ (8 = &)L —r/N)epyw (¢, u) + (1 —7/N).
(2.3)
As discussed in chapter 1 regarding the equilibrium equations of the PRMA voice
system and considering the relaxed expected drift equation of the control parameter
at equilibrium, a point (C, R, U) is called an equilibrium point of the PRMA voice

system, if

(Mv -C - R)Uv - (1 - R/N>va(U)wv(Cv U) =0,
(R/N)Vf - (1 - R/N)CPU(U)U)U(C7 U) - 07

— (@ + 1 = pu(U)) + (8 = Cpu(U)w,(C.U) + £ =0. (2.4)

Here, C, R, and U are equilibrium values of expected values of the states of the
system. Since set of equations (2.4) is nonlinear, it is not easy to find the conditions
for the control parameters («, 3,&) to ensure the uniqueness of the operating point
of the controlled PRMA system. Lemma 2.1 below defines two sets of conditions

for set of equations (2.4) to have a unique fixed point.

Remark 2.1. Based on the first two equations of the set of equations (2.4), it
can be shown that R = min(N, Nw(M, — C)), where w = PG et Therefore,
when the equilibrium equations of the system is considered, it is assumed that C' €
[max(0, M, — 1), M,], R € [0, N], and p, € [0,1]. However, it can easily be shown,
using the set of equation (2.4), that C = 0, M, — %, C =M, R=0, R=N,
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po =0, p, =1 (for B =& as considered in Lemma 2.1), or a combination thereof,

cannot be solutions to the set of equilibrium equations (2.4).

Lemma 2.1. There exists a set of control parameters («, 3,€) for which the set of
equations (2.4) has a unique solution in (C,U) and the system has a single operating

point if any of conditions (1a), (1b), or (2) below hold:

ln(%) ln(%)
(la) M, >1421 and —wyy < o%é[( Mvj% + 1) exp(— Mvj% ) —1],
(1b) M, <1+ L and either
(M, — Dwy £ 1 §
< M, — 1 -1
1—(My—1w ~— a+¢ o(exp( M, n<a+£)) b
§ §
- <1l———+1 ,
wir ate n(a+€)
() 14 25— In(5) < 2 M, (exp(— 5k () — 1) + %

Proof. We will show the existence of the control parameters (o, 3,&) with 3 = ¢
such that the conditions holds. We first prove the lemma for conditions (1la) and

(1b). Given (3 = &, set of equations (2.4) can be simplified as follows

(Mv B O)W’Y
F(CU) = Cpowy(C.U) = 7= e C)J;j =0, (2.5)
FQ(C>U) = _<a+£)(1 _pv)c—i_f:()? (26)

here w = —2— and p, = p,(U). Function Fi(C,U) is derived by solving the

’yf—i-o'vN
first two equations of the set of equations (2.4) for R and then substituting R in
any of the first two equations. The number of terminals in reservation state is R =

max(N, Nw(M,—C)). However, as discussed earlier, R = N cannot be an operating

point of the system. Therefore, it is assumed that max(0, M, — %) < C < M, such
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that R < N. Now let us define following new functions

FC.U) = CpanlC.),  g(C) = {2

Solving equation (2.6) for p, and then substituting it in f(C,U), we have

ﬁﬂC(eXp(%ln(ﬁ)) —-1) C>1

f(C) = (2.7)
C(1 —exp(¢ In(-%;)) C<1

Therefore, fixed point(s) of equations (2.5) and (2.6) is same as fixed point(s) of
f(C) = g(C). It is easy to show that first and second derivatives of f(C') in the

range of max(0, M, — 1) < C' < M, are as follows

df a2 f
df ’ d2f
>0 <1 oz <0 C<1

d2g

2oz > 0, for this range of C. Also, notice that

It can also be shown that g—g < 0 and

(M) = > M, (exp(——

- len(

) - 1) > g(M,) =0.

Based on these facts, in order to prove that f(C') = ¢g(C) has exactly one solution,

for the conditions stated in the lemma, we consider following cases:

e Casel-M, > 1+i: In this case, g(C) is strictly decreasing and as C' — M, —

T, 9(C) = +o0. Also, f(C) is strictly decreasing, f(M,—L) < g((M,—1)*),

w

€=

and f(M,) > g(M,). We define h(c) = g(c) — f(c). As discussed above,
h(M,—21) > 0and h(M,) < 0. Therefore, if we choose the control parameters
such that 2 < 0, then h(C) = 0 will have a unique solution. As discussed

above, both functions f(C') and ¢g(C) have positive second order derivatives,
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therefore,

df A df
@(Mv - ;) <70 < @(Mv),

dg 1 dg dg
M=) <5 < ac M)

Hence, if the control parameters are chosen such that %(Mv) < %(Mv -1,

then 4 < 0 and h(C) = 0 will have a unique solution.

e Case 2 - % <M, <1+ %: In order to make sure that there exist only one

solution, we chose the control parameters (a, (3, &) such that either dg

& (M,) <

q6(1) or g(1) < f(M,).

e Case 3-0< M, < %: In this case g(C) is positive, strictly decreasing, with
positive second derivative. Also, f(C) is positive, strictly, increasing with
negative second order derivative for 0 < C' < 1, and strictly decreasing with
positive second order derivative for 1 < C' < M,. In same way as Case 2, we
choose control parameters such that %(Mv) < %(1) or g(1) < f(M,). It is

easy to show that in this case f(C) = g(C) has exactly one solution. Figure

2.1 shows both functions f(C) and ¢g(C) for this case where g(1) < f(M,).

Now we prove the results assuming condition (2) holds. Given g = &, we

simplify the set of three equations (2.4) as the following single equation:

W) = -, + 0+ L LE)

SO 0. (2.8)

Here f(C) is the same as defined earlier in equation (2.7). It can easily be shown,

using equation (2.7), that h(0) = —M,, h(M, — ) < 0, and h(Mwv) > 0. The first
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Figure 2.1: Functions f(C') and g(C) Figure 2.2: Functions f(C') and ¢(C)
for Case 3 and ¢(1) < f(M,). for Case 3 and ¢(1) < f(M,), which is

zoomed.

derivative of h(C) is

v 1 f(0)
MO =1t hr T o

where f'(C) = % and 1/(C) = 42 We showed earlier in the proof that f'(C) > 0
for C' < 1, and therefore, '(C') > 0 for C < 1. So h(C) is negative for C' =
max (0, M, — %), is positive for C' = M, and has a positive slope for C' < 1. Next, we
show that, under condition (2), the slope is also positive for 1 < C' < M,,, which will
result in a unique solution to ~2(C) = 0 within interval max(0, M, — 1) < C' < M,
Consider then the case C' > 1 and we will show that if condition (2) is satisfied,
then /'(C) > 0. Let us define hy(C) = —f'(C) and hy(C) = ;J—f(”yf + f(O))>.

It is noted that hy(C') > 0 and h}(C) < 0 for C' > 1. Therefore, hy(M,) <
hi(C) < hy(1).

It can also be shown that hy(C) > 0 and h4Y(C) < 0 for C' > 1. Therefore,
ha(My) < ha(C) < ho(1).

Hence, if the control parameters are chosen such that hy(1) < ho(M,) (in
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other words, —f'(1) < %('yf + f(M,))?), then h'(C) > 0. Therefore, h(C') = 0 has
a unique solution in the interval 0 < C' < M,,.

It can easily be shown, using equation (2.6), that p, is one-to-one function of
C'. Also, as mentioned before, p, is also a one-to-one function of U (for 0 < p, < 1).
Therefore, it can easily be shown that for a given C', there exists a unique U.
Therefore, under conditions stated in the lemma, the set of equations (2.5) and

(2.6) or equation (2.8) has a unique solution in 0 < C' < M, and 0 < U < Upq. O

Designing the Control: In order to ensure that the controlled system has a
unique operating point, we select the control parameters based on Lemma 2.1. We
choose f = ¢ arbitrary positive real number. Then, « is chosen such that other
condition of this lemma is satisfied.

Also, in order to be able to use the relaxed form of expected drift (in the
set of equations (2.4)), we make a small change in assumption 2.1. Permission
probability p,(u) is continuous and bounded (0 < p,(u) < 1) function of control
signal (u). Here, we assume p,(u) = 1 for u € [0, max(«, —(3)], strictly decreasing
for u € (max(a, =), Umaz), and p,(u) = 0 for u € [Umas, +00). In this case, since
equilibrium value of permission probability is less than 1, equilibrium value of control
signal u will be greater than both o and —/ and therefore, relaxed expected drift
equation at equilibrium can be used.

Also, the control parameters can be chosen such that the number of contend-
ing terminals at equilibrium equals to a pre-chosen value. This, enables a system

designer to select system parameters such that at equilibrium, system operates at a
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given load in order to meet a certain throughput, delay, or drop probability criteria.

2.3 Control Using State Estimation

In this section, we propose another control scheme based on an estimation of
state of the PRMA system. As we show later, this control scheme is another special
case of the General Price Based Control introduced earlier.

As discussed before, state of the PRMA system at each time slot n is (¢, 77,).
At the beginning of each time slot, the number of voice terminals that have slot
reservation (r) is known to all terminals in the system. However, the number of
contending voice terminals is not known. As it is shown below, we can choose
permission probability as a function of the number of contending voice terminals
to maximize system throughput or minimize packet drop probability of the system.
However, since the number of contending voice terminals is not known, we use an
estimated value. The estimated number of contending terminals is calculated based
on the number of voice terminals with a reservation.

As discussed earlier, average throughput is the number of time slots that carry

one packet. At equilibrium, the average throughput is:

n= (1 =) + (1 = B/N)Cpyuw,(C)

=| =
=| =

Therefore, derivative of n with respect to permission probability p, is:

dn (1-8)C(1-p)21-Cp,) C>1
dp,

(1-£%)C C <1
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Hence, depending on equilibrium value of C'; maximum throughput happens at:

L Cc>1
* C -
Py = (2.9)
1 C<1.

Further, as discussed before, a PRMA voice terminal drops all packets that
wait longer than D time slots for a reservation. Average packet drop probability at

equilibrium was shown to be

I/D

R
, v=v(C,R,p,) =1—(1—=)p,(1—p,)°.
Sy ( Po) ( )po(1 = pu)

N

Pdrop:’yfl_(l

Derivative of Py, with respect to permission probability p, is

APy APy R )
e (g - (€ + D)1 - )
Here “irer — o, D/ U0 RUoaD W2 . Therefore, minimum packet

drop probability occurs at:
Dy = =" (2.10)

If permission probability is chosen as indicated in equations (2.9) or (2.10),
system throughput is maximized or system packet drop probability is minimized.
However, as discussed above, the number of contending voice terminals is not known
to the system. Therefore, here we use the estimated number of contending terminals
to be used with equations (2.9) or (2.10). As discussed before, at equilibrium,
the number of contending terminals is a function of the number terminals with
reservation C' = max(0, M, — £&).

At the beginning of time slot n 4 1, the number of contending voice terminals
is estimated as ¢, = max(0, M, — =) and the permission probability is updated
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(depending on maximizing throughput or minimizing packet drop probability) as

1 A
Z Cn>1 1

panrl -

R pvn+1—én+1.
1 ¢, <1,

Next, we show that we can model control with state estimation as a special case
of General Price Based Control. We define control signal v, = N — r,,. Therefore,

dynamics of control signal can be written as following

(

Up if slot n is reserved and reservation is kept,

Untl = Yu, +1 if slot n is reserved and reservation is lost,

[u, — I(Z, = 1)]T if slot n is not reserved.
\

In other words, control using state estimation is a special case of General Price
Based Control with ¢ =1, « = £ = 0, and 3 = —1. Therefore, as discussed before
in analysis of General Price Based Control, the PRMA system with state estimation

can be modeled by a Markov chain.

Proposition 2.4. The Markov chain defined on X through (2.2) (for ¢ =1, a =

€=0, and f = —1) is irreducible, aperiodic, and positive recurrent.

Detailed proof of Proposition 2.4 is presented in the Appendix B. Next, we
use Equilibrium Point Analysis to study equilibrium behavior of the system. We
show if some conditions on system parameters are met, the PRMA system with

state estimation control scheme has unique equilibrium point.
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2.3.1 Maximizing Throughput - EPA

In the first case we consider, permission probability is chosen as function of

control signal to maximize average throughput of the system. At equilibrium

1
L oc=1

p(U) =
DPoma. O < 1.

Parameter p,, .. can be chosen to be very close to 1. Equilibrium equations of

the system are written as follows:

(M, = Chygw — (1= (M, = Clo)W,(C) =0,
(1-3)°" C>1

W,(C) = (2.11)
PomasC ¢<1

Equilibrium equation (2.11) is nonlinear and following lemma defines one suf-

ficient condition on system parameters to have a unique fixed point.

Remark 2.2. Equation (2.11) is derived with consideration that R = min(N, Nw(M,—

(), where w = yfffva,,' Therefore, when the equilibrium equations of the system is
considered, it is assumed that C € [max(0, M, — <), M,] and R € [0, N]. However,
it can easily be shown that C =0, C' = M, — %, C=M, R=0, R=N, ora

combination thereof, cannot be solutions to equilibrium equation (2.11).

Lemma 2.2. Equilibrium equation (2.11) has a unique solution in C' and the system

has a single operating point if any of conditions (1) or (2) below hold:

(1) M, > L +1 and —yw < (57 1+ln(1—

’u

(My—1)w _
(2) M < = +1 and ﬂ < (]_ ]VL)MU 1.
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Proof. We define g(C) = % Also, as mentioned before

1-5Het Cc>1
W,(C) = ‘
DPomarC C<1,
Therefore, roots of equation (2.11) are same as fixed points of g(C') = W,(C)
in the range of max(0, M, — i) < (' < M,. It is easy to show that first and second

derivatives of W, (C') are

AWy Wy
<0 C>1 >0 C=>1
W = Ppe >0 O <1 Che =0 O <1

It can be shown that 9% < 0 and 4 dc2 > 0, for this range of C' (max(0, M, — 1) <

C < M,). Also, notice that
)Mt > g(M,) = 0.

Based on these facts, in order to derive conditions such that W,(C) = ¢(C) has

exactly one solution, we consider following different cases:

e Case 1 - M, > 1+ %: In this case, g(C) is strictly decreasing, positive,
and with positive second order derivative. Also, W, (C) is positive, strictly
decreasing, with positive second order derivative, W,(M,—2) < g((M,—21)"),
and W,(M,) > g(M,). We define h(C) = g(C) — W,(C) and we can show

that if A(C) is strictly decreasing, then h(C') = 0 has a unique solution. Since

both g(C') and W, (C') have positive second order derivatives, therefore

dw, 1. dw, dw,
M, — — M,
ao Mo = 2) < 5a < 5o (M),
dg 1 dg dg

ac M= 0) < g6 < go M)
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Figure 2.3: Functions W (C') and ¢(C) Figure 2.4: Figure 2.3 zoomed in.
for Case 3 where ¢g(1) < f(M,) and

Do = -99.

Hence, if g—g(Mv) < 4% (M,—2) then h(C) is strictly decreasing and h(C) = 0

has a unique solution.

e Case 2 - L < M, < 1+ 2: If g(1) < W,(M,), it is guaranteed that the

equation has a unique solution.

e Case 3-0< M, < %: In this case g(C) is positive, strictly decreasing, with
positive second derivative. Also, W, (C) is positive, strictly increasing, and
with zero second order derivative for 0 < C' < 1. Further, W, (C) is strictly
decreasing with positive second order derivative for 1 < C' < M,,. In the same
way as Case 2, if g(1) < W,(M,), it is easy to show that W, (C) = g(C) has
exactly one solution. Figure 2.3 shows both functions W,(C) and ¢(C) for

this case where g(1) < W,(M,).

Therefore, under conditions defined in the lemma, the system has a unique operating

point in the interval of 0 < C' < M,,. n

52



If the parameters of the system are chosen based on Lemma 2.2, it can be
shown that the unique equilibrium of the system is a stable equilibrium point. We
illustrate the stability based on the fact that small changes in the equilibrium point
will force the system back to the equilibrium point. It can be shown that the
difference between “inflow” and “outflow” for number of contending terminals is
(1— (M, —C)w)(g(C) —W,(C)), where g(C) and W, (C) are as defined in Lemma
2.2. As discussed earlier (1 — (M, — C)w) > 0, therefore, if number of contending
terminals is increased slightly above its equilibrium value, the difference between
“inflow” and “outflow” will be negative. Hence, the number of contending terminals
will decrease. In the same manner, if number of contending terminals is decreased
slightly below its equilibrium value, the difference between “inflow” and “outflow”
will be positive, hence, the number of contending terminals is increased. Therefore,
it can be shown that small changes in the unique equilibrium will force the system

back to the equilibrium.

2.3.2  Minimizing Packet Drop Probability - EPA

Here, permission probability is chosen as function of control signal to mini-

mize average packet drop probability of the system. At equilibrium p,(U) = =*

o+l
Equilibrium equations of the system are written as follows:
(Mv - O)’wa - (1 - (Mv - C>W)WU(O> - 07
L (1-2) 0>1
W, (C) = C+1 C+1 (2.12)
c
[exs} C <1,
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Remark 2.3. Equation (2.12) is derived with consideration that R = min(N, Nw(M,—

(), where w = 'ny(:})Vcrv’ Therefore, when the equilibrium equations of the system is
considered, it is assumed that C € [max(0, M, — 1), M,]and R € [0, N]. However, it
can easily be shown that C =0, M, — %, C=M, R=0, R=N, or a combination

thereof, cannot be solutions to equilibrium equation (2.12).

The following Lemma summarizes one sufficient for parameters of the system

to have a unique solution under this controller.

Lemma 2.3. Equilibrium equation (2.12) has a unique solution in C' and the system
has a single operating point if any of conditions (1) or (2) below hold:
(1) My >L+1 and —ypw < (5= +In(1 — 25=) (1 — 525—=)" 7%,

(2) M, < :+1 and either

(Mv - 1>W’Yf ( i 1 >MU
1— (M, — 1w

— yrw < 0.5(0.5 4+ In(.5)).

Proof. We define g(C) = % Therefore, roots of equation (2.12) are same as

fixed points of g(C') = W,(C). It is easy to show that first and second derivatives

of W,(C) are

AW, AW,y
<0 C>1 >0 C>1
dWy d2W,
>0 O<1 o <0 C<1

2
49 <0 and ££ > 0,

It is noted that max(0, M, — %) < C < M,. As shown before, 22 e

for this range of C'. Also, notice that

1
W, (M,) = (1 - Mo=l> g(M,) = 0.
(M,) = ( v D) > 9(M) =0
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Based on these facts, in order to derive conditions such that W,(C) = ¢(C) has

exactly one solution, we consider following different cases:

e Case 1 - M, >1+ %: In this range, g(C') is strictly decreasing and positive.
Also, W(C) is positive, W,(M, — 1) < g((M, — 2)%), and W, (M,) > g(M,).
Therefore, similar to proof of previous Lemma, if %(Mv) < %(Mv -1,

w

then it is easy to show that W, (C') = g(C') has exactly one solution.

e Case 2 -1 < M, <1+ 2:1If g(1) < W,(M,) or j—g(]\/[v) < Le(1), it is

guaranteed that the equation has a unique solution.

e Case 3-0< M, < %: In this case ¢g(C) is positive, strictly decreasing, and
its second derivative is positive. Also, W, (C') is positive, strictly increasing,
and with negative second order derivative for 0 < C' < 1. Further, W, (C) is
strictly decreasing with positive second order derivative for 1 < C < M,,. In

the same way as Case 2, if g(1) < W,(M,) or g—g(Mv) < 4% (17), then it is

easy to show that W,(C) = ¢g(C) has exactly one solution.

Therefore, under conditions defined in the lemma, the system has a unique operating
point in the interval of 0 < C' < M,. It can easily be shown that C' =0 or C' = M,
cannot be the operating point of the system.

Therefore, under conditions defined in the lemma, the system has a unique

operating point in the interval of 0 < C' < M,,. O
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2.4 Bifurcation Control Using Multiple Transmission Power Levels

In this section, we examine effects of power capture phenomenon in controlling
bifurcations in the PRMA system. We will show that using multiple transmission
power levels at terminals and using capture effect at the access point (such as the
base station) can control bifurcations by either completely eliminating the bifurca-
tions or postponing them for higher values of bifurcation parameter. Hence, power
capture phenomenon can increase capacity of the PRMA system by allowing more
voice terminals sharing common communication medium.

Power capture in wireless networks is possible because, when packet collision
occurs, there are multiple packets arriving at a receiver at the same time which the
receiver may be able to decode a packet with highest power. Therefore, terminals
can transmit their packets at multiple discrete power levels and a packet with highest
power level may be captured. In perfect power capture model, it is assumed that
a packet is captured at a receiver if and only if it has the highest power among all
other packets that overlap it. In a more accurate model, a packet is captured if its
signal-to-interference-plus-noise ratio is greater than a decodability threshold [50],
[51], [52].

A voice terminal in CON state, contends for a reservation by transmitting a
speech packet on an available time slot, if it has permission to send. In this section,
we consider m different power levels P, > P, > --- > P,,. Assume that packet
lengths in different power levels are the same. A contending terminal with permission

to transmit, will choose a power level P; with probability ¢;, i € {1,2,..,m}. In this
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section, we assume the perfect power capture model. Also, we assume that distance
between the terminals and the base station are equal. Hence, received power and
transmission power are interchangeable. A contending terminal will successfully
transmit its packet on a time slot if 1) the time slot is unreserved, 2) terminal has
permission to transmit, and 3) no other speech packets with equal or higher power
levels are transmitted simultaneously. When the contending terminal successfully
transmits a packet, base station, using a feedback message, informs all the terminals
that the time slot is reserved. The terminal with reservation enters the reservation
state, RES. It will transmit a speech packet in its reserved time slot in every frame.
Since the terminal has successfully reserved the time slot, it is assumed that this
terminal will send the rest of its packets with the lowest power level, P,,. The
terminal transmits its last packet at the end of the talkspurt and moves to SIL
state.

We study equilibrium behavior of the PRMA system using equilibrium point

analysis. Equilibrium equations of the system can be written as follows

F(C) = M, — 0 — (U 4 n)(—:IVelO)

2.13
7, 7+ Cp(0) (219)

with W,(C) = >"1, vp(C), and

(1 =po Xy @)™t C>1
’Uh(C) =
dn <1

In an X — « state-control space, a simple static bifurcation of a fixed point of

(2.13) is said to occur at (X,; ) if following conditions are satisfied [53]:

® F(Xo;ac) =0,
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e Dy F has a zero eigenvalue while all of its other eigenvalues have nonzero real

parts at (X; ae).

First condition ensures that the considered solution is a fixed point of equation
(2.13), and the second condition implies that this fixed point is a nonhyperbolic fixed
point. Let F', be the derivative of F with respect to the control parameter o and
construct the matrix [DxF | F,]. At a saddle-node bifurcation, F',, does not belong
to the range of matrix Dx F. In other words, matrix [DxF | F,] has a rank of n at
saddle-node bifurcation points. Considering n to be the number of the states of the
system.

A Simple static bifurcation of the fixed points of equation (2.13) happens at
(Co; M,,), it F(Cy; M,,) =0 and Fo(Co; M,.) = 0. Here F(- ;) is the derivative of

F(-;-) with respect to C.

Fo(O)=—1— (1 4 N)(vf(W(C) + Cp,We(0))

o ;= Cp (@) ) (2.14)

with We(C) =31 wp. (C), and

qn(1 = py Z?:l Qt)cul In(1 - p, Z?:l @) C=>1

0 C<l1

Whe (C) -

Equation (2.14) is only in terms of C. Roots of this equation, gives critical values
of Cy where bifurcations happen. The critical values of the control parameter is

found by solving F'(Cy; M,.) = 0 for M,,. Since Fy, (- ;-) = 1, then [Fo | Fiy] at

c

bifurcation points (Cy; M,,) has a rank of one. Therefore, these bifurcation points

are saddle-nodes.
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Figure 2.5: F¢ ve. C

Figure 2.5 illustrates Fo(C, M,) as a function of C' for the PRMA system with
voice terminal with and without power capture. In the case that power capture
is not used, Fo(C, M,) has two roots. Figure 2.5 shows that using power capture,
equation Fe(C, M,) will either have no root or its roots are at higher values of
Cy. Higher values of Cy results in higher values for the critical control parameter
M, . Therefore, the bifurcations are delayed for the higher values of the control

parameter.

2.5 Performance Analysis of PRMA Over Random Error Channel

Previously, we studied Markov model and equilibrium point equations of the

PRMA system with General Price Based Control. We assumed that packet colli-
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sions are the only source of error in the system. Here, we study effects of General
Price Based Control on the PRMA system over “random packet error channels”
[25]. We assume an uplink channel where only errors that corrupt packet header are
considered [25]. The reason for this assumption is that these errors directly affect
behavior of the PRMA system [25]. If packet header error occurs while a terminal
is in reservation mode, it may lose its reservation before a message is completely
transmitted. Hence, voice terminal is moved back to contending state and it con-
tends again for rest of the packets in the message. Therefore, the terminal may face
more packet droppings. Also, if packet header error happens while a contending
voice terminal sends a packet on an available time slot with no collision, base sta-
tion cannot decode the message and cannot grant the terminal a reserved time slot.
Therefore, random packet error channel directly affects the PRMA system. As dis-
cussed in [25], it is assumed that packet header errors occur randomly, independent
of each other and with a fixed probability A. Next, we introduce the Markov chain
model for the PRMA system with the General Price Based Control scheme over the

random packet error channel.

2.5.1 General Price Based Control

Figure 2.6 illustrates Markov model for the PRMA system over random packet
error channel. Here, we assume that when a contending voice terminal transmits
a packet on an available time slot without collision, it will reserve that time slot if

no packet header error happens. If there is a header packet error, the access point
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Figure 2.6: Markov Chain Model for PRMA Voice System over Random Packet

Error Channel.

(such as the base station) interprets the error either as a collision or as an event
that no packet was transmitted [25]. When there is a header error in a contending
packet, we assume that with a fixed probability ¢ the access point sends back a
collision feedback and with probability 1 — ¢ it sends an idle feedback. We define
the following events: A, = {at an available time slot n, one packet transmitted with
error - base station assumed idle} and B,, = {at an available time slot n, one packet
transmitted with error - base station assumed collision}.

Therefore, update algorithm (2.1) for control signal is changed as follows:

(

Up if slot n is reserved and reservation is kept,
Uy + ¢ if slot n is reserved and reservation is lost,
Un41 =

[up, — al(Z, =0V A,) + B8I(Z, =1 Ano error) + &1(Z, > 2V By,)]*"

if time slot n is not reserved.

(2.15)
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Transition probabilities for this Markov chain can be written as follows:
Pr(cosi = rp1 =1 upy =dcp = c,rp =10, =u) = (2.16)

o f,(d —c;M,—c—r0,)(r/N)ys

ife<d<M,—rr=r—1u=u+max(—u, o)

o fu(d—c—1;M,—c—r,o,)(r/N)(1—"p)A

ife+1<d<M,—r+1,r=r—1u=u+mazx(—u,o)

o fu(d—c; My, —c—r,0,)(r/N)(1—7s)(1—A)

ife<d<M,—r,r=ru =u

o f,(d—c;M,—c—r,0,)(1—7/N)(1—p,)°+ (1 —q)Acp,(1 —p,) "

ife<d <M,—r,r=ru =u+max(—u, —«)

e fi(d—c+1;M,—c—r,0,)(1—=71/N)ep,(1 —p,) (1 —A)

ife—1<d<M,—r—11"=r+1u=u+ max(—u, )

o f(d—c;M,—c—r,0,)(1—=7/N)1—(1-py)°¢—(1—qA)ep,(1—p,)° !

ife<d<M,—rr=ruv=u+¢

e ( Otherwise.

n
Here, f,(k;n,o,) = of(1 —a,)" k.

k
It should be mentioned that the Markov chain modeling the PRMA system

over the random packet error channel has the same state space X as before.

62



2.5.2  Price Based Control

A special case of General Price Based Control (over random packet error chan-

nel) is when ¢ = 0.

Proposition 2.5. The Markov chain defined on N through equation (2.16) (for
¢ = 0) is irreducible and aperiodic. Also Under Assumption 2.1, the Markov chain

18 positive recurrent.

Proof of Proposition 2.5 is similar to proof of Propositions 2.1 and 2.2 and
therefore, the details of the proof are omitted. Next, we analyze performance of
the PRMA system with price based control scheme over the random packet error
channel using equilibrium point approach. Similar analysis as in previous sections

can be used. A point (C, R,U) is an equilibrium point of the system if:

(Mv -C - R>UU + (R/N)(l - 7f)A - (1 - R/N>va(U)wv(Cv U)(l - A) =0
(R/N)s — (M, —C — R)g, =0
<_a(1_Q>A + ﬁ(l - A) - f(l - qA))va(U)wv<Cv U) - (a + f)(l - pv(U))C +€ =0

(2.17)

Set of equations (2.17) defines equilibrium equations of the PRMA system with
voice terminals over the random error channel with price based control scheme. The
goal in using price based scheme is to control bifurcations that might occur in the
number of equilibrium points of the system and therefore, to increase capacity of
the system. The following lemma introduces two different sets of conditions for the
control parameters as sufficient conditions on uniqueness of the operating point of

the system.
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Remark 2.4. Based on the first two equations of the set of equations (2.17),

it can be shown that R = min(N, Nw(M, — C)), where w = —2:—. There-

’Yf+NU'U
fore, when the equilibrium equations of the system is considered, it is assumed that
C € [max(0, M, — %),Mv], R € [0, N], and p, € [0,1]. However, it can easily be

shown, using the set of equation (2.17), that C = 0, M, — %, cC =M, R=0,

R=N,p,=0,p,=1 (for g = a(l= Q)AJFE(I 9%) 4s considered in Lemma 2.4), or a

combination thereof, cannot be solutions to the set of equilibrium equations (2.17).

Lemma 2.4. There exists a set of control parameters («, 3,€) for which the set
of equations (2.17) has a unique solution in (C,U) and the system has a single
operating point if any of conditions (1la), (1b), or (2) below hold:

(la) Mv>1+41

wy) In(-55) In(-55)
s < (3 + 1) exp(—3=E) 1]

(1b)  Mv <1+21 and either

(Mv - 1)(,0’)/} va 1 f
- A= (M- 1)) = a Telexp(g (T — 1, o
wy} 5 £
o ST are TG

@ i) < l-8) Mo ) -yl
here v = v5 + (1 — v5)A.

a(l—q A-i—§(1 44) <uch

The existence of the control parameters («, 3, ) with § =
that the conditions hold can be proved in a similar manner to proof of Lemma 2.1.
Next, we extend our control analysis of the PRMA system over random packet error

channel to two other special cases of the General Price Based Control.
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2.5.3 State Estimation-Based Control

Maximizing Throughput - Control using state estimation over random
packet error channel is a special case of General Price Based Control for ¢ = 1,
a=¢=0,and § = —1. Similar to proof of Proposition 2.4, Markov chain defined
on N through equation (2.16) (for ¢ = 1, « = £ = 0, and § = —1) is irreducible,
aperiodic, and under Assumption 2.1, positive recurrent.

As discussed previously regarding state estimation control scheme, first, we
consider a case where permission probability is chosen as function of control signal

to maximize average throughput of the system. At equilibrium

1
= cC>1
C -_
p(U) =
Domae O < 1.
Parameter p,, .. can be chosen to be very close to 1. Equilibrium equations of

the system are written as follows:

(M, — C)w(ys + (1 —y)A) = (1 — (M, — C)w)W,(C)(1 — A) = 0,
(1-H)t C¢>1

W,(C) = (2.18)
Donas C C <1,

Lemma 2.5. FEquilibrium equation (2.18) has a unique solution in C' and the system

has a single operating point if any of conditions (1) or (2) below hold:

(1) My > S and —=0GEG03 < (gt (-5 (0- )72

w

My—Dw(ys+(1—v)A —
(2) M, <L+41 and HOL00pS) o (g Lot

Proof is straight forward and very similar to proof of lemma 2.2.
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Minimizing Packet Drop Probability - Next, as discussed before, per-

mission probability is chosen as function of control signal to minimize average packet

1

drop probability of the (errorless) system. At equilibrium p,(U) = &

Equilibrium

equations of the system are written as follows:

(M, — Clo(yy + (1= 7)) — (1 = (M, — C))W,(C)(1 — A) =0,

L(l _ L)Cfl C>1
W,(C) = c+1 11 (2.19)

c
oA} C <1,

Lemma 2.6. Equilibrium equation (2.19) has a unique solution in C' and the system
has a single operating point if any of conditions (1) or (2) below hold:

(1) M,>2X+1 and

w(vy+ (1 =75)A) 1 1 1 M1
- (1-4) Ghri—z - 2 e

w

(2) M, <L+1 and either

~wlyy+ 1 —)A)
(1-A4)

(M, — Dw(ys + (1 —7)A) _ (1- 1 M1

1— (M, — Dw(l = A) M, + 1 ‘

< 0.5(0.5+1n(0.5)), or

Proof is straight forward and very similar to proof of lemma 2.3.

2.6  Numerical Results

In this section we compare our analytical results with numerical. We consider

a PRMA voice only system with following parameters [23]: R, = 720,000 bits/s,
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Rs = 32,000 bits/s, T' = 0.016 s, H = 64 bits, D4, = 0.032 s, t; = 1.00 s, and
ty = 1.35 s.

Figures 2.7, 2.8, and 2.9 show packet drop probability (Pg..p) for the system
when M, is taken as bifurcation parameter and no control is used. In these figures,
permission probability is fixed at p, = 0.2, p, = 0.3, and p, = 0.4, respectively.

Next, we design a price based control for the same PRMA system. We choose
0 =& =1. Then, « is chosen to be a = 0.114 such that the number of contending
terminals for M, = 40 is C' = 0.3037. Figure 2.10 shows bifurcation diagram for the
packet drop probability, when M, is bifurcation parameter. We can see that using
price based control, bifurcations are eliminated. Moreover, capacity of the PRMA
system has increased to 40 from 39 when p, = 0.2, 28 when p, = 0.3, and from 21
when p, = 0.4.

Further, we design state estimation control schemes. Figure 2.11 illustrates bi-
furcation diagram for packet drop probability, when state estimation control scheme
is based on maximum throughput. Here, it is assumed that p, .. = 0.9. We can ob-
serve that bifurcations are eliminated and capacity of the PRMA system is increased
to 44. Figure 2.12 illustrates bifurcation diagram for packet drop probability, when
state estimation control scheme is based on minimum packet drop probability. It
can be observed that bifurcations are controlled and capacity of the system is 44.

Now we consider the same voice PRMA system over random packet error
channel. Figure 2.13 shows bifurcation diagram for packet drop probability when
error probability (A) is bifurcation parameter, M, = 25, and p, = 0.3. This figure

illustrates that only for small values of A system has an acceptable drop probability
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(less than 0.01). Also figure 2.14 shows bifurcation diagrams for drop probability
when M, is chosen as bifurcation parameter and for two different values of A. The
plus signs show packet drop probability for A = 0.05 and the points are for A = 0.01.
It can be noticed that for A = 0.01 capacity of the system is 27 and for A = 0.05
capacity is 24.

Next, we use price based control with same parameters as before, 3 = ¢ =1
and a = 0.114. Figure 2.15 shows bifurcation diagram for packet drop probability
for both A = 0.01 and A = 0.05. It is seen that capacity of the system is increased
to 29 and 37 for A = 0.01 and A = 0.05, respectively. Here we have assumed that
qg=1.

Also, figure 2.16 illustrates effects of state estimation control scheme (based
on maximum throughput) on nonlinear behavior of the PRMA system. If error
probability is A = 0.01, bifurcations of the operating points of the system is com-
pletely eliminated and capacity of the PRMA system is increased to 43. However,
for the case where A = 0.05, although the bifurcations are not completely eliminated
(PRMA system has three equilibrium points at M, = 44), but they are controlled
by delaying the bifurcations. In this case, capacity of the system is increased to 41.

Figure 2.17 illustrates effects of state estimation control (based on minimizing
packet drop probability) on behavior of the PRMA system over random packet error
channel for A = 0.01 and A = 0.05. Bifurcations are controlled and capacity of the
system is M, = 43 for A = 0.01 and M, = 41 or A = 0.05.

Finally, figure 2.18 illustrates a bifurcation diagram for packet drop probability
when the PRMA system utilizes power capture with two power levels. The highest
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packet drop probability with no control

(pv = 03)

power level is chosen with probability ¢; = 0.2 and the terminals choose the lowest

power level with probability ¢

0.8. Figure 2.18 shows that bifurcations are

completely controlled by the capture effect and capacity is increased to 41. Here, it

is assumed that p, = 0.3 Use of multiple power levels is not limited to controlling

bifurcations in equilibrium points of the PRMA system when M, is the bifurcation

parameter. Figures 2.19 and 2.20 show that capture effect eliminates bifurcation

when permission probability p, is the bifurcation parameter. In this case M, is

fixed at 40.
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2.7 General Price Based Control for PRMA-HS protocol

Continuing with a system that only employs voice terminals, we further, con-
sider a PRMA-HS protocol. As discussed earlier in chapter 1, in reviewing the
PRMA-HS protocol, round trip delay RT'D is defined as time that takes for a ter-
minal to receive feedback information from time it has transmitted a packet. For
the PRMA-HS protocol, it is assumed that RT D is less than duration of a frame.
We can define round trip delay as RT'D = % times slots, assuming d is an integer
devisor of N. For the sake of simplicity in notation, in modeling the PRMA-HS sys-
tem using Markov chain, we assume that d = N and therefore, RT'D = 1 time slot.
However, our analysis can be expanded to any value of round trip delay. For equi-
librium point analysis of the system, however, we ease the assumption of RT'D =1,
and we provide sufficient conditions for bifurcation control for any value of RT'D
less than or equal to a frame size.

In the PRMA-HS protocol, at the end of each time slot (for example time
slot n), terminals receive a feedback message regarding status of RT'D time slot ago
(time slot n — RT'D). The status message can indicate that if a reserved time slot
n — RTD is still reserved or now it is free. The feedback message can indicate that
if an available time slot n — RT'D had no transmission, one successful transmission,
or collision. Terminals use this feedback information to adjust their permission
probability. We assume that permission probability p, is a function of a control
signal u. Control signal is updated at the end of each time slot based on equation

(2.20).
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Uy, if slot n — 1 is reserved and reservation is kept,
Up + @ if slot n — 1 is reserved and reservation is lost,
Unt1 = N [u, — al(Z,-1=0)+ BI(Z,_1 =1Nby a CON )
+&I((Zn1>2)V(Zy1=1Aby a HIN))|T

if slot n — 1 is not reserved.

(2.20)

Here ¢, «, and ¢ are positive real numbers and (3 is a real number. [z]T denotes
max(0,z). Random variable Z,, is the number of packets that are transmitted at
beginning of time slot n. Permission probability p, is updated at end of each time

slot based on new value of the control signal w.

Assumption 2.2. We assume that permission probability p,(u) is continuous,
bounded (0 < p,(u) < 1), and strictly decreasing in u (u € [0,400)). Further-

more, there exists a positive constant ., such that p,(u) = 0 when u > w4

Based on update equation (2.20), if time slot n—1 is reserved and its reservation
is kept, control signal u is unchanged. However, if reservation of time slot n — 1
is lost, control signal u is increased by ¢ and as a result, permission probability is
decreased. In the case that time slot n — 1 is not reserved, if there is no packet
transmission at time slot n — 1 (Z,_; = 0), control signal decreases and as a result,
permission probability is increased. If there is a collision at time slot n—1 (Z,,_1 > 2)

or a successful transmission by a terminal in HIN state (Z,—-1 = 1 Aby a HIN),
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control signal is increased by & and therefore, permission probability is decreased.
For a successful packet transmission at time slot n — 1 by a contending/backlogged
terminal (Z,_1 = 1 Aby a CON), depending on value of (3, permission probability
is either increased or decreased.

To model the PRMA-HS protocol with General Price Based Control, choosing
the right system state is important. The state of the system is chosen to be X, =

(Y,_1,Y,), here Y,, = (cu, 7, o, ) and

ce{0,1,2,--- M, },re€{0,1,2,--- N} h, € {0,1},

u €T = {min(upax, [fo — aa + eB + d&]N)|f,a,e,d € 7, }.

Here upax = Umaz + max(Ne + 3,€). Then state space N is a subset of

({0,1,2,---, M,} x {0,1,2,--- ,N} x {0,1} x )%,

with following constraints. If ((¢,r, hy, u), (c1,71, by, u1)) € R

c+r+h, <M, and ¢; + 71 + hy,, < M,

r+h, <Nandr;+h, <N

ec— 1< <M,—r—h,

.T—1§T1§T+1

+

For h, = 1, control signal u; > [f]

e For r = N, control signal u > [3]T and u; > [5]*"
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State space is countable and transition probabilities are written as follows:

PT(Xn+1 :X1|Xn :X) —

r—1tho_ Tt+hy nc
)y (R + 0 4 07)

Vier, ¢, hy)(

ite<eg <My—hy—r,7r1=r—1hy, =hy,u1 =u+¢

r_1+hy ¢
V(cl—l—l,c,r,hv)($)7f@
ifc—1<c<My—h,—r—1,ri=r—1h,, =hy+1Luy =u+¢

r—1 +hv71

Vew, ¢,r, hy)(—F )(l—vf)(%—i-@—i-@”c)

iftce<ceg <M,—hy—7r,71="r,hy = hyp,u1 =u

Vier+ 1, ¢,m hy ) (FE=) (1 — p)0e

ifc—1<c<My—h,—r—1,r1=rhy, =h,+1,u1 =u

V(Cl) G, hv)@zcl(% + 0O+ @TLC)

ife<ep <M,—hy—r,r1 =71hy, = hy,up = [u—a]t

V(e + 1,¢,7, hy)O™O°

ife—1<c<M,—hy,—r—1,r1=rhyy =h,+1,u; =[u—al"

V(Ch G, hv)@c—l(% + 0O+ @TIC)

ife<ey <My—hy,—r,r1=7r+4+1,hy =h, —1Lug =[u+ 5"

V(er +1,¢,7, hy)O°,O°

ife—1<c<My,—h,—r—1,r1=r+1,hy =hy,u; = [u+F]"

V(er,e,r, hy)O 1 (B + 6 + 0m°)
1f6§01 SMv_h’U_T7T1 :T,hvl :hv,ulz'U/—i—&
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o Viegy+1,¢,r,h,)0_10°

ifc—1<c,<M,—h,—r—1,r1=rhy, =h,+1,uy =u+¢

e 0 Otherwise

here

Xl - ((Cv r, hU,U), (Clvrl7hv17u1))a

X = ((C—la r—i1, hU717u—1)7 (Ca T, hva u))7

M,—c—r—h,
V(ey,e,r hy) = o97¢(1 — O_U)vaqfrfhv,
g —c
0= (1- Lth)va(l ~py)eHhe
e — (1= Tty e
hy,
0=(1-"1) - e
e, =(1- r_q ;Lvhvl Yo 1pu i (1= py_, )oiHhooa 1
o — r_1 }hvl Y1 = py )1+
01 =(1-— }h”l) - -0,

2.8 Price Based Control

In this section we study a special case of General Price Based Control assuming

¢ = 0. Therefore, control signal is only updated during an available time slot.

7



Proposition 2.6. The Markov chain defined on X through (2.21) (considering ¢ =

0) is irreducible, aperiodic, and positive recurrent.

Detailed proof is presented in the Appendix C. Because of large size of the
state space, studying the PRMA-HS system with priced base control using transi-
tion probabilities is very difficult. Therefore, stationary behavior of the system is
analyzed using equilibrium point analysis (EPA). In EPA it is assumed that the sys-
tem is in equilibrium, therefore, any change in any state is zero. One-step expected

change (mean drift) of the control signal at state X is defined as:

d(X) = E(ups1 — un| X, = X).

Using definition of control signal in (2.20) (assuming ¢ = 0), expected drift is

determined as:

40) =(max(~a, ) (1~ L)1 - py
—I—(max(ﬂ, —u) — 5)(1 — Lj\fhm)c—lpvl(l _ pvil)cfﬁ-hu,l—l
r_1+ hv,1
+£(1 — T)

Or relaxed drift equation is:

r_1 + hv_l

X0 =~ (a+ (1 - P g, yessnes
‘|‘(ﬁ + f)(l — %)[C—lpvl(l _ pv,1)071+hv71_1
(- ;hv1> (2.22)

As discussed in chapter one with respect to equilibrium equation of the PRMA-
HS system, note that at equilibrium, the number of voice terminals in each state
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HIN;is A fori = N—1,--- , N—N/d. In the same way, the number of terminals,

(N/d)
at equilibrium, in state RES, is N/d) fori = N—N/d—1,---,0. It is easy to
show that
H, R
N/d N —N/d
Also, the number of voice terminals in each state RE.S; is % fore=0,---, N —1.

We define R* = R+ R’ as the number of voice terminals in RES and RES’. Notice

that
R*+Hv R R

N N N-Nd

A point (C, R*, H,,U) is called an equilibrium point, if

R*+ H,
(Mv —-C—-R— HU)JU - (1 %)vawv(c) - 07
R*+ H,
(g = (My = C = R = H))ay =0,

R*+ H, d
Sy — (s2)H, = 0,

(a+ &)1 —p,) M = (8~ €)Cpyw,(C) — €= 0. (2.23)

(1 _pv(U))CJrval C>1
Here  w,(C) = . Also, it is noted that for the

(1 —p,(U))H C<1

equilibrium point analysis we consider a round trip delay of N/d time slots. Set of

equations (2.24) modeling equilibrium equations of the system can be simplified as:

L Cpaw(C)
mncU)=M,-C (w)(7f+0pvwv(0)> 0,
F(C,U) =(a+ &)(1 — p,) T — (B — €)Cpyw,(C) — € = 0. (2.24)

We analyze conditions on the control parameters (o, [3,£) such that equilibrium
equations (2.24) have a unique operating point and in lemma below we present two
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conditions for uniqueness of operating points of the system.

Remark 2.5. Based on the first two equations of the set of equations (2.23), it can

be shown that R* + H, = min(N, Nw(M, — C)), where w = el Therefore,
when the equilibrium equations of the system is considered, it is assumed that C' €
[max(0, M, — ), M,], R* + H, € [0,N], and p, € [0,1]. However, it can easily be
shown, using the set of equation (2.23), that C =0, M, — %, cC=M,, R"+H,=0,
R*+H, =N, p, =0, p, =1 (for B =& as considered in Lemma 2.7), or a

combination thereof, cannot be solutions to the set of equilibrium equations (2.23).

Cln(E
Lemma 2.7. We define f*(C) = QLHC(eXp( éiﬂf))—l). Here H, = vyw(5)(M,—

C). There exists a set of control parameters (a, 3,€) for which the set of equations

(2.24) has a unique solution in (C,U) and the system has a single operating point if

1 In(35e) 1 — (N/d)ypw
111(0%5) (exp( AL )—1) < S v and
1 —2y¢(N/d)wM,(1 + v¢(N/d)w(M, — 1))
e TN/ oo
any of conditions (1a), (1b), or (2) below hold:
(la) Mv>1+21 and —yw < %(Mv -1,
(1b)  Mv <141 and either
(M, — Dwyy £ 1 3
1O o < o ng(eXp(—Mln(a " 5)) —-1), or
dft
— YW < %(1)7
e L Q-ydohE) 1 e
@ Al R e ) - 1)<
w. § 1 §
SlargMhletgp ) =D+l



here, H, = y;(N/d)w(Muv — 1).

Proof. We will show the existence of the control parameters (o, 3,¢&) with g = &
such that the conditions hold. First, we prove the lemma for conditions (1a) and

(1b). Let us define the following new functions

(Mv - O)u}’}/f

f(07 U) = vawv(0)7 g(O) = 1— (Mv — C’)w

Equilibrium point(s) of equation (2.24) are the same as fixed point(s) of f(C,U) =
g(C). Solving F5(C,U) = 0 in equation (2.24) for p, and substituting it in f(C,U),

we will have

—In(=%5)

fo) = | FRCEPCERD) — 1 ¢z (2.25)
B In(%) Hyn(55¢) '
C(1 — exp( o ))exp(w) C<1

It is easy to show that if the following two conditions are satisfied then % < 0 and

LTSN 0, respectively, in the range of 1 < C' < M,,.

dC?
1 In(5%) 1 — (N/d)ysw
ln(%ﬁ)(exp( Mf y—1) < L f (2.26)
S < 2N ;EYJ/SW”(M” 1) 227

Also, we can numerically show that % > 0 in the range of 0 < C' < 1. We define
b="¢(N/d)w and a = O%Lg It can be noticed that 0 < a,b < 1. We can show that

I~ 0for C<1.

for the valuesof 0 <a<land 0 <b<1and 0 < M, < 201, ==

Also, note that max(0, M, — u—lj) < C' < M,. In this range of C', we can show

that j—g < 0 and (%Z > (. Also, notice that




Based on these facts in order to prove that f(C) = g(C) has exactly one solution,

for the conditions stated in the lemma, we consider different cases:

e Case 1 - M, > 1+ %: In this case, g(C) is strictly decreasing with positive
second derivative. Also, if the above-noted conditions for first and second
derivatives of f are satisfied, then f(C') is strictly decreasing, with positive
second derivative, f(M, — 1) < g((M, — 1)T), and f(M,) > g(M,). Since
second derivative of both f(C) and ¢(C) are positive, if we chose control
parameters such that j—g(Mv) < %(Mv — 1), then we can show that, for the

desired range of C, g—g < %. Therefore, g(C) = f(C') has a unique solution.

e Case 2 - M, < 1+ %: In this case, if the above-noted conditions for first
and second derivatives of f are satisfied, then f(C') is strictly decreasing, with
positive second derivative for 1 < C' < M, and f is strictly increasing for
max(0, M, — %) < C < 1. Therefore, the control parameters are chosen such

that either j—g(Mv) < %(1) or g(1) < f(M,).

Now we prove the result assuming condition (2) holds. Given g = &, we

simplify the set of two equations (2.24) as the following single equation

WO) = —M, + 0+ 2T

SO 0. (2.28)

Here f(C) is the same as defined earlier in the proof. It can easily be shown using

equation (2.25) that h(0) = —M,, h(M, — 1) < 0, and h(M,) > 0. The first

derivative of h(C)

oy =1 O
MO =1t T o)
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where f'(C) = % and 1/(C) = & We showed earlier in the proof that f'(C) > 0
for C' < 1, and therefore, '(C') > 0 for C < 1. So h(C) is negative for C' =
max (0, M, — %), is positive for C' = M, and has a positive slope for C' < 1. Next we
show that the slope is also negative for 1 > C' < M,,, which will result in a unique
solution to A(C') = 0 in the interval of max(0, M, — ) < C' < M,. Consider the
case 1 < C' < M, and we will show that if condition (2) is satisfied, then A'(C') > 0.
Let us define iy (C) = —f'(C) and hy(C) = = (v + ()%

Under conditions set in this lemma, it is noted that hy(C') > 0 and h}(C) <0
for C' > 1. Therefore, hi(M,) < hi(C) < hy(17).

It can also be shown that hy(C) > 0 and h4Y(C) < 0 for C' > 1. Therefore,
ha(M,) < he(C) < ho(17).

Hence, if the control parameters are chosen such that hy(17) < ho(M,) (in
other words, —f'(1%) < %(’Vf + f(M,))?), then 1/(C') > 0. Therefore, h(C') = 0 has
a unique solution in the interval of 0 < C' < M,,.

It can easily be shown, using equation F5(C,U), that p, is one-to-one function
of C. Also, as mentioned before, p, is a one-to-one function of U (for 0 < p, < 1).
Therefore, it can easily be shown that for a given C', there exists a unique U.

Therefore, under conditions stated in the lemma, the set of equations (2.24) or

equation (2.28) has a unique solution in 0 < C' < M, and 0 < U < Unqq- O

Designing the Control: In order to ensure that the controlled system has a
unique operating point, we select the control parameters based on Lemma 2.7. We

choose 3 = £ as arbitrary positive real number. Then « is chosen such that other
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conditions of this lemma is satisfied.

Also, in order to be able to use the relaxed form of the expected drift (equation
(3.3)), we make a small change in assumption 2.2. Permission probability p,(u) is
continuous and bounded (0 < p,(u) < 1). But we assume that p,(u) = 1 for
u € [0, max(«a, —3)], strictly decreasing for u € (max(a, =), Umaz), and p,(u) = 0
for u € [Umaz, +00). In this case, since equilibrium value of permission probability
is less than 1, equilibrium value of the control signal u will be greater than both «
and —( and therefore, relaxed expected drift equation at the equilibrium could be

used.

2.9 Control Using State Estimation

Next, we consider a control scheme based on the state estimation control we
introduced in previous sections. As discussed before, the number of voice terminals
with reservation is the only state of the system that is known to all terminals in the
system. Therefore, we choose the control signal u,, = N —r,. Assuming that round

trip delay is 1 time slot, dynamics of control signal can be written as following
(

Up if slot n — 1 is reserved and reservation is kept,

Un+1 = Yu, +1 if slot n — 1 is reserved and reservation is lost,

[up —I(Zp-1 =1) by a CON VT|* if slot n — 1 is not reserved.
\
Later in this section, we define permission probability as a function of the
control signal to maximize throughput of the system or minimize packet drop prob-

ability. It is noted that control using state estimation is a special case of General
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Price Based Control with ¢ =1, « = ¢ = 0, and g = —1. Therefore, as discussed
before in analysis of General Price Based Control, the PRMA-HS Voice system with

state estimation can be modeled by a Markov chain.

Proposition 2.7. The Markov chain defined on W through (2.21) (for ¢ = 1,
a=¢ =0, = —1, and considering the system only employs voice terminals)

1s irreducible, aperiodic, and positive recurrent.

Proof of Proposition 2.7 is presented in the Appendix D. Next, we consider
Equilibrium Point Analysis to study equilibrium behavior of the system. We show
if some conditions on system parameters are met, the system with state estimation
control scheme has unique equilibrium point. First, permission probability is cho-
sen as a function of control signal such that average throughput of the system is
maximized. Second, we choose permission probability as a function of control signal
such that average packet drop probability is minimized.

Maximizing Throughput - EPA: Average throughput is the number of

time slots that carry one packet: n = . By using equation (2.23) and definition

of the average throughput at equilibrium:

R*+ H, R*+ H,
—(1 - ’Yf) + (1 — T)CPUWU(C)

Depending on equilibrium value of €', maximum throughput at equilibrium

happens at:
1
" C+H, O Z ]-7
Py, =
1
= ¢ <L
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3 _ d * O % 11 . .
Given C' = M, — W—w)R and H, = WR , equilibrium equation of the

controlled system can be written as:

(M, — C)wy B
L~ ~ VO =0 (2.29)
c (1 o 1 )C+HU—1 C > 1’
W(C) _ C+H, C+H,
1+CHU(1 B 1+1Hv)HU C<1,
and
o
=" H, = N/d) (M, — C).
Y= N Y(N/d)(M, - C)

Remark 2.6. Equation (2.29) is derived with consideration that R* + H, =

min(N, Nw(M, — C)). Therefore, when the equilibrium equations of the system is
considered, it is assumed that C € [max(0, M, — L), M,Jand R € [0, N]. However,
it can easily be shown that C =0, M, — %, c=M, R*"+H,=0, RR+ H,= N,

or a combination thereof, cannot be solutions to equilibrium equation (2.29).

Lemma 2.8. Let us define f7(C) = (1— g7g) ™" ~!. Here H, = yyw(N/d)(M, —
C). Also, we define C = M, — % Set of equations (2.29) has a unique solution in
C' and the system has a single operating point if any of conditions (1) or (2) below
hold:

s
(1) M,>21+4+1and —yw < Cg—C(C'),

(2) M, <2Z+1 and either

df* (M, — 1)W7f 3 L a1

Here H, = v;w(N/d)(M, — 1).
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Proof. We can rewrite set of equations (2.29) as following

(M, — C)wys | max(1,C) + H,

Here

(1 _ #HU)C’-&-HU—l C > 17

f(C) =

(1= )™ C <1,

and we define the following new functions

— (Mv _ C>w7f
1— (M, —C)w

h(C) = , 9(C)

Therefore, it is noted that solutions of set of equations (2.29) is the same as roots

of g(C)h(C) = f(C). It is easy to show that:

df d?f
25 <0 C>1, >0 C>1,
df a2 f
26 >0 C<1. ez >0 C<1.

Also, W < 0 and % > 0. Note that max(0, M, — %) < C < M,.

Finally,

FOL) = (1= 51" > gOL)R(M,) = 0.

Based on these facts and in order to prove that g(C)h(C) = f(C) has exactly one

solution, for the conditions stated in the lemma, we consider different cases:

e Casel1l-M,>1+ %: In this case g(C)h(C) is positive, strictly decreasing,
and with positive second derivative. Also, f(C) is positive, strictly decreasing,
with positive second derivative, g((M, — 2)")h((M, — 1)7) > f(M, — 1), and

f(M,) > g(M,). Since second derivative of both f(C') and g(C)h(C) are
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U d(gh df (A
positive, if the system parameters are chosen such that %(Mv) < %(C),

then d(g(cd)ch(c)) < dJ;(CC ) for the desired range of C' and therefore, g(C)h(C) =

f(C) has a unique solution.

e Case 2- M, <1+ %: In this case, if system parameters are chosen such that

either %(Mv) < %(1) or g(1)h(1) < f(M,) it is guaranteed that the system

has a unique operating point.
O]

Minimizing Packet Drop Probability - EPA: Average packet drop prob-

ability at equilibrium is

I/D

1=

P, rop —
drop ’yf 1 _ <
here v = v(C,R*, H,,p,) = 1 — (1 — %)pv(l — py,)“THv. Tt can be shown that
packet drop probability is minimized if

1
C+H,+1

*

Dy

4 _ d * 7 % 1. . .
Given C' = M, — WR and H, = WR , equilibrium equation of the
controlled system can be written as:

(Mv - C)W’Yf

—W({C)=0 2.30
=, — Oy =0 (2.:30)
W(C) = erirm (= e O 2
C-‘rlgﬂ—l-l(]' - C+I§U+1)HU C < ]_
and
o
- — Hv = N/d Mv — ().
b A (NJd)(M, ~ C)
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Remark 2.7. Equation (2.30) is derived with consideration that R* + H, =

min(N, Nw(M, — C)). Therefore, when the equilibrium equations of the system is
considered, it is assumed that C € [max(0, M, — 1), M,Jand R € [0, N]. However,
it can easily be shown that C' =0, M, — %, C=M, RF+H,=0, R"rH, = N, or

a combination thereof, cannot be solutions to equilibrium equation (2.30).

Lemma 2.9. Let us define f(C) = (1—C+I§U+1)C+H“_1. Here H, = ysw(N/d)(M,—
C). Also, we define C = M, — % Set of equations (2.30) has a unique solution in
C' and the system has a single operating point if any of conditions (1) or (2) below:
(1) My>141:—yw< %(C’),
(2) M, < L+1 and either

df* (M, — 1)wys A 1 M1
- Y 1 24 H,) < (1— 1
< ye W oer gL e G ) < )

Here H, = vpw(N/d)(M, — 1).

Proof of Lemma 2.9 is very similar to proof of Lemma 2.8.

2.10 Performance Analysis of PRMA-HS Voice Only system over

Random Packet Error Channel

In previous sections, we studied a PRMA-HS system employing voice terminals
on an uplink channel without any error. In this section, we assume that uplink
channel is a “random packet error channel” [25] and we study the PRMA-HS system
with the General Price Based Control. The analysis of this section closely follows
study of PRMA system with General Price Based Control over random error channel.
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2.10.1 General Price Based Control

Figures 3.1 and 3.2 of chapter 3 illustrate general Markov models for the
PRMA-HS system over random packet error channel (employing both voice and
data terminals). In this section, we assume that when a contending voice terminal
transmits a packet on an available time slot without any collision, it reserves that
time slot if no packet header error happens. If there is a header packet error, access
point (such as base station and/or satellite) interprets the error either as a collision
or as an event that no packet was transmitted [25]. If there is a packet header error
in a contending packet, we assume that with a fixed probability ¢ the base station
sends a collision feedback and with probability 1 — ¢ it sends an idle feedback. We
define following events: A,, = {at an available time slot n, 1 packet transmitted with
error - access point assumed idle} and B,, = {at an available time slot n, 1 packet
transmitted with error - access point assumed collision}.

Therefore, control signal update algorithm (2.20) is changed as follows. As
in pervious sections, and only for notation purposes, we assume that d = N and

therefore, round trip delay is one time slot.

(

Uy, if slot n — 1 is reserved and reservation is kept,
Uy + @ if slot n — 1 is reserved and reservation is lost,
Up+1 =

[up, —al(Z, 1 =0V A,_q)+ BI(Z,-1 =1 Ano error)

+&(Zp1 > 2V By4]" if slot n — 1 is not reserved.

(2.31)

Note that in random packet error channel, control signal at time slot n + 1
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is decreased by « if time slot n — 1 was either idle or a successful transmission by
a contending or hindering terminal contained a packet header error and the access
point assumed an idle time slot. Also, control signal is increased by & if either time
slot n — 1 had a collision or a packet header error in a successful transmission by a
contending or hindering terminal, which was assumed to be collision by the access
point. In the case of a successful transmission with no packet header error, control
signal is updated by (. If time slot n — 1 was reserved and the reservation is lost
(either because of packet header error or because all packet of voice message are
transmitted) control signal is increased by ¢.

Transition probabilities for this Markov chain can be written as before con-
sidering packet random error. It is noted that the Markov chain modeling the
PRMA-HS system over random packet error channel has the same state space N as

PRMA-HS system.

2.10.2 Price Based Control

An special case of General Price Based Control is for ¢ = 0. Transition prob-
abilities for this Markov chain can be written as before considering packet random
error. It is noted that the Markov chain modeling the PRMA-HS system over ran-
dom packet error channel has the same state space X as PRMA-HS system. We can
prove that this Markov model is irreducible, aperiodic, and under Assumption 2.2,
the Markov chain is positive recurrent.

Next, we study performance of the PRMA-HS system with price based control
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scheme over random packet error channel using the equilibrium point approach.
Same analysis as in previous section can be used. A point (C,R*, H,,U) is an

equilibrium point of the system if:

R*+ H,

S

(R/N) = (

)/7}” - (Mv —-C—-R"— H’U)O-v =0,
Ty - a) =0,
(_05(1 - Q)A + 6(1 - A) - 5(1 - qA))(C + Hv)pvwv(c)

—(a+ &L —p,) " +=0. (2.32)

Here p, = p,(U), R* = R+ R/, and N_lev/d = NH—/’ji. Next, we derive a set of sufficient

conditions on the control parameters such that this system has a unique equilibrium

point.

Lemma 2.10. We define f*(C) = %HC(exp(_gli‘jf))—l). Here H, = vypw(3)(M,—
C'). There exists a set of control parameters («, 3,€) for which the set of equations
(2.32) has a unique solution in (C,U) and the system has a single operating point
if any of conditions (1a), (1b), or (2) below:

(la) Mv>1+41 and

1 In(;5%) 1 — (N/d)ysw
1n(£5)(exp( Mf )—1) L / , and
6 =N My (L (Nfdo(My — 1)
() < T, (N/d)w , and
—w, dft -
1 _Af %(0)7
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(1b) Mv<1+21 and

1 In(;5%)
ln(a%g)( p(

3
a+§><
(Mv_l)w’yf < é
1-(M,— 1w ~— a+¢&

—wyy _dft
—a <ac

_ 1= (N/d)ypw

M )—1) L , and

2y (N/d)w My (1 + 35 (N/d)o(M, — 1))
[~ (N/d)w

In( , and either

£
a+ €

1
Mv(eXp(_

L In(

))—1), or

In(-%- — w
ln(lL)(eXp< (]\04‘1‘€>) 1)< 1 (-]]\\[/;Ud)Vf :

_ ~2y(N/d)wM,y (1 + 9y (N/d)w(M, — 1))
a+ & 1 —v;(N/d)w ’
3 (1= (N/d)w) In(G5%) 1 ¢
Oz+£[(1+ (14 H,)? )eXp_1+fL a+€

and

w S 1 3 112
m[(l - A)va(eXP(—Mv ln(a n 5)) — 1)+ )%

here, H, = Y¢(N/d)w(Mv — 1) and 7} =7+ (1 —vp)A.

Proof of Lemma 2.10 and exitance of the control parameters (o, 3,&) with

3= a(l_q)fji(l_‘m) such that the conditions hold is shown similar to proof of Lemma

2.7.

2.10.3 State Estimation-Based Control

In this subsection we consider state estimation-based control over random
packet error channel, a special case of General Price Based Control for ¢ = 1,

a=¢=0,and g =—1.
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Maximizing Throughput - EPA: Depending on equilibrium value of C,

permission probability is chosen as following to maximize throughput of the system:

1
* e O 1,
b, =
1

Equilibrium equations of the system can be written as follows

(M, — O)w(ys + (1 —71)A) — (1 — (M, — C))Wo(C)(1 — A) = 0,

C (1_ 1 >C+val 0217
we)y={ e ot (2.33)

c 1 \H,
1+Hu(1 - 1+H11) ¢<L

Lemma 2.11. Let us define f¥(C) = (1 — #Hv)CJFH“_l- Here H, = w(yy + (1 —

v)A)(N/d)(M, — C). Also, we define C = M, — L. Set of equations (2.33) has a
unique solution in C' and the system has a single operating point if any of conditions
(1) or (2) below hold:

(1) M, > 2141 and -0 d7 (),

(2) M, <2X+1 and either

_ (rYf + (f:gf)A>w < ng (1) or

(M, = Dw(yy + (1 =77)A)
(1= (M, = Dw)(1-A)

A 1
(14+H,) <(1- M)Mrl.

Here H, = w(vs + (1 — vp)A)(N/d)(M, — 1).

Proof is similar to proof of Lemma 2.8.
Minimizing Packet Drop Probability - EPA: Permission probability is
chosen as following to minimize packet drop probability of the system:

1
CC+H,+1

*

p

94



Equilibrium equations of the system can be written as follows

(M, — (v + (1 —71)A) — (1 — (M, — C)w)Wo(C)(1 — A) =0,

W(C) = crirm (= e O 2, (2.3
c v
ol — o)™ <L

Lemma 2.12. Let us define f¥(C) = (1 — ﬁHv)C*HUA. Here H, = w(ys+ (1 —

Y)A)(N/d) (M, — C). Also, we define C = M, — L. Set of equations (2.34) has a
unique solution in C' and the system has a single operating point if any of conditions
(1) or (2) below hold:

(1) M,>2+1 and —w < %(C’),

(2) M, < L+1 and either

(g gl:gf)ﬁ)w _ ng(l) or
(M, — Dw(yy + (1 = 77)A)
(1= (M, —Dw)(1 —A)

. 1
24+ H,)) < (1 — ——— )Mot
@+ )< (=377

Here H, = w(ny + (1 - 37)A) (N/d)(M, — 1).

Proof is similar to proof of Lemma 2.9.

2.11 Numerical Results

Consider a PRMA-HS voice only system with following parameters [23]: R, =
720,000 bits/s, Ry = 32,000 bits/s, T = 0.016 s, H = 64 bits, RT'D = 1 time slot,
Do = 0.032 s, t; = 1.00 s, and 5 = 1.35 s. Figures 2.21, 2.22, and 2.23 illustrate

packet drop probability (Py..,) for the system when M, is taken as bifurcation
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parameter and no control is used. In these figures, permission probability is fixed
at p, = 0.2, p, = 0.3, and p, = 0.4, respectively.

Next, we design a price based control for the same PRMA-HS voice system
and compare bifurcation diagrams. We choose # = £ = 1. The control parameter
a is chosen to be a = 1.04 such that conditions in Lemma 2.7 is satisfied. Figure
2.24 shows bifurcation diagram for packet drop probability, when M, is bifurcation
parameter. We can see that by using the price based control, bifurcations are
eliminated. Moreover, capacity of the PRMA-HS system has increased to 42 from
38 when p, = 0.2, 28 when p, = 0.3, and 21 when p, = 0.4.

Further, we design state estimation control schemes for PRMA-HS system
with voice terminals. Figure 2.25 illustrates bifurcation diagram for packet drop
probability, when state estimation control scheme is based on maximum through-
put. We can observe that bifurcations are eliminated and capacity of the PRMA
system is increased to 43. Figure 2.26 illustrates bifurcation diagram for packet drop
probability, when state estimation control scheme is based on minimum packet drop
probability. It can be observed that bifurcations are controlled and capacity of the
system is 43.

Next, we consider the same voice PRMA-HS system over random packet error
channel. Figure 2.27 shows bifurcation diagram for packet drop probability when
error probability (A) is the bifurcation parameter, M, = 25, and p, = 0.3. This fig-
ure shows that only for small values of A system has an acceptable drop probability
(less than 0.01). Also, figure 2.28 shows bifurcation diagrams for drop probability
when M, is chosen as the bifurcation parameter and for two different values of A.
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Plus signs show packet drop probability for A = 0.05 and points are for A = 0.01.
It can be noticed that for A = 0.01 capacity of the system is 27 and for A = 0.05
capacity is 24.

Further, we use the price based bifurcation control with the same parameters
as before, # = ¢ =1 and a = 1.04. Figure 2.29 shows bifurcation diagram for the
packet drop probability for both A = 0.01 and A = 0.05 when M, is the bifurcation
parameter. Capacity of the system is increased to 41 and 38 for A = 0.01 and
A = 0.05, respectively. Here we assumed that ¢ = 1.

Figure 2.30 illustrates effects of state estimation control scheme (based on
maximum throughput) on nonlinear behavior of the PRMA-HS system. If error
probability is A = 0.01, bifurcations of the operating points of the system is com-
pletely eliminated and capacity of the PRMA-HS system is increased to 42. How-
ever, for the case where A = 0.05, although the bifurcations are not completely
eliminated (PRMA-HS voice system has three equilibrium points at M, = 42), but
they are controlled by delaying the bifurcations. In this case, capacity of the system
is increased to 39. Figure 2.31 illustrates effects of state estimation control (based
on minimizing packet drop probability) on behavior of the PRMA-HS system over
random packet error channel for A = 0.01 and A = 0.05. Bifurcations are controlled

and capacity of the system is M, = 43 for A = 0.01 and M, = 41 for A = 0.05.
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2.12 Summary and Future Lines of Work

In this chapter, we studied the equilibrium behavior of voice systems employing
PRMA or PRMA-HS protocols as their medium access control scheme. We studied
how small changes in system parameters can transfer a system with one operating
point to a system with several operating points, therefore, limiting capacity of the
system. Further, we introduced price based control and state estimation-based con-
trol and studied the effects of these control schemes on the equilibrium behavior of
PRMA and PRMA-HS voice systems. We derived sufficient conditions on control
and system parameters such that the controlled systems will have unique equilib-
rium points. The controlled systems were analyzed over error-free and random error
channels. Also, we considered the voice system with PRMA and PRMA-HS that
employs multiple transmission power at the terminals and capture effect at the
access point and studied the effects of multiple power levels and capture on bifur-
cations of the equilibrium points of the system. Future lines of research can include
extending the analysis of introduced control schemes to other variations of PRMA
protocol for voice systems, studying a dynamic control scheme based on state obser-
vation in addition to stat estimation, and extending the bifurcation analysis using
multiple power levels to more accurate models of capture that deals with signal-to-
interface-plus-noise ration and different distances of terminals from the access point.
Also, similar price based control can be used adjust rate of generating voice mes-
sages and/or the average number of voice packets in a message. Further, as future

work, robustness of the introduced controlled schemes can be studied considering
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variations in system parameters.
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Chapter 3
Equilibrium Analysis and Control for PRMA and PRMA-HS

Protocols for Voice and Data Terminals

Focus of our analysis in previous chapter was on a system employing voice
terminals using the PRMA or PRMA-HS protocols. However, in this chapter, we
expand our analysis to a system that employs both voice and data terminals. We
study nonlinear instabilities of the PRMA and PRMA-HS protocols and introduce
a General Price Based Control.

We start this chapter by modeling the PRMA-HS protocol with General Price
Based Control as a Markov chain. Further, we consider the PRMA protocol as a
special case of the PRMA-HS protocol (with round trip delay of zero) and analyt-
ically study stability of specific variations of the PRMA voice-data system using
equilibrium point analysis. Also, we consider an uplink channel of the system with

random packet error, and study our control schemes over this channel.

3.1 General Price Based Control

As discussed in previous chapters, we define round trip delay for PRMA-HS
protocol as RT'D = % times slots, assuming d is an integer devisor of N. For the
sake of simplicity in notation, for modeling the system based on Markov chain, we

assume that d = N and therefore, RT'D = 1 time slot. However, our analysis can
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be expanded to any value of round trip delay and equilibrium equation analysis is
based on more general values of delay.

In the PRMA-HS protocol, at the end of each time slot (for example, time
slot n), terminals receive a feedback message regarding status of RT'D time slot
ago (time slot n — RT'D). Voice and data terminals use this feedback information
to adjust their permission probability. We assume that permission probabilities, p,
and pg, are functions of a control signal u. Control signal is updated at the end of

each time slot based on equation (3.1).

¢

Up, if slot n — 1 is reserved and reservation is kept,
Up + ¢ if slot n — 1 is reserved and reservation is lost,
Un+1 = Y [u, — al(Z,-1=0)+ BI(Z,-1 =1 Nby a CON or BLK)
+E1((Zna > 2V (Zua = 1 Aby a HIN))J*

if slot n — 1 is not reserved.

(3.1)
Here ¢, «, and ¢ are positive real numbers and (3 is a real number. [z]T denotes
max(0, x). Random variable Z,, shows the number of packets that are transmitted
at beginning of time slot n. Permission probabilities, p, and py, are updated at end

of each time slot based on new value of the control signal wu.

Assumption 3.1. We assume that permission probabilities p,(u) and py(u) are

continuous, bounded (0 < p,(u),ps(u) < 1), and strictly decreasing in u (u €
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[0,400)). Furthermore, there exists a positive constant t,,,, such that p,(u) =

pa(u) =0 when u > gy

Based on update equation (3.1), if time slot n—1 is reserved and its reservation
is kept, control signal u is unchanged. However, if reservation of time slot n — 1
is lost, control signal u is increased by ¢ and as a result, permission probabilities
are decreased. In the case that time slot n — 1 is not reserved, if there is no packet
transmission at time slot n — 1 (Z,_; = 0), control signal decreases and as a result,
permission probabilities are increased. If there is a collision at time slot n—1 (Z,,_1 >
2) or a successful transmission by a terminal in HIN state (Z,-1 = 1Aby a HIN),
control signal is increased by £ and therefore, permission probabilities are decreased.
For a successful packet transmission at time slot n — 1 by a contending/backlogged
terminal (Z,_1 = 1 Aby a CON or BLK), depending on value of (3, permission
probabilities are either increased or decreased.

We define system state as X,, = (Y,,_1,Y,) in order to model the PRMA-HS

protocol with General Price Based Control. Here
Yn = (cTM T'n, hvna bm hdn’ un>’
cef{0,1,2,--- M,},re€{0,1,2,--- N} h, € {0,1},
be {071727”' 7Md}7hd € {071}7

w el = {min(upax, [f¢ — aa + eB + d€]7)|f,a,e,d € Z, }.

Here uprax = Umaz + max(Ne + 3,€). Then state space N is a subset of

({0,1,2,- -+, M} x {0,1,2,--+ ,N} x {0,1} x {0,1,2,--- , My} x {0,1} x I)?
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with following constraints. If ((¢, 7, hy, b, hg, ), (c1,71, by, b1, hay, u1)) € R
e c+r+h, <M, and ¢; + 11+ hy, < M,
e b+ hy < Myand by + hg, < My
er+h,<Nandr +h, <N
ec— 1< <M,—r—h,
e b—1<b<Myg—hy
er—1<r<r+1
o hy+hy<1landh, +hg <1
e For h, =1 or hy = 1, control signal u; > [G]*
e For r = N, control signal u > [3]T and u; > [5]"
State space is countable and transition probabilities are written as follows:

PT(XnJrl = Xl‘Xn = X) = (32)

r—1 +hv,1

hd V<cl’ G, hv)D(bh ba hd)( N )/Vf(r—i]_\?v +0O+ G)Cb)

ifce<eg <My—hy—1r,b<by <Myg—hg,r1=1—1,hy, =hy,hg, = hg,u; =
u+ ¢

r—14+hy_ ¢
- N - >7f@

o Viey+1,¢,r, hy)D(b1, b, hg)(
itc—1<c, <M,—h,—r—=1,0<b < Mg—hg,r1 =7r—1,hy, =hy+1, hg, =

h’daul :U+¢
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V(Cl,C, r, hv)D(bl +17b7 hd)( — N - )/Yf@b
ife<c, < My,—hy—1b—1<b <Myg—hg— 1,71 =1 —1,hy = hy, hg, =

hd+1;ulzu+¢

V(er, ¢,r hy) D(by, b, ha) (FEE=L) (1 — yp) (SR 4+ © 4 ©°)

ichCISMv_hv_rvbSblSMd_hdarlzrah’Ulzhvahdl :hd7u1:u

Vi(er+ 1,7, hy) Dby, b, hg) (CE2=10) (1 — ~,)©°

ife—1<e; < My—hy—1—1,b<b <My—hg,r1 =7 hy, =hy+1,ha, =

hg,ur = u

V(er, ¢r h)D(by + 1,0, ha) (o=t ) (1 — p) @
ife<e <My —hy—rb—1<b < My—hg—1,r1 =1 hy = hy,hgy =

hg+ 1,u; =u

V<Cl7 ¢, hv)D(bb ba hd)@c—bl(% + S + @Cb)
ifce<eg <M,—hy,—r,b<b < My—hg,ry =rhy, = hy,hg, = hg,uq =

[u—aff

V(Cl +1,¢r, hv)D(b17b7 hd)@c—bl(ac
fe—1<er < My—hy—1—1,b<b < My—hgri =7 hy = hy+1,hy =

hg,u; = [u— a|t

V<Cla G, Ty hv>D(b1 + 17 b? hd>@ibl@b
lfCS (&1 S Mv_hv_r7b_1 S bl S Md_hd_larl :Tahvl :h’u7hd1 =

hg+ 1,u; = [u—a]"
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V(Cb G, hv)D(bh b, hd)@c_1<% +0 + @Cb)
ifce<e <My—hy,—r,0<b <Mg—hgri=r+1h, =h,—1hg =

hdaul = [U + ﬁ]+

V(Cl + 1707 r, hU)D(b17b7 hd)@C—IQC
ife—1<er <My—hy—r—1,0<b < My—hgyri =7 +1,hy, = ho, ha, =

hd, uy = [U + 6]_'_

V(cr,e,r, hy)D(by + 1,b, hy)O° 00
lfCS (&1 S M’U_h’u_/rab_]- S bl S Md_hd_larl :T+17hv1 = hv_]-?hlh =

ha+ 1,u; = [u+ 6]*

V(Cb G, hv)D(bb ba hd)GILl(% + 0O+ @Cb)
ifce<e < M,—hy—7r,b<by <Myg—hg,r1=rhy =hy, hgy =hg—1,u3 =

[+ B]"

V(Cl + 1707 r, hU)D(b17b7 hd)@b—l(ac
ife—1<er <My —hy—r—1,b<b < My—ha,r1 =71 he =hy+1,ha, =

ha—1,uy = [u+ B]F

V<C1, CT, h’v>D(b1 + 17 b7 hd>9111@b
lfCS (&1 S Mv_h’u_r7b_1 S bl S Md_hd_larl :Tahvl :h’mhdl =

hd, Uy = [u + ﬂ]-i_

V(Cb G, hv)D(bb ba hd)@—l<% + 0O+ @Cb)

ifCSCI SMv_h’U—rabS bl S Md_h’d7r1 :thvl :hvahdl :hd7u1 :u+€
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® V(Cl + 1, C, T, hU)D(bl, b, hd)@,lgc

ifc—1<c<M,—h,—r—1,b<b <My—hg,r1=7r,hy =hy+1,hg =

hd,U1:u+€

ifce<ceg < My—hy,—r,b—1<b < Mg—hg—1,711 =1rhy = hy,hq, =

hg+1,u; =u+¢&

e ( Otherwise

here

Xl = ((Cv T, hv7b7 hdau)a (01,7’1, hv17b1a hdlaul))a

X = ((C—lv r—i, h’U717 b—l) hd,p U_1)7 (Ca r, hv7 bv hda U)),

Mv —C—7T— hv
V(Clu c T, hv) = O—f]l*c(l o O'U>M'U7017T7hv’
c1—¢C
Md —b— hd
Dibr, b, ha) = o111 — ) Ma=hi—ha,
by —b
c T+ hv etho—1 b
@ = (1 - )va(l —pv) v (1 _pd) d7
T+ hy - .
c r+ hv .
@b: (1— N )(1_pv) +hv(1_pd)b+hd’
r+h
0= (1- v _@Cb_@C_(_)b
( ) 7
c r—1 + hv_ . B B
0L, =0~ Tl)c—mv,l(l — P )T (1 — g Yo
roy by )
@b_l = (]_ — 1 1 )b—lpd,1<]- i pd,l)b_l+hd71 1(1 . pv,1)071+h1’*1,
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0% = (1 (=P e (1= pg_, )P
ro1+ hU* cl c
O, =(1— 1N Ly —0% -0, -0,

3.2 Price Based Control

In this section, we study a special case of General Price Based Control assum-
ing ¢ = 0. Therefore, control signal is only updated during an available time slot.
Because of large size of the state space, studying the PRMA-HS system with priced
base control using transition probabilities is very difficult. Therefore, stationary
behavior of the system is analyzed using equilibrium point analysis (EPA). In EPA
it is assumed that the system is in equilibrium, therefore, any change in any state
is zero. One-step expected change (mean drift) of the control signal at state X is
defined as: d(X) = E(upy1 — un| X, = X). By using definition of control signal in

(3.1) (assuming ¢ = 0), expected drift is determined as:

40X) = (max(—a, —u) — (1~ ) (1 p ) (1 )
Homa(8, —u) ~ (1 — T (1, )T (1 g )
+bo1pay (1= pa,)P P (L e ] g1 — TR ;rvh“ ).
Or relaxed drift equation is:
4(X) =~ (o + O - 0 e, s
B+ e - J]r\,h“ Yemipo, (1= po_ ) P (1= pg_, )01
+boapa (1= pa_ )T (1 = py )] (1 - %)- (33)
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Now we derive equilibrium equations of the system. As discussed in chap-

ter 1 with respect to equilibrium equation of the PRMA-HS system, note that

Hv
(N/d)

at equilibrium, the number of voice terminals in each state HIN; is for

i =N—=1,--+,N — N/d. In the same way, the number of terminals, at equi-

librium, in state RES, is ﬁj\,/d) fori=N—N/d—1,---,0. It is easy to show
that

H, R

N/d N - N/d
Also, the number of voice terminals in each state RE.S; is % fori=0,---, N —1.

We define R* = R+ R’ as the number of voice terminals in RES and RES . Notice

that

R* + Hv §+ R
N N N-N/d

A point (C, R*, H,, B, H;,U) is called an equilibrium point, if

*+ H,
(M, — C — R — Hy)oy — (1 — %)vawv(c, B) =0,
E o e
R*+ H, d
(T)’Yf - (N)Hv =0,
R*+ H,
(Md — B - Hd)O'd — (1 — T)dewd(C, B) = O,

(a+ &)1 —po) (1 = pg) P4 — (B — £)(Cpuw(C, B) + Bpqwy(C, B)) — £ =0,

(3.4)

(1= pp (U)o (1 = pg(U))PHHa O > 1
here w,(C,B) = )

(1= pu(U))"(1 = pa(U))PHHa C<1
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(1 _ pd(U))B+Hd—l(1 —pv(U))C+HU B Z 1
and wy(C,B) =

(1= pa(U))He(1 = p, (U)) B<1

Set of equations (3.4) can be simplified as following:

B 1 Cp,w,(C, B)
Fl(ca B7 U) _Mv C (;)(’}/f + C’pvwv(C, B)

N 1 dewd(OaB)
Fy(C,B,U) =My — B — (— + —
2( ) d ( d ad)w(w + Cp,w,(C, B)

) =0,

) =0,
F3(C’ B, U) :(a + f)(l - pv)C+HU(1 — pd)B+Hd

— (8 = &)(Cpywy(C, B) + Bpawa(C, B)) =¢ =0,  (3.5)
here w = ’J#’ Doy = pv(U>a Pd = pd(U>7 and:

Hy =7 )e(M, — O),

R* = (d = 1) (G )e(M, ~ C),

NO'd

Hy=(—2—
d (N0d+d

)(Mg — B).

In the next few sections, we focus our analysis on the PRMA protocol with

voice and data terminals, therefore, assuming round trip delay is negligible.

3.3 PRMA Voice and Data

In this section we consider a PRMA system that employs both voice and data
terminals. Here, we assume that round trip delay is negligible and from now on
in this chapter we assume that permission probabilities for both voice and data

terminals are the same, p, = pg = p.

Proposition 3.1. The Markov chain defined on X through (3.2) (considering ¢ = 0,
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the system employs voice and data terminals, and round trip delay is negligible) is

wrreducible, apertodic, and positive recurrent.

Detailed proof is presented in the Appendix E. Set of equations (3.4) modeling
equations of the PRMA-HS voice-data system can be simplified as following for the

PRMA voice-data system considered in this section

B epw(c, B) =0,

(MU_C_R)O-’U_(]‘_N

(%)7}” - (Mv - C - R>UU - 07
(Md — B)O’d — (1 — %)Bpw((;’, B) = O,

(a+&1—p)F = (8- &)(C + B)pw(C,B) =€ = 0. (3.6)

1=p@))*F C+B>1
here  w(C,B) = Set of equations (3.6) can be

1 C+B<1
further simplified as following:

1 Cpw(C, B)

R(C.BU) =M, = C = (D)5 T py

vy, Bpw(C,B)
Fy(C,B,U) =My — B — (XL
2( ) d (ad)(7f+0pw(C,B)

) =0,

) =0,
F3(C,B,U) =(a+ &)1 —p)™ = (8- (C+ B)ypw(C,B) = =0,  (3.7)

Remark 3.1. Based on the first two equations of the set of equations (3.6), it

can be shown that R = min(N, Nw(M, — C)), where w = —2—. Also, based on
Y+Noy

first and third equations of the set of equations (3.6), it can easily be shown that

B(C) = W. Therefore, when the equilibrium equations of the system is

considered, it is assumed that C € [max(0, M, — 1), M,], R € [0,N], B € [0, M,],

and p € [0,1]. However, it can easily be shown, by using the set of equation (5.6),
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that C =0, M, -1, C=M, B=0,B=M,;, R=0,R=N,p=0,p=1 (for
B = & as considered in Lemma 3.1), or a combination thereof, cannot be solutions

to the set of equilibrium equations (3.6).

Lemma 3.1. Let us define fT(C) = aLJr&(C + B)(exp(a75 In(-4; o)) — 1). Here

B(C) = m There exists a set of control parameters (c, 3,€) for which
9d

the set of equations (3.7) has a unique solution in (C,U) and the system has a single
operating point if any of conditions (1), (2), or (3) below hold:

(1) Z2<1, My,—21>C and —yw(l+ 35) < 42(0),

2) <1, M-1c< C, and either

gd

d +
i+ 34 < D20, or
(M, = C)oryy + (Ma— Bloa _ € -1 £\
I~ (M, - C)o < a+£(Mv+Md)(exp(Mv+Md 1n<oz+§)) 1),
(3) %Zl,Mv<%+CA'cmd
(M, — CYwvs + (Mg — B)og 3 —1 £
L0 O Carg MR ) Y

A

Hereé’:Mv—%,C’%—B:l, and B = B(C).

Proof. We will show the existence of control parameters (a, 3,&) with § = £ such

that the conditions hold. We define following new functions

(MU - C’)wvf + (Md - B)O’d

f(C,U) = (C+ B)pw(C,U)  ¢(C) = 1— (M, — C)w

It is easy to show that equilibrium points of set of equations (3.7) are same

as fixed points of f(C,U) = g(C). Note that R = min(N, Nw(M, — C)) and B =
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#. Solving F5(C,U) = 0 in equation (3.7) for p (assuming # = ) and

substituting it in f(C,U), we have

a+5(C+B)<eXp(c+B ln( )) -1) C+B2>1

f(C) =

(C+B)(1-exp(glpln(5) C+B<1

It is easy to show that first and second derivatives of f(C') are as follows

daf daf
B < 1.
a0 >0 for C+B<

0 C+B>1 d
<0 for C+ an e

Andif%"<1

d? d?
dCJ;>O for C+B>1 and ];<O for C+B <1

dc

Note that max(0, M, — 1) < C' < M,. Also, in this range of values of C" and for

A’f “ < 1, it is easy to show that 9 < 0 and 5092 > 0. Also, note that

FOML) = 0+ M esp = s g

) —1) > g(M,) = 0.

We define C' such that B(C')+C = 1. Since B is a strictly increasing function of C,
Cis unique. Further, for simplification in notations, we define C' = M, — % Now
based on the above-noted facts, in order to prove that f(C) = g(C') has exactly one

solution, for the conditions stated in the lemma, we consider different cases:
e Case 1: 12 <1
od

1. M, > C + %: In this case we only consider M, — % < C < M, In
this range, ¢g(C) is positive and strictly decreasing with positive second
derivative. Also, f(C') is positive, strictly decreasing, with positive second
derivative, f(M, — 1) < g((M, — 2)%), and f(M,) > g(M,). Therefore,
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if the control parameters are chosen such that g(C) — f(C) is strictly
decreasing in the range of C, then ¢g(C') — f(C') = 0 has a unique solution.
Since both functions g(C') and f(C) have positive second derivatives, we

choose the control parameters such that 2 (M,) < 4L(C).

: % <M, <C+ %: In this case, in order to make sure that there exist only

one solution, we chose the control parameters («, 3,€) such that either

B(,) < FH(C) or g(C) < f(M,).

. 0< M, < %: In this case, g(C) is positive, strictly decreasing, and with
positive second derivative. Also, f(C') is positive, strictly increasing for
0<C < C, and strictly decreasing for 1 < C' < M,. In the same
way, we choose control parameters such that either 9% (M,) < %(C’) or

g(C) < f(M,). Tt is easy to show that in this case f(C) = g(C) has

exactly one solution.

e Case 2: ¥ >
o4

~-0< M, < % + C: In this case, g(C) is positive and strictly decreasing.
Also, f(C) is positive, strictly increasing for 0 < C' < C, and strictly
decreasing for C < ' < M,. We choose control parameters such that

9(C) < f(M,).

It can easily be shown, by using F3(C, B,U) of equation (3.7), that p is one-

to-one function of C. Also, as mentioned before, p is also a one-to-one function of

U (for 0 < p < 1). Therefore, it can easily be shown that for a given C, there exists
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a unique U. Therefore, under conditions stated in the lemma, the set of equations

(3.7) has a unique solution in 0 < C' < M, and 0 < U < upsax-. O

3.4 State Estimation-Based Control

Next, we consider a control scheme based on the state estimation control (as
introduced in previous chapter) for the PRMA-HS voice-data system. As discussed
before, the number of voice terminals with reservation (or the number of reserved
time slots) is the only state of the system that is known to all terminals in the
system. Therefore, we choose the control signal u,, = N —r,. Assuming that round

trip delay is 1 time slot, dynamics of control signal can be written as following

(

Up if slot n — 1 is reserved and reservation is kept,

Un+1 = Y u, +1 if slot n — 1 is reserved and reservation is lost,

\ [up —I(Zp1=1) by a CON VT|* if slot n — 1 is not reserved.

Later in this section, we define permission probabilities as functions of control
signal to maximize throughput of the system or minimize packet drop probability.
It is noted that control using state estimation is a special case of General Price
Based Control with ¢ =1, a = £ = 0, and # = —1. Therefore, as discussed before
in analysis of General Price Based Control, the PRMA-HS Voice-Data system with
state estimation can be modeled by a Markov chain.

Next, we consider Equilibrium Point Analysis to study equilibrium behavior
of the PRMA voice-data system. We show if some conditions on system parameters

are met, the system with state estimation control scheme has unique equilibrium
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point. However, in order to analytically prove that the state estimation scheme
can control bifurcations that happen in the system, we consider the special cases of

PRMA Voice and Data system.

3.4.1 PRMA Voice and Data System

In this subsection, we consider a PRMA system that employs both voice and
data terminals. We assume the round trip delay is negligible and for mathematical
simplicity, we assume that permission probabilities for both voice and data terminals
are the same p, = p; = p. First, we consider a case where permission probability is
chosen such that system throughput is maximized. Later, we consider a case where
permission probability is chosen to minimize packet drop probability.

Before analyzing equilibrium equations of the system, we consider the Markov

chain modeling the system.

Proposition 3.2. The Markov chain defined on X through (3.2) (for ¢ =0, consid-
ering the system employs voice and data terminals, and round trip delay is negligible)

18 1rreducible, aperiodic, and positive recurrent.

Proof is presented in Appendix F.
Maximizing Throughput - EPA: Average system throughput at equilib-

rium for the PRMA Voice-Data system is

n= R 1—7f + (1 - R/N)(C + B)pw(C, B),

here w(C,B)

C+ B<1.
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Depending on the equilibrium value of C' + B, maximum throughput occurs

at:
1
) o5 C+B>1
p =
1 C+B<1.
: _ v _ M,C e .
Given C' = M, — (1+ N—;})R and B = m, equilibrium equations are
as follows

(Mv — C)")/fw + (Md — B)(Td
(1 - (Mv - C>w)

—W(C) =0, (3.8)

(1 g5)0* P C+B>1

w(C) =
(O+B)pma,m O+B< 17

Parameter p,,q. can be chosen to be very close to 1. The following Lemma summa-
rizes one sufficient condition for system parameters such that the PRMA voice-data

system will have a unique operating point.

Remark 3.2. Equation (3.8) is derived with consideration that R = min(N, Nw(M,—
() and B = W, where w = W‘:—fwv Therefore, when the equilibrium
equations of the system is considered, it is assumed that C' € [max(0, M, — %), M,],
B € [0,My], and R € [0, N]. However, it can easily be shown that C = 0,
C:Mv—%, ¢ =M, B=0 B=M;, R=0, R= N, or a combination

thereof, cannot be solutions to equilibrium equation (3.8).

Lemma 3.2. Let us define WH(C) = (1 — z15)°?". Here B(C) = %

9d

Set of equations (3.8) has a unique solution in C' and the system has a single oper-

ating point if any of conditions (1), (2), or (3) below hold:
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(1) 2>1 M,<C+21 and

(M, — C)wyy + (1\@ — B)oy <(1- 1 )Mot M1
1— (M, — C)w My, + My

(2) L2 <1, M,>C+ L, and —yw(l + M) < (0,

3) M2 <1, M, <C+21 and cither

My dw=+ .
— 1
14 1) < B, o
(MU — C)W’yf + (]\f[d - B)Ud < (1 o 1 )Mv-i-Md—l’
1~ (M, — C)w M, + M,

HereCN':Mv—%,C’+B:1, and B = B(C).

Proof. We define g(C) = (M”_ﬂ“(’%t(g‘f;mad. Solutions of set of equations (3.8) are

the same as fixed points of g(C) = W(C). It is easy to show that

aw 2w
& <0 C+B>1 ez >0 C+B>1
aw 2w
4>0 C+B<l1 %<0 C+B<Ll

Also, it can be shown that

d d?
—g<0, and _g>0 f e

ac ac? i<k

Note that max(0, M, — ) < C' < M, and

1

M)=(1——~"
W( U) ( Mv+Md

YMotMa=l 5 g(M,) = 0.

We define C' such that B(C) + C = 1. Since B(C) is a strictly increasing function
of C, it is easy to show that C' is unique. Also, in order to simplify notations, we
define C = M, — % Now based on these facts and in order to derive conditions such
that W(C') = ¢(C) has exactly one solution, we consider following different cases:
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e Case 1: 1¥ <1

od

1. M, >C + 1. In this case, g(C) is positive and strictly decreasing with
a positive second derivative. Also, W (C) is positive and strictly de-

creasing with positive second derivative, W(M, — 1) < g((M, — 1)*),

and W (M,) > g(M,). Therefore, similar to previous uniqueness Lem-

. d =N -
mas, if the system parameters are chosen such that 5% (M,) < %(C), it
can be shown that j—g < % for the desirable range of C' and therefore,
g(C) = W(C) has a unique solution.

2. M, < C+ L. In this case, if j—g(Mv) < %(C’) or g(C) < W(M,), it is

guaranteed that the ¢g(C') = W(C) has a unique solution.
e Case 2: % > 1

1. L <M, <C+ L Inthis case, if g(C) < W(M,), it is guaranteed that

the equation has a unique solution.

2.0 < M, <

€|~

In this case, g(C') is positive and strictly decreasing.
Also, W(C') is positive, strictly increasing for 0 < C' < C, and strictly
decreasing for C' < C' < M,,. In the same way as above, if g(C) < W (M,),

it is easy to show that W (C) = ¢(C) has exactly one solution.

It can easily be shown that B is a one-to-one function of C. Therefore, set of
equations (3.8) has a unique solution in (C, B) for max(0, M, — 1) < C' < M, and

0< B < M, O

Minimaizing Packet Drop Probability - EPA Average packet drop prob-
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ability at equilibrium is

l/D

_ 7f)VN7

Pdrop:r)/fl_(l

where v = v(C,R,B,p) = 1 — (1 — %)p(l — p)“*B. Tt can be shown that packet

drop probability is minimized if

. 1
P =c¥B+1
Given C' = M, — (1 + NL;J)R and B = W, equilibrium equations are
as follows
(M, — C)yyw + (Mg — B)og
-W()=0 3.9
c+B (1 _ 1 )C+B—1 C+B > 1
W(C) = C+B+1 C+B+1
C+B
C—"—E—O—l C+B< 17
MyC
Lemma 3.3. Let us define W (C) = (1 — gr577)"?. Here B(C) = m

od

Set of equations (3.9) has a unique solution in C and the system has a single oper-
ating point if any of conditions (1), (2), or (3) below hold:
(1) 22>1, M, <C+2%, and

(MU _ C)w’.}/f + (]\Aid B B)ad < (1 o 1 )Mv-i-Md
1—<MU—C)W Mv+Md+1

w A A ]
(2) 22 <1, My>C L, and —ypw(l+ 5) < 920,

(3) X2 <1, M,<C+ L. and either

M, dw .
1+ 3 < (O, or
(M’U - C)W’Yf + (]\?'d - B)Ud < (1 i ;)Mvﬁ‘Md?
1—(MU—C)W Mv+Md+1

HereCN':Mv—é, C+B=1, and B= B(C).
Proof is similar to proof of Lemma 3.2.
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3.5 Bifurcation Control Using Multiple Transmission Power Levels

In this section, we examine effects of power capture phenomenon in controlling
bifurcations in the PRMA-HS system employing voice and data terminals. We will
show that using multiple transmission power levels at terminals and using capture
effect at base station, we can control bifurcations by postponing them for higher
values of system parameters. Hence, power capture phenomenon can increase ca-
pacity of the PRMA-HS system by allowing more voice and data terminals sharing
common communication medium.

Equilibrium equations for the PRMA-HS system can be written as following

07 CpUW’U(C7 HmBaHd)
1(—) v C (O_U + )('yf + CpUWfU(C7 HU,B7Hd)> O’ (3 0)
N 1 BpaW,(C, Hy, B, H
Fa(X) = My — B — (5 4+ Ly (Dalal J_) 0.

d oy K v+ Cp,W,(C, H,, B, Hy)
here

NO'd

m)(Md—B% X =(C B),

Hy =2 ()M, ~ ), Ha=(

NE

Wv(CaHvyBaHd) = Uh(CaHvaBaHd)a

h=1

NE

Wd(Cy vaBaHd> = dh(C, h‘v7b7 hd>7

1

gn(1 = po 0 ) CH (1 — pg S )BT O > 1,

\ an(1 =y S0 q) v (1 — pg S0, qp) P C <1,

(

N\ >
I

Uh(c7 Hv7 B7 Hd) -

(L —po Spy q) (1= pa 3p q) Pt B> 1,

| (=2 3 @) (= pa i )™ B<1.

dh(ca va B7 Hd) =

Note that round trip delay (RT'D) is % time slots. Effects of using multiple trans-
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mission power levels at terminals and using capture effect at base station on the

stability of the system is examined in the numerical results section of this chapter.

3.6 Performance Analysis of PRMA and PRMA-HS Voice-Data over

Random Packet Error Channel

In previous sections, we considered a PRMA-HS system employing voice and
data terminals on an uplink channel where collisions were only source of error. In
this section, we assume that uplink channel is a “random packet error channel” [25]
and we study the PRMA-HS system with the General Price Based Control. The
analysis of this section closely follows study of PRMA system with General Price

Based Control over random error channel in previous chapter.

3.6.1 General Price Based Control

Figures 3.1 and 3.2 illustrate Markov models for the PRMA-HS system over
random packet error channel. In this section, we assume that when a contending
voice terminal transmits a packet on an available time slot without any collision, it
reserves that time slot if no packet header error happens. If there is a header packet
error, the access point (base station and/or satellite) interprets the error either as
a collision or as an event that no packet was transmitted [25]. If there is a packet
header error in a contending packet, we assume that with a fixed probability ¢ the
base station sends a collision feedback and with probability 1 — ¢ it sends an idle

feedback. We define following events: A, = {at an available time slot n, 1 packet
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transmitted with error - access point assumed idle} and B,, = {at an available time

slot n, 1 packet transmitted with error - access point assumed collision}.
Therefore, control signal update algorithm (3.1) is changed as follows. As

in pervious sections, and only for notation purposes, we assume that d = N and

therefore, round trip delay is one time slot.
(

Up, if slot n — 1 is reserved and reservation is kept,
Up + ¢ if slot n — 1 is reserved and reservation is lost,
Un+1 =

[up, —al(Zy1 =0V Ap_q) + BL(Zn—1 =1 Ano error)

+&I(Zy1 > 2V B, 4]" if slot n — 1 is not reserved.

(3.11)
Note that in random packet error channel, control signal at time slot n + 1
is decreased by « if time slot n — 1 was either idle or a successful transmission by
a contending or hindering terminal contained a packet header error and the base
station assumed an idle time slot. Also, control signal is increased by & if either
time slot n — 1 had a collision or a packet header error in a successful transmission
by a contending or hindering terminal, which was assumed to be collision by the
base station. In the case of a successful transmission with no packet header error,
control signal is updated by (. If time slot n — 1 was reserved and the reservation
is lost (either because of packet header error or because all packet of voice message
are transmitted) control signal is increased by ¢.
Transition probabilities for this Markov chain can be written as before con-
sidering packet random error. It is noted that the Markov chain modeling the
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(I —=7p)A

— P © o o o —pmf
1 — H)p, (1= py) 1 (1= pg) (1 — A)

1— oy 1— (1 _ TJ;\;LU )pu(l _ pv)ﬁ—hv—l(l o pd)b+hd(1 _ A)

Figure 3.1: Markov Chain Model for PRMA-HS Voice Subsystem over Random

Packet Error Channel.
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0q

1—oy 1— (1= =2)pg(1 = pg)*Tha=t(1 — p,) (1 — A)

Figure 3.2: Markov Chain Model for PRMA-HS Data Subsystem over Random

Packet Error Channel.

PRMA-HS system over random packet error channel has the same state space N as

PRMA-HS system.

3.6.2 Price Based Control

An special case of General Price Based Control is for ¢ = 0. Transition prob-
abilities for this Markov chain can be written as before considering packet random
error. It is mentioned that the Markov chain modeling the PRMA-HS system over
random packet error channel has the same state space X as PRMA-HS system. We
can prove that this Markov model is irreducible, aperiodic, and under Assumption
3.1, the Markov chain is positive recurrent.

Next, we study performance of the PRMA-HS system with price based control
scheme over random packet error channel using the equilibrium point approach.

Same analysis as in previous sections can be used. A point (C, R*, H,, B, Hq,U) is
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an equilibrium point of the system if:

(M, —C — R*— H,)o, + (#)(1 —7p)A
=B e cmy1 - 8) =0,

A (M, — O~ R~ H))o, =0

(RIN) ~ () (1 - 91— 2) =0,

(Mg — B — Hg)og— (1 - W)Bmwd(a B)(1-A)=0,

d
(Md — B - Hd)O'd - (N)Hd == 0,

(—a(l = @) A+ B(1 = A) = &(1 = ¢A))[(C + Hy)puwy(C, B) + (B + Ha)pawa(C, B)]

— (@4 &1 = p,) T (1 —pg) e+ € = 0. (3.12)

Here p, = p,(U), ps = pa(U), R* = R+ R, and N_L];,/d = ]ff/”d. Next, we consider
a specific system, PRMA system with voice and data terminals. We derive a set

of conditions on the control parameters such that these systems have a unique

equilibrium point.

3.6.3 PRMA Voice and Data

Here, we consider a PRMA system that employs both voice and data terminals.
We assume that round trip delay is negligible and from now on in this subsection
we assume that permission probabilities for both voice and data terminals are the

same, p, = pg = p. Set of equations (3.12) for a PRMA system with voice and data
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terminals is summarized as following

(M, —C —R)o, + (R/N)(1 —~v;)A—(1—R/N)Cpw(C,B,U)(1-A) =0,
(R/N)vs = (M, — C = R)o, =0,

(Mg — B)ag — (1 — R/N)Bpw(C, B,U)(1 — A) =0,

(—a(l = q)A+B(1—A) =1 —qA)(C + B)pw(C, B,U)

—(a+ &1 -pBre=0. (3.13)

(1—-pU)+B-t C+B>1
Here p = p(U) and w(C,B,U) =

1 C+ B <1.

Remark 3.3. Based on the second equation of the set of equations (3.13), it can

be shown that R = min(N, Nw(M, — C)), where w = —2%—. Also, based on
Y+Noy

first and third equations of the set of equations (3.6), it can easily be shown that

B(C) = " 7c)w<%iﬁﬂf>m+c' Therefore, when the equilibrium equations of the
v Ud

system is considered, it is assumed that C € [max(0,M, — 1), M,], R € [0,N],
B € [0,My], and p € [0,1]. However, it can easily be shown, using the set of

equation (3.13), that C' =0, M, — %, Cc=M, B=0,B=M;, R=0,R=N,

=0,p=1 (forp = (1= Q)eri(l 92) s considered in Lemma 3.4), or a combination

thereof, cannot be solutions to the set of equilibrium equations (3.13).

Lemma 3.4. Let us define fT(C) = QL%(C' + B)(exp(c+B In(-4; are)) — 1), Here

B(C) = " _C)w(i‘fﬁ_w)mw. There exists a set of control parameters («, 3,€) for
v o,d

which the set of equations (3.13) has a unique solution in (C,U) and the system has
a single operating point if any of conditions (1), (2) or (3) below hold:
(1) ZL2<1, M,—21>C, and 202 (1 4 My o 420,
o4

A dC
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2) <1, M,-;< C, and either

~wlyy+ (1 —p)A) (1 M,

1-A M,

(M, — C)w(yy + (1 = 7p)A) + (My — B)o
(1-=A)1— (M, - C)w

§ -1 §

ar

) < dC(C’). or

d <

a+§(Mv+Md)(eXp(Mv+Md ln(a+§))—1),
(3) %Zl,Mv<%+é,and
(M, — CA')w(Wf + (L —=vp)A) + (M, — B)O’d
(1-A)(1— (M, —C)w -
S (M, + M) (exp(~——— In(——)) — 1)
a+e T M, + M, “a+¢ '

HereC=M,— 1 C+ B =1, and B=B(C).

Proof of Lemma 3.4 is similar to proof of Lemma 3.1 considering

_ a(l-g)Ate(—gA)
f=""rn

3.6.4 State Estimation-Based Control

In this subsection, we consider state estimation-based control over random
packet error channel for a PRMA voice-data system, a special case of General Price
Based Control for ¢ =1, a =¢ =0, and § = —1.

Maximizing Throughput - EPA: Depending on the equilibrium value of

C' + B, maximum throughput occurs at:

1
| & c+B=1

Pmaz C+ B < 1.
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Equilibrium equations can be written as:

(M, — C)w(vs + (1 —7p)A) + (Mg — B)og
(1— (M, - C)w)(1-A4)

(1- 5" C+B>1

W(C) = (3.14)
(C' 4+ B)pmaz C+B<l1,

here

Oy MdO

w = e —— B .
s+ Now (M, — )20t 4 ¢

0d

Remark 3.4. Equation (3.14) is derived with consideration that R = min(N, Nw(M,—

— MdC — (X7} y
() and B = YR TRl e where w = o Therefore, when the equi-
9d

librium equations of the system is considered, it is assumed that C' € [max(0, M, —
%),Mv], B € [0, My], and R € [0, N]. However, it can easily be shown that C' = 0,
c=M,— %, C=M, B=0, B=My;, R=0, R=N, or a combination thereof,

cannot be solutions to equilibrium equation (3.14).

Lemma 3.5. Let us define W*(C) = (1 — WlB)CJFB_l. Here

B(C) = W 7C)w(i\ﬁ<clfvf)ﬂ)+c' Set of equations (3.14) has a unique solution in C
v o-d

and the system has a single operating point if any of conditions (1), (2), or (3) below
hold:

(1) 22>1,M,<C+2%, and

(MU - C’)W(’yf + (1 - ’Yf)A) + (Md - B)Jd < (1 . 1 )MU+Md—1
(1= (M, — C))(1— A) M, + M,

)

w A wlyr+1=v¢)A + /A
(2) L2 <1, M,>C+1L, and —£0008 (4 Moy o DWE (O,
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3) =<1, M,< C+ 1, and either

wlyp+ @ =p)A) . Mg, dWT
- 1+ 310 <~ (©)
(M, — é)W(Vf + (1 _AVf)A) + (Mg — B)Ud < 1 )Mo+ Ma1
(1= (M, - C)w)(1-A)

Hereé’:Mv—é,C’+B:1, and B = B(C).

Lemma 3.5 can be proved similar to proof of Lemma 3.2.
Minimizing Packet Drop Probability - EPA: Permission probability is
chosen such that packet drop probability (of the error free system) is minimized:

. 1
P =crB+1

Equilibrium equations can be written as:

(M, — C)w(vy + (1 = 75)A) + (Mg — B)oy
(1 - (M, - C)w)(1-A)

—W(C) =0,

(Cigil>(1 - C+}3+1)C+B_1 C+B >1

W(C) = (3.15)
C+B
eru a1 C+B<1,
here
. Oy . M,C
/yf—l—NUv’ (Mv_C)%d_qlf)A)_Fc

Lemma 3.6. Let us define W (C) = (1 — gr577)° ™", Here
B(C) = (Mv—c)“(i\l{i(éﬂfmhrc' Set of equations (3.15) has a unique solution and the

9d

system has a single operating point under either condition (1), (2), or (3) below:

(1) 2>1, M, <C+21 and

(M, = C)w(vy + (1= 95)A) + (Mg — B)oy <(1- 1 )M My
(1— (M, — C)w)(1—A) M, + Mg +1

Y
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W A wyr+A—yp)A YO
(2) U2 <1, M,>C+ L and 2 E00R) () May o W20,

(3) X<l M, <C+ 1. and either

gd

_ W(’Yf+(1—7f)A)( My, dW* .

1—A 1+M)< ac (), or
(M, — C)w(vs + (1 = 7)A) + (My — B)og <1 ;)Mde
(1— (M, —C)w)(1—A) M, + M+ 1 :

Hereé:Mv—%,é+B:1, and B = B(C).

Proof is similar to proof of Lemma 3.3.

3.7 Numerical Results

Next, we consider a PRMA voice and data system with following parameters
[23]: R. = 720,000 bits/s, Rs = 32,000 bits/s, T' = 0.016 s, H = 64 bits, d = 1,
Dipar = 0.032 s, t; = 1.00 s, t5 = 1.35 s, and o4 = 0.0002. Figures 3.3, 3.4, and
3.5 illustrate packet drop probability (Py.p,) for the system when M, is taken as
bifurcation parameter, and no control is used. In these figures, permission proba-
bility is fixed at p = 0.1, p = 0.2, p = 0.3, and My = 25. Also, figure 3.6 illustrates
bifurcation diagram for Py, when M, is bifurcation parameter, M, = 30, and
p=0.2.

We design a price based control for the same voice-data PRMA system and
compare bifurcation diagrams. We choose f§ = £ = 1. Control parameter « is
chosen to be a = 0.0532 such that the number of contending terminals for M, = 32
is C = 0.3376. M, = 32 is the capacity of the system for fixed value of p = 0.1

where the number of contending voice terminals is C' = 0.3376. Figure 3.7 shows
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bifurcation diagram for packet drop probability for M, as bifurcation parameter. We
can see that by using the price based control, bifurcations are eliminated. Moreover,
capacity of the PRMA system has increased to M, = 32 and M, = 25 from M, = 20
and My = 25 when p, = 0.2 and from M, =5 and M; = 25 when p, = 0.3.

Also, we consider effects of the price based control on the PRMA system
when M, is chosen as bifurcation parameter. Figure 3.8 is bifurcation diagram for
controlled PRMA system with o = 0.0644 and 3 = £ = 1. The control parameter
« is chosen such that at M, = 30, M; = 57, and p = 0.1 the number of contending
voice terminals is 0.2805. M, = 30 and M, = 57 is capacity of uncontrolled system.

Further, we design a control scheme based on above-noted state estimation
minimizing system throughput. We define p,, .. = 0.9. Figure 3.9 shows bifurca-
tion diagram for packet drop probability. In this figure, the total number of voice
terminals (M,) is chosen as bifurcation parameter. It is observed that bifurcations
in operating points of the system is eliminated and capacity of the system is in-
creased to M, = 43 and My = 25. Capacity of the PRMA system has increased
from M, = 32 and My = 25 when p, = 0.1, M, = 20 and M, = 25 when p, = 0.2,
and from M, = 5 and My = 25 when p, = 0.3. Also, figure 3.10 shows bifurcation
diagram for packet drop probability of the controlled system as M, is bifurcation
parameter. It is noted that in this case bifurcations are not completely eliminated.
However, the voice-data system is controlled in a sense that bifurcations are delayed
for larger values of the bifurcation parameter. Capacity of the system is increased
to M, = 30 and M, = 679 from M, = 30 and M, = 14 when p, = 0.2.

Figure 3.11 illustrates bifurcation diagram for a system with state estimation
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control scheme minimizing packet drop probability. It is noted that bifurcations
are eliminated and capacity of the system is M, = 43 and My = 25. Also, figure
3.12 shows bifurcation diagram (for M, as bifurcation parameter) for the system
with state estimation control scheme minimizing FPy..,. Bifurcations are delayed
and capacity of the system is M, = 30 and My = 676.

Next, we consider the same PRMA voice-data system over random packet
error channel. Figure 3.13 shows bifurcation diagram for drop probability when M,
is chosen as bifurcation parameter and for two different values of A. Plus signs
show packet drop probability for A = 0.1 and points are for A = 0.01. In this case
My =25 and p = 0.2. For A = 0.01 capacity of the system is M, = 19 and My = 25
and for A = 0.1 capacity is M, = 18 and M, = 25.

We use the price based control with o = 0.125 and g = ¢ = 1 as the control
parameters. This value of « is chosen such that for M, = 39, My = 25, and p; = 0.2,
the number of contending terminals is C' = 0.3837 which results in maximum packet
drop probability of less than 0.01. Figure 3.14 shows bifurcation diagrams for packet
drop probability for both A = 0.01 and A = 0.1 when M, is bifurcation parameter.
It is seen that capacity of the system is increased to M, = 36 and M,; = 25 for
A =0.01 and M, = 21 and M, = 25 for A = 0.1. Here we assumed that ¢ = 1.

Figure 3.15 shows effects of the state estimation control scheme (maximizing
throughput) on nonlinear behavior of the PRMA voice-data system. If error prob-
ability is A = 0.01, although bifurcations of the operating points of the system is
not completely eliminated (PRMA system has three equilibrium points at M, = 46)
but it is delayed for larger values of bifurcation parameter. Also, capacity of the
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PRMA system is increased to M, = 43 and M, = 25. In the case where A = 0.1,
bifurcations are also not completely eliminated (PRMA system has three equilib-
rium points for M, = 39 — 42), but they are controlled by delaying the bifurcations.
In this case, capacity of the system is increased to M, = 38 and M, = 25.

Figure 3.16 illustrates bifurcation diagrams for the system with state estima-
tion control (minimizing packet drop probability) over random packet error channel.
In the case A = 0.01, capacity of the system is M, = 43 and My = 25. For the case
A = 0.1, capacity of the system is M, = 37 and M, = 25.

Figure 3.17 illustrates another exemplary bifurcation diagram for the PRMA
voice-data system with p; = 0.044, p, = 0.3, My = 36, and M, is the bifurcation
parameter. The capacity of the system is M, = 23 and My = 36 simultaneous
voice and data terminals. Next, we examiner effects of using two power levels at the
terminals and capture at the access point on the stability of the system. Figure 3.18
illustrates this case where each of the power levels is chosen with probability 0.5.
It can be observed that although bifurcations are not completely eliminated, they
occur at larger values of the bifurcation parameter and the capacity of the system
is increased to M, = 43 and M, = 36 simultaneous voice and data terminals.

Further, we studied the effects of the studied control schemes (price based con-
trol and state estimation-based control (maximizing throughput)) by simulating the
probabilistic behavior of a PRMA-HS voice+data system. We considered a system
with both voice and data terminals that share a common communication medium
using a PRMA-HS protocol, therefore, round trip delay is not negligible. Also, in
order to compare the behavior of the studied control schemes with two previously
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presented control schemes, we used the exponential scheme introduced in [32] and
the Bayesian scheme of [27] in the simulations. We assumed similar system para-
meters are in effect, R. = 720,000 bits/s, Rs = 32,000 bits/s, T'= 0.016 s, H = 64
bits, Dee = 0.032 s, t; = 1.00 s, t5 = 1.35 s, and o, = 0.0002. We considered
M, = 25 to be fixed and for two different values of the round trip delay (1 and
10 time slots) we simulated the behavior of the system for different values of total
number of voice terminals (M, ). Table below represents the capacity of the system
without a controller, with price based control, state estimation-based control (max-
imizing throughput), and Bayesian and exponential schemes. Figures 3.19 and 3.20
summarize the packet drop probability (Py..p,) derived from simulations for differ-
ent values of M, for delay of 1 and 10 time slots. It is noted that differences that
might exist between simulations and analysis can be the result of approximations in

deriving packet drop probability expressions.

Control Scheme Capacity (delay=1 slot) | Capacity (delay=10 slots)
No control (p, = 0.1) M, =27 M, =19
Price Based Control M, =35 M, =29
Maximize n M, =33 M, =27
Bayesian M, =31 M, =28
Exponential M, =34 M, =16
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3.8 Summary and Future Lines of Work

In this chapter we focused our analysis on a voice and data system that em-
ploys PRMA as the medium access protocol. We studied the equilibrium behavior
of the system and analyzed the effects of the price based control and the state
estimation-based control on bifurcations of the system. These analysis were both
over error-free and random error channels and we derived some sufficient conditions
on system and the control parameters to guarantee uniqueness of operating point
of the system. We further extended the multiple power level and capture effect to
the PRMA voice and data system. For the analysis of this chapter, we assumed
that permission probabilities for voice and data terminals are the same. For future
line of research, a more general case can be considered. Further, future lines of
research can include extending the analysis of this chapter to variations of voice-
data PRMA system, more specifically, voice-data PRMA-HS systems, studying a
dynamic control scheme based on state observation in addition to stat estimation,
and extending the bifurcation analysis using multiple power levels to more accurate
models of capture that deals with signal-to-interface-plus-noise ration and different
distances of terminals from the access point. Also, for future work, the robustness
of the control schemes can be studied, for example, when the system parameters are
not exactly known. Further, similar price based control can be used to control rate
of generation of voice and/or data messages and also to control the average number

of voice packets in a voice message.
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Chapter 4
Stability Analysis for Finite Buffered Slotted ALOHA Protocol

Using Tagged User Approach

As discussed before, bistable behavior in slotted ALOHA protocol is an im-
portant phenomenon. Changes in system parameters, transmits a system with a
stable equilibrium point to a system with two stable equilibrium points, one with
short delay and other one congested. Carleial and Hellman first noticed the bistable
behavior of ALOHA type systems [15]. They demonstrated and analyzed this impor-
tant aspect of the dynamics of ALOHA protocol. At the same time, Kleinrock and
Lam showed the same bistable behavior in ALOHA protocol using an input-output
packet flow balance principle [14]. That is, the system possesses two statistically
stable equilibrium points, one in a desirable low-delay region, and the other in an
undesirable high-delay region. Tasaka studied R-ALOHA using equilibrium point
analysis [17]. The dynamic behavior of the protocol was studied and it was shown
that under high traffic, the system has multiple equilibrium points. Onozato and
Noguchi developed a new tool for performance evaluation of a multiaccess communi-
cation system. They gave an explicit analytical description of a cusp catastrophe in
a computer communication system [18] and showed that sudden changes in behavior
of slotted ALOHA system, which can be observed in throughput, average delay, and

the average number of backlogged terminals, are induced by smooth alteration of
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the control parameters.

Also Fayolle et al. [54] showed that the slotted ALOHA channel with infi-
nite population, poisson arrivals, and fixed retransmission probabilities is unstable.
Many researchers studied the unstable behavior of the slotted ALOHA system and
proposed retransmission control schemes in order to stabilize the channel. Fayolle et
al. [54] assumed that the number of blocked terminals is exactly known to all termi-
nals. They used this information to adaptively change retransmission probability.
Clare [55] and Rivest [33] updated retransmission probability based on the estimate
of number of blocked terminals. They used idle, success, and collision feedback to
compute this estimate. Hajek and Van Loon [56] estimated retransmission proba-
bility directly based on the idle, success, and collision feedback through a scheme
called stochastic approximation.

In this chapter, we study bistable behavior of the slotted ALOHA protocol
with finite population of users and finite buffer and we examine a retransmission
control algorithm based on the price based control scheme, which, in part, is mo-
tivated by the price based rate control scheme studied by Yuen and Marbach in
[43] and [44]. In this chapter, we assume that a finite number of terminals share a
common communication medium. Slotted ALOHA protocol is used as the medium
access protocol. Also, in this system each terminal has a finite buffer. In general,
Markov analysis is the only available approach for exact analysis of multiple ac-
cess systems. But Markov analysis is especially difficult to use for exact analysis of
buffered systems because of large dimension of its state space. Therefore, approxi-

mation techniques have been introduced to analyze buffered multiple access systems.
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One approximation approach introduced by Wan and Sheikh [57, 58, 59], is Tagged
User Approach (TUA). In this technique it is assumed that communication channel
is symmetric, meaning that statistical behavior of each user in the system is the
same. This assumption helps the Markov analysis by reducing dimension of the
state space describing the system. The basic idea in TUA is to assume that each
user always operates at its own equilibrium probability distribution, independently
of other terminals, though its equilibrium probability distribution is determined by
the behavior of all users in the system because of interfering queue problem. Hence,
in this approach, the performance of the system is studied by analyzing the behavior
of an arbitrarily chosen terminal named as tagged user. In this chapter, we study
bifurcations in equilibrium probability distribution of the slotted ALOHA protocol
with finite user and finite buffer using the TUA. Also, we analyze the price based

control for the slotted ALOHA protocol using the same approach.

4.1 System Model

We consider a slotted ALOHA system with finite users population M. Each
user has a finite buffer L. Time is divided into slots and each time slot is equal
to a packet transmission time. Also, we assume that round trip delay is negligible,
therefore, a terminal will know transmission status of a packet immediately after it
had finished the transmission. We assume that the communication channel is noise
free. A packet arrives into a terminal’s queue in a time slot with probability A and

no packet arrives in a time slot with probability 1 — . If an arriving packet finds the
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buffer full, it is dropped. Also, in this chapter we assume that packet transmissions
follow defer first transmission (DFT). Meaning that there is no difference between
new packets and backlogged packets and they are transmitted with a permission
probability p.

Since it is assumed that the channel is symmetric and all users have identi-
cal statistical behavior, therefore, in the tagged user approach, an arbitrary user is
chosen and we observe its behavior. By using this approach, it is implied that all
users in the system are working at their equilibrium probability distribution. There-
fore, probability that a busy tagged terminal (with non-empty buffer) successfully

transmits a packet given it has permission to transmit is

ps = (1 —p(1 = po))™". (4.1)

Here py is probability that a terminal has an empty buffer. Now our focus will be
on the tagged user’s buffer. Transmission of a packet in the tagged user’s queue will
be successful with probability pp, and will fail with probability 1 — pp,. Therefore,
service time for its queue is geometrically distributed with mean 1/pps. Hence, as
Wan and Sheik show in [58], the user’s queue can be treated as a Geo/Geo/1/K
queue. Figure 4.1 shows Markov model for the tagged user’s buffer. Since in a
Geo/Geo/1/K queue, total probability flow through any closed boundary must be

zero, following relations are easy to obtain:
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Figure 4.1: Probability flow chart of the buffer.

Apo = p(1 — A)p1,

AL = p)pi = (1 = X)piga,

A1 = p)pr—1 = ppr, (4.2)
here t =1,2,--- , L — 2, and p is the mean service time:
p=pps =p(l—p(l—po))" " (4.3)

From (4.2), p;, i =1,2,--- ;L — 1 can be expressed in terms of py:

u(1— )\)pm br = [m] Mpo-

In order to calculate pg, it is noted that sum of above probabilities should be 1:

( I - )‘2 [A(l _N)]L—l)—l. (44)

EATIE T (R LM Py

Equations (4.3) and (4.4) are sufficient to solve two unknown variables p and py.
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4.2 Stability Analysis

Equilibrium point(s) of the slotted ALOHA system with finite users and finite
buffer is (are) solution(s) of the equations (4.3) and (4.4) in p and pg. Unfortunately,
these two equations are nonlinear equations and an analytical solution seems to be
very difficult. Therefore, numerical approach is used to find equilibrium point(s).
Wan and Sheikh in [58] show that number and stability of equilibrium points changes
as parameters of the system change. They show that for a range of parameters, the
system has only one stable equilibrium point which corresponds to a well-behaved
system (uncongested system). In this case, the system is globally stable. When
parameters change, the slotted ALOHA system, has two stable and one unstable
equilibrium points. One of the stable equilibrium points corresponds to high value
of idle probability po (desirable operating point [58]). But other stable fixed point
corresponds to a system with small values of py (saturation point [58]). Due to
disturbances, the slotted ALOHA system tends to oscillate between these two equi-
librium points. For further values of system parameters, the system possesses one
stable equilibrium point but at an undesirable region.

Figure 4.2 shows an exemplary bifurcation diagram for idle probability, pg,
when the total number of users in the system, M, changes. It shows that when the
number of users is less than 96, the slotted ALOHA system with a finite buffer size
of L = 5, has only one equilibrium point. A = 0.0034 and permission probability
p = 0.025 are fixed. For these values of M, system has a globally stable equilibrium

point which corresponds to high values of idle probability and also, high throughput.
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But for values of 96 < M < 107, figures 4.2 and 4.3 show that system possesses
three equilibrium points. Smallest and largest values of py correspond to locally
stable equilibrium points and middle point is an unstable fixed point. When M is
increased (M > 107), once again the system has only one globally stable equilibrium
point with small values for py, which corresponds to a congested system with many

collisions. Figure 4.3 shows channel throughput defined as

Sout = MS,u = M/’L(l _pO)a

here S, is one terminal throughput, defined as the number of packets transmitted
successfully in one time slot. Since the channel is shared by M users with identical
statistical behavior, channel throughput is S,,; = M S, [58].

Also, figures 4.4 and 4.5 show exemplary bifurcation diagrams for user idle
probability (py) and channel throughput (S,,;) when permission probability, p, is
the bifurcation parameter and the total number of terminals M is fixed at 100.
Figures 4.6 and 4.8 show bifurcation diagrams for idle probability py when queue
size L or arrival rate A are bifurcation parameters, respectively. In the first case
A = 0.0034, p = 0.025, and M = 100. In the second case p = 0.025, L = 5, and

M = 100.
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4.3 Price Based Control

As we discussed in previous section, the slotted ALOHA system with the finite
number of users and finite capacity buffer shows a bifurcation phenomenon when a
parameter of the system changes.

Yuen and Marbach in [43] and [44] use a price-based rate control for slotted
ALOHA system with infinite users and buffer capacity of one packet. They show that
by controlling arrival rate (and, in addition, controlling transmission probability)
they can stabilize the system. In this section, a price based control, based on Yuen
and Marbach’s work, is introduced to eliminate bifurcations in the slotted ALOHA
system. The goal is to adaptively change permission probability at the end of each
time slot based on outcome of packet transmissions in that time slot. Permission

probability, p, is a function of control signal u.

Assumption 4.1. We assume permission probability p(u) is continuous, bounded
(0 < p(u) < 1), and strictly decreasing (u € [0,+00)). Furthermore, there exists a

positive constant t,,,, such that p(u) = 0 when u > 4.

The control signal u is updated at each time slot using following equation [43]:

Upi1 = Uy — @l (Z, =0)+ BI(Z, =1)+~vI(Z, > 2)|". (4.5)

At the end of each time slot, users know the outcome of their transmission. Z,, is a
random variable corresponding to the number of transmission in time slot n. The
control parameters a and ~y are positive real numbers and (3 is a real number. Also,
[]T = max(0, x).
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At time slot n+1, value of control signal increases if a collision happens in time
slot n. If no user transmits in time slot n, value of control signal is decreased. In the
case of a successful transmission, depending on whether the system is conservative
or aggressive, value of control signal is decreased or increased.

In order to study effects of the price based control on the slotted ALOHA
system with finite users and finite buffer, the tagged user approach is used. In this
approach, it is assumed that the system is at the equilibrium. Hence, expected

change in control signal is zero.

pr(Zy =0) = (1 —p(1 —po))™,
pr(Zn, = 1) = Mp(1 — po)(1 — p(1 — po))™
pr(Z, > 2)=1—=Mp(1—po)(1 —p(1 —po))" ' = (1 =p(1—p))™.  (4.6)

Therefore,

E(Uny1 — Un|tty = u, po) = max(—a, —u)(1 — p(1 — po))™,
+ max (3, —u)Mp(1 — po)(1 — p(1 — po))™ 1,
+9(1 = Mp(L = po)(L = p(L —po))" ™ = (L= p(L = po))"),  (47)
here p = p(u). State (p§,u*) is an operating point of the system if it is a solution

to equilibrium equations of the system. Consider a relaxed case, the equilibrium

equations of the slotted ALOHA system follow

0=—(a+)(1—pl—p))™+ (8 —~)Mp(l—po)(1 —p(l—po))" "+, (48)

p=pps = p(1 —p(1 —po))™, (4.9)
R A2 MU —p1)p 1y
= (M—)\ u(#—A)[u(l—A)] " 410
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Proposition 4.1. Let Assumption 4.1 hold, then equation (4.8) has a unique solu-

tion in y = p(1 — po).

Proof. In order to prove Proposition 4.1, following definitions are necessary:

y = p(1 — po),

Derivative of d,(y) is given by
d,(y) = M1 —y)"?[~(a+vy+MB—7)y+a+4.

Hence, value of y that makes the derivative zero is found as follows

. a+pB
a+y+M@B—7v)

Y

Now to prove the proposition, four different cases are considered.

Case (1): 0 <~ < (3: In this case,

(M -1)(8-7)
a+v+MPB—7v

0<y* <1 and d(y")=] )]M—1(6—7)+7>7>0.

Note that d,(1) = v > 0 and d/ (y) < 0 fory € (y*,1]. Therefore, in this range of
y, dy(y) is positive and strictly decreasing and hence, d,(y) = 0 does not have any
solution. However, d,(0) = —a < 0 and d,(y) > 0 for y € [0,y*). Therefore, in
this range of values of y, d,(y) is strictly increasing from —a < 0 to d,(y*) > 0 and
hence, there exists exactly one solution for d,(y) = 0 for y € [0, y*).

Case (2): %7 — 17 < B8 < : In this case 1 < y*. Therefore, for y € [0, 1],
d!(y) > 0 and d,(y) is an strictly increasing function of y from d,(0) = —a < 0 to
d,(1) =~ > 0. Hence, d,(y) = 0 for y € [0, 1] has exactly one solution.
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d4,0)

Figure 4.10: Drift function d,(y) for different values of [3.

Case (3): —a < [ < %7 — 47: In this case y* < 0. Hence, for y € [0, 1],
d! (y) > 0. Therefore, d,(y) in this range is strictly increasing and has exactly one
Zero.

Case (4): B < —a: In this case, and also

(M -1)(6-)

at T M=) "

0<y <1, a+y<—(B-7),

Therefore, du(y*) = [ B-1+7 < (B-7+7 =< —a <0
For y € [0,y%), d,(y) < 0 and therefore, d,(y) is strictly decreasing from —« to
du(y*) < —a. However, for y € (y*, 1], d,(y) > 0 and d,(y) is strictly increasing
from d,(y*) < —a < 0 to d,(1) = v > 0. Therefore, in this range, d,(y) has exactly
one zero.

Figure 4.10 summarizes drift function d,(y) for different cases of 3. It is clear

that cases 2 and 3 can be combined to one case where —a < 3 < . O

Therefore, Proposition 4.1 proves that equation (4.8) has exactly one solution
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for any given control parameters («a, 3,7). Solution to d,(y) = 0 is called 7.

du(7) = 0, g = p(1 —po).

System throughput is defined as the average number of packets successfully
transmitted in each time slot. Wan and Sheikh [58] suggested that since all packets
that arrive in a terminal with a queue which is not full will be transmitted (no
packet is dropped), therefore, throughput for a single terminal can be defined as
follows

Su=A1-pr),
here py, is probability that terminal queue is full and ) is average packet arrival rate.
Also, single terminal throughput can be defined as average service rate (1) times

probability that the terminal is busy (1 — po). In other words,

Su = p(1 = po).
Or the service rate, p, can be written as u = lf—;‘m. Therefore, using equation (4.9),

throughput at a point g is

Su=p(1 = po)(1 = p(1 —po))" = g(1 — )" "

Proposition 4.2. For any given value of arrival rate 0 < X\ < 1 and queue size

L>0:
(1= X) (g = L) + A1 = )(1 = F(p)) <0 Vosp<t o
here
Fin) = 2=



Proof. This proposition can be proved numerically. Numerical analysis shows that
for any given value of arrival rate 0 < A < 1 and queue size L > 0, equation (4.11)
has a maximum at x4 = \. At this point, equation (4.11) equals to zero. Therefore,

for any other value of 0 <y # X\ < 1 this equation is always negative. m

Proposition 4.3. Let Assumption 4.1 hold and 0 < \ < 1, for given control para-

meters (o, 3,7), set of equations (4.8), (4.9), and (4.10) has ezxactly one solution.

Proof. In order to prove this proposition the following definitions are necessary:

Fin) = 2=
R A2 é AL =) ypy R A2
g(u)_u—k u(u—A)u[u(l—A)] INTED) u—AF(H)'

Therefore, using above definitions and also equation (4.10), probability that the

queue is full, py, can be rewritten as follows

Since = p(po) is a function of py, using equation (4.9), probability py, is rewritten

as a function of pg as follows

Pr (Po) =

Note that solution to set of equations (4.8), (4.9), and (4.10) is the same as solution

to following equation

Su =M1~ pr(po)).

In this proof, define Sjpuq = A(1 — pr(po)). Derivative of Sj,aq With respect to py is

d
Sioad _ ‘a9~ @il dp
dpo (g(11(po)))? dpo
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Here

gu du gu
uzl_poéd—m:m>0 for 0<py < 1.
Also,
TS dg(p) A =P i
alu) = TED) AL—AF(”):> dp (= N)? )\[(M—)\)Q +M—)\]
And,
dF(p)  p—L
dp  p(1 —M)F(M)
Therefore,
dF  dg 1 dF
@g—ﬁF:m[M(ﬂ—)\)@"‘)\F(l—Fﬂ
F(p)
== ) [(1 = M) (= L) + A1 = p)(1 = F(p))].

Using Proposition 4.2 and the fact that F'() > 0, it is easy to see that ‘fi—ig — Z—ZF <

0. Hence

dSload

> 0.
dpo

Therefore, Sipaa = A(1 — pr) is an increasing function of py. Hence, if Sjpaq(0) <
S, < Stoad(1 — 7) then Sjoaq(po) = S, has exactly one solution. (It is obvious that

0<py<1-7) L

Proposition 4.4. Function g(u) is defined as before

w A? [)\(1 - M>]L—1

T YR (E=P VL (412)

15 a decreasing function of p for 0 < pu < 1.
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Proof. In order to prove the proposition, derivative of g(u) with respect to u is

found

/ _ A )‘L(l _ M)L_2
g (n) = m[—l + (T = )T (L= p)(p = A) + p(l = p))].

Define h(u) as follows

) = v gy (6 = o= 2 + (1 = )

Derivative of h(p) with respect to p is

AL = )t

W (p) = P (b= MN)(=2p° +4Lp — L* = L).

For 0 < p < 1, the part (—2u? + 4Lu — L? — L) is always negative. Therefore, for
0 < p < A, derivative h/(p) is positive and for A < p < 1 it is negative. Hence, point

i = A is maximum of A(p) for 0 < p < 1. Therefore, it is safe to say that
h(p) <h(p=X) =1 0<p<l.

It is easy to show
g' (1) <0 0<p<l.

Therefore, g(u) is a decreasing function of u for 0 < p < 1. Define f(py) =
_ 1
9(1(po))’

fllpo) = =5 = — >0 0<po<l.

Hence, f(pp) is an increasing function of py for 0 < py < 1. Next, limit values of
f(po) when py goes to 0 and 1 is calculated.

Flp) = [ — 2O AL P i)y

Su—=A1=po)  SulSu—=M1=po)) Su(l—=2N)
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Now the limits are found

lim, (o) = [ — e [

_ — = >0
po—0+ Su—A  Su(Sy—A) Su(l =X

Note that S, = A1 —pr) and since 0 < py, < 1, then S, < . Also,

lim f(po) = 1.

po—1~

4.4  Designing the Controller

In this section we study the design of the controller through selecting the
set of control parameters («, 3,7). Given a desired operating throughput S, the
control parameters are found such that the system will have a unique operating
point with the given throughput. However, it is noted that we proved that the
slotted ALOHA system with the price based control has a unique operating point
if the equilibrium value of the control signal is greater than the maximum of «
and —f (u > max{a, —f} - the relaxed drift equation). Therefore, in designing
the controller, we choose the parameters such that equilibrium value of the control
parameter will satisfy the above criteria. To do so we can consider two different cases
based on one-terminal arrival rate, A\. Notice that maximum one user throughput
is ﬁ(l — %)Mﬁl which happens when y = %

In this section we make a small change in the Assumption 4.1. We define
continuous function p(u) such that p(u) = 1 for 0 < u < max{a,—3}. And for
max{co, —} < u < Upqz, p(u) is strictly decreasing. Furthermore, p(u) = 0 for
U > Umaz. Now we define two different cases:
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Case 1: \ > YM=1 _ we first find ¢ such that S, = g(1 —g)M~!. The

1 1
> (L= 37
control parameters o and  are arbitrarily chosen to be small positive real numbers.

The control parameter [ is calculated as follows

(a+7)1 =Y + Myl — )M —~

b= My(1 —g)M-1

(4.13)

It is easy to show that the controlled system has a unique operating point at . And
the system has no operating points for the values of u < max{a, —3}.

Case 2: 0 < A < ﬁ(l — ﬁ)M_l - For X\ in this range, since the maximum
allowable one user throughput is S, = A, we consider two sperate cases. For a
given operating point S, = A it is easy to show that using the above algorithm
for choosing the control parameters will result in a system with unique operating
point. However, for the case where the given operating point y < A, we change the
algorithm in order to make sure that the operating point of the system happens only

for u > max{«a, —(3}. As before, we choose positive parameter v arbitrarily. We use

7 to calculate § and « as follows

L= Myl —g" " = (1 ="
Myl —g)"=t+ (1 =g)¥

~f=a=r )

This ensures that the equilibrium value of the control parameter is greater than

max{«a, —3}. Therefore, the system has a unique operating point at .

4.5 Simulation Results

In this section we examine effects of the price based control on a finite popu-

lation slotted ALOHA with finite buffer, numerically and through simulations. We

162



consider a slotted ALOHA system with the finite number of users M and finite buffer
L = 5. Also, arrival rate is A = 0.0034 and permission probability is p = 0.025.
Bifurcation diagrams for idle probability py and throughput S,,; are shown in fig-
ures 4.2 and 4.3, respectively, for 75 < M < 125. In order to design the price based
control, we choose @ = 1 and ~ = 1 arbitrarily. The control parameter 3 = 2.5138
is calculated using equation (4.13) such that at M = 75 one user throughput is
at its maximum value S, = A = 0.0034. Figure 4.11 illustrates that bifurcation is
eliminated completely. In this range of M, system throughput is almost fixed at
Sout = 0.2547. Figure 4.12 illustrates bifurcation diagram for one user throughput
Sy. Further, we examine accuracy of our numerical analysis with respect to simula-
tions. For each value of M we run a simulation 5 times with an initial empty queue
for all the terminals and 5 times with a full initial queue for all the terminals. Each
run of the simulation consists of 80000 time slots. We calculate an average channel

throughput. Also,

1 0 <u < max{a, —f}
pu) =
{(1 — vomada—B 3+ u > max{a, —3}

150
Where {z}*t = max{0,z}. Figure 4.13 illustrates a comparison between numerical
analysis and simulations. Diamonds show numerical results for channel throughput
for the uncontrolled system using TUA, which is the same as figure 4.3. These
diamonds show stable and unstable fixed points of the system. Crosses show the
result of simulations on the uncontrolled system. We can see that at beginning and
end of the graph simulation results follow numerical results closely. However, in the

region where numerical analysis show three equilibrium points, simulation results
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are different than numerical. The reason is that actual system is oscillating between
two stable fixed points and therefore, result throughput is an average of throughput
at those two stable fixed points. Finally the asterisks show simulation results for
channel throughput for the controlled system. We can see that average throughput
is almost fixed for this range of M and is very close to average throughput calculated
numerically S,,; = 0.2547.

Also, we look at effects of the price based control on the system when queue size
L is the bifurcation parameter. Figures 4.6 and 4.7 illustrate bifurcation diagrams
with no control for idle probability and system throughput. A controller is designed
by choosing a = 1 and v = 1 arbitrarily and § = 1.2 such that for a system
with N = 100 terminals, one user throughput is at its maximum value, S, = \ =
0.0034. Bifurcation diagrams for idle probability is shown in Figures 4.14. It is clear
that bifurcations are eliminated completely. Also, it can be observed that system
throughput is fixed as queue size changes. This is the result of using the price based
control. Since the control parameters are chosen such that the system will operate

at a pre-given throughput.

4.6 Summary

In this chapter revisited the bistable behavior of finite buffered finite user
slotted ALOHA system. We used a tagged user approach to study equilibrium
behavior of the system. We applied the price based control proved that, under some

conditions, the controlled system has a unique operating point.
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Chapter 5
Equilibrium Analysis and Control for Framed PRMA Protocol for
Voice and Data Terminals

5.1 Introduction

In our analysis of PRMA protocols in previous chapters, we assumed that
feedback information is sent to terminals as soon as packets are received at an
access point (such as a base station). In the PRMA protocols, feedback information
is transmitted at the end of each time slot. However, it this chapter, we consider a
PRMA protocol (with no round trip delay) and we assume that feedback information
is only sent at the end of a frame. There are several reasons to consider transmitting
feedback information at the end of frames, instead of end of time slots. Convenience
for the base station and saving in signalling (such as feedback signals overhead) can
be considered few exemplary improvements of framed PRMA over PRMA.

Further, for framed PRMA, we assume that each contending terminal (a non-
reserved terminal with packet to transmit) can only transmit one packet during each
frame. This assumption may improve stability of the system. Several researches have
studied frame slotted ALOHA and its applications [61], [62], [63], [64], and [65].
Also, framed PRMA was introduced as a contention TDMA (C-TDMA) protocol in

[66).
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In this chapter, we study the nonlinear behavior of framed PRMA at equi-
librium and apply price based control scheme introduced in previous chapters to

analyze stability of the system.

5.2 Price Based Control - Framed PRMA Voice-only

In this section we model framed PRMA that only employs voice terminals. A
voice terminal is in silent state if it has no packets to transmit. With probability o,
a new voice message is generated. We assume that transmission attempts for first
packet of the voice message starts at the beginning of the next frame and therefore,
we assume that state transitions occur at the beginning of each time frame. Based
on feedback information received at the end of each frame, the terminals, at the
beginning of next frame, have exact knowledge of the number of reserved time
slots (in that frame) and outcomes of transmissions in previous frame. The voice
terminals in contending state, at the beginning of a frame, if they have permission
to transmit their packets, randomly choose an “available” time slot of the frame
and will transmit their packet at that time slot. If the transmission was successful,
the successful terminal reserves that time slot and can transmit the reminder of its
packets at that time slot in next frames without contention.

As part of feedback information, terminals are informed of the number of colli-
sions, successful transmissions, and idle time slots (time slots with no transmission)
in a time frame. Each terminal updates its control signal based on this information.

Packet transmission for contending terminals is based on the control signal. We
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assume that the control signal u is the same for all the terminals and is updated at

the end of time frame n as following:

Upr1 = [ty — qwy, + Evy) ™. (5.1)

Here, the control parameters o and £ are positive real numbers. [x]* denotes
max(0,z). Random variable w,, indicates the number of (non-reserved) time slots
in frame n with no transmission. Also, random variable v,, indicates the number of
time slots in frame n with one or more transmissions. Here, we assume that times
slots with successful transmissions and time slots with collisions have similar effect
on the control signal w.

Next, we consider how the control signal u can affect transmission behavior of
contending terminals. For the framed PRMA with price based control, we assume
all contending terminals have permission to transmit their packets, at the beginning
of time frame n. However, we assume that the number of “available” time slots for
the contending terminals is controlled by the control signal u. Assume that at the
beginning of time frame n, the number of reserved time slots is given by r,. We
define ¢,, as the number of “available” time slots for contending voice terminals as

following;:

[N=ra] if o, <N,

1 if r, = N.
Assumption 5.1. We assume that p(u) is continuous, bounded (0 < p(u) < N),
and strictly decreasing in u (u € [0,400)). Furthermore, there exists a positive
constant U, such that p(u) = 0 when u > Uz
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At the beginning of a time frame n, contending voice terminals calculate the
control signal u (or receive update control signal from the access point), determine
the parameter p(u) (or receive the updated parameter p(u)), and randomly choose
one time slot out of 4, “available” times slots. If 9, < N — r,, the contending
voice terminals transmit in their chosen time slot. However, if §,, > N — r,, only
contending voice terminals that have chosen time slots less than N —r,, can transmit
their packets. Other contending terminal will not transmit. This case is similar to
having permission probability less than 1 where only terminals that have permission
to transmit choose one free time slot.

Considering dynamic behavior of framed PRMA with price based control, state
of the system at the beginning of time frame n is given by X,, = (¢, 7y, uy, ). Without
loss of generality, it can be assumed that the system starts at initial state X, =
(co,70,u0) = (0,0,0). Also, c € {0,1,2,--- , M}, r€{0,1,2,--- ,N},and u el =
{min(upax, [—aa+&d|T)|a,d € Z,}. Where uprax = Upmar +max(NE). However, it
is noted that state space W is only a subset of {0,1,2,--- M, } x{0,1,2,--- , N} xT.
Because, at least, the total number of contending and reserving voice terminals at
each time slot could not be higher than total the number of voice terminals. Also,
for r, = N, control signal could only take values greater than or equal to £&. Note
that state space W is countable. Time evolution of the states of the system is as

following:

Cni1 = Cp + Yn — Qn, Tntl = Tn + @n — Zn,
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here,

Yn the number of terminals transitioned from SIL to CON,
Gn the number of terminals transitioned from CON to RES,
Zp - the number of terminals transitioned from RES to SIL.

1)y, : Random variable y,, represents the number of terminals in S7L that
generate a new message in frame n. Given the number of contending and reserved

voice terminals are known, statistics of ¥, is

My—c—r
Pr(yn = ylcn =6 Ty = T) = 0'1?{(1 — UU)MviciTiy7

Y

here 0 <y < M, — ¢ — r. Further, the average number of terminals that transition
from SIL to CON at the end of frame n, given the number of contending and

reserved terminals are known, is determined as following:
E(ynlcn =c,rp=1)= (M, —c—1)0,.

2)  z,: Random variable z, presents the number of terminals in reservation
state that move to silent state by transmitting all their packets. As noted, we assume
that the communication channel is error free. Given the number of contending and

reserved terminals are known, statistics of z, is

r
Pr(z,=zlc,=c,rp=71) = ’Yff(l —)",

here 0 < z < r. Further, the average number of terminals that transition from

RES to SIL at the end of frame n, given the number of contending and reserved
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terminals are known, is determined as following:

E(zp|cn = c,m =1) =174

3) ¢, : Random variable ¢, presents the number of contending voice terminals
that have successfully transmitted packets in frame n. As noted, at the beginning of
each time frame, each contending terminal determines (or receives) parameter p(u,)

based on received feedback information. Next, the terminal calculates (or receives)

N—rp
p(un)

the number of “available” time slots d,, = | 1, and it randomly chooses one of §,,
“available” slots. As discussed, if §,, < N —r,,, chosen time slots exists in time frame
n and the terminal transmits its packet at that time slot. However, if 6, > N —r,,,
and the chosen time slot does not belong to the time frame, the terminal will not
transmit its packet.

Collisions happen if more than two contending terminals choose the same time
slot. As shown in [67], statistics for ¢, can be determined as following

Pr(g, = q|c, = ¢, = 1,u, = 1)

/

S iN(—1)me i i 6> N -
7 q 1
. N —r 1 c ‘ -
S il(—1)ima = if §<N-—7
1 q 1

\

where p = Na_r and 0 < ¢ < min(N —r, c).

Further, as shown in [66], the number of contending terminals with successful
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transmission can be given by

Gn = zn: X
=1

where ; is a random variable with values belonging to {0,1}. Random variable
X: is 1 if 7th contending terminal succeed (no other contending terminal transmits
in the slot chosen by the ith terminal among min(é,, N — r,,) available time slots).

Therefore, probability of success for ith terminal is

(1— Lyt if §<N-r
Pr(x; =1, = ¢,y =1,u, = u) =

Nr(p—3)et if 6> N -,

here § = d(u,,). Therefore, the expected number of successful contending terminals
(given the number of contending and reserved terminals and control signal is known)

is given by
(&
E(qn|cn =N,y =7,Up = ’LL) = E[ZX1|cn =N,y =T7,Uy = u]
i=1

c(1 — 1)t if < N-—,

cAr(1— Lt if >N -

Next we consider expected change of control signal. One step expected change

(mean drift) of control signal at state (c,r,u) is:

d(e,r,u) =E(upi1 — Up|cn = ¢, 1y = 1, Uy, = 1),
=max(—u, —aFE(w,|c, = ¢,r, =1, u, = u)

+ EE(vp|en = ¢, = 1 u, = u)).

172



Relaxed drift equation is:

d(e,ryu) = — aB(wy|e, = ¢, =1 u, = u) + EE(vp|cn = ¢, = T, Uy, = ),

—ab(1—§)°+ &6 —0(1—3)°) if 6 <N -,

—a(N=r)1—=3)°4+&N—-r—(N—-r)(1—-3)) if 6§>N—r
Now, we study behavior of framed PRMA using equilibrium point analysis. It is
assumed that any change in states of the system at equilibrium is zero. Similar
to the PRMA system and based on the averages determined above, equilibrium

equations of the framed PRMA system are derived. A point (C, R, U) is called an

equilibrium point, if

(M, — C — R)oy — C(( . By 16> N— R)+ 1(5 < N — R)un(C,U) =0,
Rys — C((N ; R)[(a >N—R)+1(6 <N —R)w,(C,U) =0,
(4O - 2 +e=0 (5.2)
(1-5H"t C>1
Here w,(C,U) = and 6 =90(U) = [%1.
1 C<1

In order to determine solution of set of equations (5.2), for given system and
control parameters, we assume two different cases (1) § > N—Rand (2) 6 < N—R.
For each case, we present sufficient conditions for the control parameter such that
the system has a unique operating point (solution of the set of equations (5.2) is
unique). The analysis do not examine whether the unique solution satisfies the

assumption made.

Remark 5.1. Based on the first two equations of the set of equations (5.2), it

is easy to show that R = min(N,w(M, — C)), where w = w‘j:gv. Therefore,

173



when the equilibrium equations of the system is considered, it is assumed that C' €
[max(0, M, — &), M,], R € [0,N], and § € [1,00). However, it can easily be shown,
using the set of equation (5.2) and considering each of the cases 6 > N — R and
0 < N — R, that C = 0, Mv—%, C =M, R=0, R= N (resulting in
=1>N-R=0),0 =1, § — 400, or a combination thereof, cannot be

solutions to the set of equilibrium equations (5.2).

Lemma 5.1. Assuming that 6 > N — R, there exists a set of control parameters
(e, &) for which the set of equations (5.2) has a unique solution in (C,U) and the
system has a single operating point if any of conditions (1a), (1b), or (2) below hold:

(la) M, >1+4 % where w = —2— and

vrtou’
o £ gKE%%) + 1>exp<—;jf@ )1,
(1) M, <1+ and either
N(]\fv(]:%l)—wzgtw T« i ng(exp(—]\Z hl(a i 5)) —-1), or
I G
(2) =145 — () < 52 (e Molexp(—g1 In(55) — 1) + )

Proof. We will show the existence of control parameters (a, ) such that the condi-
tions hold. We first consider conditions (1a) and (1b) and prove that under these
conditions the system has a unique operating point. Assuming that § > N — R, set

of equations (5.2) can be simplified as follows

F(CU) = C%wU(C, U) — N(]‘f@czwggw — 0, (5.3)
B(CU) = —(a+€)(1— ) +£=0, (5.4)

J
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here max(0, M, — &) < C < M, and R = w(M, — C). Now let us define following

w

new functions

(Mv - C)W’yf
N—(M,—Cw

F(C.0) = Cxu(CU), 9(C) =

Solving equation (5.4) for § and then substituting it in f(C,U), we have

%%C(exp(%ln(ﬁ)) -1) C>1,

()= (5.5)
C(l—exp(fIn(z%)) C<1

a+€
Fixed point(s) of equations (5.3) and (5.4) is same as fixed point(s) of f(C) = ¢(C).
For the given range of C, it is easy to show that first and second derivatives of f(C')

are as follows

df d*f
<0 C>1 ez >0 C>1
d ’ d?
40 C<1 oL <0 C<L.
It can also be shown that j—g < 0 and % > 0 for the given range of C'. Also, notice
that
FOM) = S M (exp(— - In(—S)) = 1) > g(M,) = 0
v) = »(exp(— n - ») =0.
a—+€ P M, “a+¢& J

Based on these facts, in order to prove that f(C') = ¢g(C) has exactly one solution,

for the conditions (1a) and (1b) stated in the lemma, we consider following cases:

e Casel-M,>1+ g: For M, — % < C < M,, g(C) is strictly decreasing and
positive. f(C) is positive and strictly decreasing with positive second order
derivatives. Also, f(M,—2) < g((M,—2)%), and f(M,) > g(M,). We define
h(C) = g(C)—f(C). As mentioned, h(M,—=) > 0 and h(M,) < 0. Therefore,

if we choose the control parameters such that % < 0, then A(C) = 0 will have
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a unique solution. Since both functions f(C') and ¢g(C') have positive second

order derivatives, then

df df _ df

N
M=) <56 < gg(M);
dg N dg dg

ac M=) < ga < oMo

Hence, if the control parameters are chosen such that j—g(]\/[v) < %(Mv -y,

then 4% < 0 for the range of C' and h(C) = 0 has a unique solution.

e Case 2 - % <M, <1+ %: In order to make sure that there exists only one

solution, we chose the control parameters (o, &) such that either 92(M,) <

(1) or g(1) < f(M,).

e Case 3 - 0 < M, < &: In this case g(C) is positive, strictly decreasing, with
positive second derivative. Also, f(C) is positive, strictly, increasing with
negative second order derivative for 0 < C' < 1, and strictly decreasing with
positive second order derivative for 1 < C' < M,. In same way as Case 2, we
choose control parameters so g—g(Mv) < %(1) or g(1) < f(M,). It is easy to

show that in this case f(C) = g(C) has exactly one solution.

Next we prove the result assuming condition (2) holds. The set of three equations

(5.2) can be simplified, under assumption § > N — R, as the following single equation:

hC) = —M, + ¢ + XTI

ey ekl (5.6)

Here, f(C) is the same as defined earlier in the proof. It can easily be shown

using equation (5.5) that h(0) = —M,, h(M, — &) < 0, and h(M,) > 0. The first
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derivative of h(C) is

Nvy  f(C)

R oy 1)) Ek

where f'(C) = % and //(C) = 92 We showed earlier in the proof that f'(C) > 0
for 0 < C' < 1. Therefore, for this range of C, h'(C) > 0. So h(C) is negative for
C' = max(0, M, — %), is positive for C' = M, as has a positive slope for 0 < C' < 1.
Next we show that the slope is also positive for 1 < C' < M,,, which will imply that
a unique solution for h(C') = 0 exist within interval 0 < C' < M,. Consider the case
1 < C < M, and we will show that if condition (2) is satisfied, then A'(C) > 0. We
define 1y (C) = —f'(C) and hs(C) = (77 + f(C))*

It is noted that hy(C) > 0 and R{(C) < 0 for C > 1. Therefore, hy(M,) <
hi(C) < hi(1).

Also, he(C) > 0 and h4Y(C) < 0 for C' > 1. Therefore, ho(M,) < he(C) <
ha(1).

Hence, if the control parameters are chosen such that hy(1) < ho(M,) (in other
words, —f'(1) < NLW(W + f(M,))?), then B/(C') > 0. Therefore, h(C) = 0 has a
unique solution.

It can easily be shown, using equation (5.4), that ¢ is one-to-one function of
C. Further, for the equilibrium studies we assume that § = %. As mentioned
before, p is also a one-to-one function of u (for 0 < p < N). Therefore, it can easily
be shown that for a given C, there exists a unique U. Therefore, under conditions

stated in the lemma, the set of equations (5.3) and (5.4) or equation (5.6) has a

unique solution in 0 < C' < M, and 0 < U < Upqz- ]
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Lemma 5.2. Assuming that 6 < N — R, there exist a set of control parameters
(a, &) for which the set of equations (5.2) has a unique solution in (C,U) and the

system has a single operating point if HLQ > el

Proof. Under the assumption of this lemma, set of equations (5.2) can be simplified

as follows

F(CU) = —M, + C + %va(a U) =0, (5.7)
wyr
R(CU) = ~(a+ 601~ 5)° +£=0, (5.8)

here R = w(M, — C), and max(0, M, — ¥) < C < M,. Now let us define following

new function
f(C,U) = Cw,(C,U).

Solving equation (5.8) for § and then substituting it in f(C,U), we have

£ Cexp(F (%) C=>1,
f(C) _ a+€ C a+€
C C<1.
with first derivative of
L& exn( = (-1 4 PEE)y o>
df | aeew(eh()A+—) C=1,
Yl
C<1.

Equation 5.7 can be rewritten as Fy(C) = —M, +C + w—iff(C) = 0. It is noted that

Fi(0) = =M, Fi(M, — &) < 0 and F;(M,) > 0. Also, derivative of F;(C) is

dF, 1 . df
I e
ac * wyg dC
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For C' < 1 it is easy to show that ‘ng > 0. However, for C' > 1, if the control

£
(— > (), then it is easy to show that ”ﬁ% > 0.

parameters are chosen such that 1+
So F1(C) is negative for C' = max(0, M, — %), is positive for C' = M, and has a
positive slope for max(0, M, — %) < C < M,. Therefore, F}(C) = 0 has a unique
solution for this range of C'. We will show that if —— £ > e~! then 1+ (”5) > ( for

C>1.

Therefore, if ai > e~ ! then dF “e > 0. Hence, F1(C) = 0 will have a unique operating
point.

It can easily be shown, using equation (5.8), that ¢ is one-to-one function of
C. Further, for the equilibrium studies we assume that 6 = %. As mentioned
before, p is also a one-to-one function of u (for 0 < p < N). Therefore, it can easily
be shown that for a given C, there exists a unique U. Therefore, under conditions

stated in the lemma, the set of equations (5.7) and (5.8) has a unique solution in

0<C<M,and 0 < U < Upgz. O

In order to be able to use the relaxed form of expected drift, we make a small

change in assumption 5.1. The update equation (5.1) reproduced here is wu,,1 =
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(U, — aw, +&v,|T. As noted before, p(u) is continuous and bounded (0 < p(u) < N)
function of control signal u. However, here, we assume p(u) = N for u € [0, Na/,
strictly decreasing for u € (No, Uz ), and p(u) = 0 for u € [Upqq, +00).

For u < Na, p(u) = N and § = 1. Hence, if at the beginning of time frame n
the value of control signal w,, is less than Na, then only one time slot is available for
contention in that time frame. If the number of contending voice terminals at the
beginning of time frame n is more than zero (¢, > 0), the available time slot will
have at least one transmission. However, if no terminal is contending (¢, = 0), the
available time slot will be idle. For a given state (c,,r,, u,) = (¢,7,u), the update

control signal is as following;:

Upi1 = Up + & if ¢, >0,
Upt1 = (U, — ]t if ¢,=0.
However, at equilibrium, it can be shown that the value of contending terminals is
greater than zero (C' > 0). Therefore, the expected drift of the control signal at
equilibrium is £ > 0 (if equilibrium value of control signal is less than Na)). Hence,
it can be confirmed that equilibrium value of control signal cannot be less than Na
and therefore, relaxed expected drift for control signal can be used.
It is noted that the control parameters can be chosen such that the number
of contending terminals at equilibrium equals to a pre-chosen value. This, enables a
system designer to select system parameters such that at equilibrium, system works
at a given load in order to meet a certain throughput, delay, or drop probability

criteria.
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5.3 Price Based Control - Framed PRMA Protocol for Voice and

Data Terminals

In this section we consider a framed PRMA system that employs both voice
and data terminals. As we studied in the PRMA voice and data system, we assume
that voice and data terminal share the same communication medium. Behavior of
voice terminals is the same as discussed before. We assume that data terminals
have a buffer with capacity of one packet, however, our analysis is easily extend-
able to buffers with higher capacities. Also, we assume that data terminals, unlike
voice terminals, can not reserve time slots. At the beginning of each time frame,
each terminal with packets to transmit (contending voice terminals and backlogged
data terminals) randomly chooses an “available” time slot for transmission. At the
beginning of each frame, terminals have knowledge of how many time slots in that
frame are reserved and therefore, how many time slots are free. Depending on a
control signal (as explained later), “available” time slots are either a subset of free
time slots or include free time slots.

If the umber of “available” time slots are less than free time slots, the difference
is left without any transmission. However, if the number of “available” time slots
are greater than the number of free time slots, if the chosen time slot is after the
end of free slots, the terminal that has chosen that slot will not transmit.

Therefore, a terminal successfully transmits at a chosen time slot, if the chosen
time slot is before the end of free time slot and other terminals have not chosen that

time slot. A successful voice terminal reserves that time slot in future frames.
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However, a successful data terminal enters a silent state and awaits generation of
new data packets.

At the end of each time frame, the base station transmits feedback information
to the terminals indicating outcome of transmissions in that frame. Therefore, voice
and data terminals are informed of the number of collisions, successful transmissions,
and idle time slots (“available” time slots with no transmission) in that time frame.

Each terminal updates a control signal u based on this information. The
number of “available” time slots in next frame is further updated based on the
control signal and the updated number of free time slots in next frame. The control

signal u is updated at the end of time frame n as following:
Upy1 = [Up — QW + Ev,] T (5.9)

Here, the control parameters o and £ are positive real number. [z]T denotes
max(0,x). Random variable w, indicates the number of “available” time slots in
frame n with no transmission. Also, random variable v,, indicates the number of
time slots in frame n with one or more transmissions.

At the beginning of frame n, the number of “available” time slots d,, is updated

based on control signal u,, and the number of free time slots N — r,, as following:

5 [f@:ﬂ if o, <N,

1 if r, = N.

~

Assumption 5.2. We assume that parameter p(u) is continuous, bounded (0 <
p(u) < N), and strictly decreasing in u (u € [0, 4+00)). Furthermore, there exists a
positive constant t,,,, such that p(u) =0 when u > g
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Considering dynamic behavior of framed PRMA with voice and data termi-
nal and with price based control, state of the system at the beginning of time
slot n is given by X,, = (¢, 7, bn, u,). Without loss of generality, it can be as-
sumed that the system starts at initial state Xo = (co, 7o, bo, ug) = (0,0,0,0). Also,
ce{0,1,2,--- M}, r € {0,1,2,--- N}, b € {0,1,2,--- My}, and uw € T =
{min(upax, [—aa+&d|T)|a,d € Z,}. Where uprax = Umar +max(NE). However, it
is noted that state space N is only a subset of {0,1,2,---, M,} x{0,1,2,--- | N} x
{0,1,2,--- , My} x I'. Because, at least, the total number of contending and reserv-
ing voice terminals at each time slot could not be higher than the total number of
voice terminals. Also, for r, = N, control signal could only take values greater than
or equal to £&. Note that state space N is countable.

Time evolution of the states of the system is as following:

Cnt+1 = Cn T Ye,, — Geps Tntl = Tn + Qe, — Zeps bn—H = bn + U, — ey -
Where,

Ye, the number of voice terminals transitioned from SIL to CON,

e, : the number of voice terminals transitioned from CON to RES,

Ze, - the number of voice terminals transitioned from RES to SIL,

Ub, ° the number of data terminals transitioned from SIL to BLK,

b, : the number of data terminals transitioned from BLK to SIL.

1) ¥, : Random variable y., represents the number of voice terminals in
STL that generate a new message in frame n. Given the number of contending and
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reserved voice terminals and backlogged data terminals are known, statistics of y.,
is:
M,—c—r
Pr(y., = yelch =c,rp =10, =b) = o¥e(1 — g, )Mo,

Ye

here 0 < y. < M, — ¢ — r. Further, the average number of voice terminals that
transition from STL to CON during time frame n (given control signal, the number
of contending and reserved voice terminals, and the number of backlogged data

terminals are known) is determined as following:
Eye,|cn = c¢,rn =1,b, =b) = (M, — c —1)0,.
2) ., : Random variable 2., presents the number of voice terminals in
reservation state that move to silent state by transmitting all their packets. Statistics
of z., is:

Pr(zcn - Zc|cn =C,Trp =T, bn = b) = ”)/;’;C(l — ’Yf)TiZC,

Zc

here 0 < z. < r. Further, the average number of voice terminals that transition

from RES to SIL during time frame n is determined as following:
E(z.,|cn =c,rp =1,b, =b) =17y

3)  g., : Random variable ¢., presents the number of contending voice ter-
minals that have successfully transmitted packets in frame n. As noted, at the
beginning of each time frame, each contending terminal updates parameter p(u,)
based on received feedback information, determines the number of “available” time
slots 9,,, and randomly chooses one of the “available” time slots.

184



If 9,, < N —r,, the chosen time slot is in time frame n. However, N —r,, — ¢,
time slots are left without contention and transmission. In case 9,, > N — r,,, if the
chosen time slot does not belong to time frame n, the terminal that have chosen
that time slot, will not transmit. This is similar to the assumption that terminal
does not have permission to transmit.

In order to determine the statistics for ¢.,, we take the following approach.
As mentioned before, we assumed that each voice or data terminals have permission
probability of 1 and randomly chooses one of the unreserved time slots to transmit.
We define random variable g, representing the number of terminals (voice and data)
that successfully transmit. Statistics for ¢, can be determined, as shown in [66] and

[67], to be

Pr(q, = qlcp, = ¢,rp =1,b, = byuy, = u)

(

ol I I R R BT e e I P s
7 q 7
ol I I N ) T
2 q ?
\
N—r

here p =

s~ and 0 < ¢ < min(N — r,¢+ b). Since both voice and data terminals
behave in the same manner in choosing a time slot from the pool of the “available”

time slots, statistics for ¢., given the number of successful transmission ¢, can be

determined as follows

PT(QCnZQC|Cn:Carnzrabn:b’un:ua‘JnZQ): (
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here 0 < ¢. < min(q, ¢).
Further, as shown in [66], the number of contending terminals with successful

transmission can be given by

Cn
qc, = E Xeis
=1

here x., is a random variable with values belonging to {0,1}. Random variable .,
is 1 if ith contending voice terminal succeed (no other terminal transmits in the slot
chosen by the ith terminal among min(é,, N — r,) available time slots). Therefore,

probability of success for ith terminal is

(1= )+t if §<N-w
PT(XCi = 1|Cn:C>Tn:Tabn:b7un:u) =

Nor(p— Lyetb=t4f 6> N —r,
here § = 6(uy,,). Therefore, the expected number of successful contending terminals

(given the number of contending, backlogged, and reserved terminals and control

signal is known) is:

E(qe,|cn = ¢, =1,by = byuy, = u) = E[ZX‘%‘ Cpn =N, Ty =T,b, = b, u, = ul
i=1

(1 — 5)etot if < N-—,

A1 — )t i 6> N -
4) 1y, : Random variable ¥, represents the number of data terminals in STL

that generate a new packet in frame n. Statistics of v, is:

My—b
Pr(ybn = yC‘Cn =CTyp =T, bn = b) = O'zb<1 — O'd)Mdfb*yba

Yb
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here 0 < y, < My—b. Further, the average number of data terminals that transition

from SIL to BLK during time frame n is determined as following:

E(ybn|cn =Gy =T, b, = b) = (Md — b)O’d.

5) @, : Random variable ¢, presents the number of backlogged data termi-
nals that have successfully transmitted packets in frame n. Similar to ¢, statistics

for q,, can be determined, given the number of successful transmission g, as follows

q b c

P = 0= C T = 1,0y = b, Uy = U, g = = o
(@, = Qlcn =c, T =1 Up = U, Gy = ) ( )(C+b

)q—%’

here 0 < ¢, < min(q, ¢).
Further, as shown in [66], the number of backlogged data terminals with suc-

cessful transmission can be given by

bn
v, = E Xb; s
=1

here xy, is a {0, 1}-random variable. Random variable x,, is 1 if ith backlogged data
terminal succeed (no other terminal transmits in the slot chosen by the ith terminal
among min(d,, N — r,) available time slots). Therefore, probability of success for

ith terminal is

(1—$)etot if < N-—7

Pr(sz‘ = 1|CTL = ¢, Ty =7,bp = b,u, = U) =
Ner(p— Lyetb=lif - §> N -,
here § = §(u,). Therefore, the expected number of successful backlogged data

terminals (given the number of contending, backlogged, and reserved terminals and
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control signal is known) is given by

Cpn =N,y =1,b, = b, u, = ul

b
E(qbn|c’n =Gy = rabn = b?“’n = u) = E[bez
=1

b(1 — )ttt if < N-—7

pAr(] — Lyetblif 5> N -1

Based on the above statistics, one step expected change (mean drift) of control

signal at state (c,r, b, u) is:

d(e,r,byu) =E(npp1 — Uplen = ¢, 1 = 1,by = nyup = u)
=max(—u, —aFE(w,|c, = ¢,r, =1,b, = b,u, = u)

+EE(vy|en = ¢, = 1,0y = byuy, = ).
Relaxed drift equation is:

d(e,rb,u) =
—aE(wy|e, = ¢,ry =1, by, = b,u, =u) + EE(vy|c, = ¢, ry =1, = b, uy, = 1)
—ad(1— )T+ €6 —0(1— 5)°t?) if 6<N-—7,
—a(N =r) 1 =35 +&N —r— (N —r)(1—35)°P) if §>N-—r
Next, we study the behavior of the framed PRMA voice and data system using
equilibrium point analysis. A point (C, R, B,U) is called an equilibrium point, if

(M, - C - R)o, — o((X=E

JI(§>N—R)+I1(6<N—R)w(C,B,U) =0,

Ry — (Y - By 16> N— R+ 1(6 < N — R)w(C,B,U) =0,
(M — B)oa— B - By16 > N—R)+1(6 < N — R)w(C,B,U) =0,
et E(1— 5B ey, (5.10)

J

188



(1-3)°5t C+B>1
Here w(C,B,U) = and § = §(U). Similar to the

1 C+B<1
framed PRMA voice system, we consider two different cases: (1) 6 > N — R and

(2) d < N — R. For each case we determine solution to the set of equations (5.10)

and determine if the solution satisfies the assumption made in the case.

Remark 5.2. Based on the first two equations of the set of equations (5.10), it
is easy to show that R = min(N,w(M, — C)), where w = T Also, based on
the first and second equations of the set of equations (5.10), it is easy to show that
B(C) = m Therefore, when the equilibrium equations of the system is
considered, it is assumed that C € [max(0, M, — &), M,], B € [0,M,], R € [0, N],
and 6 € [1,00). Howewver, it can easily be shown, using the set of equation (5.10)
and considering each of the cases d > N — R and 6 < N — R, that C =0, M, — %,
C=M, B=0,B=My;, R=0, R=N (resultinginé=1>N—-R=0),6=1,

0 — 400, or a combination thereof, cannot be solutions to the set of equilibrium

equations (5.10).

Lemma 5.3. Assuming 6 > N — R, let us define

_ & -1 S
FAC) = 4 (C 4 Bllesp(gp (=)~ 1)

_ Mdo . .
Here B(C) = o) There exists a set of control parameters («, &) for which
the set of equations (5.10) has a unique solution in (C,U) and the system has a
single operating point if any of condition (1), (2), or (3) below hold:

(1) <1 M= 5> and =1+ 31) < (),
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2) <1, M, -%< C, and either

Yrw Mg, df* -
— WQ i ) < 1 —(C), or
(M, — C)wys + (Mg — B)oy £ -1 S -
N — (M, — C)w = a+§(MU+Md)(eXp(Mv+Md ln(OﬁLf)) b
3) Z>1, M, <X 41, and
M, —C My~ B -1
( Jwys + (Mg )od < § (MU—FMd)(eXp(M T, ln<a—€|—§))—1)

N — (M, — C)w Tat

Here,C:Mv—%,C'jLB:l, andeB(C’).

Proof. We define following new functions

f(C.U) = (C+B)1 (M, —]\?)_w(v&j_(ﬂéd); B)oa

5w(C,B,U) g(C) =

Note that R = min(N,w(Mv — C)), B = M+§’JM and max(07 M, — ﬂ) <(C <
(My—C)-2 +c’ w

M,. Solving relaxed expected drift of control signal in equation (5.10) for § and

substituting it in f(C,U), we have

f(C): a+§<C+B><eXP(C+B ln(a+§))_1) C+B>1

(C+ B)(1-— exp(ﬁln(%ﬁ))) C+B<l1

It is easy to show that equilibrium points of set of equations (5.10) are same

as fixed points of f(C) = g(C). First and second derivatives of f(C) are as follows

df df
> -
dC<O for C+B>1 and dC’>0 for C+ B < 1.
Andif—7§:<1
d2f 2f

>0 for C+B>1 and <0 for C+B<1.

dc? dc?
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Also, for the range of C' mentioned above and for % < 1, first and second derivatives

of g(C) are as follows 9% < 0 and 44~ 0. Also, note that

dc?

RS 1 £
— a—l—é(Mv —|—Md)(exp(—(Mv ) 111(04+€

)= 1) > g(M,) = 0.

We define C' such that B(C’) +C = 1. Since B is a strictly increasing function of C,

C is unique. Further, for simplification in notations, we define C' = M, — g Now

based on the above-noted facts, in order to prove that f(C) = ¢g(C) has exactly one

solution, for the conditions stated in the lemma, we consider different cases:

e Case 1: 12 <1
oq

1.

M, > C + %: In this case we only consider M, — % <(C <M, In
this range, ¢(C) is positive and strictly decreasing with positive second
derivative. Also, f(C) is positive, strictly decreasing with positive second
derivative, f(M, — ) < g((M,—%)*), and and f(M,) > g(M,). There-
fore, if the control parameters are chosen such that g(C') — f(C) is strictly
decreasing in the range of C, then ¢g(C') — f(C') = 0 has a unique solution.
Since both functions g(C') and f(C') have positive second derivatives, we

choose the control parameters such that 9% (M) < %(C’)

g <M, <C+ %: In this case, in order to make sure that there exist
only one solution, we chose the control parameters (a, £) such that either
d df (A A

& (M,) < Z5(C) or g(C) < f(M,).

0< M, < %: In this case, g(C) is positive, strictly decreasing, and with

positive second derivative. Also, f(C) is positive, strictly increasing for

191



0<C < C, and strictly decreasing for C < C < M,. In the same

way, we choose control parameters such that either 9% (M,) < %(C’) or
g(C) < f(M,). Tt is easy to show that in this case f(C) = g(C) has

exactly one solution.
e Case 2: ¥ >
o4

~0< M, < C+ %: In this case, g(C) is positive, strictly decreasing.
Also, f(C) is positive, strictly increasing for 0 < C' < C, and strictly
decreasing for C < C < M,. We choose control parameters such that

9(C) < f(M,).

Therefore, set of equations (5.10) has a unique solution for the case 6 > N — R.

It can easily be shown that § is one-to-one function of C. Further, for the
equilibrium studies we assume that § = =—*. As mentioned before, p is also a
one-to-one function of u (for 0 < p < N). Therefore, it can easily be shown that
for a given C, there exists a unique U. Therefore, under conditions stated in the
lemma, the set of equations (5.10) for the case 6 > N — R has a unique solution in

0<C < M,and 0 < U < Upgz. O

Lemma 5.4. Assuming § < N — R, set of equations (5.10) has a unique solution

and the system has a single operating point if QL% > e L,

Proof. Under the assumption of this lemma, set of equation (5.10) can be simplified
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as follows

F(C,B,U) = =(M, = C)yjw = (Mg = B)oa+ (C + B)w(C, B,U) = 0,

1
FQ(CaBaU) = _(a+€)(1_ 5)C+B+€:O
(1-3)°B1 C+B>1
Here w(C,B,U) = , R = min(N,w(M, — C)),
1 C+B<1
B = %, and max(0,M, — &) < C < M,. We define following new
function

f(C.U) = (C + Byu(C, B,U).
Solving F»(C, B, U) for ¢ and substituting it in f(C,U), we have

(C+B)exp(c+Bl (L)) C+B>1,

o= 7 e
C+B C+B<l1,
with first derivative of
In(55%¢)
df s op(aip n(G)) 1+ B)(1+ 255) C+B>1,
Yoln
1+ B C+B<1.
/ M”def: . .
Here, B’ = dC = G0 oy > 0. Further, we rewrite equation F(C, B,U) =0

9d

as following
B(C) = =(My = C)yyw — (Ma = B)og + f(C) =0

Note that F}(0) = —M, — M, and Fy(M,) > 0. Also, first derivative of F;(C) is

AR _ o df
ac -V T ac

For C + B < 1, it is easy to show that Cff(} > (0. However, for C' + B > 1, if the

(a+5>
C+

control parameters are chosen such that (1+ B')(1 + ) > 0, then it is easy to
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In(=%5)
=75) >0

show that %2 > 0. Next, we will show that if ﬁ then (1+ B')(1+

for C+ B > 1.

‘m

ln(a+§)

(1+B)(1+ ) > 0.

Therefore, if aL% > ¢~ ! then % > 0. Hence, F(C) = 0 will have a unique operating
point.

It can easily be shown that ¢ is one-to-one function of C. Further, for the
equilibrium studies we assume that ¢ = %. As mentioned before, p is also a
one-to-one function of u (for 0 < p < N). Therefore, it can easily be shown that
for a given C, there exists a unique U. Therefore, under conditions stated in the

lemma, the set of equations (5.10) for the case § > N — R has a unique solution in

0<C < M,and 0 < U < Upngz-

5.4  Numerical Results

In this section we verify our analysis in previous sections with numerical re-
sults. First, we consider a Framed PRMA system that employs only voice terminals.
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Using numerical analysis (based on the equilibrium equations of the system), we il-
lustrate nonlinear behavior and bifurcations of the system and further, we illustrate
effects of the price based control. Next in this section, we consider a Framed PRMA
system that employs both voice and data terminals.

A Framed PRMA system with voice terminals with following parameters are
considered ([66]) o, = 0.0055, v; = 0.05, N = 25, and D = 75. Figures 5.1, 5.3, and
5.5 illustrate bifurcation diagrams for the Framed PRMA system with permission
probability of p, = 1. It is noticed that although the number of voice terminals less
than 213 results in packet drop probability of less that 0.01, however, because of the
bifurcations that occurs, the capacity of the system is limited to 170.

Next, we design a price based control and study the behavior of the Frame
PRMA system with the controller. In order to design the control parameters, we
choose £ = 1. Further, we calculate a = 0.35 such that packet drop probability in
the case where 6 < N — R is less than 0.01. Figures 5.2, 5.4, and 5.6 illustrate bi-
furcation diagrams for the Framed PRMA system with the price based control. The
bifurcation diagram for packet drop probability illustrate that although bifurcations
are not completely eliminated, however, they are controlled by being delayed for
larger values of the bifurcation parameter. Also, it is noted that the capacity of the
system in increased from 170 simultaneous voice terminals to 210.

Now a Framed PRMA system with voice and data terminals with following
parameters is considered ([66]-in part) o, = 0.0055, o4 = 0.002, v; = 0.05, N = 25,
and D = 75. Figures 5.7, 5.9, 5.11, and 5.13 illustrate bifurcation diagrams for
the Framed PRMA system with permission probability of p, = 1, fixed My = 100,
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and M, as bifurcation parameter. It is noticed that although the number of voice
terminals less than 206 results in packet drop probability of less that 0.01, however,
because of the bifurcations that occurs, the capacity of the system is limited to
M, = 108 and My = 100.

Further, figures 5.15, 5.17, 5.19, and 5.21 illustrate bifurcation diagrams for
the Framed PRMA system with permission probability of p, = 1, fixed M, = 100,
and M, as bifurcation parameter. It is noticed that although the number of data
terminals less than 1570 results in packet drop probability of less that 0.01, however,
because of the bifurcations that occurs, the capacity of the system is limited to
M, =100 and M, = 111.

Next, we design a price based control and study the behavior of the Frame
PRMA system with the controller. In order to design the control parameters, we

choose & = 1. Further, we calculate a = 0.35 such that packet drop probability in
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the case where 0 < N — R isless than 0.01. Figures 5.8, 5.10, 5.12, and 5.14 illustrate
bifurcation diagrams for the Framed PRMA system with the price based control with
M, as bifurcation parameter. The bifurcation diagram for packet drop probability
illustrate that although bifurcations are not completely eliminated, however, they
are controlled by being delayed for larger values of the bifurcation parameter. Also,
it is noted that the capacity of the system in increased from M, = 108 and M, = 100
simultaneous voice terminals to M, = 203 and M, = 100.

Figures 5.16, 5.18, 5.20, and 5.22 illustrate bifurcation diagrams for the Framed
PRMA system with the price based control with M, as bifurcation parameter. The
bifurcation diagram for packet drop probability illustrate that although bifurcations
are not completely eliminated, however, they are controlled by being delayed for
larger values of the bifurcation parameter. Also, it is noted that the capacity of the

system in increased from M, = 100 and M,; = 111 simultaneous voice terminals to

M, = 100 and M, = 1482.

5.5 Summary and Future Lines of Work

In this chapter we studied a voice system and a voice-data system that employ
Framed PRMA. We assumed that instead of transmitting feedback information dur-
ing each time slot, like PRMA system, the feedback information regarding the status
of transmissions are send at the end of each time frame. We studied the equilibrium
behavior of the system and analyzed the effects of the price based control on bista-

bility of the system. For each of voice and voice-data system, we further derived
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sufficient conditions on the control parameters under each condition dleqN — R or
0 > N — R such that the controlled system has a unique equilibrium point. Future
lines of research can include extending theses analysis to determine sufficient con-
ditions for uniqueness of the equilibrium point of the system, studying a dynamic
bifurcation control based on state observation, and extending state estimation bi-

furcation control, as discussed in previous chapters, to the Framed PRMA.
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Chapter 6

Conclusion

We studied equilibrium behavior and control for design of Packet Reserva-
tion Multiple Access (PRMA) protocols. In Chapter 2, we considered a system of
voice terminals that employs PRMA as the medium access scheme. We studied
the equilibrium behavior of the system and illustrated how small changes in system
parameters can dramatically change the equilibrium behavior of the system. Fur-
ther, we studied a price based control scheme for the PRMA system that updates
permission probability of voice terminals based on a feedback information received
from an access point indicating result of transmission in previous time slot. Contri-
butions of this chapter include Markov analysis of the price based controlled system
and analytical sufficient conditions guaranteeing a unique equilibrium point for the
controlled system. We further introduced a state estimation-based controller, which
updates permission probability based on estimate of one of the states of system to
maximize throughput or minimize packet drop probability. Among contributions of
this chapter are analytical sufficient conditions guaranteeing a unique equilibrium
point for the controlled system. We also considered using multiple levels of trans-
mission power at terminals and capture effect at the access point and studied its
effects on bifurcations of the PRMA system. These are studied both for an error-free

channel and a random error channel.
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Moreover, we extended our analysis of the PRMA voice system to the PRMA
with hindering states (PRMA-HS) in Chapter 2. For the PRMA-HS system, unlike
the PRMA system, round trip delay plays a significant role in modeling the system.
We studied the equilibrium behavior of the PRMA-HS voice system without and
with the control schemes introduced earlier for both an error-free channel and a
random error channel. Among contributions of this chapter are analytical sufficient
conditions guaranteeing a unique equilibrium point for the controlled system.

In Chapter 3, we studied a general price based control for voice and data
system employing PRMA-HS. We studied the equilibrium behavior of a PRMA
voice-data system with and without price based control and state estimation-based
control over error-free and random error channels. In Chapter 3, a Markov model of
the controlled system (under some conditions) is analyzed and analytical sufficient
conditions for system and control parameters of the controlled systems are derived
such that the controlled system posses a unique operating point.

In Chapter 4, we revisited a finite terminals finite buffered slotted ALOHA
system and we studied equilibrium effects of a price based control on bistability of
the system using the tagged user approach. Among contributions of this chapter,
we illustrated that bifurcations of the system can be controlled by appropriately
choosing the control parameters.

Finally, in chapter 5, we considered a Framed PRMA system with voice only
terminals and voice and data terminals. Unlike the PRMA system that feedback
information is transmitted to the terminals at the end of each time slot, in Framed

PRMA it is assumed that feedback information for a frame is transmitted at the
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end of a time frame. We extended the price based control scheme to the Framed

PRMA and studied the equilibrium behavior of the controlled system.
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Appendix A

Proof of Propositions 2.1, 2.2
In order to prove that Markov chain (2.2) (for ¢ = 0) is positive recurrent, first
we show that the Markov chain’s state space is countable. Then, the irreducibility

and aperiodicity of the chain is examined.

A.1 Proof of Proposition 2.1 - Markov Chain is Irreducible and Ape-
riodic

A.1.1 Countable State Space

The state (¢, r,u) belongs to the following state space:

({0,1,2,-+- , M, }x{0,1,2,--- , N =1} x UUV)

U({0,1,2,--- M} x {N} x U' UV"),

here

U=A{ulu=—-aa+pb+&d >0;a,b,d € Z,},
V={vlv=ug—aa+ pBb+£&d>0;a,bdeZ,},
U'={u|u =—aa+ pb+&d > 8] F;a,b,d e Z,},

V= {V|v =uy—aa+ Bb+E&d > [B]F;a,b,d € Z, }.
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Without loss of generality, it is assumed that uy ¢ U, therefore, sets U and V' (U’
and V') are disjoint. The state space of the Markov chain is a subset of the following

set:
N:{0,1,2,--- ,MU}X{O,LQ,--- ,N}XUUV.

Using the fact that every subset of a countable set is also countable, to show that the
state space is countable it suffices to show that the set N is countable. Consider the
general case where «, (3, and & are just arbitrary real numbers. Then there exists a
one-to-one correspondence between u € U (or v € V') and the corresponding triplet
(a,b,d). Now since set {(a,b,d)|a,b,d € Z;} is enumerable, we conclude that U

and V', and hence the state space, are countable sets.

A.1.2 TIrreducible State Space

As far as the stability analysis is concerned, only absorbing communication
sets are relevant. We show that set of states with control starting at uy ¢ U is a
non-absorbing set. Suppose v = uy — aa € V where a = |*] when “ ¢ 7Z, and

a=["]—1when % € Z. Consider two different cases:

1) r € {0,1,2,--- N — 1}: Transition probability from state (c¢,r,v) to state
(¢,r,0) is: P((c,r,0),(c,7,0)) = (1 — 0,)M (1 — £)(1 = pu(v))® > 0. But 0 € U

(0 ¢ V), hence there exists some m > 0 such that:

Pm((CO7T0,U0), (007T070)) = Pm_l((CO7T0au0)) (007T07U))P((CO7T07U>a (007T070)) >0
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2) 1 = N: The probability of reaching state (¢, N, [3]T) from state (¢, N, v) for

any (¢,r) € {0,1,2,--- , M,} x {N} is:

P((¢, N,v), (¢, N, [B]7)) =P((¢, N,v), (¢, N — 1,v)) x P((¢, N — 1,v)(¢, N — 1,0))
x P((¢, N —1,0), (¢, N, [5]+))
=(1 =)y (1= o) (1 = =) (1= po(v))°
(M, —c— N+ 1)o,(1 — g,)M—N

N-1
(1-

Jep (0)(1— o (0))
(1= g ) (1)

>0

But []T ¢ V, hence P((co, N, ug), (co, N, [5]7)) >0
Therefore, set V' is non-absorbing. As a result, only irreducibility of the fol-

lowing subset of the state space is examined:
({0,1,2,--- ,M,} x{0,1,2,--- N =1} x U)U ({0,1,2,--- , M} x {N} x U").

Lemma A.1. Suppose (c,r,u) and (¢,r,v) are two states in the state space
({0,1,2,--- , M} x{0,1,2,--- ,N—=1} xU)U({0,1,2,--- , M, } x {N} xU’). Then

(¢, ,u) and (c,r,v) communicate ((c,r,u) < (c,r,v)).

Proof. Consider two different cases:
Case 1: (c,r,u),(c,r,v) € {0,1,2,--- , M} x{0,1,2,--- N -1} x U

Suppose m = [2] and v = —aa + b + &d. Then according to the transition
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probabilities:

P((c,r,u),(c,r,v)) >P((c,r,u), (c,r,0))P((c,r,0), (c,r,&d))

P((c,r,&d), (c,r, Bb+ &d))P((c, 1, Bb+ £d), (¢, 7, v)).

In order to show that two states (c,r,u) and (c,r,v) communicate, it should be

shown that transition probability from one to the other is positive.

1) (¢,r,u) — (c,r,0): Define z = [ ]
P((c,r,u),(c,r,0)) >

T N—-r—1

( H P((c,r,[u— (i(N —r)+ k)a]), (c,r,[u — (i(N —r) + k+ 1)a]T)))

=0 k=0

(P((e,r [u—= (i + DN =r)a]™), (e.r, [u— (i + DN = r)a]7)))"

m—a(N—r)—1
X H P((e,r,[u— (z(N —=r)+k)a]"), (e,r, [u— (z(N —r) + k+1)a]"))
-T H_ (1= 0,)" (1 = 7/N)(1 = pu([u — (N = 7) + k)a]"))°
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2) (e,r,0) — (c,r,&d): Define y = LNd_ |

(P((e,r, (1 + DN = 71)E), (e,7, (i £ DN = 7)§)))"

d—y(N—r)

x ]I Pler, N =r)+k)E), (e,r, (y(N —r) + k + 1)¢))
=TL IT (- o™= /W) = el = p) ™ = (1= 1))
(1= 00) M= (r/N) (1 = )"

d—y(N—r)—1
< T =)™ 1= /N = et = p) T = (L= p.))

k=0
> 0.

3) (¢,r.&d) — (c,r, Bb+ &d): Define z = |2]. In this section of proof we consider

a case where r > b — Nz. However, proof is similar if r < b — Nz.

P((c,r,&d), (¢, r, fb+&d)) =

r—1

1:[13 — k,&d), (e,r — k — 1,&d))

k_(,)z 2N-1

x P((c, k,éd+ (iN + k)B), (¢, k + 1,&€d + (iN + k + 1)3))
=0 k=0

N-1
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N-1
x [] P((c,k.6d+ ((z = N + k)B), (c.k + 1,6d + ((z = )N + k +1)3))
]]:fj?)szfrfl
x JI Ple,N—k&+zNB),(c.N —k—1,¢d+ 2NB))
v
x J[  Pler—b+2zN&d+2NB),(c;r —b+ 2N, &d + 2NB))
k=N-+b—zN—r
b—Nz—1
X H P((c,r —=b+4+ zN + k,uy),(¢c,r —b+ zN + k + 1,us))
k=0

> 0.

Where uy = &d + (2N + k)3,  uys =&+ (N +k+1)8.

4) (e,r, pb+&d) — (¢, r,—aa+ b+ £d): Define w = | %]

N-—r

P((e,r, Bb+ £d), (¢,r, —aa + Bb+ £d)) >

H ﬁ P((c,r,&d+ Bb— (i(N — 1) + k)av), (e, 7, &d + b — (i(N — 1) + k + 1)a))
P((c,r,&d + Bb— (i + 1) (N = r)a), (¢,r, &d + b — (i + 1)(N — r)a)))" x
a—w(N-r)—1

[T Pler.éd+Bb— (wN —r)+k)a), (c,r,&d+ Bb— (w(N —r) + k + 1))

w—1 N—r—1

=[I II =)™ (1 =r/N)(1 = p,(&d +Bb— (i(N —r) + k)a))*

=0 k=0

X (L= o)M= (r/N)(1 = 7))""
a—w(N—r)—1

X H (1—o,) M= (1 —r/N)(1 = py(éd + Bb — (w(N —r) + k)a))®

k=0

> 0.

212



Case 2: (¢,r,u), (¢c,r,v) € {0,1,2,--+ ,M,} x {N} x U’

Suppose m = [%] and v = —aa + b + {d then according to the transition

probabilities:

P((¢,N,u), (¢, N,v)) >P((c, N,u), (¢, N —1,0))P((c, N — 1,0), (¢, N — 1,&d))

P((¢c, N —1,&d), (¢, N —1,8(b—1) + &d))

P((¢, N—=1,8(b—1)+¢&d), (¢, N,v))

Now we show that state (¢, N,v) is reachable from stat (¢, N, ) with positive prob-

ability.

1) (¢,N,u) — (¢, N —1,0):

P((¢,N,u),(¢c, N —1,0)) >

P((e, N,u), (¢, N —1,u)) |

—_

P((e, N —1,[u—ia]"), (¢, N —1,[u— (i + 1)a]T))
(P((e,N —1,[u— (i +1)a]), (¢, N = 1, [u— (i + 1)a] "))V

(1= )Moy TT (= a1 = Yoy = )

=0 N
(1= oMo MR (1 D > 0
2) (¢, N—1,0) = (¢, N —1,&d):
P((¢, N —1,0), (¢, N — 1,&d)) >
d—1
H P((¢,N —1,i€), (e, N =1, (i + DENP((e, N =1, (i +1)€), (¢, N — 1, (i + 1)&)))N !
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3) (e, N—1,&d) — (¢, N —1,8(b—1) +&d). Define y = |2

P((¢, N —1,&d), (¢, N —=1,8(b— 1)+ &d)) >

-2

=

—

P((e,N—=1—k&d), (e, N —1—k—1,¢d))
k
2N—

1
P((c,k,(iN 4+ k)8 +&d), (¢, k+1,iN + k+ 1)3 + &d))
0

Il
< o

X
1=0 k=

=2

-1

P((¢, N =k, (i+1)NB+¢&d), (¢, N—k—1,(i + 1)NG + &d))

k=0
N—-1
< [ P(c.k, (y = YN + k)3 + €d), (e, k + 1, ((y — DN + k + 1)3 + £d))
:—:yON—l
x ] P(e.N—kyNB+&d), (e, N —k—1,yNp+&d))
v
x [[ P(e.N—b+yN,yNg+¢&d), (e, N —b+yN,yNj+£d))
k=b—yN
bnyy72
X P((¢,N —b+yN + k,u3),(¢c, N—=b+yN +k+ 1,uy))
k=0
>0

Where us = (yN + k)3 +&d, us= (yN +k+1)5 + &d.
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4) (e, N—1,8(b—1)+&d) — (¢, N, —aa + Bb+ &d)

p((C,N—1,6([)—1)+£d),(C,N,—aa—|—ﬂb—|—£d)) >

ﬁP((c,N —1,—ia+pb—-1)+&d), (¢, N —1,—(i+ Da+ p(b—1)+&d))

(P((e,N —1,—(i+1)a+B(b—1)+£&d), (¢, N —1,—(i + Da+ B(b— 1) + &d)))N !

x P((¢, N —1,—aa+ ((b—1) 4+ &d), (¢, N,v))

-1

s}

_ 11 (1 o) MomeN+1(q _ N]\_r N1 = po(—ia+ Bb— 1) + £d))

X ((1 _ O-U)MU—C—N+1(N . 1/N)(1 . ,yf))a(N—l)

N -1
x (My —c— N+ 1)o,(1 — o) (1 —

)va(l - pv)c_l

>0

So far we proved that the arbitrary state (c¢,r,v) is reachable from any state
(¢, 7,u) with positive probability ((c,r,u) — (¢,7r,v)). Since two states are chosen

arbitrarily, then (¢, 7, u) < (¢, r,v) or both states communicate. ]

Now in this part, all states that communicate with (0,0,0) are examined. It

is assumed that 0 < r < N. The case where r = N is very similar.

1) (¢,r,u) — (0,0,0): Consider two different cases:

A)N—r>c

P((c,r,u),(0,0,[u —a(N —c—7r)+ B)) >

i:[P((c—k,r+k,[u+kﬁ]+),(c—k—1,r+k+1,[u+(k+1)5]+))
x _ﬁ_ P(0,7 + ¢, [u— ka4 8c), (0,7 + ¢, [u— (k+ Do+ Bd1))
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r+c—1
X H P((0,7r+c—k,us),(0,r+c—k —1,uz))
k=0

> 0

where us = [u — (N — ¢ —r) + Bc]*. Using lemma A.1, (0,0, us) < (0,0,0).

B) N —r < ¢. Define z = [<=&=") |,

P((c,r,u),(0,0,[u —a(N —c+ (N —r)+aN) + 3*")) >

N—-r—1

[T Plc—kr+kfutkp), (c—k—1r+k+1u+(k+1)8")
kiuvq
< [TT] P((c— G+ )N + 7N =k, [ug]"), (c = (i+ )N +r,N — k — 1, [ug]"))
. zl 0 k=0
I P((es = ko by Jug + kBYT), (ca — b — 1k + 1, [ug + (k + 1)8]"))
Tre
X HP N —7r)—aN,N -k, u;]"),(c—= (N —r) —aN,N — k — 1,[us]"))
((])V r)—zN-—1
X 1T P((cs — kK, Jur + kB, (cs — k — 1Lk + 1, [ur + (k + 1)5]1))
Nchr?;gr)erNfl
X H P((0,cs, [u — ka + Bc]T), (0, c5, [u — (k+ 1)a + Bc]T))
(N rf:i)N 1
X H P((O,Cg) — k,u8), (O,Cg, —k— 1,U8>>
k=0
>0
where
ug=u+ (N—r+iN)j ca=c—(+1)N+r
ur=u+(N—r+zN)j cs=c—(N—r)—aN

ug =[u—a(N —c+ (N —r)+azN)+ Bc]"
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According to Lemma A.1, (0,0, [u —a(N —c+ (N —r)+aN) + fc*) < (0,0,0)

2) (0,0,0) — (¢, 7, u)
e (0,0,0) — (0,0,u): Immediate result of Lemma A.1.

e (0,0,0) — (¢,7,u): Using Lemma A.1, it is obvious that there exist a m; > 0
such that: P™ ((c,r, [Br+&]T), (¢,r,u)) > 0. Therefore:
P > P((0,0,0), (c +7,0,0)) x P((c+7,0,0), (c+7,0,¢))

r—1

x [[P(c+r—kkkB+&), (c+r—k—1k+1[k+1)3+")

k=0

X Pml((Q T, [ﬁT‘ + §]+)v (07 Ty u))

>0

The above suggest that the state space is an absorbing communication set and

therefore, irreducible.

A.1.3 Aperiodic State Space:

It remains to show that the Markov chain (2.2) defined on the state space is
aperiodic. Since the Markov chain is irreducible, it suffices to show the aperiodicity
for a single state (c¢,r,u). Any state (c¢,r,u) communicates with (0,0,0). There-
fore, there exists m; > 0 and my > 0 such that P™((c,r,u),(0,0,0)) > 0 and

P™2((0,0,0), (c,r,u)) > 0. Let m = my + my. Then:

P™((c,r,u), (¢c,r,u)) > P™((c,r,u),(0,0,0))P™((0,0,0), (¢,r,u)) >0
P™ Y (e,r,u), (c,r,u)) > P™((c,r,u), (0,0,0))P((0,0,0), (0,0,0))P™((0,0,0), (c,r,u)) >0
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where P((0,0,0),(0,0,0)) = (1 —0,)™" > 0. Hence the period for any state (c,r,u)

is 1 and the chain is aperiodic.

A.2  Proof of Proposition 2.2 - Markov Chain is Positive Recurrent

So far we proved that the state space is countable, irreducible, and aperiodic.
In this section, using the Proposition 2.3, we show that the Markov chain is positive
recurrent and hence, it has a unique stationary probability distribution. Following

non-negative Lyapunov function is chosen:
Vie,ryu) =u+ Kr(1 —o, + f(u))°
where:
e K > 0 is any real constant,
e f(.): R —[0,1) is non-increasing, continuous, and bounded,
e there exists U > Upq, such that f(u) =0 for u > 4.

Note that V(c,r,u) satisfies the requirement that it is non-negative. Following

definition of simplifying notations is also necessary:

pv:pv(u) f:f(u) fa:f(u_a>
fo=flu+p) fe=flu+¢)
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Expected drift of the Lyapunov function is a calculated as follows:

E(AVKC’ r u)) :E(V(Cn-i-lv Tn41, un+1) - V(Cna Tn, Un)|(cn> Tn, un) = (Ca T, u))
=FE(ups1 — un|(c,mu))
+ KE(rp1(1 = o0 + f(une1)" = ro(l = oy + f(un))™|(c, 7, 1))

First E(rp+1(1 — 0y + f(tns1)) (e, 7, 1)) is calculated:

E(rpa(l =0y + f(un)) (e, m,u) =

r

—(I=ay+ )1 =0l + va)Mvicir(ﬁ)fo
L=y + (L =0l 4o ) ()

(L= 0w+ fa) (1= 0% 4 0ufa)™ 1= )0 p)

r

N

J(L = (1 =py)° —cpu(1 _pv>c_1)~

+(r+ 1)1 -0, + fﬁ)c_l(l - 012; + vaﬁ)Mv_c_T(l — = )epu(1 — pv)c_l

r

+r(l—o,+ fo)°(1 — o2 + O'ng)M“_c_T(l -5

Hence:
E(AV|(e,r,u)) =
—(a+ 1= ) =p) + (B 1= Depu(l=p) ' +£01 - 1)

—Kr(1—o0,+ f)°

r

- K(l — Oy + f)c(l - 0-12; + va)Mv_c_r(N>’7f
+ Kr(l— 0, + )1 = 0} + 0 )77 ()
F KL= 0y + £2)°(1 — 02 + oy f)Meme7(1 — %)(1 e

r

N

YL = (1 =py)° —epu(l - pv)ﬁl)'

K+ 1)(1= 0y + £5) 7 (1 = 024 0 fa) (1 = )epu(1— )

r

+ Kr(1 —o,+ fo)°(1 — 012) + avfg)M”fcfr(l -~
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In order to prove that the Markov chain 2.2 is positive recurrent, a finite set = is
found such that for states outside this set, expected drift in Lyapunov function,

V(c,r,u) is negative. Consider v > @ —min(—«, 5). Then p, = f = fo = f3 = fe =

0:
B(AV(e,ryu)) = = K(1 = 0,)(1 = 03"~ (1)
+ (Kr(L=0,) (L= )" = Kr(1 = 0,)%)()
+ (Kr(1 = 0,) (1= )" = Kr(1 = 0,) = a)(1 = 1)

=~ K(1 =) (L= o)™ ()

— Kr(1=0,)(1 = (1= 02" ™") —a(l - 1)
< = K(1=0,) (1= o)™ " ()9 — ol = )
<= K(1=0)" (1 =02 () —all = 1)
= — (K(1=0,)" (1 = 0)"y,)(1) —a(l = 1)

< —min(K(1 — UU)M”(l — ai)M”’yf, a)

Hence take € = min(K (1 — 0,)M* (1 — 62)M*~;, ). Now consider the case where

u < 4 — min(—a, ), then:

E(AV|(c,ru)) <

r

r .
(B=O0 = Flepu(1=po) " +£(1 - )
+ KT’(l — 0y + f)c(l — 0‘3 + O-Uf)Mq,—c—r
FEKr(L— 0y + f2)(1 — 02 + oy fu) oo

+ K+ -0, + f5) (1 -0+ vag)M”*C*r

220



+ Kr(1 —o, + fe)°(1 — 03 + vag)M”_c_T

<K(4N + 1)4M 4+ max(B, £)

Hence, we take b = K(4N + 1)4™ + max(3, £) and define = as:

E:{Ovla 7MU}X{0717 ,N}><{U|0Su:—aa—i—bﬁ—l—dfgﬂ—mln(—a,ﬁ)}

Hence:

E(AV|(e,r,u)) < —e (e, u) ¢

(1]

E(AV|(e,r,u)) <b (e, u) €

(1]

and Markov chain (2.2) is positive recurrent.
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Appendix B
Proof of Proposition 2.4 - Markov Chain is Irreducible, Aperiodic,

and Positive Recurrent

State (c,r,u) belongs to following state space:
N=1{0,1,2,--- ,M,} x{0,1,2,--- ,N} x {0,1,2,--- , N}

Note that ¢ +1r < M,, u = N —r, and N is a countable set. Since a subset
of a countable set is also countable, thereby, the state space of the system is also
countable. Next, we show that all states in the state space communicate. Since
we have r +u = N, our focus is to show that (¢,r) < (¢/,r"). First, we show
(¢,7) — (0,0). Consider two cases.

Case 1 -c+r <N

P((e,r),(0,0) =
i:[P((c—k,r—l-k),(c—k—1,r+k+1))
X ﬁP((O,r—l—c—k),(O,r—l—c—k—1))
X _1:[_ ), (0,¢))

o

H ((0,¢— k), (0,¢ — k —1))
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c—1

=1 —0)™ (1= (r+ k) /N) (e = B)po(1 = p,)" "

k=0

x [ [ = o)™ = ((r + ¢ = k) /N )y

k=0

X _1:[_ (1—0,)™7¢(1 - ¢/N)

< [T =)™ (e — k) /N )y

k=0

>0

Case 2 - c+1r > N. We define z = [T+ |. Since c = N +r —aN < N

based on case 1 above (¢ — N +7 —aN,0) — (0,0). Therefore, here we show that

(¢,7) = (¢c=N+r—aN,0).

P((C,T),(C—N+T—$N,0)) >
N+r—1
H P((c—k,r+k),(c=k—1,r+k+1))
k=0
z—1N-1
<[] ][] Ptc=N+r—iN,N—k),(c=N+r—iN,N—k-1))
i=0 k=0
N-1

[[P((c—=N+r—iN—kk),(c= N+r—iN—k-1k+1))

ol

=0
N—

x [[ P((c=N+r—aN,N—k),(c= N+r—aN,N—k-—1))
k=0

—_
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N+r—
H (1= 0)™ 7" (1 = (r+ k) /N)(c = k)py(1 = p,) "
k=0
z—1N-1
« H 1_ O'U)M“ c— r+k+2N((N _ k)/N)’}/f
1=0 k=0
-1
(1 =0, TN (1—k/N)erpo(1 = py)

=

ol

=0
N-1

x T (1 = o) Moemm e IN (N — k) /Ny

k=0

> 0,

herec; =c— N +r —iN — k.

Next, we show (0,0) — (¢, 7'):

P((0,0), (¢,r") =

,r,/

P((0,0),(c +0,0) x [[P(( + 7 =k, k), (¢ + 7' —k = Lk +1))

k=0

' +r'

= a, (1 - O'U)Mvidiw

< [T =)™~ (1 = k/N)(d + 1" = k)py(1 — p,)* "+
k=0

> 0,

Therefore, (¢,r) < (¢/,7’). Hence, the state space is an absorbing communi-
cation set and irreducible. Next, we show that the Markov chain is aperiodic. As
we showed above, any state (¢, ) communicates with (0,0). Therefore, there exists

my and mg such that P™((¢,r),(0,0)) > 0 and P™2((0,0),(c,7)) > 0. We define
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m = my + msy. Also note that P((0,0),(0,0)) = (1 — o,)**. Therefore:

pP((e,r), (¢,r)) > P™((c,r),(0,0))P™((0,0), (¢,r)) >0,

P™ Y ((e,r), (¢,1)) > P™((c,7),(0,0))P((0,0),(0,0))P™((0,0), (c,r)) > 0.

Hence, period for each state is 1 and therefore, the Markov chain is aperiodic. So
far we showed that Markov chain defined on X through (2.2) (for ¢ =1, a = £ =0,
and # = —1) is irreducible and aperiodic. Further, since the state space is finite, the
Markov chain is positive recurrent and a unique stationary probability distribution

exists.
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Appendix C

Proof of Proposition 2.6

In this Appendix, we consider the PRMA-HS Voice system employing price
based control and we show that state space defining the Markov chain for this system
is countable and the Markov chain is aperiodic, irreducible, and positive recurrent.
As discussed before, for the PRMA-HS Voice system we assume that round trip
delay is one time slot. This assumption is merely for mathematical notations and
the proposition can be proved for any round trip delay (in terms of the number of
time slots) less than a frame.

Countable State Space - State (Y,Y]) belongs to a state space that is a

subset of

N=({0,1,2,---, M,} x {0,1} x {0,1,2,--- ,N} x UUV)?

here

Y = (Ca T, hva”) le = (Clarlvhvlaul)a
U={ulu=—aa+ fe+&d>0;a,e,de 7y},

V={vlv=uy—aa+ PBe+&d>0;a,e,d € Z,}.

Without loss of generality, it is assumed that ug ¢ U therefore, sets U and V are
disjoint. Using the fact that every subset of a countable set is also countable, to
show that the state space is countable it suffices to show that the set N is count-

226



able. Consider the general case where «, (3, and £ are just arbitrary real numbers.
Then there exists a one-to-one correspondence between u € U (or v € V') and the
corresponding triplet (a,e,d). Now since set {(a,e,d)|a,e,d € Z,} is enumerable,
we conclude that U and V', and hence the state space, are countable sets.
Irreducible State Space - As far as the stability analysis is concerned, only
absorbing communication sets are relevant. As proved in the PRMA Voice only
system (and as will be proved for PRMA Voice-Data system), it is easy to show
that set of states with controls starting at uy ¢ U is a non-absorbing set. Therefore,
sets V' is non-absorbing. As a result, only irreducibility of the following subset of

the state space is examined:
({0,1,2,--- , M,} x {0,1} x {0,1,2,--- , N} x U)2.

However, as mentioned before, at least the following constraints exist on states

of the system which belong to a subset of R
e c+r+h, <M, and ¢; + 11+ hy, < M,
er+h,<Nandr +h, <N
ec—1<c < M,—r—h,
er—1<r<r+1
e hy+h, <1

n

e For h, = 1, control signal u; > [f]

e For r = N, control signal u > [3]T and u; > [5]*"
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Next, we show that if X, = ((¢,r, hy,w), (¢1,71, hoy, u1)) and
X, = ((e,7, hy,v), (¢1,71, hey,v1)) are two states in the state space, then X, and X,
communicate (X, < X,).

Note that since ¢, r, hy, 1,71, by, u, u1, v, 01 are chosen such that X, and X,
are valid states, it is obvious that (cy, 71, hy,, u1) is reachable from (¢, r, h,,u) in one
time slot and (cq, 7y, by, v1) is reachable from (c,r, h,,v). Therefore, it suffices to
show that (c,r, h,,v) is reachable from (¢, 7, hy, u).

If h, = 0, using similar proof for PRMA voice only system, it is easy to show
that (¢, r,0,v) is reachable from (¢, 7,0, u).

If h, =1 and h,, = 0, with positive probability point (¢, r, 1,u) transitions to
point (c1,7+ 1,0, [u + 3]7) in next time slot. Based on proof of PRMA voice only
system, point (¢ 4+ 1,7,0,v) is reachable from (¢;,7 + 1,0, [u + £]1) (in the PRMA
voice only system we proved that states in the absorbing state space communicate
with each other). Point (¢ + 1,r,0,v) transitions to point (¢,7,1,v) in one time
slot with positive probability (a contending voice terminal successfully transmits its
voice packet).

If h, =1 and h,, = 1, with positive probability point (c,r,1,u) transitions
to point (c1, 7+ 1,1, [u+ F]T) in next time slot and can transition to point (c1,r +
2,0,[u 4+ 26]7). As proved in the PRMA voice only system that all the states
communicate, point (c¢1,7+2,0, [u+26]") can transition to point (¢4 1,r,0,v) with
positive probability that can transition to (¢,7,1,v) in one time slot.

Therefore, we can show that X, — X,. Since X, and X, are chosen arbitrarily,

it can be shown that X, — X, and thus, X, < X,.
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Further, for a given state X,, = ((¢,, hy, w), (c1,71, by, u1)) in the state space,
it is easy to prove that X, < O where O = ((0,0,0,0),(0,0,0,0)).

If the system is at state X, during time all contending terminals can make
reservation and eventually all the reserved terminal lose their reservation until the
number of contending and reserved voice terminals is zero. Therefore, X, —
((0,0,0,us),(0,0,0,u3)). However, as shown above ((0,0,0,us), (0,0,0,u3)) — O.
Thus, X, — O.

In order to show O — X, we again focus on (0,0, 0,0) and (¢, r, h,, u), because
¢, 7y hy, €1,71, by u, ug are chosen such that point (e, 71, hy,, u1) is reachable from
(¢, 7, hy,u) in one time slot. If h, = 0, we proved in the PRMA voice only system
that (c,r,0,u) is reachable from (0,0,0,0). If h, = 1, using the PRMA voice only
system, we can again show that point (0,0, 0,0) can transition to point (c+1,7,0, u)
with positive probability and point (¢ + 1,7,0,u) can transition to point (¢,r, 1, u)
in one time slot with positive probability. Therefore, X, is reachable form O.

Thus X, < O.

The above derivations proves that the state space is an absorbing communi-
cation set and therefore, irreducible.

Aperiodic State Space- In the same way as the PRMA voice only system

it can be proved that the Markov chain is aperiodic considering:
P(((0,0,0,0),(0,0,0,0)), ((0,0,0,0),(0,0,0,0))) = (1 = 7,)* > 0.

Markov Chain is Positive Recurrent- So far we proved that the state

space is countable and the Markov chain is irreducible and aperiodic. Here, using the
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Proposition 2.3, we show that the Markov chain is positive recurrent and hence, it
has a unique stationary probability distribution. Following non-negative Lyapunov

function is chosen:

V(X)=u+ Kr(l—o,+ f(u)°

where:

o X = ((co1,7—1,ho_ysuq), (¢, 7, hy,w))

e K > 0 is any real constant,

e f(.): R —[0,1) is non-increasing, continuous, and bounded,

there exists % > Uy, such that f(u) =0 for u > 4.

Note that V (e, 7, b, u) satisfies the requirement that it is non-negative. Following

definition of simplifying notations is also necessary:

DPv = pv(u) DPv_y = pv<ufl) f = f(u)

Jo=flu—a) fs = flu+p) fe=flu+¢)

Expected drift of the Lyapunov function is a calculated as follows:

E(AV|X) =E(V(Xps1) — V(X)X = X)
=FE(Upt1 — up|X)

+ KE(rng1(1 — 0y + f(tng1))™ " = rp(1 — 00 + fun))"|X)

First E(rpi1(1 — 0y + f(tng1)) 1| X) is calculated:
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E(rna(1 =0y + f(uni1)" = (1 =0y + fun)™ | X,y = X) =

r_1+ hy_, r+h
AR

r—1 + hv,1
N

(r—1)(1 =0, + )1 — 0,2+ o, f)Mrmey( Y4 4 TN

+(r =D =0, + )L — 0,2 + g, f)Mmery( )y Y

r—1 hv,1
Fr(= oyt ) (L= 0,2 4 g fy Moo e (L (1)

(L= 0y £ = 02 o o )Mo e (e }h“ J(1— )T

F (1 — oy + £)°(1 — 0 + O.vfa)vacfrfth]_Vlc(r 4]‘th LT TN
+r(l =0y + fo) 7' (1 = 0> + o fo) oo oY

F (4 1)1 = 0+ f5)°(1 — 02 + 0y fg) Moo hoye (F = + 7T+ TN

+(r+ 1)1 = oy + f5) 7 (L= 0% + oy fo) T T

r + h,

+ (1 =0y + fo)°(1 — 0,2 + oy fo) MYy + T+ 1V

+r(l—0,+ fg)cfl(l — 0,2+ avfg)M”’c’r’h”T,ch.

Where

X1 = ((Ca T, hv> ba hd7 u); (Cla 1, hvla bla hdla ul)):

hy
TC=(1- T —]i-v Yepu(1 —pv)c+h”_1,
r+h
TV = (1 - 2) (1 — py)
(1= 21 = po)H,
T—{_hv Nc c
T=(1- ) — TN =7
. r_1+ hy_ . B
Til - <1 B 1 N 1 )C—lpv—l(l _pv71) ity 17
c r—1 +hv, c_1
O = (1= S (),
_1+ hy
T,=(1- WT_I) —rNe e .

231



Hence E(AV | X) is:

E(AV | X) =

K= 0y + (1 — 0,2 + oy f)Memer—he (12 ;/h”‘l )y (- }h” + T 4 TN
K=, 1 =0 g e (U e

+ Kr(1— oy + f)(1 — 0,2 + o f)Mememr = (I }Lvh“ )& }h” + 7T+ 71V
+Kr(l—oy+ ) (1= 0,7 + 0, f)Mememr—ho (LTt J]rvh“ )Y

+ Kr(1— oy, + fo)(1 — 0,% + avfa)M”crh”TNf(% + T+ 1V

F Kr(L =0y + f2) (1 = 0,2 4 0y fo) Mmoo Neye

FE@ (1= 0,4 ) (L= 0,2 f) Moo teope (CH Ry ey

+ K(’I“ + 1)<1 — Ov + fﬂ)c_l(l - 0v2 + vaﬁ)Mv_C_T_thc_ch

+ h,
+Kr(1— 0y + )1 — 0,2 + oy fe) Memer=hor (- FY 4+ TN
+ Kr(l1—o0,+ fg)c_l(l — 0,2+ avfg)M”_C_T_h“T_ch

c c c r_ +hv—1
~Kr(L=oy+ ) = (a+ TN + (5 - T + (1 - ——)¢

In order to prove that the Markov chain is positive recurrent, a finite set =
is found such that for states not in that set expected drift in Lyapunov function is

negative. Hence, consider two cases:

e u_y > U —2min(—a,F): In this case: p, , =p, = f = fo = fa = fe = 0.
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Expected drift in the Lyapunov function is:

r_1+ hU71

E(AV | X) = K<1 - Uv)c(l - O-v2>Mv_c_T_hv( N )Vf
+ Kr(1—0,)°(1 - UUQ)M”*C*T*}“ — Kr(1—0,)°

N r—1 + hv_1

—a(l N )

C —Cc—7r— T*l + hv_l
== K(1= o) (1 — g2yt (e,

— Kr(1 —0,)¢(1 — (1 — g,2)Mvmer=h)

. r—1 + h’(}71

— a1
a(1 - L2
c —Cc—r— r— +h'Uf
<~ K(1-0,)%(1—g,2)Mrmemrhe( =L N
r—1 + hv,1
_ 1- —
a(1 - L
r—1 + h'u_1
< - K= 0)" (1= 0" ()
r— + hv_l
— 1- —
a1 — e

< —min(K(1 — 0,)™ (1 = 6,27, a).
Hence we take € = min(K (1 — 0,)M* (1 — 0,2)M74, a).

e u_; < 4 — 2min(—a«,): In this case, upper bound for expected drift of

Lyapunov function is found as following:
E(AV | X) <Kr(1—o,+ [)°(1 — 0, + o, f)Me
+Kr(1 =0, + )1 — 0,2 4+ o, f)Memehe
FET(1 = 0y + fa) (1 = 0,2 4 0 fo) om0

+Kr(l—o,+ fa)cfl(l — 0,2+ avfa)M”*c*T*h”
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+ K(r+1)(1 =0, + f3)(1 — 0, + oo fg) ™
+ K(r+1)(1 =0y + f5)" (1= 0" + o f) 7o
+Kr(1 =0, + fo)°(1 = 0,° + o, fe) e

+ Kr(l—o,+ fo) ' (1 -0, + avfg)M”_c_’"—hv

+max(f3,§)

< 2K (4N + 1)4M 4 max(B, €)
Hence take b = 2K (4N + 1)4"> + max(3, ).
Define

v ={0,1,---,M,} x{0,1,--- N} x {0,1}

U,={ulu=—aa+ef+dé,u<t—2min(—a,3),a,e,d € Z, }.

Take finite set = to be = = (U x ¥,,) x (¥ x ¥,,). For the values of ¢, b, and = stated

before:

E(AV | X, =X) < —¢ X ¢

[1]

E(AV | X, =X)<b Xe

[

Therefore, the Markov chain is positive recurrent.
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Appendix D

Proof of Proposition 2.7
State (Y,Y1) = ((¢,7, hy,u), (c1,71, by, ur)) belongs to a state space that is a

subset of:

N=({0,1,2,--- ,M,} x {0,1} x {0,1,2,--- N} x {0,1,2,--- , N}

Note that u = N —r, uy = N — rq, and X is a countable set. Since a subset
of a countable set is also countable, thereby, the state space of the system is also
countable.

Next, we show that all states in the state space communicate. Since we have
r+u = N and r; + u; = N, our focus is to show that ((¢,7, h,), (c1,71,hy,)) <
((¢,r", b)), (ch, 7y, by, )). However, as discussed above, it is noted that values of
Y, Y1, Y’ Y] are chosen such that Y] is reachable from Y in one time slot and Y/
is reachable from Y” in one time slot (where (Y',Y]) = ((c/,7', ), (¢}, 71, 1))
Therefore, it suffices to show that (c,r, h,) < (d, 7', h.).

In order to prove that (c,r, h,) < (¢/,r',hl), we show that point O = (0,0, 0)
is reachable form every point (¢, r, h,) with positive probability and also, every point
(¢, hy) is reachable from O.

Based on the proofs presented for the PRMA voice only system and the fact
that hindering states (such as h,, h., h,,, k! ) only model delays, it is easy to show

v1y My

that (¢, hy) < (0,0,0), and therefore, (Y,Y7) < (Y, Y]).
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Further, in the same way as the PRMA voice only system it can be proved

that the Markov chain is aperiodic considering:

P(((0,0,0,N),(0,0,0,N)),((0,0,0,N),(0,0,0, N))) = (1 — g,)™ > 0.

So far we showed that Markov chain defined on R through (3.2) (for ¢ = 1,
a=¢=0,0=—1,and RT'D = 1) is irreducible and aperiodic. Further, since the
state space is finite, the Markov chain is positive recurrent and a unique stationary

probability distribution exists.
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Appendix E

Proof of Proposition 3.1
As discussed before, for the PRMA Voice-Data system we assume that round
trip delay is negligible. However, we ease the assumption that p, = pg.
Countable State Space - State (c,r,b,u) belongs to the following state
space:
({0,1,2,--- , M} x {0,1,2,--- , My} x {0,1,2,--- N =1} x UUYV)

U({0,1,2,--- M} x {0,1,2,--+ , Mg} x {N} x U' UV"),
here

U={ulu=—aa+ Pe+&d>0;a,edeZ},
V ={vlv =ug—aa+ Be+E&d > 0;a,e,d € Z, },
U'={u|lu =—aa+ e+ &d > [B8];a,e,d € Z,},
V' ={'|W =uy —aa+ e+ &d > [ a,e,d € 2, }.
Without loss of generality, it is assumed that uy ¢ U therefore, sets U and V' (U’

and V') are disjoint. The state space of the Markov chain is a subset of the following

set:
N:({0,1,2,~- ,Mv}x{0,1,2,--- ,Md}x{0,1,2,--- ,N}XUUV).

Using the fact that every subset of a countable set is also countable, to show that the
state space is countable it suffices to show that the set N is countable. Consider the
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general case where «, (3, and & are just arbitrary real numbers. Then there exists a
one-to-one correspondence between u € U (or v € V') and the corresponding triplet
(a,e,d). Now since set {(a,e,d)|a,e,d € Z,} is enumerable, we conclude that U
and V', and hence the state space, are countable sets.

Irreducible State Space - As far as the stability analysis is concerned, only
absorbing communication sets are relevant. As proved in the PRMA Voice only
system, it is easy to show that set of states with controls starting at ug ¢ U is a
non-absorbing set. Therefore, sets V' and V' are non-absorbing. As a result, only

irreducibility of the following subset of the state space is examined:

({0,1,2,- -+, M} x {0,1,2,- -+, My} x {0,1,2,--+ ,N — 1} x U)

U({0,1,2, -, M} x {0,1,2,--+ , Mg} x {N} x U").

Next, we show that if (¢, r, b, u) and (¢, r, b, v) are two states in the state space
({0,1,2, -+, My x{0,1,2, -+, Mg} x{0,1,2,--- ,N=1}xU)U({0,1,2,-- , M,} x
{0,1,2,--- My} x{N}xU’), then (¢, r,b,u) and (¢, r,b,v) communicate ((c,r,b,u) <
(c,7,b,v)).

As discussed in the PRMA Voice only system, we can consider two different
cases where either r < N or r = N. Here, we consider the case where r < N. The
case r = N is similar and can be easily proved.

Assume m = [2] and v = —aa + b+ {d. Then according to the transition
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probabilities:

P((c,r,b,u), (c,r,b,v)) > P((c,r,b,u), (c,r,0,0))P((c,7,0,0), (¢, 7,b,&d))

P((C7 r? b7 gd)7 (C, T? b? Bb + gd))P((c7 r? b7 ﬂb + gd)7 (C, T? b’ v))

In order to show that two states (¢, r, b, u) and (¢, 7, b, v) communicate, it should be
shown that transition probability from one to the other is positive.

1) (¢,r,b,u) — (c,r,b,0): Define x = | 72|

N-—r

P<<Cv T, b7 U),(C, Ty b, O)) >
1 N—r—-1

( H P((c,r,b,[u— (i(N — 1)+ k)a]"), (c,r,b, [u — (i(N — 1)+ k + 1)a]1)))

x

z—1 N—r—

= | (1= o)™ (1 = o)™ (1 = r/N)(1 = po(u1))*(1 = pa(ws))”

Il
=)

(1= o)™ (1 = 0a)™ " (r/N) (1 = 7)™
m—z(N—r)—1

x I @=o)" (1 = o)™ (1 = r/N)(1 = py(uz))*

k=0

> 0.

Here u; = [u — (i(N —r) + k)a|t and us = [u — (x(N —7r) + k)a .
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2) (e,r,b,0) — (c,r,b,&d): Define y = | d |

N-—r

P((Ca T, ba O)a (C, T, b, fd)) >
y—1 N—r—1

IT II P((e,r.b, (i(N =)+ K)E), (e, rb, (i(N — ) + k + 1))

=0 k=0

(P((C7 r, b> (Z + 1)(N - T)£)> (Cv Ty b7 (Z + 1)<N - T)é)))r
d—y(N—r)—1
X H P((c,r, b, (y(N — 1)+ k)E), (e, b, (y(N —r) + k+ 1)§))

k=0

>0

3) (c,r,b,&d) — (c,7,b, b+ &d): Define z = | |. Here, we consider a case where

r > e — Nz. However, proof is similar if r < e — Nz.

P((e,r,b,&d), (c,r,b, fb+ £d)) >

r—1

[[P((e,r = k.b,&d), (c.r — k — 1,b,¢d))

kzoz—QN—l

X P((c,k,b,éd+ (iN + k)B), (e, k+1,b,&d + (iN + k +1)5))
=0 k=0

N—-1

x J[ PUe.N—=kbéd+zNB),(c,N—k—1b¢d+2Np))
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N-1

x J[ Pler—e+zNb&d+zNB),(c,;r — e+ zN,b,&d + 2NB))
k=N+b—zN—r
b—Nz—1

X H P((c,r —e+2zN +k,byus), (c,r —e+zN +k+1,b,uy))
k=0
> 0.

Here ug = &d+ (:N + k)3, wus=&d+ (2N +k+1)5.

4) (e,r, b, fe+Ed) — (e,r,b,—aa + fe + £d): Define w = | 2|

N—r

P((c,r,b, Be + &d), (¢, r,b, —aa + e + £d)) >

w—1 N—r—1

H H P((c,r,b,6d+ e — (i(N — 1) + k)a), (¢, r,b,{d + Pe — (i(N —r) + k + 1)a))
i=0 k=0

(P((c,r,b,&d + e — (i + 1)(N —r)a), (¢,r, b, d + fe — (i + 1)(N — 1r)a)))" X
a—w(N-r)—1

H P((c,r,b,6d+ Be — (w(N — 1) + k)a), (¢,r,b,&d + fe — (w(N —r) + k+ 1)a))
k=0

w—1 N—r—1

= H I[I =)™ (1 =00 (1 = 7/N)(1 = po(us))*(1 = palus))”

X (1= 0077 (1= )Mo N (1= )

a—w(N—r)—1
x [ Q=o)™ (1= o)™ (1= r/N)(1 = py(ug))°(1 — palue))’
> 0.

Here us = £d+ fe — (i(N —r) + k)a and €d + e — (w(N — 1) + k). As mentioned
above, for the case r = N, the proof of communication between states of the state
space is very similar to the same case of PRMA Voice only system.

So far we proved that the arbitrary state (¢, r, b, v) is reachable from any state
(¢,7,b,u) with positive probability ((c¢,r,b,u) — (c,r,b,v)). Since two states are
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chosen arbitrarily, then (c,r, b, u) <> (¢, r,b,v) or both states communicate.
Now in this part, all states that communicate with (0,0,0,0) are examined.

It is assumed that 0 < r < N. The case where r = N is very similar.

1) (¢,r,u) — (0,0,0): Consider two different cases:

A) N —r > c. Define y = [£].

P((c,r,b,u),(0,0,0, [u —2a(N —c—1)+ B(c+b)]T)) >

c—1

[[P((c—kr+kbu+kB), (c—k—Lr+k+1bu+(k+1)8")

x [ P07 +eb[u—ka+B"), (0,7 +c,b [u— (k+1)a+ Bd"h))

r+c—1

X H P((O,T+C—]{Z,U7>,(07T+C—]{?—].,U7))
k=0
N—c—r—1

< I P(0,0,0,[ur — ka]*),(0,0,b, [ur — (k + 1)a]™))

< [T T P((0.0.61 — &, [us + (iN + k)B]*), (0,0,by — k — 1, [us + (iN + k + 1)3] 1))
1=0 k=0
b—yN-—1

< [ P0,0,by =k [us + (yN + k)B]"), (0,0,bo — k — 1, [us + (yN + k + 1)5]"))
k=0

>0,

here u; = [u—a(N —c—r)+ G|, ug = [u—2a(N —c—r)+ Bc]*, by = b—iN, and

by = b—yN. As proved earlier, it is easy to show that (0, 0,0, [us+b5]") < (0,0,0,0).
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B) N —r < c. Define x = LC_(%_T)J and y = [ §].

P((c,r,b,u),(0,0,b,[u —2a(N —c+ (N —r) +xN) + B(c+ b)]")) >
ﬁ P((c—k,r+ kb, [u+kB]"),(c—k—1,r+k+1,b[u+ (k+1)3"))
X l:[ l:[ P((c—(i+ N +r,N = kb, [ug]"), (c = (i + )N +7r,N — k — 1,b, [ug] "))

HP — K kb, [ug + kB]T), (ca — k — 1,k + 1,0, [ug + (k + 1)8]7))

K‘

=0

N-—1

x HP N =71) = aN,N = kb, [uso]"), (¢ = (N =) = 2N, N = k — 1, b, [u1o] "))
=0

¢c—(N—-r)—zN-1

P((cs — k, k, b, [uo + kBT, (cs — k — 1,k + 1,b, [uo + (k + 1)3]7))

.

X H P((0,¢s5,b, [u — ka + B8c]), (0, ¢5,b, [u — (k + 1)a + B 7))
X IIT P05 = k.bun), (0,65 — k= 1,b,u11))

x I1 P((0,0,b, [uyy — ka]*), (0,0,b, [ur; — (k + 1)a ™))

< [TTT P((0,0,61 = k. [usa + (iN + k)B]7), (0,0,b1 — k — 1, [usa + (iN + k + 1)5]"))

< [ PU0,0,by =k, [urs + (yN + k)B7), (0,0,by — k — 1, [urz + (yN + k + 1)5]"))
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here

ug=u+ (N —r+iN)3 ca=c—(+1)N+r
up=u+ (N—r+azN)3 cs=c—(N—r)—zN
upp = [u—a(N—c+ (N —r)+aN)+ Bc* by =b—iN

ug = [u—2a(N —c+ (N —r)+xN) + 3" by =b—yN

Also, as proved before, (0,0,0, [u—2a(N—c+(N—r)+zN)+F(c+b)]") < (0,0,0,0)

2) (0,0,0,0) — (¢, r,b,u)
e (0,0,0,0) — (0,0,0,u): Immediate result of previous discussions.

e (0,0,0,0) — (c¢,r,b,u): It is obvious that there exist a m; > 0 such that:
P™((c,r, b, [Or +&]7T), (¢,r,b,u)) > 0. Therefore:
P > P((0,0,0,0),(c+1,0,0,0)) x P((c+1r,0,b,0), (c+1,0,b,))

r—1

< [T P((c+r k. kb, (kB +€%), (c+ 7 —k—1,k+1,b[(k+1)8 +¢€"))

k=0

x P"™((c,r,b, [Br + &1, (¢,r,b,u))

>0

The above derivations suggest that the state space is an absorbing communication
set and therefore, irreducible.

Aperiodic State Space- It remains to show that the Markov chain defined
on the state space is aperiodic. Since the Markov chain is irreducible, it suffices
to show the aperiodicity for a single state (¢, r,b,u). Any state (c,r,b,u) commu-
nicates with (0,0,0,0). Therefore, there exists m; > 0 and mg > 0 such that
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P™((¢,r,b,u),(0,0,0)) > 0 and P™2((0,0,0), (¢,r,b,u)) > 0. Let m = my + mo.

Then:

P™((c,r,b,u), (¢,r,b,u)) > P™((¢,r,b,u),(0,0,0))P™((0,0,0,0), (¢,r,b,u)) >0
P ((e,r b, u), (¢,r,byu)) >

P™((¢e,r,b,u),(0,0,0,0))P((0,0,0,0),(0,0,0,0))P™*((0,0,0,0), (¢,r,b,u)) >0

where P((0,0,0,0),(0,0,0,0)) = (1 — a,)" (1 — 04)™¢ > 0. Hence the period for
any state (¢,r,b,u) is 1 and the chain is aperiodic.

Markov Chain is Positive Recurrent- So far we proved that the state
space is countable and the Markov chain is irreducible and aperiodic. Here, using the
Proposition 2.3, we show that the Markov chain is positive recurrent and hence, it
has a unique stationary probability distribution. Following non-negative Lyapunov

function is chosen:
Vie,r,byu) =u+ Kr(l — o, + f(u))°
here:
e K > 0 is any real constant,
e f(.): R —[0,1) is non-increasing, continuous, and bounded,
e there exists U > Uy, such that f(u) =0 for u > 4.

Note that V (e, 7, b, u) satisfies the requirement that it is non-negative. Following
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definition of simplifying notations is also necessary:

Po = po(u) Pa = pa(u) f=f(u)

Jo=flu—a) fo=flu+p) fe=flu+¢)
Expected drift of the Lyapunov function is a calculated as follows:
E(AV(c,r,b,u)) =
E(V<Cn+17 Tn+17 bn+17 un+1) - V(Cm Tn, bn; un)KCm Tn, bna un) = (C, r, b7 u)) =

E(tups1 — uy|(c,r,b,u))

+ KE(Tn-i-l(l — 0y + f(un-l-l))an - rn(l — 0y + f(un))cn’(C’ T, b’ u))

First E(rpi1(1 — oy + f(tns1)) (¢, 7, b, u)) is calculated:

E(TnJrl(l — Oyt f(unJrl))an ’(Cv r, b7 u)) =

r

(L= ou+ PP = 02 4 o) (g
(L= ou+ )L =0+ o )T ()

+ T(l — 0y + fa)c(l - 0-3 + vaa)Mv_C_r(l - %)(1 - pv)c(l - pd)b

r

N)va(l - pv)c_l(l - pd)b

+(r+ DA =0+ f3) (1 —0F +aufs) (1 -
+r(l—oy+ f3)°(1 — o) + 0 f5)" 7" (1 - %)bpd(l —pa)’ (1= py)°
+r(l—o,+ fo)°(1 — 02 + avfg)M”’c’T

(1= )@= (1= p) (L =pa)’ = epo(1 = po) ™ (1= pa) = bpal1 = p)"~ (1 = p.)")
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Hence:

E(AV|(¢,r,b,u)) =

r

—(a+ 1= D) =p) (L —p) +E0 - )

+ (3O = ) ep(1=p) (1= pa)’ + bpal = pa) (1 = p,))

—Kr(l—o,+ f)°

— K(L =0y + [)°(1 = 02+ 0 f ) (1)
+ (L= 0y + f)(1— 02 4+ 0 fY T (1)

r

&) (1= po) (1= pa)’

+ Kr(1—o, + fo)(1 — 012) + avfa)M’J*C*T(l —

r

N

)opa(l — pa)’ ' (1 — p,)°

TR+ D)1 =0, + f3) (1= 024 0, f5) (1 )epo(1— ) (1~ pa)”

-
+ Kr(l—oy+ f3) (L — o) + 0, fo)" (1 - N
+ Kr(l —o,+ fe)°(1 — 03 + avfg)M”_c_T

(1= )= (0= p) 0= p0)" = epo(1 = p) " (1= p)" = bpall = pa)’ ' (L= p)")

In order to prove that the Markov chain is positive recurrent, a finite set = is found
such that for states outside this set, expected drift in Lyapunov function, V' (¢, r, b, u)

is negative. Consider u > @ — min(—a«, 5). Then p, =ps=f = fo = fa = fe =0:

r

E(AVKC: rbu)) =—K(1—0,)%(1 - 05>MU_C_T(N)'7f
(K1 =0,) (1= o) = Kr(1 = 0,))(5)
+(Kr(L =0, (1= )" = Kr(1 = 0,)° = a)(1 = 1)
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r

=— K(1—0,)°(1— o)™ ™7"(=)s

N
~ Kr(1= o) (1~ (1 - 0)"7) a1 - +)
<= K(1—0) (1= 02" 7 (L) —all = )
<= K(1=0,)" (1= o)™ () —all = 1)
= — (K(1=0,)"(1 = a)"ey))(3) = a(l = 1)

< —min(K(1 — O'v)M”(l — aﬁ)wa, a)

Hence take € = min(K (1 — 0,)M*(1 — 62)M*~;, ). Now consider the case where
u < @ — min(—q, (), then:

E(AV|(¢,r,b,u)) <

(B-6)1~ %)(va(l =) (1= pa)’ + bpa(l — pa)’ " (1 = po)°)

+ Kr(l —o, + f)(1 — 0% 4+ o, f)M—e

+ Kr(1 — 0, + fo)°(1 — 02 + oy fo) e

+K(r+1)(1— 0o+ f5)" (1= 0y + 00 fs)" 7"

+ Kr(1 — o, + fo)°(1 — 02 + o, fo) Mo

<K(4N + 1)4™ 4 max(B, ).
Therefore, we take b = K (4N + 1)4M> + max(3,£) and define = as:

=={0,1,---,M,} x{0,1,--- M} x {0,1,--- , N}

X {u|l0 <u=—aa+ef+d§ <u—min(—a, )}
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Hence:

E(AV|(e,r,b,u)) < —e

E(AV|(c,r,byu)) <V

and Markov chain is positive recurrent.
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Appendix F

Proof of Proposition 3.2

State (¢,r,b,u) belongs to following state space:
N=1{0,1,2,--- ,M,} x{0,1,2,--- My} x {0,1,2,--- N} x {0,1,2,--- | N}.

Note that ¢ +r < M,, u = N — r, and N is a countable set. Since a subset
of a countable set is also countable, thereby, the state space of the system is also
countable. Next, we show that all states in the state space communicate. Since
we have r +u = N, our focus is to show that (¢, r,b) < (,r',V'). First, we show
(¢,7,0) — (0,0,0). Consider two cases.

Case 1 - c+1r < N. Define y = L%J

P((¢,r,b),(0,0,0)) >

c—1
[[P((c—kr+kb).(c—k=1r+k+1Db)
k=0
r—1
< [T PO, + ¢ = k,0), (0,7 + ¢ =k —1,b))
k=0
N—c—r—1
x I PU0.cb).(0,¢,0))
k=0
c—1
x [ P((0,¢ = k,b),(0,¢ — k — 1,b))
k=0
y—1 N—-1
X HHP((O,O,b—iN—k),(o,o,b—z‘N—k_1))
i=0 k=0
b—yN—-1
x T P(0.0.b—yN —k),(0,0,b—yN —k — 1))
k=0
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c—1

=T — o)™ (1 = o)™ (1 = (r + &) /N)(c = k)po(1 = p,) (1 = pa)°

k=0

x [T (1= 0" =1 = 00)((r +c = k) /N
X _1:[_ (1 —0,) M1 — ag)Mi(1 — ¢/N)(1 — bpa(1 — pa)*™t)
x [T (1= o)1 = aa)=*((c = k) /N )y

X H H (1 — O’U)Mv(l — O'd>Md*b+iN+k<b _iN — k)pd(l N pd)bfikafl

T (=)Mo= 0o R — N — Rypa(1 = o)
k=0

>0

Case 2 - c+r > N. We define v = <R+ | and y = [ 2]. Since c — N + 71 —
xN < N based on case 1 above (¢ — N +r —xN,0,b) — (0,0,0). Therefore, here

we show that (¢,r,b) — (¢ — N +r —xN,0,0b).

P((¢,r,b),(c—=N+r—xN,0,b)) >
N+r—1

II PUc—kr+kb),(c—k—1r+k+10)

k=0
rz—1 N—1

< [TT] P((c=N+r—iN,N—kb),(c—N+r—iN,N—k—10))
=0 k=0

N-1

[[P((c=N+r—iN—kkb),(c= N+r—iN—k—1k+1,0b))

o

=0
N—
x [[ P((c=N+r—aN,N—kb),(c—=N+r—zN,N—k-1,)
k=0

[asry
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=TI (=)™ (1= a1 = -+ B)/N) e = Bpo(l = po)* (1 = pa)’
x LI (1= o)™ (1 — ) MV = k) /Ny

(1 . O_U)Mv—c—r+(i+1)N(1 i O'd)Md_b(l . k?/N)Clpv(l —py)cl_l(l _pd)b

X 1:[ (1 — g,)Momerrt @ UN (] — g )YMab (N — k) /N)v;

k=

[e=]

> 0,
here ¢, =c— N +r —iN — k. Next, we show (0,0,0) — (,7",V'):

P((0,0,0),(c,r",b")) >

P((0,0,0),(c +r,0,0)) x [[ P((¢ + 7" = k. kb)), (¢ +7' —k = 1,k + 1,V))
k=0

Mv I M. ’ Md b M—b
= ot (1 —o,)M 7" x oy (1 —og)Me™

d+r %

7,,/

x [T = o)™ " (1 = o)™ (1 = k/N)( + 1 = k)pu(1 = po)" " (1 = pa)”
k=0

> 0.

Therefore, (¢,r,b) < (¢/,7',b"). Hence, the state space is an absorbing com-
munication set and irreducible. Next, we show that the Markov chain is aperiodic.
As we showed above, any state (¢, r,b) communicates with (0,0,0). Therefore, there
exists my and my such that P™((c,r,b),(0,0,0)) > 0 and P™*((0,0,0), (¢,r,b)) > 0.

We define m = my+msy. Also note that P((0,0,0), (0,0,0)) = (1—0,) M (1—0gy4)Ma~?.

252



Therefore:

P™((c,r,b),(c,r,b)) >P™ ((c,r,b),(0,0,0))P™2((0,0,0), (c,r,b)) > 0,
P™Y((¢,r,b), (c,7,b)) > P™((c,7,b),(0,0,0))P((0,0,0), (0,0,0))P™((0,0,0), (c,r,b))

> 0.

Hence, period for each state is 1 and therefore, the Markov chain is aperiodic.

So far we showed that Markov chain defined on N through (3.2) (for ¢ = 1,
a=¢=0,0=—1,and RTD = 0) is irreducible and aperiodic. Further, since the
state space is finite the Markov chain is positive recurrent and a unique stationary

probability distribution exists.
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