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Abstract—In this paper we develop a new analytical method-
ology for the evaluation of the outage probability of coopera-
tive decode-and-forward (DF) automatic-repeat-request (ARQ)
relaying under packet-rate fading (fast fading or block fading)
channels, where the channels remain fixed within each ARQ
transmission round, but change independently from one round
to another. We consider a single relay forwarding Alamouti-
based retransmission signals in the cooperative ARQ scheme.
In particular, (i) we derive a closed-form asymptotically tight
(as SNR — o0) approximation of the outage probability; (ii) we
show that the diversity order of the DF cooperative ARQ relay
scheme is equal to 2L — 1, where L is the maximum number
of ARQ (re)transmissions; and (iii) we develop the optimum
power allocation for the DF cooperative ARQ relay scheme. The
closed-form expression clearly shows that the achieved diversity
is partially due to the DF cooperative relaying and partially due
to the fast fading nature of the channels (temporal diversity).
With respect to power allocation, it turns out that the proposed
optimum allocation scheme depends only on the link quality of
the channels related to the relay, and compared to the equal
power allocation scheme it leads to SNR performance gains of
more than 1 dB. Numerical and simulation studies illustrate the
theoretical developments.

Index Terms—Automatic-repeat-request (ARQ) protocol, co-
operative decode-and-forward (DF) relaying, outage probability,
wireless networks.

I. INTRODUCTION

ONVENTIONAL wireless networks involve point-to-

point communication links and for that reason do not
guarantee reliable transmissions over severe fading channels.
On the other hand, cooperative wireless networks exhibit
increased network reliability due to the fact that informa-
tion can be delivered with the cooperation of other users
in networks [1]-[14]. In particular, in cooperative systems
each user utilizes other cooperative users to create a virtual
antenna array and exploit spatial diversity that minimizes the
effects of fading and improves overall system performance.
Cooperative communications, also known as relay channels,
was first introduced in [9] in which a three-way channel was
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analyzed based on the capacity region. In [10]-[12], relay
channels have been analyzed from an information-theoretic
point of view. With respect to practical/realistic cooperative
communication protocols for wireless networks, past literature
includes, but is not limited to, the work in [1]-[7], [13], [14]
and the references therein.

Automatic-repeat-request (ARQ) protocols for wireless
communications have been studied extensively in the past
and proved themselves as efficient control mechanisms for
reliable data packet transmissions at the data link layer [15]-
[21]. The basic idea of ARQ protocols is that a receiver
requests retransmission when a packet is not correctly re-
ceived. Recently, in an effort to increase network reliability
over poor quality channels, ARQ protocols were studied in the
context of cooperative relay networks [22]-[27]. In particular,
[22] was among the first such studies to present a general
framework of cooperative ARQ relay networks. It was shown
that cooperative ARQ relay networks have great advantages in
terms of throughput, delay, and energy consumption compared
to conventional multihop ARQ networks in which point-to-
point ARQ links are concatenated to form network routes. In
[23], [24], information-theoretic analysis was developed and
upper bounds for the diversity order of a decode-and-forward
(DF) cooperative ARQ relay scheme were characterized for
both slow and fast fading channels as a means to study the
diversity-multiplexing-delay tradeoff. In [25], [26], a closed-
form expression of the outage probability of the DF coopera-
tive ARQ relay scheme was obtained for slow fading channels,
but, unfortunately, the introduced approach cannot be extended
to fast fading channels.

Outage probability is, arguably, a fundamental performance
metric for wireless ARQ relay schemes and so is the diversity
order. In this paper, we develop a new analytical methodology
for the treatment of DF cooperative ARQ relay networks
in fast fading (packet-rate fading or block fading) channels,
in which each relay forwards Alamouti-based retransmission
signals. The analysis leads, for the first time, to a closed-
form asymptotically tight (as SNR — oco0) approximation of
the outage probability. The closed-form expression shows that
the overall diversity order of the DF cooperative ARQ relay
scheme is equal to 2L — 1, where L is the maximum number
of ARQ (re)transmissions. The achieved diversity is partially
due to the DF cooperative relaying and partially due to the
fast fading nature of the channels (temporal diversity due to
(re)transmissions over independent fading channels). We note
that the diversity of the direct ARQ scheme (without relaying)
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is only L and it is due to the fast fading nature of the channels.
Based on the asymptotically tight approximation of the outage
probability, we are able to determine the optimum power that
needs to be allocated at the source and at the relay of the DF
cooperative ARQ relay scheme for any given total transmis-
sion power budget. The optimum power allocation depends on
the variance values of the channels involved and the maximum
number of (re)transmissions allowed by the protocol. It turns
out that the conventional equal-power allocation strategy is
not optimum, in general, and the optimum power allocation
relies heavily on the link quality of the channels related to the
relay. Extensive numerical and simulation results included in
this paper illustrate and validate the theoretical developments.
The paper is organized as follows. In Section II, we describe
briefly the DF cooperative ARQ relay scheme and the fast
(packet-rate) fading channel model. In Section III, we first
develop two useful lemmas which form the basis of our
analytical approach. Then we derive our asymptotically tight
approximation of the outage probability of DF cooperative
ARQ relay scheme. In this section, we also include the outage
probability expression of the direct ARQ transmission scheme
for comparison purposes. In Section IV, we determine the
optimum power allocation for the DF cooperative ARQ relay
scheme, and in Section V we present numerical and simulation
studies. Finally, some conclusions are drawn in Section VI.

II. SYSTEM MODEL

We consider a cooperative ARQ relay scheme with one
source, one relay and one destination as illustrated in Fig. 1.
The DF cooperative ARQ relay scheme works as follows.
First, a data packet of b bits is encoded into a sequence
of length LT, where L is the maximum number of ARQ
(re)transmission rounds allowed in the protocol and T is the
duration of a single ARQ (re)transmission. Then, the sequence
comprises L different blocks each of length T'. In each ARQ
(re)transmission round a block of the message is sent, so the
transmission rate is R = b/T. When the source transmits a
block of the message to the destination, it is also received
by the relay. The destination indicates success or failure of
receiving the message by feeding back a single bit of acknowl-
edgement (ACK) or negtive-acknowledgement (NACK). The
feedback is assumed to be detected reliably both by the source
and by the relay. If an ACK is received or the retransmission
reaches the maximum number of rounds, the source stops
transmitting the current message and starts transmitting a new
message. If a NACK is received and the retransmission has
not reached the maximum number of rounds, the source sends
another block of the same message. If the relay decodes
successfully before the destination is able to, the relay starts
cooperating with the source by transmitting corresponding
blocks of the message to the destination by using a space-time
transmission scheme [23] (e.g. the Alamouti scheme [28]). The
destination combines the received signal in current round and
those in previous rounds to jointly decode the data packet.
After L. ARQ (re)transmission rounds, if the destination still
cannot decode the data packet, an outage is declared which
means that the mutual information of the DF cooperative ARQ
relay channel is below the transmission rate.
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Fig. 1. Illustration of the cooperative ARQ relay scheme with one source,
one relay and one destination.

The DF cooperative ARQ relay scheme can be modeled
as follows. The received signal y, ., at the relay at the m-th
(1 <m < L) ARQ (re)transmission round can be modeled as

Yrom = V Pshsr,rnxs + Tlr,m (1)

where P; is the transmitted power of the source signal x,
hsrm 1s the coefficient of the source-relay channel at the m-
th ARQ (re)transmission round, and 7, ,,, is the additive noise.
If the relay is not involved in forwarding, the received signal
Yd,m at the destination at the m-th ARQ (re)transmission
round is

Ydm = V Pshsd,mxs + Nd,m» (2)

where hgq ., is the source-destination channel coefficient at
the m-th ARQ (re)transmission round. If the relay receives
the data packet from the source successfully, it helps in
forwarding the packet to the destination using the Alamouti
scheme. Specifically, each block x, of the data sequence
can be considered as having two parts, x5 1, and z,2 (i.€.
xs = [Ts1 Xs,2]). The relay forwards the block in the form of
Ty = [—12‘72 :z:;"l] . The received signal yq4 ., at the destination
at the m-th ARQ (re)transmission round can be written as

Yd,m = \/Fshsd,mxs + \/Frhrd,mxr + Nd,m (3)

where P, is the transmitted power at the relay and h,.q r, is the
channel coefficient from the relay to the destination at the m-th
ARQ (re)transmission round. At the destination, the message
block z s can be recovered based on the orthogonal structure of
the Alamouti code [23], [28]. The channel coefficients hgq, m,
hsr,m and h,q , are modeled as independent, zero-mean com-
plex Gaussian random variables with variance 02;, o2, and
de, respectively. We consider a fast fading scenario, i.e. the
channels remain fixed within one ARQ (re)transmission round,
but change independently from one round to another (packet-
rate fading or block fading). The channel state information
is assumed to be known at the receiver and unknown at the
transmitter. The noise terms 7, ,,, and 74 ., are modeled as
zero-mean complex Gaussian random variables with variance

No.

III. OUTAGE PROBABILITY ANALYSIS
A. Two Lemmas

First we develop two lemmas that will play a key role in
analyzing the outage probability of the DF cooperative ARQ
relay scheme at high SNR. The first lemma reveals asymptotic
behavior for the cumulative distribution function of the sum
of two independent random variables, which are related to
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the mutual information of channel links in the cooperative
ARQ scheme. The second lemma studies a key function which
will be used to characterize the outage probability of the
cooperative ARQ scheme.

Lemma I: Assume that u,, ., and v . 5, be two
independent scalar random variables. If their cumulative dis-
tribution functions (CDF) satisfy the following properties

M
s}gnoo Sdl .Pr[uslw'wsM <t} :a'f(t)a
1<i<M i=1

M
SJim 552 . Prve, oy <t]=b-g(t),
1<i<M =1

where d1, d2, a and b are constants, f(t) and g(¢) are monoton-

ically increasing functions, and the derivative of f(¢) (denoted

as f’(t)) is integrable, then the CDF of the sum of the two

independent random variables follows the following property
M

di+d
lim s 1+d2 “Prius, .. sa + Ver s <1

8;—00
1<’L<MZ 1

=ab- /0 g(x)f'(t — z)dz. 4)

A proof of Lemma 1 is included in Appendix A. We note
that the special case of Lemma 1 with M = 1 was presented
in [29]. Lemma 1 will be used to approximate the outage
probability of the ARQ schemes at high SNR scenario. In the
following, we define a key function F, (81, ..., Bn;t) which
will be used to characterize the outage probability of the DF
cooperative ARQ relay scheme. For any integer n > 2 and
non-zero constants 31, 8o, - -+ , By, define

ﬁlw >ﬁn7

/ / / obrz1+Bawat- -‘rﬁnwndxlde dz,,
(5)

The following lemma evaluates F, (81, ..., Bn;t) in closed-
form!, and its proof can be found in Appendix B.

Lemma 2: For any integer n > 2 and non-zero constants

B1, B2, -+, Bn, the function F,,(f1, ..., Bn;t) can be calcu-
lated as follows
Fo (B, ..., Bnit)
n+01+-+0n_ —-n
B Z (_p +61+ m+ ’ 1(In2) (z[zyzlin,l(a)ﬁz]t _1)7
S1venrs 5n71Hm:1 [Zl:l Zm7l(6)ﬁl]
€{0,1}

(6)

where the variables 61,05, ...,0,_1 € {0,1}, § £ {61,0, ...,
dn—1}, and the coefficients {i,,,;(d) : 1 < m < n,1 <[ <
m} are specified as

11,1(0) = i2,2(0) = =inn(d) =1,
and, for any m = 2,3,...,n
im,g(é) = 5m_1 ‘im—17l(6), | = 1,2, ey M — 1.

! Arguably, the significance of Lemma 2 goes beyond the problem consid-
ered in this paper.
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B. Outage Probability of the Direct ARQ Transmission
Scheme

For comparison purposes, in this subsection, we evaluate
the outage probability of the direct ARQ transmission scheme.
The destination of a direct ARQ transmission scheme receives
information from the source directly, without involving the
relay. The mutual information between the source and the
destination in the m-th round of the direct ARQ transmission
scheme is”

Py
Isd,m = 10g2 (1 + '/\_/-O|hsd7m|2> . (7)

The total mutual information after L ARQ rounds is I'5" =
meﬂ Isq,m- Thus, the outage probability of the direct ARQ
scheme after L ARQ rounds is

POut,L — Pr [Itot < R]

=Pr lz log, (1 +— N |hsdm2> <R

m=1

®)

A closed-form expression of (8) is not tractable. However,
an approximation of the outage probability for high-SNR can
be obtained as an application of Lemma 1. Specifically, let

Um = log, (1 + %\hsd,mP 1

and s = £#. Since |hsa,m|? is
. . . -2
an exponential random variable with parameter o_;", we have

2 _ 2t —1
lim s-Prium, <t]= hrn s-Pr||hsam|” <
§—00
= @ - 1) ©)
o3 .

Since uy,, 1 < m < L, are independent random variables,
by applying Lemma 1 with M = 1 recursively, we have an
approximation of the outage probability at high-SNR as

No

L
o,

Pt~ g1 (R) ( (10)

where gr,(-) is defined as

gn(t) :/0 gn-1(x)f (t —x)dx, n>1, (11)

with go(t) = 1 and f(t) = 2' — 1. Expressions (10) and
(11) appeared also in [29]. However, the calculation of the
coefficient gr(R) that involves L recursive integrals was
not treated in [29]. In this paper, we develop a closed-form
expression for the function g, (t) for any n > 1. Specifically,
since g, (t) = fot gn—1(z)f'(t — z)dz and f'(t) = 2'In2, we

2We assume that the transmission time in each round is long enough for
the validity of the average mutual information in (7).
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have

gn(t) = /t/w“ ./wzl(xl)f’(m — 2 f (23 — 2) -

Xf Tpn—1 — Tp— g)f (t—In 1)dl‘1dl‘2 dIn 1

t prn—1
// / (2%t — 1)(In2)"~ 1721 gea=w2

X 2¥n—17%n— 22t Tn— ‘dedes - - -da,—1

Tn—1 T2
*2t1n2”1// /

_2%/0:5 2(1 — 9=t+) dg.

Since fg 2" 2dz = —L5t""1, and from ([30], Eqn. 2.321)
we also have

dIldl‘Q dl‘n,1

n—2)

n—2ox t n—m—1
2%dr = -2 t
/ T Z —In2)™(n —m — 1)!
(n —2)!
(Cn2)n-1’

therefore, a closed-form expression of g, (t) can be obtained
as follows

. In n—1
gn(t) = Qt%
m=1
-2y (( 1)_7:; (t-m2)" ' 4 (-1, (12)

which can be calculated efficiently.

C. Outage Probability of the DF Cooperative ARQ Relay
Scheme

In this subsection, we derive the outage probability of the
DF cooperative ARQ relay scheme under packet-rate fading
conditions. In the DF cooperative ARQ relay scheme, if the
relay decodes the message from the source correctly, say, at
the k-th round, then at the (k + 1)-th round, the relay starts
forwarding appropriate ARQ blocks to the destination. Let
{T, = k} denote the event of successful message decoding
by the relay at the k-th round and subsequent ARQ block
forwarding at the (k + 1)-th round for any k =1,2,--- | L —
1. Especially, let {7, = L} denote the event that the relay
decodes unsuccessfully in the first L — 1 rounds (in this case,
no matter the relay decodes successfully or not at the L-th
round, it has no chance to help in forwarding).

Furthermore, let us use Pﬂ‘ik to denote the conditional
probability that the destination decodes the message unsuc-
cessfully after L ARQ (re)transmission rounds given that the
event {T, = k} occurred. In other words, P7“*, denote
the outage probability at the destination despite the fact that
the relay started forwarding at the (k + 1)-th round for
any k = 1,2,-.- L — 1. Therefore, the outage probability
of the DF cooperative ARQ relay scheme after L ARQ
(re)transmission rounds can be written as

Z Pt - Pr(T, = k].

Pout L (13)
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First, we calculate the probability of the event {7, = k}, i.e.
Pr[T,. = k] for any k = 1,2,---, L. The mutual information
between the source and the relay in the m-th ARQ round is

P,
[srmzlo 1+_shsrm.2 .
=108, (14 e ?)

We note that the channels change independently over each
ARQ (re)transmission round in a fast fading scenario, so the
mutual information of fading channels can be viewed as a sum
of independent random variables. The probability that the relay
decodes the message successfully at the first round (7, = 1)
is

(14)

E_1 M
Pr[T, = 1] = Pr[l,.1 > R] = exp ( = Pj) (15)
For any T, = k, k= 2,3,...,L — 1, we have
Mk—1
Pr([T. = k] = Pr ZISTm <R, Z Topm >
r k—1
=Pr R_Isnk < Z Isr,m <R
L m=1
Mk—1 k
=Pr|> Iym<R|—Pr [Z Igm <R
Lm=1 m=1
- gkil(R) <U§7’PS) - gk(R) <U§7’PS> ’
(16)

where gr—1(+) and gx(-) are specified in (12) in the previous
subsection. The approximation in (16) is obtained by applying
Lemma 1 with M = 1 recursively. Finally, if 7}, = L, we have

NO L-1
O-grPS) .

(17)
To summarize, the probability Pr [T, = k] in (13) can be given
by the following branch function

L—-1
Pr(T, = L}:Prlz Iym <R

m=1

~gr-1(R) (

Pr[Tr:k]N
exp( ) k=1,
k
g1 ( ) R (%) 2< k<o,
L-1
gr—1( (Uz ps) k=1L.

(18)

Next, we calculate the conditional outage probability Pﬁfi &
for any £ = 1,2,.--,L. This is done by the following
theorem.

Theorem 1: The conditional outage probability Pf’f; 1<
k < L, is given by

L L—k
#2(25) (%) - 1sksion
POZ‘J’ik % s L T
(R (%) k=1L,
19)
where gy (-) are specified in (12), and
t
)2 [ gu(a)dy it - ), @0)
0
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in which ¢ (t) = (2! —1)? and for any 2 <n < L — 1, g,(t)

is given by
) = (22 Y (e
Moy

y Op—2—Qp—1; t)
y Qp—2—0lp—1; t)

aan72_an71;t)}-
(2D

X {anl(l_ala ap—Q2,:
— 2F,1(—a1, o
+ Fooi(-1—aq, 01

—Qg, -

—Qo, -

The function F,,_1( - ;t) is specified in Lemma 2.

Proof : When the relay cooperates with the source by
jointly sending a message block via the Alamouti scheme, the
mutual information of the cooperative channels in the m-th
ARQ round is given by [23]

P P
Toam =1 14+ Zhegml® + Zlhraml? ). (22
d, og2< +NO| d,m| +NO\ d, ) (22)

Thus, with L ARQ rounds, the total mutual information is

Zf;zl Isd,m + Zi:k)—i—l Isrd,ma 1 < k< Lv
I3, =
k=0L.

an:l Isd,'rru
(23)

The above mutual information is based on the assumption
that the channels change independently over each ARQ
(re)transmission round, so the mutual information of fading
channels can be viewed as a sum of independent random
variables. We also note that when 7T, = L, the relay has
no chance to cooperate since the source starts sending a new
packet.

The conditional outage probability Pr;:‘ik can be evaluated
as

Pyt =Pr (1% _ < R]. (24)
Note that, when 7T, = L, the relay has no chance to cooperate
regardless of whether the relay decodes correctly at the L-
th round or not. Thus, in this case, the conditional outage
probability P:?:‘i 1, 1s reduced to the direct ARQ scenario and

it is given by

Mo \*
P’;ﬁi Pr I:Ictio% - < R] ~ gL(R) (W) . (25)
sd™ S

In the following, we calculate the conditional outage proba-
bility (24) for any T, = k, k = 1,2, ..., L — 1. For simplicity
in presentation, we introduce the following notation. Let

{IOgQ (1 + Sl‘hsd,m|2) y
V. =

10g2 (1 + 81‘h3d7m|2 + 52|hrd,nl‘2)a

1<m<Ek;

k+1<m<L,

(26)
where s1 = Ps/Np and sy = P,./Njy. Then, the total mutual
information can be written as

L
I = Vm. 27)
m=1
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We note that for any 1 < m < k, \hsd,m|2 is an exponential
random variable with parameter a;dQ. Thus,

2t —1
lim sy -Prlv, <t/= lim s;-Pr \hsdm\
81 —>00 81 —>00 81
1
=—2"-1), m=12--- k.
o2
sd
(28)

Since v,,, 1 < m < k, are independent random variables, by
applying Lemma 1 with M = 1 recursively, we have

k
1 \k
i, ot Pr [Z " t] = (5) o

m=1 sd

(29)

where gy (t) is given in (12). For any m, k+ 1 < m < L,
VU, involves the sum of two independent exponential random
variables |hsd,m|? and |hyq,,|? with parameters o/ and .7,
respectively, and the distribution of v, can be specified as

Prv, <t] = Pr [51|h5d7m\2 + solhpam|? < 28 — 1]
1-— (1+ 0%2; 1)exp (—0—1(12:1) , if 3 = ;2? ;

Ord sd

2 t
= ] S$10 —
s 72 . Ssd 72 eXp ( 7% 2 s L )
1954 2974 sd 1

S20 1 20—1 .
—zi“izexl%——g— )7 lf;_QId#;TQdy

5§20.3—5105, Orqa 52
(30)
forany m =k +1,...,L. Thus, forany m =k +1,..., L, we
have
. t 2
LJim_ s1s; - Pr [Um < t] = 207,07, 2 -1 31

1<i<2

Let go(t) = 1 and p(t) = (2¢—1)2, then p/(¢) = 2(2%—2!)In2.
Since vy, k+ 1 < m < L, are independent to each other, by
applying Lemma 1 with M = 2 recursively, we can show that

foranyn=1,2,.... L — k,
k+n 1 n
sllgnoo (8182) Pr[ Z U < t] = <2 gdo_gd) qn(t)’
1<i<2 m=k+1 r
(32)
in which

¢
qn (1) :/ Gn-1(x)p'(t —2)dz, n=1,2,...,L—Fk (33)
0

We can see that when n = 1, ¢1(t) = (2¢ —1)2. But for larger
n, the calculation of ¢, (t) is involved. Based on Lemma 2, a
closed-form expression for ¢, (t) can be obtained as follows:

/t/“" 1 / q(z1)p (2 — 21)p’ (23 — 22) - -

X P (@p—1 — Tp_2)p'(t — p_1)dz1de - dpy_1
n—2

Tn—1
// / (27 —1)*(2In2)""! H (2717 1)

2t Tn—1 __ 1)2t xldl‘ldl‘g d.fEn,1
= (—21[12) Z (_1)a1+---+an71 2(1+an,1)t
““efaf‘ﬁ*

2_041$1

t prn—1 T2
x// .../(2911_1)2
0J0 0
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n—1
X H 2(am,71_anl)xm,dxldx2 .

dxn—l
m=2

— (_21n2)n71 Z (_1)a1+---+o¢n,12(1+an,1)t

Q1,..,0n—1

€{0,1}
X {Fo-1(1 — a1, Bz, ..., Ba—1;1)
—2F,1(—a1, B2, ., Bu-1;t)

+Fn—1(_1_a17/82>“‘>ﬁn—1;t)}7 (34)

where 82 = a1 —az, B3 = az—ag, ..., fn—1 = Qp_2—p_1,

and F,,_1(-;t) is defined in (6) (a closed form expression for
F,_1(-;t) is given in Lemma 2). We note that in the case
where [3; is zero for some 4, the non-zero condition in Lemma
2 is not satisfied. In such case, we may evaluate F,,_1(-;t) by
applying Lemma 2 with 3; = ¢; where ¢; is sufficiently small
(i.e. ¢, — 0) (Since the function F,, (B4, ..., Bn;t) defined in
(6) is continuous in terms of 3;, 2 < ¢ < n — 1, so is the
closed-form expression in Lemma 2).
According to the result in (32) with n = L — k, we have

L—k
. _ 1
Gim (s159)" 7" [ Z vm<t] (20 = ) qr—k(t),
1<i<2 m=k+1 sd”rd

(35)
where qr_j(t) can be calculated specifically based on (34).
Combining (29) and (35), and applying Lemma 1, we obtain

k L
Jim sksl=F -Pr{ Z Isgm + Z Isram < R}
1<z<2 m=k+1

1\ E 1 \Lk 6
U?d 203d 7

be(t) = / 01 () (t — 2)d.

Since s; = Ps/Ny and sy = P,./Ny, so for any T, = k,
k =1,2,...,L — 1, the conditional probability (24) can be
asymptotically approximated as

OUtk - PI'|: Z Isd m + Z Isrdmt < R:|

m=1

— bi(R) (

where
(37

m=k+1
_be(R) [ No No \F7* (38)
2L=k \ 02, P o2,P, ’
which completes the proof of the theorem. g

Finally, based on the probability Pr [T, = k] in (18) and the
conditional outage probability Pﬁ‘ik in Theorem 1, we can
obtain the outage probability for the DF cooperative ARQ
relay scheme as follows

N L-1 be(R)
- Z 9L—k

k=1

) No \E[ Ny L—k Ny k-1
o2, Ps o2,P, 02.Ps

+ 9. (R)gr-1(R) ( No

peuhk [%—1(3) — gr(R)

L L—1
d ) ( ﬁ‘/‘) ) , (39)
O'SdPS o2 P

where g¢i(R) and bg(R) are specified in (12) and (37),
respectively. Furthermore, we note that the term gy (R)

No
2
o2, Ps
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is much smaller than g;_1(R) at high SNR , which can
be ignored in the outage probability, so the asymptotic outage
probability in (39) can be further simplified as

Pout L Z bk

N, L N, L—k N, k—1
X("?dps) <J$dPT> (Ugrps> » (40

where br,(R) = gz (R). Simulation studies presented later in
this paper will illustrate the tightness of the outage probability
at high SNR.

Based on the above asymLptotlc outage probability, we

observe that the term ( N ‘;) in (40) contributes a diversity

order L in the asymptotlc outage performance, which is due
to the fast fading or block fading nature of the channels. The

L—k k—1
term ggﬁfo No

)gr—1(R)
2Lk

yon 52 P contributes an overall diversity
order (L~ k)4 (k—1) = L—1 which is due to the cooperative
relaying. Thus, the asymptotic outage probability of the DF
cooperative ARQ relay scheme has an overall diversity order
2L — 1. In the case of the equal power allocation, i.e.
P, = P, = P, the contribution of the diversity order in the
outage probability is more evident. We recall that the diversity
order of the direct ARQ transmission scheme is only L, which
is due to the fast fading or block fading nature of the channels,
and it is much smaller than that of the DF cooperative ARQ
relay scheme.

IV. OPTIMUM POWER ALLOCATION FOR THE DF
COOPERATIVE ARQ RELAY SCHEME

In this section, we derive the asymptotic optimum power
allocation strategy for the DF cooperative ARQ relay scheme
based on the approximation of the outage probability that was
presented in the previous section. Without loss of generality,
we denote the total transmission power as Py + P, = 2P,
where P; and P, are the power used by the source and
the relay, respectively. Then, for any given total transmission
power 2P, we try to determine optimum power P and P, in
order to minimize the asymptotic outage probability.

Let A\ denote the ratio of the source power P; to the total
transmission power, i.e. A = 5—;,. Then 0 < XA < 1 and
P. = (1 — \)2P. The asymptotic outage probability of the
DF cooperative ARQ relay scheme can be written as

2L—-1 L
Pout,L ~ O-zr NO Z bk gk 1
(202,02)L \ 2P

202\ " 1
“\ o2, ) M-
We try to find the optimum power ratio A (0 < A < 1)
such that the asymptotic outage probablhty is minimized. Let

Ak(R) £ br(R)gr—1(R) (20;‘1) and

= Ap(R
G = )\L+k1§1( _))\)Lk'

=2 41)

(42)
k=1
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Then the optimization problem can be formulated as follows
G

st. 0< A<

min
A
(43)

The optimum value of A (i.e. Ayp) satisfies the following
equation

G\ & —~(L+k—1)
o —EA’*R){W

L—-k
+ NLHR=T(1 = A)L—k-&-l} =0, (44)

or equivalently

ZAk { (L+k—1) (%)k

+(L—k) (?)H } = 0. (45)

Equation (45) can be easily solved by the Newton method.
Looking closely at equation (45), we observe the followings.
Since Ay (R) is positive, then % must be less than 1,
otherwise the left-hand side of (45) is negative. It is thus
implied that A\ > %, ie. P, > P and P. < P which
means that we should allocate more power at the source and
less power at the relay. It also shows that the equal power
allocation scheme that assigns equal power to the source
and the relay is not optimum in general. On the other hand,
for any given transmission rate R the parameters Ay (R) in
(45) depend only on o2, and o2; which are the variance
values of the source- relay and relay-destination channel links,
respectively. Thus, the asymptotic optimum power ratio A,
depends only on the the variance of the source-relay and relay-
destination channels, and not on the source-destination channel
link. A similar observation was reported in [7] where the
optimum power allocation between the source and the relay
was determined based on the analysis of the symbol-error-rate
performance.

As an example, we study the case where L = 2. In this
case, equation (45) is reduced to

345(R) (?)2 +24;(R) (?) — Ay (R) =0, (46)

so the optimum power ratio is

A3(R)
A:1+ 1+ 3345 w
AR

2+ \/1+335

Thus the corresponding optimum power allocation at the
source and at the relay is given by

1+4,/1+ 32528
P, — A;(i; P, (48)
1
L+ 3143520
P, = L P (49)
L4 34/1+ 3428
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Fig. 2. Outage probability of the direct and DF cooperative ARQ schemes
(L=2).

In (48) and (49), AQ(R) = szgﬁ)}%(m -5 . Thus, the optimum
power allocation dependents only on the ratio of the variance
of the source-relay channel and the variance of the relay-
destination channel, which is consistent with our observation
that we based on equation (45). Also, from (48) and (49),
we can see that P < P, < 2P and 0 < P. < P, ie. we
should allocate more power at the source and less power at the
relay to optimize the overall performance at the destination.
Furthermore, (48) and (49) imply that if the relay is located
close to the source, i.e. 02, > o2, Ps goes to —P and P,
goes to 2P On the contrary, if the relay is located close to
the destrnatron ie. 02, < 02, Ps goes to 2P and P, goes to
0, which means that, in this case we should allocate most of
the power (2P) at the source. The latter is reasonable since
the cooperative role of the relay is minor in this case.

V. SIMULATION RESULTS

In this section, we present numerical and simulation studies
that compare the performance of the DF cooperative ARQ
scheme with that of the direct ARQ scheme. In all studies,
the variance of the channel h;; {(¢,7) € (s,d), (s,7),(r,d)}
is assumed to be a” = d,;", where d;; is the distance between
two nodes and p is the path loss exponent which is assumed
to be 4 = 3 in a typical fading environment. We assume that
the source-destination distance is dsq = 10 m and the relay is
located in the midpoint between the source and the destination.
We consider a target transmission rate of R = 2 bits/s/Hz.

Figs. 2, 3 and 4 illustrate the performance curves when
the maximum number of ARQ (re)transmission rounds is
L = 2,3 and 4, respectively. In these figures, equal power
allocation is assumed, i.e. P; = P, = P. All figures show
that the proposed theoretical approximation of the outage
probability of the DF cooperative ARQ relay scheme is tight
for high SNR values while it is less tight for low SNR values.
For example, in Fig. 2 (L = 2), the analytical approximation
curve is almost indistinguishable from the simulated curve
for all outage performance levels below 10~3. Moreover,
the larger the number of ARQ (re)transmission rounds, the
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Fig. 3. Outage probability of the direct and DF cooperative ARQ schemes
(L=3).

higher the diversity order of the DF cooperative ARQ relay
scheme. This observation is consistent with the theoretical
result that the diversity order of the DF cooperative ARQ
relay scheme increases as the number of ARQ (re)transmission
rounds increases.

All Figs. 2-4 show that the DF cooperative ARQ relay
scheme significantly outperforms the direct ARQ scheme. At
an outage performance of 10~4, the performance of the DF
cooperative ARQ relay scheme is about 8dB better than that
of the direct ARQ scheme. For the same maximum number
of (re)transmission rounds L, the DF cooperative ARQ relay
scheme exhibits a higher diversity order than the direct ARQ
scheme which is consistent with our theoretical developments,
i.e. the DF cooperative ARQ relay scheme has diversity order
2L — 1, while the direct ARQ scheme has diversity order only
L.

In Fig. 5, we plot the power allocation optimization function
G(A) in terms of A (0 < A < 1) for the cases where L = 2, 3
and 4, respectively. We assume that the quality of the source-
relay link is the same as that of the relay-destination link,
ie. 0 = o2, We observe that the optimum power ratio
A is about 0.8 for the three cases. More precisely, from the
numerical results, the optimum power ratios are A = 0.8203,
A =0.7969 and A\ = 0.7838 for L = 2, 3 and 4, respectively.
It appears that the optimum power ratio decreases gradually
when the maximum number of (re)transmission rounds is
increased. Furthermore, the optimum power ratio is much
larger than 1/2 which is consistent with our analysis that we
should allocate more power at the source and less at the relay.

In Figs. 6-8, we compare the performance of the DF coop-
erative ARQ relay scheme with optimum power allocation and
with equal power allocation for L = 2, 3 and 4, respectively.
Both simulation and numerical approximation curves are in-
cluded. In Fig. 6 (L = 2), the optimum power allocated at the
source and the relay is set to the numerical values obtained
from Fig. 5, i.e. P;/2P = 0.8203 and P,/2P = 0.1797,
respectively. We observe that the performance of the DF coop-
erative ARQ relay scheme with the optimum power allocation
is about 1.5dB better than that of the scheme with the equal
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Fig. 4. Outage probability of the direct and DF cooperative ARQ schemes
(L=4).

power allocation. In Fig. 7 (L = 3), the optimum power
allocation is P;/2P = 0.7969 and P,./2P = 0.2031, and
the corresponding curve shows a performance improvement of
1.25dB compared to the equal power allocation case. In Fig. 8
(L = 4), the optimum power allocation is P,/2P = 0.7838
and P,./2P = 0.2162. We see that the performance curve of
the DF cooperative ARQ relay scheme with optimum power
allocation also exhibits performance gains of about 1.25dB
compared to the performance of the equal power allocation
scheme.

VI. CONCLUSION

In this paper, we developed, for the first time, a closed-
form asymptotically tight (as SNR — oco) approximation of
the outage probability for the DF cooperative ARQ relay
scheme under fast fading (packet-rate fading or block fading)
conditions, in which each relay forwards Alamouti-based
retransmission signals. The closed-from expression provides
significant insight into the merits of DF cooperative ARQ
relaying relative to the direct ARQ scheme in fast fading
scenarios and shows that the cooperative scheme achieves
diversity order equal to 2L — 1 while the diversity order of
the direct scheme is only L. Simulation and numerical studies
illustrated that the closed-form approximation of the outage
probability is tight at high SNR. Based on the asymptotically
tight approximation of the outage probability, we were able to
determine the optimum power allocation strategy for the DF
cooperative ARQ relay scheme. It turns out that equal power
allocation is not optimum in general and that the optimum
power allocation strategy depends on the link quality of the
channels related to the relay. It is also clear that we should
allocate more power at the source and less at the relay. Further
numerical and simulation studies illustrated the performance
gains of the DF cooperative ARQ relay scheme with optimum
power allocation relative to the equal power allocation scheme.
We note that the outage probability developed in this paper
may be used to analyze the delay and throughput performance
of the DF cooperative ARQ relay scheme.
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Fig. 5. Optimum power ratio A for the DF cooperative ARQ scheme. When
L=2, 3 and 4, the asymptotic power allocation is A = 0.8203, A = 0.7969
and A = 0.7838, respectively.
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Fig. 6. Outage probability of the DF cooperative ARQ scheme with equal

and optimum power allocations (L=2).

APPENDIX A
PROOF OF LEMMA 1

For any partition U of the interval [0, t], denoted as U =
{ug, u1,...,us} with ug = 0 and u; = t, we can obtain upper
and lower bounds of the event {us, . s, + Vs, 50 <t} as
follows:

{u517---75M F Vs < t} -

J
U{ujfl S Usy,...,sm < Uj} N {Vsl,...,sM <t-— Uj71}7
j=1
(50)
{u517~~~75M + Vsy,sm < t} D)
J
U{Uj—l SUsy s < U OV, s <T—ujt.
j=1
(51)
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The upper and lower bounds in (50) and (51), respectively,
are considered as a union of rectangles between u;_; and
u; for 0 < j < J. First, let us focus on the upper bound.
The probability of the subset {uj,l <ugy, s < uj} N
{Vsy,...,sns <t—uj_1} can be calculated as

Pr [uj—l < Usiynsn < Uiy Vaq,sy < t— 'U/j—l}

= {Pr[u517"'75M < uj} —Pr [usly---,SM < ujfl]}

X Pr [V317.,,73M <t-— Ujfl] . (52)
Then,
M
. di+d
S}E;HOO Hsi1+ : 'Pr[Uj_l S usla"'asM < ’LLj,
1<i<M i=1
Vs <t — uj—l]
=ab-{f(u;) — fluj—1)}g(t — uj—1), (53)
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and for any monotonically increasing functions f(¢) and g(¢),

M
SupU s}gnoo Hs?1+d2 'Pr[usla---,sM +V81,---,SM < t]
1<i<M =1
J
<ab- Y gt —ui ) {f(u;) = fluj1)}.  (54)
=1
Similarly,
M
infU S}E)noo H8g1+d2 'PI' [usl,...,sM +V517'~75A{ < t]
1<i<M i=1
L
>ab- Y gt —u){f(u;) = fluj1)}. (59
j=1

The above upper and lower bounds are good for any partition
U = {ug,u1,...,us} over the interval [0, ¢t]. Since f'(t) is

integrable, then, for J — oo, the sum terms in (54) and (55)
converge to the same integral fo x) f'(t — z)dx. Therefore
we have the result in (4). [l

APPENDIX B
PROOF OF LEMMA 2

We use induction to prove the result for any integer n > 2.
When n = 2, it is easy to see that

t T2
F Bait) = 2[31I1+/5212d d
2(61 521 ) /0 1/0 L1422 1
_ (in2) {(ln2> Grrse_ 1) _ W27 one }
B B+ B2 <2 1) B2 2 &

(Gl L) I > P!
= 2 2u1=1"2,1 t_q
5162{:0,1} Il [0 i (6)51] ( )

)

(56)

i.e. the closed-form expression in (6) is valid for n = 2. Next,
we assume that the result in (6) is good for n = k, where k is
any fixed integer greater or equal to 2. Then, for n = k + 1,

Fiy1(B1, s Brg1st)

Trk+1 T2
/ / . / 2/51z1+52r2+"-+5k+1rk+1dxldxz R
0

Tht1 T2
:/ / .. / ob1z1+Bawat Bk dzidas - - - dag
0J0 0

Fr(B1sees

Bk Thy1)
x PkH1Th41 dzji1

t
:/ Fi(Bry ey Brs Tpopr) 205027051 dapy . (57
0

According to the induction assumption, we have

Fr(B1, - Brs Try1)

Tk+1 [Tk
/ / / 9b1z1+Baza - +/5kzkdx1dx2 -dxyp

== kk+51+ o1 (In2)~F ( o[Sh 0.1 (8)B]wrsr _ 1)
51l I [ 22021 im ()]

€{0,1}

(58)
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Substituting (58) into (57), we obtain

Frei1(B1s s Bryrst)
_ R A )
517.§,H Ty [0 ima(8)B1]

€{0,1}
t
% / (2[25:1 ik,l(a)ﬂl+5k+l}$k+l _ 2/5k+1$k+1)dxk+1
0

(_1)k+51+"'+5k—1 (ln2)—(k+1)

:517.§k,11'[fn:1 (> im,z(é)ﬂzHZf:l ik,0(8)B1 + Brg1]

e{0,1}
X (2[2?:1 ik,l(&)ﬁl+ﬁk+1]t _ 1)

_ Z (_kl)k+§l+m+§k71(ln2)7(k+1) (25k+1t _ 1)
51,...,5k,1Hm:1 [Z?il Z'myl(‘s)ﬂl] '5k+1

€{0,1}
1)kt 101+ 40k (1n2)~(k+1)

_512 Hk+1 [Zl_ im,1(8 )ﬁl]

{0, 1}

(2=t s @ak_y),

(59)
where 6 € {0,1}, tgt1,5+1(0) = 1 and ig41,(0) = s -

ir,0(0),1 =1,2, ..., k. Also, we have
k41 .
Zik—&-ll(é) { Zl— Zkl( )Bl+5k+1a if 5k:1;
=1 7 BkJrl, if 5k = 0.
(60)
Therefore, the closed-form expression in (6) is valid for n =
k + 1, which completes the proof. g
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