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ABSTRACT OF THE DISSERTATION

On the Dynamics of Random Network Coding

Analyzing Random Network Coding with Differential Equations

by Dan Zhang

Dissertation Director: Prof. Narayan B. Mandayam

As a network transport scheme, an important quantity for random network coding
(RNC) is the non-redundant information a node or a set of nodes possess over time,
which is called the rank. In general, the rank is a random process that is affected
by a number of factors including the random coding operation, the channel and the
randomness built in the MAC and PHY. Due to its complicated nature, previous ap-
proaches to random network coding chose to focus on the asymptotic behavior of the
rank processes only. For the first time, we develop a dynamical system framework for
analyzing RNC in a wireless network based on differential equations (DE). It turns out
under the fluid approximation, ranks of different nodes and sets are intertwined in the
form of a system of differential equations. The system of DEs allow us to focus on
the transient behavior of RNC, rendering a more complete picture of RNC dynamic-

s. The DE framework can be used to reveal the throughput of RNC, or numerically

i



solved to evaluate various performance measures. Many aspects of the network, such
as topology, source and destination configuration, inter-session coding, PHY and MAC
technologies that are employed, are all captured in the system as initial conditions or
parameters of the equations. Consequently, the dynamical system framework proves to
be powerful in modeling RNC with fine details present in the channel, in the MAC/PHY
or in the topology. We will show its versatility by first discussing the theoretical ap-
plication proving the throughput achievability theorem. We will then expand on its
practical application in cross layer design, especially in terms of resource allocation

with a throughput dependent objective.
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Chapter 1

Introduction

Since the pioneering work by Ahlswede et al. |1] that established the benefits of coding in
routers and provided theoretical bounds on the capacity of such networks, the breadth
of areas that have been touched by network coding is vast and includes not only the
traditional disciplines of information theory, coding theory and networking, but also
topics such as routing algorithms [2], distributed storage [3}/4], network monitoring,
content delivery [56], and security [7]. Among other variants, random network coding
(RNC) [8,9] has received extensive interest in particular. By allowing routers to perform
random linear operations, RNC is shown to be capacity achieving and fault tolerant. In
spite of the excellent progress previous studies have made in the area of RNC, what is
still missing is a simple framework that can be used to describe the evolution of state in
a wireless network where RNC is employed. In this thesis we present a framework based
on differential equations (DE). The DE framework serves as a powerful numerical and
analytical tool to study RNC. We demonstrate this by presenting theoretical analysis of
information flows with RNC as well as numerical examples. We will give proofs based
on the DE framework to the well known result that RNC achieves the min-cut bound
in the context of a general lossy wireless network. The flexibility of the DE framework
in performance analysis will also be shown via illustrative examples of networks with

multiple multicast sessions, user cooperation and arbitrary topologies.



Using the DE framework, we present results similar to Ho et al. [10] which for the
first time characterized the achievable throughput of RNC by analyzing the codes alge-
braically; and also to Lun et al. [9] which later studied the same problem with a Jackson
network approach, analyzing the achievable capacity by treating the propagation of in-
novative packets through the network as concatenated queuing systems. While the
coding strategy considered in this thesis is similar to |9], we will take a rather different
approach to the analysis of RNC by treating the internal mechanics of RNC as a dy-
namical system. We show that the multicast capacity achievability of RNC is a direct
consequence of the convergence of the fluid model in this particular case, which does not
hold in general. In [9], the fluid approximation is also used to characterize a fictitious
queueing system whose throughput lower bounds the real process of innovative packet
propagation. In our work, however, the fluid approximation is used directly on the rank
evolution processes in the course of innovative packet propagation. Concentration to
the differential equation solution is shown with the assistance of a lemma (Lemma [5)
that is simple but deep in its nature.

Since we use a system of DEs to directly describe the rank evolution processes, there
is a lot to offer in terms of computability. We can numerically solve these DEs to obtain
the estimated rank, the instantaneous throughput and the expected time before start-
ing decoding. The computability can be exploited in a number of ways for engineering
purposes, such as cross layer design. We can explicitly formulate the interaction be-
tween RNC and the lower MAC/PHY layer using a program with differential equation
constraints. This type of problems fall in the category of optimal dynamical system
control. We present a universal solution that adaptively searches for the best lower

layer parameters using a state feedback. We will discuss in detail its general design



and present an example to show its application to power control on the PHY layer in
a CDMA type wireless network.

In what follows, Chapter [2] discusses the basic operation of RNC and related works.
Chapter [3| introduces the hypergraph model for a wireless network first proposed in [9],
concepts such as cut sets, the min cut and connectivity for a hypergraph. It is also
the place where we set up the DE framework for RNC using a fluid approximation.
In Chapter [ we apply the framework to characterize the average throughput of RNC
under the fluid approximation. In Chapter [5] we give an achievability proof of RNC that
makes no assumption on field size using the DE framework described here. Chapter [0]
presents a dynamical system approach to the cross layer design problems with RNC.
Chapter [7] discusses extensive numerical examples to illustrate the application of the
DE framework to situations of multiple multicast sessions, complex topology and joint
reception. It also includes a detailed RNC aware power control example to show the

effectiveness of the proposed cross layer design method. We conclude in Chapter [§]



Chapter 2

Preliminary and Related Works

2.1 Linear Random Network Coding Principles

A formal description of RNC in the language of coding theory can be found in [11]. For
the purpose of this work, a simplified description that avoids coding theory terminology,
yet equally rigorous, seems to serve the purpose even better. The description has also
been adopted in previous works under the name of “coded packets” [9]. We will adopt
this term in what follows.

A coded packet is a (column) vector of fixed length. The exact length is immaterial.
Each component of the vector is an element from GF(q), i.e., a finite field of size gq. To

describe the coding operation, assume there is a set of m source packets denote by
$1,89,...,8m.

The coding operations on the network level guarantees that at any time, any packet is
a linear combination of the m source packets. Suppose at time ¢, a node has n (n is

not necessarily equal to m, the number of source packets) packets
C1,C2,...,Cp.
Then Vi € {1,2,...,n},

C; = |:Sl So - Sm:| /B'L" (21)



where 3; € GF(q)™ is the coding coefficient vector for c;,
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A coded packet generated at this node at time ¢ will be a linear combination of the n

packets. Let the coded packet be c, then
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Note the coding vector

aq

a2

B=18 By -+ Bnm

_an_
can be iteratively computed through the locally generated coefficients a;’s.

Whenever a node gets to transmit using its MAC protocol, it generates a coded
packet ¢ and sends it along with the code coefficient vector 3. By doing so, any
node that receives the coded packet also receives the coefficient vector that enables the
iterative computation of coefficient vectors. When a node has collected n = m coded

packets whose coefficient vectors are linearly independent, the source packets can be

recovered by a linear inverse

|:Sl Sy - Sm:|:|:cl Co - Cm] [@1 B, ...gm}l. (2.5)

As indicates, the most important quantity to track with RNC is the number of
linearly independent coefficient vectors a node has collected over time. This number
will be called the rank of the node. It is a direct measure of the amount of information
a node has obtained about the source. For any node i, we use N;(t) to denote the
rank of 7. In other words, if we let S;(¢) be the vector space spanned by the coefficient
vectors node i has at time ¢, then dim S;(t) = V;(¢). It will also be necessary to define
the rank for an arbitrary set as well. For a set of nodes K, define its rank N () in the
following way

Sk(t) =) _Si(t), Ni(t) = dimgpq) Sk (t). (2.6)
i€



Please be reminded that the sum of vector spaces is not the same as their union, which
is in general no longer a vector space. Rather, given k vector spaces Sy, S, ..., i over

the field GF(q), their sum is defined as follows:

k
ZSié{alvl—i—ang—i—---—i—akvk :Vag,a9,...,ap € GF(q) and v; € S;,i = 1,2,...,k}.
i=1

(2.7)
Users can check that (2.7) indeed defines a vector space that contains UleSi. Alterna-

tively, the sum can be defined as

k k
Z&; éspan{USz} : (2.8)
i=1 i=1

Both N;(t) and Ni(t) are random processes as the coding operation, the channel con-
ditions and the probabilistic MAC/PHY all contribute to their randomness. Tracking
N;(t) or Ni(t) thus entails certain prediction on overall effect of all the aforementioned
factors.

It is also clear from the description above that RNC is relatively decoupled from the
underlying MAC and PHY. The coding operation of RNC remains the same regardless
of the types of MAC and PHY. In fact, we assume in this work that all nodes in the
network perform random network coding. Whenever the MAC of the wireless node is
capable of admitting another coded packet, one is generated from the RNC layer and
handed down to the MAC layer. It is entirely up to the MAC and PHY to send out that
coded packet. The timing of transmission and the exact method of transmission are
transparent to the RNC layer. On the receiver side, the MAC pops a new successfully
received coded packet to the RNC layer at random. We should point out that although
the operation of RNC is independent of the MAC and PHY, its performance is affected

by the underlying MAC and PHY as will be seen later in this thesis.



The coding vector 8 of the newly arrived (at node i and at time t) coded packet is
examined to see if 8 € S;(t). If so, the packet is simply dropped because it contains no

innovative information. Otherwise, the packet is called an innovative packet and

Si(t+) = span{S;(t) U{B}} and N;(t+) = N;(t) + 1. (2.9)

The main theme of this work is to present a method of tracking N;(t) and Ny (t) at
an arbitrary time ¢. In Chapter [3|and [, we will rigorously define in what sense we track
these random processes and how we do it. But we note that for a class of problems
about RNC, tracking N;(t) and Ni(t) for any ¢ is not necessary. Certain bounds on
N;(t) when t — oo is sufficient to claim a number of properties of RNC, as the next

section will show. This is largely the approach all the previous works adopted.

2.2 Related Works on RNC Performance

Deterministic network coding was initially described and its achievability of multicast
capacity was proven in [1]. In the case of linear network coding, the major distinction
in deterministic coding, as opposed to RNC, is that the coefficient vector 3 for a coded
packet c is the result of a deliberate design. Consequently, its analysis is different
from that of RNC and its application is severely limited in dynamical environment like
wireless.

In 9], Lun et al. introduced the concept of coded packets and the same random
coding operation as described in Section Their paper adopted a queueing theoretic
approach to the analysis of RNC performance, assuming a Poisson transmission sched-
ule at each node. To obtain the average behavior of RNC, they first defined a network

of virtual queues consisting of innovative packets at each node. The key idea is that the



innovative packet propagation can be abstracted as propagation through those queues
with known arrival rates from upstream queues. Channel erasures are included in the
arrival rates. The authors then solved the Skorohod equations [12] for tandem queues
under fluid approximation. The result shows that the bottleneck link in the tandem
queue would determine the throughput. This result, combined with conformal decom-
position from graph theory, shows that the throughput of a multicast is determined by
the min cut of the source destination pair. The authors then extended the results to
a wireless network by mapping it into a wired network. To finalize the achievability
proof, a concentration argument is necessary. To this end, Lun et al. first argued that
the arrival of innovative packets at any node is Poisson, from which they proved the
concentration result with the large deviation theory [13].

In [10], Ho et al. took a different approach to RNC. Starting with a wired network,
they modeled the multicast problem with RNC as a natural extension to the Slepian-
Wolf problem. The decodability is examined as a problem of kernel design in algebraic
coding theory. The kernel and its analysis is not different from the deterministic network
coding. After the kernel is computed, a probabilistic analysis is carried out to show that
the randomly generated kernel is very likely to guarantee decodability. Since we already
know that deterministic network coding’s capacity achievability, the achievability of

RNC thus follows.

2.3 Related Works on Cross Layer Design with RNC

Following their respective works on the performance analysis of RNC, Lun et al. and
Ho et al. also examined the problem of cross layer design with RNC that naturally

arises. The achievability proof showed that given MAC and PHY, RNC always achieves
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the best possible throughput, but it does not tell how to design MAC and PHY to
further optimize RNC throughput. Moreover, as RNC’s universal coding operation
is insensitive to the dynamic environment, a method that allows dynamical cross layer
design is especially attractive to wireless networking. To that end, it would be desirable
to explore the so called multicast advantage [14] inherent to wireless. Previous cross
layer design approaches differ in their ways of exploiting multicast advantage.

Lun et al. |15] attacked the problem of cross layer design using their queueing
framework. After mapping a wireless network to a wired network, the min cut is
identified by a linear program. The cross layer design problem is therefore formulated
as an optimization program with linear constraints, which serve to identify the min cut,
plus nonlinear constraints that map the optimization variables from the MAC or PHY
layers to link capacities. They exploited the multicast advantage by carefully mapping
the wireless network into a wired network that conserves the multicast advantage. This
is complicated by the fact that, although during a wireless transmission (broadcasting)
any other node has a chance to receive the signal, in reality the reception may be
unsuccessful due to a variety of reasons. Consequently, the set of nodes that receive
the signal successfully varies. However, the basic model of a wired network requires
prior knowledge of nodes capable of successful reception. To cope with this difficulty, a
different set of virtual links has to be assigned to each possible set of reception nodes.

Ho et al. [14] addressed the same problem from a different angle. Because their
analysis of RNC is centered around a wired network not to be extended to wireless
in an obvious way, they have to make compromises in cross layer design for wireless.
Specifically, they trim the wireless (broadcasting) links to identify a subgraph of routes

to be used. Only transmission in the subgraph will be considered. Opportunistic
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reception/transmission outside the subgraph that can help information delivery is thus
ignored, leading to some loss of multicast advantage. With the subgraph approach,
the cross layer design also boils down to a traditional optimization problem with linear
constraints that identify the min cut.

Other works on cross layer design with RNC are mostly derived from either [14]
or |15, with specialized network topology or MAC/PHY technology to simplify the

original formulations.
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Chapter 3

The Differential Equation Framework for RNC

3.1 A Review of the Hypergraph Model and RNC

A generic wireless network is modeled as a hypergraph G = (N, £) consisting of N nodes
N ={1,2,...,N} and hyperarcs £ = {(i,K)|i € N,K C N'}. Each hyperarc captures
the fact that, as any wireless transmission is inherently a broadcast, a packet sent from
node 7 can be received by some or all the nodes in a set K C N. This idea is shown in
Fig. 3] where the hypergraph of a four-node network is shown. The transmission from
node 1 can be overheard by node 2 and 3, while the transmission from node 3 can only
be overheard by node 4, all with a probability. This relationship between nodes can
be conveniently represented with arrows. One should not, however, confuse the arrow
representation with the digraph of a wired network. Assume some underlying MAC
is operating in its steady state such that each node ¢ is transmitting according to an

independent Poisson process with the intensity of A; packets per second. We say that a

Figure 3.1: Dots-arrows representation of a hypergraph.
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packet is successfully received by a set K of nodes if the packet is successfully received
by at least one node in X, which happens with a probability P;x. Note the definition
of P; x is general and does not assume independent receptions among the nodes in K.
This generality allows channel correlation or user cooperation (e.g., joint detection) to
be analyzed in a unified framework. We define the effective transmission rate z; i for

(1,K) (i.e., from ¢ to K) as
Zi,lC = )\@P@]@ (31)

which is the intensity of the Poisson process of packets from node ¢ successfully ar-
riving/being received by K. z; x also can be regarded as the extended concept of link

capacity from node 7 to the set XK. When £ C 7 C N, we must have
Zik < 2T (32)

because P;x < P;7. Suppose S,K C N and SN K = . Define a cut for the pair
(S,K) as a set T satisfying  C T C S§¢. Let C(S,K) denote the collection of all cuts

for (S,KC). The size of T is defined as

o(T) = Z 2T (3.3)

i€T¢

A min cut Tpin for (S, K), whose size is denoted as cmin (S, K) is a cut satisfying

¢(Tmin) = o o(T). (3.4)

We denote the collection of cuts for (S, ) that satisfy (3.4]) as Ciin(S, ). Conven-

tionally, we have
Coin(0,K) ={TIKCT CcN} and cpin(0,K)=0. (3.5)

We say G is connected if, for any @ # T C N, ¢(T) > 0.
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3.2 Rank Evolution Modeled with DE

The DE framework begins with the following lemma that describes the mean of Ny (t):
Lemma 3.1.

dE[Ne()]/dt = > 2 B[1 — gV O~ Niiux (0] (3.6)
1€Ke

Proof. Let Ak (t) denote the increment in the number of innovative packets in (¢, t+At),

then
Nic(t+ At) = Ni(t) + Ax(t). (3.7)

Since every node i sends packets according to an independent Poisson process with

intensity A;,

ElAc(®)] =Y E[Aix(t)], (3.8)

i€Ke

where A; x(t) is the number of innovative packets (either 0 or 1) sent from node i € K¢

in [t,t + At). Using the chain rule, we have

E[Ac()] = Y MNALE[A; c(t)|1 transmission from i (3.9)
1e¢

= Z NiAtP; x E[A; xc(t)|1 reception from 4. (3.10)
1ee

A packet sent from i € K¢ being innovative (i.e., A; x = 1) if and only if it comes from

Si \ (S; N Sk). Since
|Si N S| = gqHmBinTx = gNitNe=Neogn, (3.11)
and |8, = ¢S = ¢, (3.12)
it follows that the probability of the incoming packet being innovative to K is given by

(1Si] = [8: N Sxcl) /18i] = 1 — g"Ve= ot (3.13)
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Averaged over all possible values of (N, Ni), we have

E[Ac(t)] = Y NALP, cE[1 — ¢V e~ Nwox )], (3.14)
1eK¢

Therefore we have a precise differential equation for E[Ni(t)] as follows:

dE[Nk ()] Nic(t)=Ng;nuk(t)
Bl A S /S R i B[l —q"'F {ayuc ()] 1
a zg,cc zi B q ] (3.15)

O]

Let V;(t) = E[N;(t)] and Vi (t) = E[Nx(t)]. We want to build a system of differential
equations that (approximately) describe V;(¢) and Vi (¢). Though Lemma [3.1] does not
precisely provide the equations we want (the right-hand sides are not a function of the
unknowns), we can turn them into such via a fluid approximation argument: when
m is large, the stochastic process Ni(t) behaves on a macro scale like a deterministic

function which is Vi(t). This leads us to make the following approximation

E[l - qNIC(t)_N{i}uIC(t)] ~1— ¢VkO=Viuc® (3.16)

and consequently we have

Vi m Y zic(1 — ¢V Veot), (3.17)
iZK

The solution of gives the expectation of the rank of a set K at any given time
instant ¢. It actually stands for a system of 2V — 1 equations, each for an nonempty
K C N. They collectively give a complete description of rank evolution in the system.
Note Vi is solely determined by {VKu{i}}igK- This dependency can be explored to
arrange into a partial order “<” such that Vi < V; if and only if  C £. This
partial order can be pictorially represented as a layered structure, for which an example

is shown in Fig. for N = 3. To determine a quantity on any particular layer, one
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Vii2,3)

N

Vi12 Vi3 Via,3)

o

Vi Vizy Vis)
Figure 3.2: Layered structure for the rank evolution of a 3-node network
only needs to know the the quantities on the layer immediately above indicated by
arrows. The layered structured will be exploited in Chapter [4] to facilitate the proofs.
Theoretically, with appropriate boundary conditions, can be solved. The
instantaneous throughput is then obtained as Vic or V;. For example, assuming node 1
is the unique source with m packets to deliver, the boundary conditions (B.C.) for this

systems of DEs are
Vic(0) = (3.18)

If only a subset of the nodes, say £ C N, participate in carrying the flow, still
holds, except that we should replace K with K N £ and the top layer in the layered
structure consists of V, alone.

In practice, ¢ is usually chosen to be an integral power of 2, not only because their
arithmetic is particularly amenable to machines, but also because they are the natural
granularity used in storage and communication, e.g., bits, bytes, words, etc. As Vi can

never exceed Vicugit, Vi — Viugs) 1s nonpositive and in this case we may approximate

1— qVIC_V)Cu{i} by

L, Vi < Viugys
1— ¢"*c Veutiy (3.19)

0, Vk = Vkugy-
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Figure 3.3: Approximate 1 — ¢ Vot with Vicugiy © Ve when ¢ = 2 and ¢ = 256.

The approximation for different values of ¢ is shown in Fig. It is evident that,
when ¢ = 256 the approximation is very close for every nonpositive integer. Even when
q = 2, the approximation is very good when Vi — Viugy < —6 or Vg — Vieygsy = 0.
For other nonpositive integer values, the approximation has an error bounded by 1.
When g — oo, becomes more accurate. However, as will be shown in numerical

examples, when the total rank is large the approximation rarely fails even for ¢ = 2.

Consequently we may rewrite (3.17) as

Vi=> zic(Vkuii©Vk), VK CN (3.20)
1EK
with the same boundary conditions as in (3.18)). The binary operation © is defined as

1, >y,
TOYy= (3.21)

0, o.w.

Though the simplified DEs shown in ([3.20]) have discontinuous right-hand sides due
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Figure 3.4: A simplistic wireless P2P network.

to the © operation, they are no longer subject to the same precision problem. Nu-
merical solution of can be obtained by any DE solvers fairly efficiently. To
demonstrate this, consider the following example illustrating a simplistic wireless net-
work that employs RNC in a P2P-like transmission scheme, shown in Fig. As-

sume )\, = 1 sec™!.

The labels attached to the arrows show reception probabilities,
which are independent to each other. This means, for example, Pio = 0.4, but
Py 23 = 1—(1-04)(1-0.2) = 0.52. We assume that node 1 is the server which
has 400 packets to be downloaded to node 2, 3 and 4 with RNC. Like a typical wired
P2P network, node 2, 3 and 4 broadcast to each other to enhance efficiency. Fig. [3.5
shows the rank evolution at the four nodes, through both simulation and the solution to

the corresponding simplified DEs. It is evident that the DE solution fits the simulated

curves nicely.
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Figure 3.5: Rank evolution of the simplistic wireless P2P network is obtained through
simulation as well as solution to the corresponding DEs.

3.3 Rank Evolution Modeled with DI

While can be numerically evaluated with any DE solver, it is not amenable to
analysis due to the discontinuous right-hand sides. Besides, the approximation shown
in becomes most inaccurate when Vigue — Vi — 0T. In fact, no matter what
q is, if Vijuk — Vi is sufficiently small, 1 — ¢"*~Vkuti} can take on any value in [0,1).
This discrepancy prompts us to modify the right-hand side of to incorporate

semicontinuity [16], which allows a range of values for Vi;ux(t) © Vic(t) to choose

when Vic(t) = Vijuc(t). Specifically, we define an upper semicontinuous function
Sgn™ : R — 2R
{0}, x<0
Sgnt(z) = 0,1, =0 (3.22)
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Figure 3.6: @ Plot of x © y as a function of z — . @ Plot of Sgn™ as a set-valued
function of x — y.

to replace the “©” operation:

Vi €Y zicSen® (Vi — Vi), VK C N, (3.23)
gk

Fig. illustrates the conversion, where the Sgn™ function shown in has
apparently re-acquired certain continuity compared to the jump discontinuity shown
in The same boundary condition in still holds. To be compatible with
(3-20), when K = N, we define the right-hand side of to be {0} instead of ). In
the mathematical literature, the system of inclusions in plus the same boundary
condition in is called differential inclusions (DI), first systematically studied by
A. F. Filippov [17]. DI is a generalization of the dynamical system described by DEs,
allowing them, in particular, to have discontinuous right-hand sides, which is exactly the
case in . Such dynamical systems with derivative discontinuities arise extensively
in mechanics, electronics and biology. For example, an initial value problem on a time

interval [0, 00) for DI takes the following form

e F(t,z), z(0)=x,. (3.24)

where z(t) € R? is the state vector, F : [0,00) x R? — 2R is a set-valued function and
d is the dimension of the dynamical system. Its solution is defined to be an absolutely

continuous function y(t) such that y(0) = z, and g(t) € F(t,y(t)) almost everywhere
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Figure 3.7: A three node network with linear topology. Node 1 tries to deliver 100
packets to node 2 and node 3.

in [0,00). In this article, however, owing to the particular form of the Sgn™ function,
we will be dealing with a special collection of DI’s such that the solutions only need
to be continuous functions satisfying the inclusion at all but finitely many points in
[0,00).It is clear that any solutions to are necessarily solutions to . It is
possible that the reformulation via DI’s could enlarge the set of solutions. However, as
we will see, for our specific problem, turns out to have a unique solution in our
discussion.

The generalization from to not only paves the way for easy analysis
of RNC, but also furnishes a better interpretation to the solution of , which
is illustrated by the example shown in Fig. 3.7 Suppose we wish to use RNC in a
network consisting of three nodes 1, 2 and 3 to deliver m = 100 packets from node 1
to node 2 and 3. The network has a linear topology shown in Fig. |3.7 Based on the
underlying MAC, node 1 transmits at 0.5 packets/second to node 2 which transmits
at 1 packets/second to node 3, i.e. z19 = 21,423y = 0.5 sec™!, 293 = 1 sec™!. We wish
to know at what rates Va(t) and V3(t) increase by solving the corresponding system of

DEs as given in (3.20)):

% = Zlg(m © VQ), (3.25)
Vs = 293(Vja3) © V3), (3.26)
‘7{23} = 21,{23} (M © V{a3}), (3.27)

B.C. Vo= V3=V =0, (3.28)
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Figure 3.8: Bottle neck phenomenon: rank at node 3 follows rank at node 2. Numerical
solver exhibits fluctuation of V3 around V5.

for which the solutions obtained by a numerical DE solver are shown in Fig. We

are not particularly interested in Vio3) per se but by comparing (3.25) and (3.27) we

observe that they have the same solutions, i.e., V2(t) = Vja3,(t), Vt. In fact, Fig. 3.8
shows Va(t) = Viagy (t) = V3(t), ¥t > 0 and Va(t) = Viagy(t) = Va(t) = 0.5, V¢ € [0,200).
However, if we plug the solution back into (3.26]), we get Va(t) = 0, Vt € [0,200). This
discrepancy arises due to the discontinuous right-hand sides of the system of DEs in

(3.25)—(3.27)). This can be explained if we recast (3.25)—(3.27)) into differential inclusions

as follows.
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Va € z128gn™ (m — Va) = 0.58gn™ (100 — V3),
Vs € 2038gn™ (Viggy — V3) = Sgn't (Viagy — V3),
Viss} € 214233580 (m — Va3y) = 0.5Sgn™ (100 — Va3y),

B.C. Va=V;= Vs =0.

By doing so, it is trivial to see that Va(t) = Vi931(t) = V3(t) = 0.5¢ is a solution for the

system of differential inclusions for ¢ € [0, 200).



24

Chapter 4

Analyzing Information Flows with Differential Equations

— The Average Case

In this section, using a fluid approximation and the DE framework, we first show that
the average throughput of RNC is determined by the min-cut bound. The concentration
behavior is presented in the next section.

For the average case, we begin by explicitly solving the deterministic DE (|3.23]).
We will directly deal with multiple multicast sessions and the general topology. Then
we will specialize the results to show that the average throughput of a single multicast
session is determined by the min-cut bound. In general, suppose we have a wireless
network G = (N, €) and J independent multicast sessions and session j originates from

a set of source nodes
Sj:{Sjjl,Sj,Q,...,Sj’nj}, j=1,2,...,.], (4.1)

where each node in S; contains the same set of m; packets to be delivered to the rest
of the network or part of it. Though it is not usual to have multiple source nodes
in a multicast session in the traditional store-and-forward fashion due to coordination
difficulties, using multiple source nodes when RNC is employed adds no coordination
cost to the network because the coding operation at every source node, as well as other
nodes in the network, remains independent and fully distributed. In addition, using

multiple source nodes improves the throughput performance by providing diversity
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from the source side. As will be clear shortly, the throughput is determined by the
min cut between the source nodes and destination nodes. Using multiple source nodes
essentially enlarges the min cut. The definition in also allows that a source node
serves more than one multicast session and it contains as many sets of packets. To

identify the source for any nonempty X C N, define
Sre(K) ={jIS;nK=0,j=1,2,...,J} (4.2)

For the coding scheme, we let each node generate a coded packet by randomly linearly
mixing all the packets it holds, regardless which multicast sessions these packets belong
to. Suppose all the multicast sessions start synchronously from time 0 as an integral

information flow. This scenario is captured by the following system of DI’s:

Vi € Z zixSen” (Vigue — Vi),
igK
(4.3)
B.C. Vk(0)= >  m;

1<j<J
j&Sre(K)

Recall that ¢(K) is defined as the cut size of IC (cf. (3.3])), we now state the following

theorem which provides an explicit solution to (4.3):

Theorem 4.1. The solution to (4.3)) is given recursively as

Vie(t) = min{V(0) + (O min(Vigyur ()}, (4.9
= min{Vic(0) + e(K)t, win {Vie (1)} (4.5)
= i (V(0) +e(K')1} (4.6
and
J
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Besides, for each KC, there is a sequence
0=ty <t1 < - <tpe_1 <tpe =00 (4.8)
such that over [tp,tp+1), p=0,1,...,ng — 1, Vic is affine:
Vie(t) = Vi (0) + (), t € [ty tyi): (4.9)
where K satisfies
K" € Cuin(Ujesre(c)Si K). (4.10)

We need a few preliminaries for the proof of Theorem We begin with Lemma

which gives a solution to on an interval.
Lemma 4.2. Suppose Vic(t1) is known, has a solution on [t1,t2) given as
Vic(t) = Vic(t1) + z(t — t1) (4.11)
if there is a set of nodes P such that PN K =0 and z > 0 satisfying
1 Viguk(t) = Vie(t1) + 2(t — t1), Vt € [t1,t2), Vi € P;
2. Vijue = Vic(t1) + 2(t — t1), Vt € [t1,t2), Vj € KU P;
8. D iarcup Zik <2 <D gk Zik
Proof. Suppose this is not true such that there is t” € [t1,t2) satisfying
Vic(t") # Vic(t1) + 2(t — t1).
Let

t' = t S;;Et”{‘/k(t) = Vi(t1) + 2(t — t1)}, (4.12)
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then t exists, t1 <t < t” <ty and Vic(t) # Vic(t1) + z(t — t1) Vt € (', t"] by definition.

Because Vi (t) is continuous, either
Vic(t) > Vic(t1) + 2(t — t1), Vte (¢, "], (4.13)

Vic(t) < Vic(t1) + 2(t — t1), vt e (t',t"]. (4.14)

If (4.13) holds, by assumption 1, Viyux(t) < Vi(t), vt € (t',t"], Vi € P. So, with

assumption 2,

Vie(t) = Z zixSent (Vipue — Vi) < Z Zi K (4.15)
ik jEKUP

thus

t”
Vic(t") = Vi (') + Vic(t)dt
tl
t”

:V;C(tl)—l—z(t’—tl)—F/ Vic(t)dt

t/

<Vi(t)+ (' —t)+ Y zxt —t)
JEKUP

< Vic(t1) +2(' —t1) + 2(t" —t')  (assumption 3)

= Vic(t1) + 2(t" — 1), (4.16)
which is a contradiction to (4.13]). If (4.14]) holds, by assumption 1 and 2,

Vie =) ziacSen’ (Vigue = Vi) = D zik- (4.17)
iZK gk
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Then by assumption 3,

t/l

Vic(t") = Vic(ty) + z(t' — t1) +/ Vic(t)dt

t/

= V;C(tl) + Z(t, — tl) + Z ZiJc(t” — t/)
igk

> Vic(t1) + 2(' —t1) + 2(t" —t')  (assumption 3)

— Vielty) + 2t — 1), (4.18)
which is a contradiction to (4.14). O

Proof to Theorem [{.1]. Since (4.6]) is the expansion of (4.4) and (4.5)), they are equiv-

alent, hence it suffices to prove (4.6). We prove this via induction on |K¢. When

Kl =0, K =N, Vp(0) = ijl mj, Vt > 0. Eq. (4.4)—(4.6) are trivially true. Assume

it is true when |K¢| < k — 1, we prove it is also true for |¢| = k. Let

Uc(t) = min {Vie:(0) + c(K)t}, (4.19)

then Uk (t) is piecewise linear (since it is the minimum of a finitely many affine functions)

and there is a sequence
0=ty <t1 < - <tlpe—1 <tpe =00 (4.20)
such that for each p =0,1,...,ng — 1,

Uk(t) = Vicr(0) + ¢(KN)t, ¢ € [tpstpt), (4.21)

for some K'. We claim ' € Crnin(Ujegre(xr)Sj, ). Otherwise, let K" € Crin(Ujesie(x) S K)

but K" # K. By definition of min cut for the hypergraph model, we have

c(K") < e(K"). (4.22)
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Since (UjesrecnySj) NK" =0, Sre(K') C Sre(K"), so
Vien (0) < Vi (0). (4.23)
Therefore Vt € (tp, tpt1),
Vier (0) 4+ e(K")t < Vi (0) + (K¢, (4.24)

which is a contradiction to (4.19).
We want to show that Vic(t) = Ux(t), Vt € [tp,tp+1), using Lemma which
amounts to checking three conditions. Let P =K'\ K, z = 3,4 2i v = ¢(K'). First

note
V{i}UIC(t) = UK(t), Vi € P,Vt € [tp,tp+1). (4.25)

This is because, on one hand, Viux(t) > Uk(t) by (4.19), while on the other hand, by

induction assumption (JNV \ ({i} UK)| =k —1)

in _ {Vicr(0) + e(K")t}

Viguc(t) = ({i}LI}IlCl)CIC”

< Vi (0) + (Kt (since {i} UK C K')

= Uk(t). (4.26)
Meanwhile, by (4.19) we have
Vijyoc(t) =2 Uk(t), Vit € [ty tps1),Vj ¢ KUP. (4.27)

Because K’ = Ciin(Ujesre(k)Sjs K)s 2 < 3 igxc zi - Because K C K,

Z Zige < Z Zikr = Z. (4.28)

gk’ igK!
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Thus assumption 3 of Lemma [£.2]is checked for all ¢. We then check assumptions 1 and
2 piecewise. When p = 0,

Ug(to) = U (0) = min {Vicr(0)} = Vic(0) (4.29)

Let I(-) be the indicator function that takes 1 when the predicate inside is true or 0

otherwise, then we have, for any K’ D I,

J
Vi (0) = > I(8; n K # 0)ym;

j=1

J
> I(S; N K # B)m; = Vic(0). (4.30)

j=1

From and ,

V{i}UIC(t) = V;C/(O) + C(/Cl)t = VK(O) + C(]C/)t, Vit € [to, tl),Vi eP, (4.31)

Hence assumption 1 is checked for [to,t1). From (4.27)) and (4.30)),
Vijtuc(t) = Vi (0) 4+ e(KNt = Vic(0) + ¢(K')t, Yt € [to,t1),Vj ¢ KUP.  (4.32)

Hence assumption 2 is checked for [tg,¢1). Therefore Vic(t) = Uk(t), Vt € [to,t1).
But this in turn implies that Vic(t1) = Uk(t1) by continuity (cf. [3.3), which implies
that assumption 1 and 2 are also checked for [t,t3) (same argument as for [tg,t1)).
Therefore Vic(t) = Uk(t), Vt € [t1,t2). Repeat this argument nx times, we conclude
that Vic(t) = Uk(t), Vt > 0. This shows the validity of for |K¢| = k.

O

Essentially, Theorem (cf. Eq. (4.6))) states that Vi(t) is the min-envelope of
2/K°I affine functions corresponding to the subsets of nodes that contain K. The partial

order “<” illustrated by the layered structure also implies the usual linear order “<”,
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ie.,
K<SK = Vie(t) < VE(t), Vt>0. (4.33)
Therefore it is always true

J
Vi <V =Y my. (4.34)
j=1

A stronger statement than (4.34]) can be made when G is connected, i.e.,

Corollary 4.3. If G = (N, ) is connected, then VIC # ()

J
Vie(t) = “mj, tE€ [tne_1,00). (4.35)
j=1

Proof. Because G is connected, VK C K' C N, ¢(K') > 0. Therefore when ¢ is suffi-

ciently large,

J
Vie(0) 4 e(K)t > " my = Vi (t).
Jj=1

Hence we have the conclusion from of Theorem O

Corollary implies that with the RNC scheme for multiple flows as described
here, a node may have to wait until its rank reaches Zle m; to start decoding. This
time is denoted as T,tCOtal. Though there could be fairly large decoding delay for nodes
only interested in one or few sessions, the intersession coding is optimal in the sense of
min cut bound. Applying in Theorem t0 [tne—1,tny ), it is clear that T,tcOtal is
determined by one of the min cut bounds that I has to take into consideration. The
min cut that determines the finish time can be regarded as the worst bottleneck for K.

More precisely, we have

Corollary 4.4. If G = (N, ) is connected, then

total __ . . . .
T = Scrgg:}((lc){; m; /Cmin(UiesSi, K))} (4.36)
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Proof. Clearly T*%l = ¢, ;. By Theorem there is K’ D K such that V¢ €

[tnzc—Qa tn;c—l)7

Vic(t) = Vier (0) + e(K)t

= D my+ cmin(UieseeeSi, Kt (4.37)
jSre(K)

and by setting Vic(tne—1) = ijl mj, we get

TItCOtal — tn;cfl

J
= Z m; — Z mg /Cmin(UieSrc(K’)Siv /C)
j=1

1<5'<J
Jj'@Sre(K)

= Z mj/cmin(UiESrc(lC’)Si7 ’C)
jeSre(K’)

< i/ Cmin Ui Sza’C ) 4.38
_Sgg%c){j;mg/c (UiesSi, K))} (4.38)

where the last inequality holds because K’ D K, hence Src(K') C Src(K). However, if

there is S" C Src(K), such that

Z My [ Cmin(Uies' Si, K) > T}tcoml, (4.39)
jes’

let K" = Ciin(Uses:Si, K), then we have

VIC”(O) S Z mj// (440)
1<5"<J
jllgsl

because S’ C Src(K”), and

Vier (0) + c(K") T2 = Vien (0) + cmin (UsesrSi, K) TEet!

J
< D myr+ Y my =Y my =V (T, (4.41)

1< <J jes’ j=1
j//gsl
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which contradicts (4.33)). So

Tretal > :/Cmin(UiesSi, K)) - 4.42

K _SCHSl?c}((IC){Zm]/CInm( iesSi, K))} ( )
JES

Combine (4.38]) with (4.42]), we get (4.36]). O

From Theorem and Corollary we can readily show that the average through-

put under the fluid approximation is given by the min-cut bound, i.e., we have

Theorem 4.5. If G = (N, ) is connected and node 1 is the single source of a multicast

session, the solution to (3.23) with B.C. (3.18)) that describes this scenario is given as
1.VKCN and 1 €K,

Vic(t) =m, Vte|0,00); (4.43)

2.VKCN and1¢K,

emin (1, K)t, VE€[0,m/emin(1,K)),
V;c(t): (4.44)

m, Vi€ [m/cmin(1, K), 00).

Proof. By Theorem the solution to (3.23)) for each K is piecewise linear. If 1 € I,
for any ' that satisfy (4.9) and (4.10)), we must have Vi (0) = m and ¢(K’) = 0. This
implies Vic(t) is a constant. By Corollary we have (4.43). If 1 € K, there are two

possibilities:
1. K€ (1,K) and ¢(K') = cmin(1, K);
2. K' € (0,K) and ¢(K') = 0.

By Corollary the second case applies to ¢t € [t1,00), hence the first case applies to

t € [to,t1) as we know Vi (0) = 0. We therefore have (4.44)). O
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Theorem [L.5] states that the rank of K increases until it reaches m at the rate allowed

by the min cut that separates IC from the source.
Corollary 4.6. For 1 ¢ K, Vi = ¢min(1, K), when Vic < m.

Specializing Corollary to an arbitrary destination node i, we obtain the same

result shown in [9):
Corollary 4.7. Fori# 1, V; = ¢uin(1,1), when V; < m.

Corollary [4.7] shows that if a unicast at average rate R exists for each destination i
separately, i.e., ¢min(1,7) > R, then the proposed coding scheme is capable to implement

a multicast at average rate R.



35

Chapter 5

Concentration Behavior of Differential Equation Solution

— The Asymptotic Case

Chapter [ presented an average analysis of RNC throughput based on the fluid approx-
imation. In this section we show that this throughput can be achieved asymptotically
with increasing number of source packets m. This asymptotic result was previously
proven in [9] using a queueing approach and graph decomposition. In this thesis, we
begin with and solely work with differential equations to show the same result.
This perspective on RNC is new.

To motivate the achievability problem, we first prove a weakE] version of min-cut

max-flow theorem for RNC.

Theorem 5.1. Assume node 1 is the only source in the network and the transmission

begins at t = 0. Let Nx(t) be the incremental process of innovative packets at K C

N\ {1}, then

E[Nc(t)] < camin(1, 1. (5.1)

LA stronger version would say dE[Ni()]/dt < emin(1, K).
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Proof. Suppose T € Cpin(1,K). We have, from Lemma
dE[N7()] N (t)—Ngyor (6)
—a :g;czﬁE[l — NN (9] (5.2)

< Z 2i T = cmin(1, K). (5.3)
ieTe

Since Ni:(0) = 0, we have
E[Ne(t)] < EINF()] < cuin(1,K) . (5.4
O

Though Theorem [5.1]indicates that the time average throughput of RNC is governed
by the min-cut bound, we will show that the min-cut bound can be asymptotically
achieved. In this section, we assume the hypergraph is connected and we give the
asymptotic achievability proof of RNC within the DE framework. For any K C N, we
let Dx(m1, mg) denote the time taken for N to increase from m; to ma. We will prove

ViI>e>0

lim P (m/Dx(0,m) > ecmin(1,K)) = 1. (5.5)

m— 00

In order to prove this, we will follow the strategy outlined as below: We begin with
Lemma that is fundamental for the argument. Lemma builds a system of DEs
for var[Ni(t)], from which we will prove Theorem [5.4] with the help of Lemma [5.2| that
says the standard deviation of N /(t) is upper bounded by a sublinear function. Then
we scale Ni(t) to produce a new process My (t) and show in Theorem that My (t)
converges in probability to cpin(1,K)t. While the following Corollary implies that
the throughput is given by c¢pin(1, ) for the entire course of transmission except the

last few packets, Proposition [5.8] and Corollary [5.9 show that the last few packets take
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bounded time to get transmitted. Theorem [5.10] combines Corollary [5.7 and Corollary

to complete the achievability proof.

Lemma 5.2. Let X be an r.v. and let f : R — R be a decreasing function, then

E[Xf(X)] < E[X]E[f(X)]. (5.6)

In other words,

cov[ X, f(X)] <O. (5.7)

Proof. Let X’ be an independent copy of X. Since f is decreasing, we have

(X = X)(f(X) = f(X) <0 as, (5.8)
SO
E[(X - X")(f(X) - f(X)] <0. (5.9)
Expanding we have . O
It should be pointed out that a more general statement of Lemma [5.2| can be found
in [18].

Lemma 5.3. For any set K of nodes, we have

dvar[Ni(t)] dE[Nk(t)] Nic(t) =Ny (8)
_ . _ {i}uK
i = T + 2 Z,GEICC ZucCOV[NK (t),1—¢q ukit], (5.10)

Proof. The proof is manifest in the following computation.
NK(t—i-At) ZN]C(t)—i-Alc(t), (5.11)
SO

NZ(t) = N2(t) + AZ(t) + 2Nxc(t) Ak (t). (5.12)



We have

EAL(®)] = Y NALP, cE[1 — ¢M O~ N ] 4 o(At),

iek?

and

E[Nk(t)Ax(t)]

=Y MALP, cE[Nic(t)(1 — ¢V O~ Nue)] 4 o(At).

IS e

Therefore

dE[NE(1)]
dt

_ Z P, KE[l _ qN)c(t)*N{i}u/c(t)]
iek?

+ > APk E[Ne(t)(1 — g Naoe )]
iexce
_ dE[N}C (t
dt i€

where the last equality follows from Lemma We also have

dE?[N(t)]
dt
dE[Nx(t)]

=2FE[Ng(t)] 7

=2 Z zi k E[N(t)|E[1 — qN'C(t)—N{i}u;c(t)],

1eKe
SO
dvar[Ni(?)]
dt

_dB[NR(t)]  dE*[Ni(t)]
B dt dt

dE[Nk ()] Nic(t) =Ny (t
=T T2 ) meov[Ni(h), 1 — MO N )

ieke

) + Z Zi,ICE[N]C(t)(l — qNK(t)*N{i}uK(t))]’

38

(5.13)

(5.14)

(5.15)

(5.16)

(5.17)
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Theorembounds \/var[Ni (t)] with a sublinear function dxt'~%/2 in time. Since
we know E[Nk(t)] & cmin(1, )t from Chapter {4} it later enables us to use Chebyshev

inequality to show concentration of Ny (t).

Theorem 5.4. There exists constants dx > 0 and 1 > dx > 0 for each K independent

of q, m, such that

varlNe ()] _ ) (5.18)

lim sup PORR R

t—o00

Proof. We first make a trivial observation that, if we let

ax = Z Zi K (5.19)
ieke
then
dE[Ni(t
[df()] < ax (5.20)

by Lemma [3.1] The rest of the proof is by induction using the partial order. When

K = {1}¢, we have

dvar[Ni(t)]  dE[Nk(t)] 4 N
dt = a +21§02Z’KC0V[N’C(U’1 qN () ]. (5.21)

Since 1 — gNe(®)—m ig decreasing and concave in Nx(t), by Lemma we know

dvar[Ni ()] _ dE[Nk(1)]

a - dt (5:22)

var[Ni(t)] < E[Ni(t)] < axct (5.23)

by (5.20)), as var[Nx(0)] = E[Ni(0)] = 0. Therefore we can assign dx = ax and ox = 1.

Now suppose the statement is true VK’ D K, K’ # K, we prove it is also true for K.
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First note

cov[Ni(t),1 — gVe®=Ngpuc®)
=cov[N(t) = Nk (t), 1 — gV O=Nyuc ()]

+ cov[Nyjuk(t), 1 — gVe®=Neipue )] (5.24)

The first term on the right-hand side of (5.24)) is non-positive by Lemma By

Cauchy-Schwarz inequality, the second term can be upper bounded as

cov[Neyu(t), 1 — gVe®=Nipue ()]

< Var[N{i}ulC(t)]\/Var[l _ qN}C(t)—N{i}UIC(t)}

< y/var[Ngux ()]

< \/dyuc RO TS (5.25)

SO

dvar[Ni(t)] < dE[Ni(t)] 19 Z zi’c\/mtl—aicﬂ_ (5.26)

dt dt =

By induction, we have

Zi ICA/ d i
var[Ni (t)] < axct + 2 Z 2557{}7; 2=0iyur /2, (5.27)
ieke {ijuK

as var[Ni(0)] = E[Nk(t)] = 0. Therefore we can pick

Z; dl
di = ax +2 Y VAU (5.28)

5o 2= dgiyuc/?
and
0 = min{l, min{dyup/2}}- (5.29)
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The next result is more conveniently discussed in terms of the scaled process defined

as
M(m) AL 1
K (t) = mN,C(mt). (5.30)

The scaled process M ,(Cm) (t) contains essentially the same information as Ny (t) except
its graph is scaled down with a fixed aspect ratio. We list some obvious properties of

MM ().
Proposition 5.5. M,(Cm) (t) has the following properties:
1. E[M,(Cm) (t)] is increasing from 0 to 1 for 1 € K.

2. M{"(t) =1 for 1 € K. For 1 ¢ K, M{"(t) satisfies

(m) m m
dEM ()] _ S skE [1- (MM O=MEL 0| (5.31)
d eke ,
3.
m 1
E[M™ (0] = —E[Nic(mt)] (5.32)

< emin(1,K)t, VYVt € [0,m/emin(1,K)), VK Z 1.
4. {E[M,(Cm) (t)]}m are uniformly Lipschitz continuous.

5. ddx > 0 and 6 > 0 independent of m, such that

(m)
lim sup 7VM[MK ®)]

m—00 m—ox

< dit? ok (5.33)

for fixed t.

Proof. Property is obvious. Property follows from Lernrna Property follows

from Theorem Property |4f) follows from

dE[];;/c(t)] < ZEZK . (5.34)
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and

dE[MI ()] E[Ni(7)]

= 5.35
dt dr et ( )
Property |5)) follows from Lemma
var[M™ (1))
lim sup 7’%
m—00 m~°K
L Nic(mt
— lim sup —— L s (mt)] _ gegon (5.36)
m—o0 m—oK
O

Note that property [3)) of Proposition provides an upper bound on E[M. ,(Cm) ()],

we will show that in fact M ,(Cm) (t) asymptotically concentrates to this upper bound, i.e.,
Theorem 5.6. Given K, M,(Cm)(t) L (1, K)t, Vit € (0,1/emin(1,K)] as m — oo.

Proof. Due to property |4)) of Proposition {E[M ,(Cm) (t)]}m are Lipschitz continuous
hence equicontinuous. They are also uniformly bounded by constant 1. By the Arzela-
Ascoli Theorem, VI C N, a subsequence { E[M, ’(Cme) (t)]}92, converges uniformly to some
continuous function M (t) over [0,1/cmin(1, K)]. In fact, we can pick a single sequence
{E [M,(le)(t)]} that converges uniformly to My(t) for all K because there are only a
finite number of £ C N. So we make this assumption and in what follows we prove
M (t) = emin(1, K) t by contradiction and via induction on the partial order of K.
When K = {1}¢. Suppose at to € (0,1/cmin(1,K)], cmin(1, K)ta — Mx(t2) = h > 0.
Because My (0) = 0, by continuity, 30 < ¢; < t2, such that cmin(1, K)t; — M (t1) = h/2

and

emin(1,KO)E — Mic(t) > h/2, Wt € [t ta)]. (5.37)
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)\f%:mg’dél, then lim

1
=0,.
l—o0 ()\%)2

From property [5) of Proposition we know

lim )\%\/V&I‘[M](Cmd(t)] = 0, uniformly V¢ € [t1,t2].

f—00

U

Because E[M,(Cme)(t)] — Mic(t) on [0,1/cmin(1,K)], L1 such that V£ > L
|BIMI ()] — Mic ()] < h/8, Vit € [t1, 2],
SO
EMI™ ()] < My(t) + h/8, Vt € [t1,ta], 0 > Ly,
and in particular V¢ > L1,

E[M™ (t1)] > cmnin(1,K)t1 — 5h/8,

E[M™ (£2)] < emin(1,K)ts — Th/8.
Let p(y) be the distribution function of M. ,(Cme)(t) and let A be the interval

A2 o 0] + Ny vt 0]
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(5.38)

(5.39)

(5.40)

(5.41)

(5.42)

(5.43)

(5.44)
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then we may calculate

AE[MI (1))

L (5.45)

(myp)
— Zl,]CE[l _ (qmz)MlC {4 (t)fl]
> /A (M1 — (@) )y

> / p(y)z1 (1 — (qmé)E[Mi(cmé)(t)H)\f; Var[M’(CmZ)(t)]_l)d’y
A

> / p(fy)zl IC(l - (qu)M’C(t)""h/S-F)\% var[M}(le)(t)]_l)dfy
A b

=z IC(1 — (qu)MK(t)Jrh/SJr)\% var[Mmef)(t)],l)

P <M,(Cm‘)(t) < E[MI ()] + A var[M,(CW)(t)])

But,

P <M,(Cm‘~’)(t) < BIM{™ (1)] + Mg Var[M,(CW)(t)]>

>1- —1, (L —o00) (5.46)

(M)
by Chebyshev inequality, which is true Vt € [t1, to] uniformly. Using (5.37)),(5.39) and

noticing that ¢t < to < 1/cpin(1, K), we have

lim sup Mic(t) + h/8 4+ \i Var[M,(CW)(t)] -1

£—00

< emin(1,K)t = 3h/8 — 1 < =3h/8, (5.47)
S0,

lim 1 —

e (™) Mrc®+h/$+ var[ MU0 (8] -1 _ 1, (5.48)
— 00

which is also true V¢ € [ty ta] uniformly. Therefore, given

h/4
“ <0’ Cmin (1, K) (t2 — t1)> ’ (5.49)
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dLs > L1 > 0, such that ¥/ > Lo,

dE[M™) (#)

At > (1 — 6)2’17]C = (1 — e)cmm(l,lC), Vit € [tl,tg]. (5.50)

Therefore
E M(mé)
[Mc™ (t2)]
to
>E[MI™ (1)) +/ (1 = €)emin(1,K)d
t1
>Cmin(1, )ty — 5h/8 + (1 — €)emin (1, K) (t2 — t1)
:Cmin(l, ,C)tg — 5h/8 — 6Cmin(1, IC)(tQ — tl)
>Cmin(1,,C)t2 — 7h/8, (551)
which is a contradiction to ((5.43]). This shows Mic(t) = cmin(1,K) t fort € [0,1/cmin(1, K)]
when K = {1}°. Suppose this statement is true VK’ O K, K’ # K. We claim that we
still have My (t) = cmin(1, K)t. Otherwise, suppose at t2 € (0,1/cmin(1, )] we have
h = Cmin(l,lc)tz — M]C(tg) > 0, (5.52)
then similarly, we can find ¢; € (0, t2) such that
Cmin(l, ]C)tl — Mjc(tl) = h/2 (553)
and

emin(1,KO)E — Mic(t) > h/2, Vi € [t ta)]. (5.54)

Reuse the definition of )\f% such that (5.38)) and ([5.39)) still apply. Define )\@}U « in the

similar way with respect to dg;3uc and Mégé),c(t). Because E[M,(Cm")(t)] % Mi(t) and

EIMT0(] % Miyuie(t) on [0,1/emin(1,K)], 3L1 such that Ve > Ly and Vi € [ty, 1),

|EIMI(1)] — Mic(t)] < h/8,
(5.55)

[BIM{ 5 (8)] = Mo ()] < b/S.
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Let p(vxk, vgiyuk) be the joint distribution function of M,(Cm‘)( t) and ME”;G)K( ). Let

A2 0, EIMI™ (1) + Mg Var[M,gm”(t)@

EIM (0] = Mo Var[M{(glé)K(t)],ll. (5.56)

X

Then we may calculate as follows
M (1) =M (8)
B[t — (qm) ™ O M)
> [ Pl o) (1 = (gm0, (557)

But when (v, vgiyuk) € A, we have

e = Yok < E[MI™ ()] + e/ var[MI (1))

— BIM{T (0] + Moy varM{G0()] - (5.58)

Using ((5.54), (5.55)) and the induction assumption ME }é)lc( ) = cmin(1, {i} UK)t, we

have

Y — Yok < Mic(t) + h/8 + X var[ M (¢)]

— Mygurc(t) + h/8 + Ay ey [ var f }G)K(t)]

< Coin(1,K)t — B/2 + /8 + X/ var[ M) (2)]

— cmin(1, {1} UKL+ h/8 + My var M3 (1)
< —h/4+ Mgy var M (0] + My var M (1)

— —h/4, (¢ — oc0), uniformly V¢ € [t1,t2]. (5.59)
By Inclusion-Exclusion Principle, we have for any two events A and B

P(AAB) > P(A) + P(B) — 1. (5.60)
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So

P <M,(Cm‘)(t) < BIM{ ()] + M/ var[M™ ()] A

M{(Zq}lé)/c( ) > E[M!Ez}u)ic( )] - Afi}ulc Var[M{(;%)/c(t)])

> P <M<W>( ) < BIMI™ ()] + Mg Var[M,(CW)(t)O

+P (M{(’;@,C( ) > BIM{5 (5] = Myocy /Var[M{(;}%)K(t)O —1
> (1 - 1) vli-—1 )1
(A%)Q (Agz}UlC)2

—1, (£ — 00), uniformly Vt € [t;,t2], (5.61)

by Chebyshev Inequality and (5.38)).

Consequently,

(my)

Bl - (g OGO

> P (MW)( ) < BMI™ ()] + Ney/var[ME™) (1)) A

M{(;';é)lc(t) > E[Mg}@,c(t)] ~ Moy /var[M{(g‘f},c(m)

—h/4+% \/varM)(Cm[) ]+)\{1}U}C var[M W}lfj’C(t)}

(1= (g™

—1, (£ — 00), wuniformly Vt € [t1,t2].

Therefore, given € as defined in ([5.49)), 3Lo > L1, such that V¢ > Lo,

w => zxE [1 — (qm[)M’(Cmé)() M3 ()

di ieke

> (1—¢) Z Zi K

1€ke

> (1= €)emin(1,K), (5.62)
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u

from which we reach the same contradiction as in (5.51)). This shows that E[M, ,(Cmé) (t)] —
Cmin(1,K0)t over [0,1/cmin(1, K)]. Now we claim that, in fact, E[M™ (£)] = cmin(1, K)t
over [0,1/cmin(1,K)]. For otherwise 3t € [0,1/cmin(1,K)], Je > 0 and F{m,}, which
is a subsequence of m = 1,2,..., such that cpin(1, )t — E[M,(Cme)(t)] > e. Apply the
previous set of induction arguments to {E[M,(CW)(t)]}g, we know that a subsequence
of {E[M](Cmd(t)]}g converges to ¢pmin(1, )t uniformly on [0, 1/c¢min(1,K)], which is a
contradiction.

Because Vt € (0,1/cmin(1, K)], E[M,(Cm) (t)] = cmin(1, K)t and, from Property [5)) of
Proposition V&I‘[M’(Cm) (t)] — 0, the conclusion follows from Chebyshev Inequality.

O]

Since M (t) — cmin(1, K)t, we know that except for the last few packets, the trans-

mission happens at the rate arbitrarily close to cpyin(1, ), i.e., we have

Corollary 5.7. Given a € (0,1), we have

. 2 am
< — | =1. .
W%gl})oP <D(O,a m) < cmin(l,lC)> 1 (5.63)
Proof.
am
ﬁ&Pl%OQW—%Mum>

> 2
"}EHOOP <NIC (Cmm 1 K)) “ m)
1
— Ng > q?
Qn (%AL@)‘Q)
= lim P(M™ [ —F ) > acpin(1,K) - ————— 1 .64
s ( K <cmin(1,/q>—0‘c (1,K) cmin(l,lC)>_> (5.64)

according to Theorem [5.6| with

p=— (5.65)
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However, the last few packets do not really affect the ensemble transmission rate
because we can put a bound on the time it takes to transmit them. This bound is
proportional to the amount of “slow” packets at the end of transmission and can be

made negligible compared to the bulk of the transmission. Specifically, we have

Proposition 5.8. Given q and 1 > o > 0, there exists b; for each node i, such that

lim P(D;(am,m) <b;i(1 —a)m)=1. (5.66)

m—ro0

Proof. First consider the special case when z1; > 0 and we ignore packets received at
i from nodes other than 1. When N;(t) < m, any incoming packet is innovative with

probability of 1 — ¢Vi)=m > 1 — ¢!, So let

3
bj= —— 5.67
z1:(1 = q71) (5.67)
and apply Chebyshev inequality we have
P(D;(am,m) < b;i(1 —a)m) — 1. (5.68)

If there is a path, say (WLOG), 1,2,...,i—1, such that z; ;41 >0 (j =1,2,...,i—1)
(This must be true since we assume G is connected), we focus on the transmission along
this path and ignore other transmissions. We use D}(m1,m2) to denote the time N;(t)

takes to increase from m; to mo, assuming during that time N;_1(t) = m. Let

i—1 3

=S —
S gin(l-gh

(5.69)
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then

P(D;(am,m) < b;i(1 —a)m)

i1
>P ZD;H(am,m) <bi(1—a)m
j=1

3(1—a)m

>P D’ _—
- /\ pralamm) < T )

—1, (5.70)

where the first inequality follows from the fact that for j = 2,3,...,4, N;j_1(t) reaches

m before N;(t) reaches m; and the limit follows from the inclusion-exclusion principle

and (5.68)). O

The following corollary trivially extends the conclusion to an arbitrary set K.

Corollary 5.9. For any nonempty set K C N, Ibc > 0 such that

1i_r>n P(Dx(am,m) < bx(l —a)m) = 1. (5.71)
m—ro0
Proof. Assume node i € K and apply Proposition O

Now we are in a position to finish the achievability proof by combining Corollary

and Corollary

Theorem 5.10. VK C N and V0 < e < 1,

lim P <DK$7m) > ecmin(l,lC)> = 1. (5.72)

m—ro0
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Proof. We note Yo € (0,1),

Lm > ecmm(l,IC)> (5.73)

, m am
< _
/\D(O[ m, m) — Ecmin(]'?,C) Cmin(lalc))

> 2 < _om
>P (D(O,a m) < Cmin(l,lc)>

, 3 m _am B
o (D(a m,m) < €cmin(1, K) Cmiﬂ(l’lc)> )

Pick a € (0,1) such that

1/e—1
1-— 74
«@= 2bICCmin(17]C)7 (5 ! )
then we have
1 1
bie(2 —2
6Cmin(]-ylc) ” Cmin(lalc) + ]C( a)
o
bic(2 — 2
~ Cmin(lalc) * ’C( a)
> (- a?) (5.75)
" Cmin 17K:) * ‘ .
By Corollary we know
lim P ( D(a? <_mo__em )y 5.76
mgnoo < (Oé m, m) - 6Cmin(1,K:) Cmin(l,,C) ( )
By Corollary [5.7]
. 2 am _
Tr}gnooP <D(O,a m) < Cmin(17lc)> =1 (5.77)

Pluging ([5.76]) and (5.77)) back in (5.73)) and taking the limit m — oo, we get (5.72)). O
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Theorem is a little more general than the statements made in [9] and [19] since
it reveals that, not only the rank at a single node, but also the rank at any subset
K C N increases at the rate determined by the min-cut bound c¢pin(1,K). It should
also be pointed out that in the proof to Theorem typical difficulties with cycles
in the network topology do not arise due to the layered structure of the DI’s that has

encoded all topological information.
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Chapter 6

Cross Layer Design with RNC

6.1 Dynamical System View of Random Network Coding

In this chapter we consider the problem of cross layer design with RNC. The wire-
less network is still modeled as a hypergraph [20] G = (N, &) where N is the set of
transceiver nodes and &£ are a collection of hyperarcs in the form of (i, ) pairs where
1€ N and K C M. We assume every node in the network performs RNC on the finite
field GF(q). Whenever a node gets to transmit, it transmits a coded packet that is a
random linear combination of all the packets available to it, including the packets it
originates and the coded packets it has received. Because RNC takes packets as the
atomic object to process, it represents a transport strategy that is decoupled from the
underlying MAC or PHY technologies, whose operations are considered independent
of RNC. Take an arbitrary node i for example, typically the MAC layer of node ¢ de-
termines the transmission (broadcast) rate measured in packets per second. The PHY
layer of node i determines the error probability that a transmitted packet can be cor-
rectly decoded at any receiver node j. In fact, according to [20], the respective effect

of MAC and PHY in a wireless network can be shown through two variables:
e )\;: the transmission rate at node 1;

e P x: the probability that a packet sent from node ¢ can be correctly decoded by
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at least one node in K.

It is possible to summarize the overall effect of MAC and PHY by defining z; x = A\ P k.,
which can be conceived as the capacity of the hyperarc (i, ). Given i € K¢, we further

define the min cut capacity for (i,K) as

min (7, K) 6.1
Crmin (4 KCH%I?QTZ 5T (6.1)

As decodability of RNC entirely depends on the rank, and as there is no explicit
routing, it is important to keep track of the rank at any node. Again, we use V; to
denote the average rank at any node i and Vi the average rank of /C. As we discussed
in Chapter |3 V; and Vi may be modeled as a system of differential equations. When
MAC and PHY are fixed such that z x are known parameters, these equations are

explicitly written down as

Vie= 3 zixc(l = g% 7V0u), VK £0.KCN. (6.2)

1€e
If we stack Vic into a column vector V and stack all z; x in z, we may write (6.2)) in a

more compact form
V =£(V,z) (6.3)

where f is the stacking of the right-hand sides of (6.2]). Note the instantaneous through-
put of set K is given by Vi. Suppose node 1 is the only source node. When m — oo,

we have shown in Chapter [5] that
Vic(t) = ¢min(1,K),  when Vic(t) < m, (6.4)

i.e., the instantaneous throughput is almost a constant if m is sufficiently large. The

fact that when z is fixed and m is large, V is constant can be written in a more compact
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form
JvE(V,z) =0, (for large m) (6.5)

where Jyvf(V,z) is the Jacobian of f(V,z). Another useful observation from (6.2) is

that Vi only linearly depends on z; k- Mathematically, this implies
(J£)(V,2) = (JE)(V). (6.6)

While is precise, (6.5)) is a good approximation with large m. Equations (6.5)) and

constitute the basis for the resource allocation strategy to be discussed.

6.2 Resource Allocation with the Dynamical System Model

Since RNC is decoupled from MAC and PHY layers, it is particularly easy to discuss
resource allocation and its effect on RNC at an abstract level. When there is a single
resource to be allocated to N nodes, the allocation scheme is represented by a N-
dimensional column vector r, whose i-th component represents the allocation to node

i. Consequently, the effect of resource allocation is captured in the mapping
)\i = )\Z(I') and Pi,IC = PZ-,;C(r), (67)

or more concisely, z; x = 2 x(r). In vector form, we may write z = z(r).

An allocation scheme is invariably a deliberate design to achieve a certain objective.
In this article, we assume the objective is a function of throughputs, which can be solved
with the system of differential equations in . Specifically, we assume the objective

to be maximized can be written as T'(V) where T' can be any continuous function in

the first quadrant with partial derivatives defined almost everywhere. As a result, we
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wish to solve

maximize T(V) (6.8)
subject to 'V = f(V,z) (6.9)
z =1z(r) (6.10)

Equation takes a distinct form from previous resource allocation problems for
RNC. Rather than treating RNC as a static transport strategy, looks at it from
the dynamical system point of view, which means the allocation may also be dynamic

and changes over time. Moreover, it can take the form of state feedback
r=g(V) (6.11)

where g is some function of V. The second distinction is that is the first for-
mulation that takes full multicast advantage of a wireless network, while previous for-
mulations inevitably break down the wireless transmission into independent links to
approximately convert the wireless network to a wired network. Doing so, they lose a

portion of the multicast advantage.

6.3 Gradient Based Resource Allocation

While a problem of the form of falls in the traditional category of optimal con-
trol and is usually solved using calculus of variations, there are a few reasons that this
approach may not be appropriate. First, calculus of variations is as computationally
intensive as expensive, which can be practically prohibitive in wireless networks. Sec-
ond, the wireless communication environment can be dynamic (e.g., due to fading or

mobility), and may require certain adaptivity in the devices. Fortunately, when we
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restrict our objective T' to be a function of throughputs, the special problem structure
of RNC can be utilized to derive a simple gradient based control which is adaptive.
Consider the objective function 7'(V) which can be any function that has a gradient
almost anywhere in the first quadrant. Our choice of feedback (see (6.11))) is g =
VrT(V). Note without , it is not clear how to compute VrT(V) because V is
apparently affected by a number of factors including topology, transmission rates and
the coding operation. By applying , the effect of the resource vector r is abstracted
in , the topology information encoded in the partially ordered index K C A and

the dynamism represented as the differential operator. The system of equations in ((6.2)

thus allow us to find an expression for the feedback ad]]

t =alJ zJ, fVyT (6.12)

where Vy, T is the gradient of T'(V), J,f the Jacobian of f(V,z) with respect to z,
Jr(z) the Jacobian of z(r). Note we have introduced a > 0 as a feedback gain parame-
ter. Combining and (6.12]) we have a closed-loop system that describes the rank

evolution with a dynamic resource allocation strategy

V =£(V,z),
(6.13)
t=al zJ, fVT.
Strictly speaking, the feedback in (6.12]) is not a gradient of the objective function 7.

It is nevertheless capable of continuously computing the instantaneous resource vector

r in the direction that 1" improves.

'The superscript T stands for matrix transpose. Detailed discussion of the chosen feedback is
presented in Section
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6.4 Analysis of Resource Allocation

In this section we will show that choosing the particular feedback in the form of (6.12)
most effectively improves the objective function T. As we will see, the system of
differential equations in (6.2)) not only facilitates design, but also analysis. The main

theorem is the following

Theorem 6.1. By introducing the feedback (6.12)) in (6.13), T > 0. Among all possible

feedback © = g such that ||g|| = |laJ] 2] £V T|, T is mazimized by (6.12).
Proof. T > 0 can be seen from the following computation
T=(VyT)'V = (VyT) £(V;2)
= (VyT)T (Jva + szz)

= (VyT)" JfJezi (due to (6.5))

(6.14)
= (VyT) " al,f)pz]) 2], £V T
= a(VyT) " Jf 1z 2], £V T
= al|(Vy 1) Jof Jpz| > 0.
Given any g such that ||g|| = ||aJ, zJ, fVyT||, repeating the computation as shown
in , we get
T = a(VyT) " Tt zg, (6.15)
S0
7] < a(VyT) " ot Szl gl
_ T 2
=al[(VyT) JfJpz|”. (6.16)

Note (6.16)) achieves equality when the feedback is chosen as shown in (6.12]). O



59

Note Theorem[6.1]is true regardless whether 7' is concave or whether 7' is monotonic.
It is also true regardless whether z = z(r) is concave or monotonic. Therefore it can
be applied to a wide range of problems. Theorem [6.1] is also true when 7' is non-

differentiable on a null set since what really matters is [ Tdt. As a result, when we

have multiple interested destinations di,ds,... € D, an objective of the form
T(V) =minV, 6.17
(V) = min Vg (6.17)

can still be maximized with the chosen feedback. With Theorem [6.1 we immediately

have

Corollary 6.2. Ifr is contained in a bounded set (i.e., finite resource allocation), z(r)

is continuous and T is continuous, with the feedback in (6.12), T' converges.

Proof. We have

Ve = Z (1 — qV}C—VlCu{i}) < Z 2Zi K- (6.18)
ieke (IS

Because r is bounded, it is contained in a compact set. Therefore z is contained in a
compact set and from (6.18) V is contained in a compact set. Since T is continuous on
this compact set, T is also bounded. This implies that, if 7" is monotonically increasing,

it must converge. O

From we see that 7" (the rate of convergence) can be calculated if an expression
is known for Jy(z). In the absence of the exact knowledge of Jy(z), we also see the
feedback gain a can be used to speed up convergence. However, the tradeoff is, with a
too large we are at the risk of changing z too fast thus invalidating . It remains
to be answered how different the solution and optimality will be if we vary a without

invalidating (6.5). The next theorem shows that the solutions for V and r are basically
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the same except for a proper scaling and the optimality is insensitive for a range of a.
This is generally not true when dealing with other dynamical systems where different
feedback gains lead to very different trajectories. Before we proceed to the theorem,
it would be convenient to define f* to be the same as f, except that the field size ¢ is

replaced by ¢®.

Theorem 6.3. Let V?, r®, z% satisfy (6.13) with an arbitrary a > 0. Let V(t) =

aVe(t/a), r(t) =r%(t/a) and z(t) = z%(t/a). Then V, r and z satisfy

V(t) =f£/*(V,r),
(6.19)
i(t) = J. zJ, f°VT(V).

Proof. For rank evolution, we have

V(1) = aVe(t/a) Ja = E(V(t/a), 2°(t/a))
_f <iV(t), z(t)> — Y9V (1), 2(1)). (6.20)

The last step follows from the fact

| iV tVeuw =1 — (ql/a) VeVt (6.21)

To verify the feedback equation in (6.19)), we assume z, r, V' are an arbitrary component
of z, r, V, respectively. Likewise, assume z%, r®, V* are an arbitrary component of z%,

r?, V¢, respectively. Then we have

0z Z
%= 2= /o) = 2 170, (6.22)
v .2 = Waveitja) = eja), oy @) (6.23)
o) (V“(t/a—i—At/a))— T(V(t/a)
OV At=0  Va(t/a+ At/a) — Vo(t/a)

_ aaga <Z> , (6.24)




61

From (§6.22)) — (6.24) and
() = aJpuz"J,uf V. T(VY), (6.25)

we know

P(t) = 21'-“ <2> = Jpuz" (Z) Jguf (Z) Vi T(VY) (Z)

= J. z(t)J, £(t)Vy T (V)(1). (6.26)
O

In [20], a concentration result has been obtained regardless of ¢ as long as ¢ is
sufficiently large. In practice, the effect of finite ¢ on the concentration speed is minimal

if ¢ > 2, because in this case ¢~*

— 0 quickly as £ > 0 increases. Rank evolution
is therefore insensitive to a wide range of g, with which it concentrates to the same

solution. As a result, as long as ¢* > 1 and ¢'/® > 1, different a’s in (6.13)) yield the

same system trajectory given by

V= f(V> I‘),
(6.27)
t = J. zJ, tV,T(V),

after proper scaling as described in Theorem Hence we have

Corollary 6.4. If a is chosen such that f ~ £* ~ fY/¢ T converges to the same value.

Proof. This is true because after scaling V, z, r satisfy (6.27). But V(t) = V%(t/a), so
. * a _ . * a _ . 3

Jim T(V(1)) = lim T(V*(t/a)) = lim T(V(1)). (6.28)

O]

When choosing a, we want it to be large for fast convergence, but not so large that

¢"/® ~ 1 1in (6.20). On the other hand, we want to avoid making a so small that ¢® ~ 1
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in . Both extremes would undermine the concentration assumption. In general,
concentration is essential for RNC to achieve the throughput, and it is also the key
assumption for what we have discussed so far to remain valid. To do this, given the
real field size g used, we may set a threshold ¢'" < ¢ below which the concern for

concentration will arise. Then pick a such that
¢, q"" > ¢, (6.29)

i.e., from the interval [log ¢'"/log q,log ¢/ log ¢*].
If we wish to know how badly the algorithm would perform with a so large that (6.5))

becomes invalid (but the concentration assumption still holds), Theorem indicates

that (6.13]) may still work.

Theorem 6.5. Assume a is so large that (6.5) is not valid. If T is continuously
differentiable in the first quadrant and v is constrained in a bounded set, T > 0 until

HJ;erszaV\-,T(V)H < c/a for some constant c independent of a.

Proof. Since we do not have any more, we must write
T = (VyT)V
= (V)T (JVfV n szz) (6.30)
— (VyT) WEV +al|(VyT) T f Tz
From we already know V is contained in a compact set. Vy T is thus bounded

as T is continuously differentiable. Moreover, we can bound ||Jy f||. To see this, note

for arbitrary row KC of Jyf, all entries are zero except for column K and column KU {i}
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(i € K¢), whose entries are

Y
G = —loga Y zixd® TR0 > —logg Yz (6.31)
K ieke ieKe
oV
Sl S log qziy;CqV’C_V’CU{i} <logqzix. (6.32)
IViutiy

Therefore, Jyf is also bounded. Hence there exists a constant ¢ independent of a, such

that
(V)T IvEV]| < e. (6.33)
It is clear that, as long as aH(VVT)TJZerzH2 >, T >0. O

Note when 7' < 0, it must be true that al|(Vy 1) JfJpz||> < ¢, which can be
regarded as the first order stopping criteria. Although Theorem makes the choice of
a even more liberal, it is nevertheless advisable to choose a reasonably small, otherwise
additional nonlinearities may start to enter the picture. This is especially true when we
move from the continuous system to a discretized system that adjusts resource

allocation only at time instants it is triggered.
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Chapter 7

Numerical Results of the DE Framework

In this section we present extensive numerical examples of the DE framework for RNC.
We would use ¢ = 2 for all the RNC examples to show that, even for the small field
size, the DE framework provides desirable accuracy. We give the simulation results
based on different network topologies, shown as dots and arrows (cf. Chapter and
Fig.[3.1)). We remind the readers that the dots represent the nodes whose transmissions
are according to independent Poisson processes; the arrows represent the reachability.
The intensity is set uniformly to A; = 1 packet/second for the Poisson transmission
process at every node ¢. If multiple arrows emanate from the same node, it means
when this node transmits, all the nodes on the other end of the arrows have a chance
to receive this packet. In our simulation, unless specifically indicated, the receptions
are independent. Their independent reception probabilities are shown as the numbers
attached to the arrows. We will demonstrate the ability of the DE framework to handle
multiple sessions, complex network topology and correlated receptions by comparing
the rank processes at different nodes obtained from simulation with the DE solution.
We assume all transmissions begin from ¢ = 0.

Because the convergence of the fluid approximation to E[Ni(t)] is extremely fast,
we choose to show sample paths rather than the ensemble average to demonstrate the

accuracy and versatility of the DE framework.
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7.1 Two Multicast Sessions

Consider a three node wireless network shown in Fig. Assume the information flow
is comprised of two multicast sessions originating from node 1 and node 3, respectively.
Node 1 has 200 packets to deliver to node 2 and 3, while node 3 has 300 packets to
deliver to node 1 and 2. We may write out the DI’s that describe this scenario:

Vi = 2918gn "t (Vj1ay — V1),

Vy = 2128gn™ (Vjray — Vo) + 23,2580 " (Viazy — Va),

Vs = z038gn "t (Viagy — V3),

(7.1)
Viiay = 2238en™ (Vinasy — Vinay),
Viagy = 21,29g0™ (Viia3y — Vo).
Vitas =0,
with the B.C.
300, 1€K,3¢K,
200, 3¢k, 1¢K,
Vic(0) = (7.2)
500, {1,3} C K,
0, 0.W..

Fig. shows the analytical solution to as well as the simulation results.
The analysis matches the simulations closely. Clearly the rank increase at node 1
should be subject to its min cut bound cpin(3,1) = 0.5 sec! and node 3 subject
to cmin(1,3) = 0.7 sec™!. Consequently, Ti°%! = 300/0.5 = 600 (sec) and Ti%! =
200/.7 = 285.7 (sec). For node 2, the flow from node 1 cannot exceed cmin(1,2); the

flow from node 3 cannot exceed ¢pmin(3,2); and the flow from the ensemble of node 1, 3
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cannot exceed ¢min({1, 3},2). Therefore,
T3° = max{m /cumin(1, 2), M2/ cmin(3,2), (M1 +ma)/cmin({1,3},2)} = 500 (sec).

These calculations are readily verified in Fig.

0.8 0.7
0.5 0.6
Figure 7.1: A three node wireless network.
600 T T T T J
; (2857, 500)
EO0 b fo B -
AD0LE " ................ .............. 4
iy : : :
%300 ............... .......... et ___'ll'/i _ simulation o
. . —-—-=-¥5 — simulation
OO0 b ....... ___-{‘;3 — almulation | A
Vi — analysis
qk | —— Vo — analysis ]
—V; — analysie
0 100 20 300 400 500 B0
Second

Figure 7.2: Two multicast sessions with two sources using RNC.

7.2 A Complex Topology

This example is intended to illustrate that the DE framework is capable of handling

complex networks. The wireless network in Fig. has 10 nodes and a fairly intricate
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connectivity. While the unidirectional arrows have the same meaning as in an arrow-
dot representation of the hypergraph, the bidirectional arrows simply represent two
unidirectional arrows whose reception probabilities are equal and as labeled. In this
example we again assume independent reception at each node and the transmission rate
Xi =1sec™,i=1,2,...,10. Node 1 is the only source node that has 100 packets to
deliver. Fig. [7.4] shows the rank evolution at node 2,4,7 and 10. For node 7, the min
cut is shown to be 0.1 4+ 0.1 = 0.2 (sec™!). For node 10, it is shown to be 0.2 + 0.3 =
0.5 (sec™!). For the other nodes, the min cut is 1 — (1 —0.9) x (1 —0.8) = 0.98 (sec™!).
These facts are reflected as the slope of the rank evolution curves on Fig. [7.4 where the

simulated curves well match the analytical solutions.

Coin (l 7) C t(l, 10)

min

Figure 7.3: A 10-node wireless network with node 1 being the unique source.

7.3 Correlated Reception

The DE framework allows the analysis of rank evolution when receptions are not in-

dependent. The lack of independence could be due to correlated channels or joint
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Figure 7.4: Rank evolution for the network shown in Fig. [7.3

reception by design and they are not uncommon in wireless communications. Being ca-
pable of modeling correlated reception is an advantage of the DE framework. Consider
the four-node network shown in Fig. where as usual the point-to-point reception
probabilities are shown as labeled. Node 1 is the only source node that has 400 packets
to deliver. However, assume node 2 and node 3 are in cooperation or the channels from

node 1 are highly correlated such that the receptions are not independent:
Pio=049, Pi13=049, P23 =0.5, (7.3)

the rank evolution can still be accurately predicted by the DE framework as shown in
Fig. In this case, Vo and V3 increase at the same rate of cpin(1,2) = cmin(1,3) =

0.49 (sec™!) while V; increases at
cmin(1,4) = 211231 = M Py {23y = 0.5 (sec™ ).

As a contrast, the results for independent receptions are shown in Fig. where V5 and

V3 increase at the same rate of cuyin(1,2) = cmin(1,3) = 0.49 (sec™!) while V} increases
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at

Cmin(1’4) = Zl,{2,3} = )\1P17{273} = Al(l — (1 — Pl’g)(l - P1,3)) =0.74 (SeC_l).

G4

Figure 7.5: Modeling correlated reception with DE in a four node wireless network.
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Figure 7.6: Rank evolution if node 2 and 3 have correlated reception.

7.4 Power Control with RNC

In this section, we use the network coding aware power control as an example to demon-
strate the performance of the gradient based algorithm as shown in . Consider
the 6-node network shown in Fig. where nodes perform RNC on GF(2). Node
1 attempts to multicast to nodes in D = {2,3,4,5,6} and we wish to maximize the
worst-case throughput in the network, i.e., maximize the minimum throughput given
in (6.17). We assume the MAC has been fixed so that node i (i = 1,...,6) transmits
at A\; = 1 packet per millisecond. However, the transmit power of each node can be
flexibly adjusted from 0 to 15dBm. The initial transmit powers are set uniformly to
13dBm. Let PZ-TX denote the transmit powers at node ¢, h;; denote the link gains from
node i to node j, 0 = —101dBm denote the thermal noise power at every receiver. We
also associate with each node ¢ a processing gain g; = 8. Consequently, we can model

the signal-to-interference-noise ratio (SINR) at node j when j attempts to decode the
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Figure 7.7: Rank evolution if node 2 and 3 have independent reception.

transmission from 7 as

SINR,; =

P hy;

Drpiy P P/ g5+ 0%

1200
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(7.4)

For the link gains, we use the ITU indoor attenuation model |21] based on distance.

The path loss PL over distance d is given by

PL = 20log f. 4+ 10nlogd + Pf(n) — 28

(7.5)

where f, is the center frequency, n the path loss exponent and Pr(n) the floor pene-

tration factor. Consequently the link gain is given by h = 10P%/10, In the simulation,

we choose f. = 2.4GHz, n = 3, P¢(n) = 11. We use uncoded BPSK modulation with

a codeword/packet length of L = 160 bits. Assuming a Gaussian distribution for the

interference, the bit error rate for j decoding i is given by

Pt = Q (/SN

(7.6)



The packet error rate is given by
Py=1-(01- Pi?'it)L-

Assuming independent reception, we thus have

Px=1-]]P; and zx=X\Pix.

jex
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Clearly in this example the resource to be allocated is the transmit power, i.e.,

r = |: PlTX P2Tx P?:FX PEX P5TX P(;FX

The objective T is given by

T = min{Vg, “/37 V47 "/:57 ‘/6}

Using the model specified by (7.4) — (7.8), we can execute (6.13) to demonstrate our

power control algorithm. However, in practice, we probably never truly evaluate (6.12)

in the matrix form because J, f is often sparseﬂ In what follows, we break down the

computations of the feedback for the readers. In general, it is an iterative application

of the chain rule. First, we identify the label of the node receiving the minimum

throughput
d* = argminde{2,3,4,5,6}vd’
then
T = V.

We compute VT componentwise. Using chain rule,

or  OVg 3 OV 0zj 4
6PiTX - 8PiTX - ok

Wi, K, T,0Vi [0z =0ifi € Kor T #K.

8Zj,d* 6PiTX '

(7.10)

(7.11)



Using the DE framework

Vo = 3z (L= g~ Voa),
jAd*

we have

=1 — g¥or iy,

For 0z q+/ 8PZ~TX, we apply the chain rule

0zjar _ \ OPjg- _ | OP;a OPG
aPiTX Y 8PiTX - ]8P]]‘?ilt* aPiTx'

From ([7.7)) we get
OPja- L-1
’i = L(l - Pj7d*) :
oP

For 8P]b(ijt* JOPI* we apply the chain rule

0PN OPPL OSINR.
OPT — OSINR; 4 OP'*

From ([7.6)) we get

oPPy. 1

OSINRj 4 2./mSINR; 4

For OSINR; 4+ /0P we have

.
hj ax
D kot d* PRy g [gqr 4027

OSINR; 4-

= hi ax /gax
T —SINR,; 4+ =
oF; S S s ar PO av [9ax+02”

0,

\

At this point, we have all the formulas necessary to compute the feedback.

—SINR; 4+ /2

i =7
i 7 gy d"
1 =d".
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(7.12)

(7.13)

(7.14)

(7.15)

(7.16)

(7.17)

(7.18)

Fig. [7.9]- show the throughputs as functions of time with a = 10, and a = 0.1,

respectively, in addition to throughputs achieved without power control. With a = 10,
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Figure 7.8: A 6-node wireless network.

the minimum throughput 7' (the lower envelop of all the curves) increases quickly. But
as z changes too fast, becomes invalid and leads to oscillation of the trajectory
of T'. Lowering a results in a smoother trajectory with slower convergence. However,
in both settings, T eventually achieves the the same value of 1 packet per millisecond.
Considering the transmit rate of node 1 (the source) is also 1 packet per millisecond,
the gradient based resource allocation has achieved the maximum possible objective
without giving up any multicast advantage and also showed significant improvement

over no power control.
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Figure 7.9: Throughput evolution with power control, a = 10.
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Figure 7.10: Throughput evolution with power control, a = 0.1.
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Chapter 8

Concluding Remarks

We presented a new framework, based on differential equations, for analyzing the rank
dynamics of RNC in a wireless network. We showed that by adopting the fluid ap-
proximation, we can derive a system of deterministic DEs, the solution of which shows
that the average throughput is given by the min-cut bound. We next showed that
the min-cut bound can be asymptotically achieved, by analyzing the exact system of
DEs that characterizes the mean and the variance of the rank evolution process. We
demonstrated the versatility of the DE framework by presenting a systematic approach
to the cross layer design problems that involve RNC. We numerically evaluated dif-
ferent RNC use scenarios including multiple multicast sessions, complex topology and
correlated reception to show the versatility of our framework. We also discussed a cross

layer design example on power control in an interference limited wireless network with

RNC.
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