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Abstract—Cooperative relaying combined with selection ex-
ploits spatial diversity to significantly improve the performance of
interference-constrained secondary users in an underlay cognitive
radio (CR) network. However, unlike conventional relaying, the
state of the links between the relay and the primary receiver
affects the choice of the relay. Further, while the optimal amplify-
and-forward (AF) relay selection rule for underlay CR is well
understood for the peak interference-constraint, this is not so
for the less conservative average interference constraint. For the
latter, we present three novel AF relay selection (RS) rules, namely,
symbol error probability (SEP)-optimal, inverse-of-affine (I0A),
and linear rules. We analyze the SEPs of the IOA and linear
rules and also develop a novel, accurate approximation technique
for analyzing the performance of AF relays. Extensive numeri-
cal results show that all the three rules outperform several RS
rules proposed in the literature and generalize the conventional
AF RS rule.

Index Terms—Underlay cognitive radio, interference
constraint, cooperative communications, relays, amplify-and-
forward, selection, symbol error probability.

I. INTRODUCTION

OGNITIVE RADIO (CR) promises to significantly im-

prove the utilization of scarce wireless spectrum, and has
attracted significant interest in academia and industry [1]. In
the underlay mode of CR, which is the focus of our paper,
a secondary user (SU) can simultaneously transmit on the
same band as a higher priority primary user (PU) so long as
the interference it causes to the primary receiver is tightly
constrained [1]. This interference constraint limits the SU’s data
rate and reliability.

Cooperative relaying, which is being standardized in next
generation wireless local area networks and cellular systems
[2], is a promising technique that enhances the performance
of the SUs by exploiting spatial diversity. When multiple
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relays are available, one of them is selected to forward a
message from a secondary source S to a destination D based
on the instantaneous channel conditions. Relay selection (RS)
is practically appealing because it avoids the need for tight
synchronization between simultaneously transmitting relays or
the spectrally inefficient use of bandwidth when all the relays
transmit on orthogonal resources [3]. Even though the relays
have only local channel knowledge, RS can be implemented
using distributed selection algorithms [4], and achieves full
diversity order in conventional relay networks [5]. RS for both
amplify-and-forward (AF) and decode-and-forward (DF) relays
has been studied in the literature [6]—[10].

Conventionally, the best relay is the one that maximizes
the end-to-end signal-to-noise-ratio (SNR) at D. However, in
underlay CR, it may not be preferable to select a relay with
the largest SNR, if it causes excessive interference to a primary
receiver X . Therefore, the RS rule is now also a function of
the links between the relays and X . Further, it also depends on
the interference constraint, which sets underlay CR apart from
conventional wireless communications. In the peak interference
constraint, the instantaneous interference from the source to X
and from the selected relay to X must not exceed a threshold
[11]-[14]. Instead, in the average interference constraint, the
fading-averaged interference caused to X must not exceed a
threshold [8], [15].!

A. Literature on AF RS in Underlay CR

In [11], among the fixed-gain relays that satisfy the peak
interference constraint, the relay that maximizes the SNR of
the relay (R)-to-D (RD) link is selected. In [12], the relay
with the maximum end-to-end SNR at D is selected. Further, in
[12], the relay transmit power is inversely proportional to the
R-to-X (RX) channel power gain to satisfy the peak inter-
ference constraint. Selection with fixed-power relays that are
subject to a peak interference constraint has also been studied
in [13], [14]. In [13], the max-min rule is proposed, in which
the relays that satisfy the peak interference constraint are short-
listed. Among these relays, the one that maximizes the mini-
mum of the S-to-R (SR) and RD link SNRs is selected. Instead,

! Another possible constraint limits how often the signal-to-interference-plus-
noise-ratio (SINR) of the signal transmitted by the primary transmitter (7°) at
X drops below a threshold [9]. However, it requires channel state information
of T-to- X link at S and the relays, which can be impractical. We, therefore, do
not study this constraint.
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in [14], the relays that do not satisfy the peak interference con-
straint or for whom the minimum of the SR and RD link SNRs
is below a threshold are first excluded. Among the remaining
relays, the one that maximizes the ratio of the minimum of the
SR and RD link SNRs and the instantaneous interference power
caused by it to X is selected. We shall refer to this rule as the
quotient rule.

B. Contributions

We study relay selection for an underlay CR network that
uses fixed-power AF relays subject to an average interference
constraint. We focus on the classical AF relaying protocol
[7] because it has attracted considerable interest both in the
conventional cooperative networks [6], [16] and in underlay CR
[12]-[14]. We note that other cooperative protocols exist such
as non-orthogonal relaying [17] and incremental relaying [18],
which achieve higher spectral efficiencies at the expense of a
more involved receiver. However, they are beyond the scope of
this paper.

We study the average interference constraint because it is less
restrictive than the conservative peak interference constraint,
and, thus, enables the secondary system to perform better by
changing both the choice of the relay and its transmit power de-
pending on the channel fades. It is well motivated when T, /T},
is of the order of 1 or less, where T, denotes the coherence time
of the RX link and T}, denotes the packet transmission duration.
When T, /T, exceeds 1, its practicality depends on the quality-
of-service requirements of the primary traffic between 7" and X,
which anyways needs to be resilient to a prolonged deep fade
in the primary link. Given its appeal, it has been studied for
non-cooperative CR [15] and DF relay-based CR [8]. However,
to the best of our knowledge, the combination of AF RS and
the average interference constraint has not been fully addressed
in the literature.” RS with the peak interference constraint is
technically simpler because the transmit power of the relay is
simply proportional to the reciprocal of the RX channel power
gain [12].

We make the following contributions in this paper:

* We systematically develop a novel, optimal RS rule that
minimizes the symbol error probability (SEP) of a sec-
ondary system that is subject to an average interference
constraint. We note that alternate problem formulations
that optimize other performance measures such as ca-
pacity [8], [12], outage probability [9], and diversity-
multiplexing tradeoff [20] are possible. We focus on the
SEP because it is a widely studied classical measure of
reliability of communications [13], [14], [21], [22]. Fur-
ther, it leads to a theoretically rich and insightful problem.

* While the optimal rule’s characterization is general and
serves as a fundamental benchmark, it is in the form of a
single integral involving the end-to-end SINR at D, which
makes it difficult to implement. We, therefore, present two

2While [19] also studies AF relaying and the average interference constraint,
the RS rule selects the relay with the highest end-to-end SINR at D. It focuses
on optimizing the transmit powers of the source and relays.
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novel, integral-free RS rules, namely, the inverse-of-affine
(IOA) and linear rules, that are derived from the optimal
rule and have lower implementation complexity. All the
three rules reduce to the optimal RS rule for interference-
unconstrained conventional cooperative systems, and are,
thus, generalizations of this rule.

* We derive asymptotically tight upper and lower bounds
for the SEPs of the IOA and linear rules. We find that
the IOA rule, despite its simpler closed-form, performs as
well as the optimal rule for all the parameters of interest.
The linear rule incurs a performance loss compared to
the optimal rule. To gain more insights, we analyze the
asymptotic SEP of these two rules. We also develop a
novel, asymptotically tight, and closed-form SEP approx-
imations for these two rules, which our numerical results
show are accurate to within 0.6 dB even at low SINRs.
In general, such an analysis is challenging due to the
functional form of the SINR obtained from using an AF
relay [7], [16]. The additional dependence of the RS rules
on the RX links further complicates our analysis.

* We present extensive numerical results to study the effect
of parameters such as the number of relays, constel-
lation size, and channel statistics on the SEP. All the
three proposed rules outperform the rules proposed in the
literature.

We note that while the optimal antenna selection (AS) rule of
[15] and our RS rule appear to have functionally similar forms,
there are significant differences between the two. In [15], a non-
cooperative CR network is considered, in which S selects one
among multiple antennas to transmit its data to D. However,
we consider a cooperative CR network that uses AF relays, in
which one among multiple relays is selected to forward S’s data
to D in addition to the direct transmission between S and D.
The different ad hoc rules considered for AS [23] and RS [13],
[14] reconfirm that these two models have been treated as being
different in the literature. The SEP analysis in our paper is more
involved than that in [15]. This is because the SINR at D in [15]
is directly proportional to the channel power gain of the link
between the selected antenna and D, while, in our problem, the
SINR at D is more involved and so is its probability density
function (PDF), which drives the SEP analysis. The proposed
IOA and linear RS rules are novel and do not follow from [15].
Further, our novel SEP approximation method, which simplifies
the SEP analysis, is not proposed in [15].

Outline: Section II develops the system model and the
problem statement. The optimal RS rule and its two variants
are given in Section IIl. The SEP of the IOA and linear rules
is analyzed in Section IV. Numerical results are presented in
Section V. Our conclusions follow in Section VI.

Notation: The absolute value of a complex number y is
denoted by |y|. The probability of an event A and the con-
ditional probability of A given B are denoted by Pr(A4) and
Pr(A|B), respectively. For a random variable (RV) Y, fy (y)
denotes its PDF, Fy (y) denotes its cumulative distribution
function (CDF), and Ey [.] denotes expectation with respect to
Y. Scalar and vector variables are written in normal and bold
fonts, respectively. Y ~ C'N(0, %) implies that Y is a circular
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symmetric zero-mean complex Gaussian RV with variance o2,

and 1{a} denotes the indicator function; it is 1 if a is true and

is 0 otherwise. E;(y) £ [ e ¥!/t* dt denotes the exponential
1

integral function [24, (5.1.4)] and 2F}(a,b;c; z) denotes the
Gauss hypergeometric function [24, (15.1)].

II. SYSTEM MODEL AND PROBLEM STATEMENT

Our system comprises of a primary network, in which a
primary transmitter 7" sends data to a primary receiver X, and
an underlay secondary network, in which S transmits data
to D using L relays 1,2,..., L. Each node is equipped with
a single antenna. The complex baseband channel gain from
Sto X is hgx, from S to D is hgp, from S to relay i is
hg;, from relay ¢ to D is h;p, and from relay i to X is h;x.
Let hg = [hsq, hso, ..., hSL]y hp = [h1D, hop, ..., hLD],
hx £ [hlx, hox,..., th], and h £ [hs, hp, hp] Further,
the complex baseband channel gain from 7 to relay ¢ is hp;
and from T to D is hrp. All channels are frequency-flat,
block fading channels that remain constant over the duration
of at least two transmissions. The direct S-to-D (SD) link is
independent of all other links.

A. Data Transmissions

The transmission occurs over two slots. In the first time
slot, S transmits a data symbol z that is drawn with equal
probability from MPSK constellation of size M. Let x,, denote
the symbol transmitted by 7' drawn from MPSK or MQAM
constellation. After accounting for the interferences caused by
the transmissions by 7" at the relay and destination, the received
signals yg; at relay ¢ and ysp at D are given by

ySi = \/Eshs,ixs —|— n; + A/ EphT@'l‘p, 1 S Z S L7 (1)
ysp = \/ Eshspxs +np + /Ephrp,. 2)

Here, E; and E, are the transmit powers of S and T', respec-
tively, E [|z,|?] = E [|z,|?] = 1. The noises at relay i and D
are n; ~ CN(0,03) and np ~ CN(0,03), respectively.

In the second time slot, the selected relay (€
{1,...,L} amplifies the signal ysz by a factor ag=

E, . .
\/Es\hsm2+ag+Ep\hm\2 [25] to ensure that its transmission
power is fixed at F,., and forwards it to D. The source does not
transmit in the second time slot. The received signal ygp at D

in the second time slot is given by

Ysp = yspashsp + n'p + \/Ephrpa,, (3)

where n/, ~ CN(0,03) is the noise at D, z, is the transmitted
symbol by T in the second time slot, and E [|2},|?] = 1. We
use the fixed-power relaying model, in which the relay transmit
power does not depend on the instantaneous channel gains
of any of the links. This enables the use of energy-efficient
power-amplifiers, which facilitates the design of cheap, low
complexity relays. To make the problem analytically tractable,
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we make the following two assumptions and explain their
specific roles.

Al. Conditioned on hr;, the interference from T to relay 1,
thixp, is approximated to be Gaussian; and conditioned
on hrp, the interference from T to D, \/E>phTDa?p, is ap-
proximated to be Gaussian. Without this, even maximal ratio
combining (MRC) at D need no longer be maximum-likelihood
(ML)-optimal. Even the utility of SINR diminishes since the
classical SEP expression for MPSK [22, (8.23)] is no longer
applicable [21, Chapter 6.1.1].3 The output yygrc at D after
MRC is given by

YMRC = W1YsD + W2YsD, 4

VEshS

————-SD _ and
03+EP|ILTD\2

where the weights can be shown to be w; =

\/Es\hsg\zf;gEiEp\hTﬁ\z hgﬁth
Erlhgp|?(o2+Eplhrgl?) |
Es\’bsﬁ\2+og+Ep\hT3|2

A2. The selected relay [ is assumed to know the channel
power gains |hgg|® and |hrg|? to compute its gain ag. In
practice, the relay can estimate these using a training protocol
[29]. The destination is assumed to know the baseband channel
gains hsp, hsg, and hgp, and the channel power gains |hrp|?
and |hrp|? to compute the weights wy and ws for coherent
demodulation. Note that the selected relay /5 does not need to
know the channel power gains from S and 7" to any of the other
relays. Further, the relays are assumed to know E [|hT D |2} , but
they need not know the instantaneous value |7 p|?. This can be
communicated to them by the destination over a much longer
time scale [9]. Phases of the baseband channel gains are not
required at the relays.

Therefore, from Al, A2, and (4), the instantaneous SINR at
D after MRC is given by

Wo =

02 +Ep|lhrp?+

YMRC = VSD + V8, (5)
where ygp = -2 s the SINR of the SD link and
YSBYBD oL

is the end-to-end SINR of the selected relay

Elhsg|?
o5 +Ep|hTsl?

8= vspF+vsp+1
link at the destination, with ygg =

% being the SINRs of the first and second hops,
9 P

respectively, for 8 € {1,...,L}.

To evaluate the impact of these assumptions, Fig. 1 plots
the SEPs from Monte Carlo simulations as a function of the
average SINR of an interference-unconstrained cooperative
system consisting of a source .5, a fixed-power AF relay 3, and
a destination D. The relay 5 and D are affected by the inter-
ference from 7', which transmits symbols drawn from 8PSK
or 64QAM constellations. S transmits symbols drawn from
8PSK constellation. All channels, including the interference

and VYBD =

3We note that the Gaussian interference approximation has been widely made
in the analysis of SEP, capacity, or outage probability. For example, the SEP
analysis in [25, (6)] is valid only with this approximation. In [9, (9)], [26, (1)]
the interference power from the primary transmitter to relay ¢ is added to the
noise power in the expression for the instantaneous mutual information. This
holds only for Gaussian interference. In [27], [28], the approximation is used
because it provides a worst case, but tractable, model for the interference.



DAS et al.: RELAY SELECTION RULES FOR INTERFERENCE-CONSTRAINED COGNITIVE AF RELAY NETWORKS

100

A
N

Without A1 and A3: 8PSK
10734 o Using A1 and A3: 8PSK .
— — — Without A1 and A3: 64QAM |:

* Using A1 and A3: 64QAM

Symbol error probability
3
nN

—
<
£

5 10 15 20 25 30
Average SINR, Eu/(cg+02) (dB)

o

Fig. 1. SEP as a function of average SINR when the primary interference is
approximated as Gaussian and 7" transmits 8PSK and 64QAM symbols (Es =
E,.=E=10dB,0? = 03 = 02 = 1.98dB, 02 = 2 dB, and mean channel
power gains of SD, SR, RD, and RX links are p).

channels, undergo Rayleigh fading. These simulations do not
make the Gaussian interference approximation. Also plotted
is the SEP based on the above assumptions and the following
assumption A3. In the above expressions for the instantaneous
SINRs of the first hop, second hop, and the SD link, the
terms Ep|hrs|? and E,|hrp|* are replaced with their average
values o? and o3, respectively, to simplify the optimization

2

and analysis. Therefore, g = %,’YBD = %, and
2 . .

Ysp = E;Lh% We see that the SEP curves, with and without

the assumptions Al and A3, are close to each other over a wide
range of SINRs when 7' transmits 8PSK or 64QAM symbols.
Thus, the above assumptions are justified for our problem even
with one primary transmitter. With a large number of primary
transmitters, the central limit theorem justifies the Gaussian
interference approximation [30].

B. Relay Selection

The RS rule selects one among the L available relays.
Further, no relay may be selected to avoid interference with
X, which is denoted by a virtual relay 0, with hgg = hop =
hox £ 0. Therefore, a RS rule ¢ is a mapping

¢: (RNHE x (RN x RTE = {0,1,...,L}, (6)

that selects one out of the L + 1 relays for every realization of
{|hs¢\2}f:1 , {|hiD\2}iL:1, and {|hix|2}f:1. Since the relays
do not know the channel power gain of the SD link, the RS rule
does not take |hsp|? into account.

C. Optimal RS Rule Problem Statement

Using Al, the instantaneous SEP for MPSK when relay 5 is
selected is given by [22, (8.23)]

mT

9 9 9 1 7’1(75[)‘#"/5)
SEP (|hspl|* |hssl*, [hspl?) = — e e dd, ()
0
where ¢ = sin?(7/M),m = (M —1)/M, and using A3,
2 . 2
tsp = SASEE and s = S290ER, with s = SAEEE

4307

E.|hsp|?
and ygp = ;gfﬁgg

independent of 3, we get the following expression for the SD
link-averaged SEP, which is denoted by SEP(|hss|?, |hgpl?):

. Averaging over the RV ~gp, which is

1 mT q B q’YB
SEP (|hssl, lhgp|?) = p / Mysp, (m) e =20 db.

0
®)

Here, M, (.) denotes the moment generating function (MGF)
of ysp. For example, for Rayleigh fading, M., (z) = (1 +
aysp)~", where Y5p = Elysp].

We define a feasible RS rule ¢ to be a rule whose average
interference to X 1is less than or equal to a threshold I.g.
Our goal is to find an optimal RS rule ¢* that minimizes the
SEP of the secondary system while ensuring that the average
interference caused to X is below a threshold Ian,g.4 Therefore,
our problem can be mathematically stated as the following
mixed-integer, stochastic, constrained optimization problem:

min  Ep [SEP (Jhss|*, [hspl*)]

st. En [Eslhsx[?] < Laves ©)
B = ¢(h).

We note that the above problem formulation can be easily
generalized to other constellations such as MPAM, MQAM,
MDPSK, and MFSK, whose SEP upper bound is an exponen-
tially decaying function of the SINR [21, (6.1)], [22, (8.1)].

III. OPTIMAL RS RULE AND SIMPLER VARIANTS

Let us first consider the conventional RS rule that minimizes
the SEP at D when the average interference constraint in (9) is
not active. From the expression for the instantaneous SD link-
averaged SEP in (8), the optimal rule selects the relay with the
highest end-to-end SINR [7]. Thus,

B = argmax{vy;}. (10)

i€{1,...,L}

‘We shall refer to this as the unconstrained rule. In this case, the
average interference I, caused to X is I, = E,E [|hgx|?].
However, when Iy, > Iy, the unconstrained rule is not feasi-
ble, and, thus, cannot be optimal.

“The interference caused to X due to transmissions by S can also be
accounted for in our model as follows. In the per slot constraint [8], the
average interference in slot 1 due to transmissions by S and that in slot 2
due to transmissions by the selected relay [ are considered separately.
Here, EsEp  [|hsx]|?] < Iavg and I]Eh[Eﬂ\hﬂxm < I.vg. The above

avg
Engy [lhsxI?]
straint, the average interference resulting from both slots is constrained,
ie. (EsEngy [|hsx|?] + En[Eslhgx|?])/2 < I),,. This is equivalent to
En[Eslhsx|?] < Tavg, where Tavg = 21}, — EsEng  [lhsx|?].

formulation then requires E; <

. In the slot-averaged con-
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The optimal RS rule for our model is as follows.
Result 1: The selected relay 5* = ¢*(h), where ¢* is an
optimal rule, is given as follows:

argmaxie{lw’L}{’yi}, Iun S Iavga

1" G\ oo
= { My, (Grg) € n?o do

+/\Ez|h1X 2}7 Iun > Iavg7

g = J argminicqo, .,

(1)

where F; =0, for 1 =0, and F; = E,., for 1 < i < L. Here,
A = 0 when Iy, < Iy, and is a strictly positive constant when
Iyn > Iae. It is chosen such that the average interference
constraint is satisfied with equality, and such a choice exists.
Proof: The proof is relegated to Appendix A. ]
The constant A is computed numerically, as is typical in
several constrained optimization problems in wireless commu-
nications [21]. It is a function of the mean channel power gains
and the RS rule, and it needs to be computed only once. In
general, the smaller the value of I, the larger the value of \.
We, therefore, treat A as a system parameter henceforth.

A. Two Simpler Insightful Variants

While the above RS rule is optimal, its single integral form
can be difficult to implement as it entails numerical integration.
We now derive two simpler and insightful variants, called the
I0A and linear rules, by simplifying (11). As we shall see in
Section V, the performance of the IOA rule closely matches
that of the optimal rule and is better than the linear rule. Both
outperform several existing RS rules.

1) IOA Rule: Applying the Chernoff upper bound to
SEP (|hss|?, |hsp|?) in (8) and then upper bounding further
using the inequality e* < 1/(1 + z), for z > 0, we get

mM’YSD ( ) )

SEP (|hgs|?, |hap|?) < mM.
(Ihssl®s [hspl?) 1+ qvs

YSD ( )equf —=

12)

Using this bound in (11), we get the equivalent rule

_ argmaxie{l,...,L}{Aﬁ} Iin < Iavg;
arg min;e(o,.... 1} 1+q“/ + AE;|hix|? } v Lun > Taye.
13)

We call it the OA rule because its first term 1/(1 4 ¢7;) is
the inverse of an affine function of ~;.

2) Linear Rule: Another variant of the optimal RS rule can
be obtained from (12) by using the approximation e™ 97 ~ 1 —
q7i, which is accurate for small values of ¢v;. We get

5 _ argmaxie{l,...7L}{’yi}a Iun < Ia,vga
argmax;efo,...,L} {’71 - )\El‘th|2} ; I > Iavg~
(14

In both these rules, the constant A, as before, is strictly
positive when I, > Iy, and is chosen such that the average
interference constraint is satisfied with equality. When I, <
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Loy, A = 0. Therefore, all the three rules reduce to the conven-
tional interference-unconstrained RS rule.’

B. Optimal RS Rule for Fixed-Gain AF Relaying

While we focus on fixed-power relaying in this paper, we
note that our approach can be extended to fixed-gain AF
relaying as well. For it, using assumptions Al and A3, the
SINR at D when the relay j is selected can be shown to be

Es\hsg\2 Es\hﬁD\2

_ Bshsp? | cGtel  ogtes
Vsp + g, Where Ysp = =555, 98 = Fn, o0t P
ogtos | 92(og+07)

and g is the constant relay gain. When the interference
constraint is inactive, the average interference power at
X due to the selected relay’s transmission is I, = E,g>
E(|hssl?hpx |*] + Epg®E [|hrs|?|hpx || +9203E [|hpx |*].
The optimal selected fixed-gain relay 5* can be shown to be

arg maxie{l L}{’%} Iun < Iavgv

rs f M'YSD (5111 9)6 gln’\;g do

APlhix P (Bulhsil? + 02 + By lhzaf?) } ,

arg mine(o,...,}

I un > I avg-
(15)
We do not delve into this further due to space constraints.

IV. SEP ANALYSIS OF IOA AND LINEAR RULES

We now analyze the performance of the IOA and linear
rules. When A = 0, the problem reduces to the SEP analysis
of the conventional unconstrained RS rule, which has been
extensively studied in the literature, e.g., [7], [16]. We, there-
fore, focus on A > 0 henceforth. In the analysis that follows,
we assume that the various links are mutually independent
and undergo Rayleigh fading. Thus hg; ~ CN (0, usr), hip ~
C’N(O,uRD), and hiX ~ CN(O,[LR)(), for i = 1, 2, ey L.
Similarly, hsp ~ CN (0, usp) and hgx ~ CN(0, usx).

A. IOA Rule

From (8), the fading-averaged SEP is given by
R -0 =~ _ B ;
< bf T En {e smze} df, where ~gp = UgTig is

the mean of ygp. After considerable simplification and using
the approximation vz ~ 2122 the SEP can be reduced to
. ., J88+78D . .
a three integral form with an involved integrand that contains
modified Bessel functions. To gain insights, we derive simpler
SEP bounds using the following inequalities [6]:

1 . .

5 min {vsi;vip} < vi < min{vsi,vip}- (16)
Let 7,, = min{ys;,vip} and 7, = % mln {vsi,vip}- It can
be shown that {v,, }% | are 11 d. exponentlal RVs with mean

YsiViD Esusr gnd= Yip = ErBRD gre the

Tu = 52525, where ¥g; = g s

5We note that the linear rule bears a similarity in form to the ad hoc difference
antenna selection (DAS) rule, which was proposed in [31]. However, the system
models and analyses are different.
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means of s; and ; p, respectively. Similarly, {v;, }2_, arei.i.d.
exponential RVs with mean 7, =7, /2.

Result 2: Given )\, the SEP of the IOA rule, SEPIOA, is lower
and upper bounded by

zLem <1 1 h
SEP'O% > SEP,J (7, — ()

2
X [Z ai(QWSD)bifl,k(zaﬁu)

i=1
N
Jrz1{M>2}ai(Q’YSD)bz‘,k(2,’Yu)] YD
i=3
Le™ &1 1\
207, kzzoﬁ AE: finx
& 1
i(@Ysp)bik | 5,7
X L—Z1a (¢7sD)bik (2 W’z)

N
1
+Z Linr>2yi(@Vsp)bi-1,k (Q,Vzﬂ ,
=3
(18)

SEPOA < SEP,J (7,) +

where N =3 for M =4, N =4 for M >4, and 6y =0,
91271'/4 92:77/2,93:37r/4,94:m7r,SEP0:

1
201,01 —1 1—q =\ —
<1+ Q'YSD> |:2 + Trtan ( q+,\/§é):| 7‘](7) -
L1 k L
ed7 AEripx 1 1 1 0i 91 1
P kz::o E (AErqu) Ex (qv)} ai(z) = +

1./ T [cot 1 ( HTxtangi) — cot™! ( HTxtanﬁi,l)},

1 v 2
_ . - 4vcsc? 0; 297., x
and bi}k(v,’y) = ka 1Ek (M) e’ i T E i Rx X

1 L-1
L (L 4 eav W k—1 1
176 IZ’Y( )+ P ; k'(AEr#RX)kEk (W):| dl’
Proof: The proof is relegated to Appendix B. |

The first terms SEPyJ (7,,) in (17) and SEP,J (%) in (18) are
due to the contributions from the direct SD link, and the second
terms in (17) and (18) are due to the contributions from the L
relay links. In (17) and (18), the series in k can be truncated up
to K + 1 terms, where K depends on 1/(AE,urx) = v. We
have found that K =5forv <1, K = [v+ 5] for1 <v <5,
and K = |v + 10|, for v > 5, suffice for the SEP up to 1074,
where || is the floor function.

The SEP bounds are in the form of a single integral because
of b; 1.(v,7). Using Gauss-Legendre quadrature [24], it can be
evaluated accurately as a sum of a few terms as follows:

+wvesc? ; 2
20—l —
bi (v, ) Nf g wlzlk 1Ek (QV el ¢ NErpRX

Z

2 !
.

_1(a_ ea7 AEreRrx

x[l—e tﬁ(zl 1)—‘,—7

k—1

L—-1
S b ()
K OErprx ) * \ gya ’
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where z; = (1 + x;)/2, and x; and w; are W Gauss-Legendre
abscissas and weights, respectively. We have found that W = 6
terms are sufficient for the parameters of interest to accurately
compute the bounds over four orders of magnitude of the SEP.
As we shall see in Section V, the bounds are asymptotically
tight for large SINRs. However, they are relatively loose at low
SINRs. We, therefore, also develop an SEP approximation that
is considerably more accurate and is also asymptotically exact.

1) SEP Approximation: This approximation is based on the
observation that both the upper and lower bounds of ~; in (16)
are exponential RVs. This motivates us to approximate ~y; as an
exponential RV ~, whose mean 7' = E[v}] is equal to E[y;] ~

E [ﬁ} Using the PDF of "’S”‘D , which is given in [6],

it can be shown that

VSi7ViD Q\f 71 o’
E = F (3,3, == —
vsi + YiD 15 2°2 4/p
o’ 71 o’

F — = — 20
+ — 10 2471 ( ) 27 2 4\/5) ) ( )

A EsEusrprD 1A Espsr E, Erprp

where p = (02 toh) (o +02) and o o3 to? + e

Using this approximation, we show in Appendix C that
Lew i 1 1\
@ =g B\ AErprx

2
» [z w5 )ba(l, )
=1

SEP!©A ~ SEP,J (7) +

N

+> 1{M>2}ai(Q’YSD)bi17k(1»7l)‘| , 2D
=3

where N, 6,01, 05,03,04,SEPq, J(7), and a;(¢7gp) are de-
fined in Result 2, and b; 1 (1,7%') is given by (19).

2) Computing A: Using the exponential approximation of -,
the average interference /' caused to X due to transmissions
by the selected relay can be shown to be

1
Lead

00 1 1 k+1 W

20q7

1 1
E —E —_—
. [ g (W'%) . (W'hﬂ

I
1 (1_ eay’ AErerx
X[l—e tﬁ’(ﬂ 1)+4

JI0A

4

ay

= 1 1 g 1\
k-1
> E .
* 2 g (AETMRX> K ’“(qyzlﬂ

(22)

We have found that W = 5 terms are sufficient for the param-
eters of interest to accurately compute I'0%. Since \ is the
solution of the equation I I0A — 1 avg. it can be easily computed,
e.g., using fsolve in Matlab.
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B. Linear Rule

The SEP bounds for the linear rule are as follows..
Result 3: Given ), the SEP of the linear rule, SEP™, is lower
and upper bounded by

2L
Vu + 2AErprx

AE, ipx )L

SEP!™ > SEP
- 0 ( + AE puRrx

[Za )b 1 (1,7,)

N

+3  Lrsyai(LF)(L7T,) |, (23)
1=3
. \E, L L
SEP" < SEP, ( HRX ) _
Y+ AErprx 27, + AErpirx

[Z a; 4,%,)
+ Z 1{M>2}a;(477l)b;1(4a'71)] , (249

where N, 0,01, ...,04,a;(x), and SEPy are defined in Result

2g\Eyp 5
ai( q 7#Rx"f)

Pl =\ ai(9¥sp) I\ V3 +27Erppx
2, aj(v,7) = 1 ®\Brupxy 75D ("W H2 Bripx) and
Ysp(WY+2XErppx) T 2XErpgpxa
L1 _ l
Loy =) — - ol v
bi(v,7) = > ( 1 ) (W-F)\EMLRX) ., o
=0 2ot
Proof: The proof is relegated to Appendix D. |

Notice that the above expressions are in closed-form, unlike
those for the IOA rule. As in the IOA rule, the first term of
the SEP bound for the linear rule is the contribution from the
direct SD link and the second term is the contribution from the
relay links. As before, we present an SEP approximation that is
accurate, yet simpler in form.

1) SEP Approximation: For a given value of A, the SEP of
the linear rule is approximately given by

AE,uRrx

L
_— LSEP,
¥ 4+ AE pirx ) - 0

SEP!" ~ SEP, (

L—-1 _ 1
-1 5 141
zzo( ! )(7+’\’3r“1?x) (q—i— = )
X —— — . (25
¥ + AE pirx + qQAErpirx Y

The derivation is similar to Appendix C, and is skipped.
2) Computing \: The average interference '™ caused to X
due to the selected relay’s transmission can be shown to be

]lin _ L Lz:_l (L - 1) ( _7 )l
Erprxy =\ 1 7 4+ AE.purx

< ET,UIRXW, > [7/ B >\Er,UJRX7/
¥ —INE irx I+1 7 4+ AE,purx

5y —I\E,
¥ + AE pirx

(26)
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Therefore, A can be computed numerically as the solution of
the equation 1'% = T,

C. Asymptotic SEP Analysis and Insights

To gain further insights, we consider the regime in which
1sSp = [lSR = URrD = prx = f and p — oo, with Eg, E,.,
and A (> 0) being fixed. The SEP of the IOA rule in this regime
simplifies to

[1— 37 + 5. sin (37)] (08 + 03)
2qEsp

L 1
x (1 B AET/) o (/ﬂ) - @D

The term o(1/43) is due to the contributions from the relay
links. The dominant first term is due to the contribution from
the SD link. Since the SEP in this regime falls as 1/u, the
diversity order is unity. The expression also brings out how the
SEP decreases as A decreases or L increases or M decreases.

Similarly, in the above regime, the SEP of the linear rule

P lin _ [1- 37+ 355 sin(3F)] (05 +03)
simplifies to SEP™" = r +
2qu”(H2A[Es<ag+a;im(ag+o§>1)
o(1/13). The above insights apply here as well.

It can be shown that in an alternate scaling regime, in which
WUSD =HSR = URD = [ — 00, irx = 1/ — 0, E,, E,, and
A (> 0) are fixed, a full diversity order of L + 1 is achieved
by the linear rule and, thus, the optimal rule.

SEPIOA _

V. NUMERICAL RESULTS AND BENCHMARKING

We now present simulation results to verify our analysis and
gain quantitative insights. For the sake of illustration, we use
E;=FE,=F=10dB,03 = 2dB,0? = 03 = 02 = 1.98dB.
Therefore, 03 + 02 = 5 dB. Unless mentioned otherwise, we
assume [sp = SR = URD = MRX = M, and vary p from
—5 to 25 dB. Thus, the average SINR of the various links,
Ep/(02 + 0?), varies from 0 to 30 dB.

A. Comparison and Benchmarking of Proposed Rules

Fig. 2 compares the SEPs of the optimal, IOA, and linear
rules as a function of the average SINR Epu/(02 + 02). These
are computed from Monte Carlo simulations, with and without
the use of the assumptions A1 and A3. The primary transmitter
transmits 8PSK symbols. As in Fig. 1, we see that the SEP
curves, with and without these assumptions, are close to each
other, though the linear rule is more sensitive than the optimal
and IOA rules to these assumptions.

As a reference, the SEPs of the conventional non-cognitive
relay network (i.e., Ioyg = 00) and a non-cooperative network
that uses only the direct SD link (i.e., Iye = 0) are shown.
When Epu/(0¢ + 0%) < 10 dB, the network is not interference-
constrained. Hence, the SEPs of all the three rules are the
same as that of the unconstrained rule. When Ep/ (03 + 02) >
10 dB, the network is interference-constrained and the perfor-
mances of the three rules differ. The optimal rule has the lowest
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—4— Quotient rule [14]
—=&— Max-min rule [13]
----- Linear rule (using A1, A3)
0 x  Linear rule (without A1, A3)
10 S — — — I0A rule (using A1, A3)
- iniconly +  I0A rule (without A1, A3)
% 10-1 Optimal rule (using A1, A3)
% o Optimal rule (without A1, A3)
s
§ 10*2 P
5 W L xRS
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€ 1078 8%
>
2] No interference
%< constraint
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Average SINR, Ep/(c5+57) (dB)

Fig. 2. Comparison of the SEPs of the optimal, IOA, linear, quotient, and max-
min rules (QPSK, L = 4, and Iavg = 15 dB).

SEP. The SEP of the IOA rule is very close to the optimal rule,
while that of the linear rule is marginally worse. Notice that
the SEPs of all the three rules increase when Ey /(o3 + o2) in-
creases from 14 dB to 19 dB. This is because the relay transmit
power is fixed. Thus, when a relay transmits, its interference
to X increases as u increases. Consequently, the interference
constraint forces all the relays to be shut down more often. As a
result, the communication occurs more often through the direct
SD link only, which increases the SEP compared to the situation
when a relay is selected to aid the direct transmission. This also
explains why at high SINRs (> 24 dB), the SEPs of all the three
rules approach that using the direct SD link only. The significant
reduction in the SEP compared to the direct link at low-to-mid
SINRs shows the advantage of using relays in CR. In general,
the larger the ratio ,q /Iun, the more the reduction.

The figure also plots the SEPs of the aforementioned max-
min rule [13] and quotient rule [14], which have been adapted
to our model with the interference threshold set as I,,s. To
ensure a fair comparison, the SNR threshold used in [14] is
determined numerically to minimize the SEP. We see that all
the three proposed rules outperform the two benchmark rules
for the entire range of average SINRs.

B. Performance Analysis of Proposed Rules

Henceforth, we will focus on the interference-constrained
regime and show results using Al and A3.

1) I0OA rule: Fig. 3 plots the SEP from simulations, its
bounds in (17) and (18), and its approximation in (21) as a func-
tion of A. When A = 0, the system is interference-unconstrained
and the SEP is the lowest. As )\ increases, the SEP increases due
to a tighter interference constraint, which forces all the relays to
be shut down more often and communication occurs only over
the SD link for the most of the part. Notice that the SEP bounds
are relatively loose at lower values of A but become tighter as A
increases. The SEP approximation is tight for all A. Further, as
L increases, the SEP decreases, which is intuitive.

Fig. 4 plots the SEP from simulations, its upper and lower
bounds, and its approximation as a function of the average
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SD link only
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10-6 L | . !
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A

Fig. 3. Effect of A on SEP of the IOA rule: SEP as a function of A for two
different values of L (QPSK and average SINR of 15 dB).
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Symbol error probability
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10-5 . . T
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Average SINR, Ew/(c5+0°) (dB)

Fig. 4. IOA rule: SEP as a function of average SINR for different num-
ber of relays (QPSK, Iavg = 15 dB, usp = prx = p, psr = 0.75u, and
HRD = 1.25p).

SINR for different values of L. As L increases, the SEP
decreases. While the SEP bounds are relatively loose at lower
SINRs, they are asymptotically tight. Further, the SEP approx-
imation is within 0.6 dB of the SEP from simulations even at
lower SINRs, and is asymptotically exact. As Eu/(c? + o0?)
increases, the SEP initially decreases but then it eventually
increases. We refer the reader to the explanation of Fig. 2 for
a detailed explanation of this.

We now study the case when the relay transmit power is
also optimized. To ensure a meaningful comparison, the relay
transmit power FE,. is not allowed to exceed a maximum value
E7#x Fig. 5 plots the SEP of the IOA rule from simulations
as a function of E"®* for two values of I,y and u = 10 dB.
Results when E, is always equal to E"®* and when it is opti-
mized are shown. Consider, for example, Iy, = 10 dB. When
EP®* < Inwe/p (=0 dB), the interference constraint is not
active and the SEP monotonically decreases as E;** increases.
When 0dB < E™#* < 4dB, A is positive but small. As a result,
the SEP decreases as E'** increases. The optimal relay power
is B for B < 4 dB. When E;"®* > 4 dB, the optimal
relay power is 4 dB, and this yields a flat SEP curve. Instead, if
the relay power is always set to E7"%%, then as E;"®* increases,
the relay interference to X increases. Consequently, the SEP
increases and approaches that of using the non-cooperative
network due to the same reason as in Fig. 2. The trends are
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Fig. 5. IOA rule: SEP as a function of maximum relay power and Iayg, with
and without optimizing E, (QPSK, Es = 10dB, L = 4, and ;. = 10 dB).
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Fig. 6. Linear rule: SEP as a function of average SINR for different constel-
lation sizes (L = 4, Iayvg = 15dB,and Es = E, = E = 10 dB).

similar for I,,; = 20 dB except that the SEP is lower and the
interference constraint is active when E*#* > 10 dB. Note that
the term fixed-power relaying is still appropriate because the
relay transmits with the same fixed power for different channel
realizations of the SR, RD, and RX links.

2) Linear Rule: Fig. 6 plots the SEP of the linear rule
from simulations, its bounds in (23) and (24), and the SEP
approximation in (25) as a function of the average SINR for two
different constellation sizes M. As expected, the SEP increases
as M increases. Notice that the SEP approximation is within
0.5 dB of the SEP from simulations even at low SINRs, where
the bounds are loose. At high SINRs, the bounds and the
approximation are all tight. The other trends are similar to the
IOA rule, and are not repeated here.

VI. CONCLUSION

We proposed three novel RS rules for an average
interference-constrained CR network that uses practically ap-
pealing fixed-power AF relays. We first derived the SEP-
optimal RS rule, which turned out to be non-linear in form,
and was different from the RS rules available in the literature.
The IOA and linear rules were simpler, low implementation
complexity variants of the optimal rule. The performance of the
IOA rule was very close to that of the optimal rule, while the
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more tractable linear rule had a marginally worse performance.
We saw that relay selection was beneficial for underlay CR
for low-to-mid SINR values. An interesting avenue for future
work is to develop corresponding optimal RS rules for other
cooperative relaying protocols.

APPENDIX
A. Proof of Result 1

When I, < I,ve: The unconstrained rule in (10) is feasible.
Since it yields the lowest SEP, it is also the optimal rule.

When I, > I.e: The set of all feasible selection rules, Z,
is a non-empty set because a selection rule in which no relay
transmits causes zero relay interference to X and is feasible.
Let ¢ € Z be a feasible rule. For a constant A > 0, define an
auxiliary function Ly () associated with ¢ as

Ly(N\) 2 Eq [SEP (|hss|?, |hsp|?) + AEglhax|*] . (28)

Note that L, () is a function of ¢ and A. Further, define a
new rule ¢* in terms of the relay 8* it selects as follows:

B* = argmin {SEP (|hs;|?, [hip|*) + AEi|hix[*}, (29)
1€{0,...,L}

where )\ is chosen such that Ey, [Eg« |hg x |?] = Luyg.® Thus, ¢*
is a feasible rule.

We now prove that ¢* is the derived optimal RS rule. From
(29), it follows that Ly« (A) < Lg(\). Therefore,

En [SEP (|hsp-|?, [hg-p|?)]

< En[SEP (s 2 [h5[)] +A (Bn [Bslhsx 2] L)
(30

Since ¢ is a feasible rule, Ey [Eg|hgx|?] < Layg. Thus,

En, [SEP (|hsp-

% |hg-pl*)] < En [SEP (lhss [, [hspl?)] -
3D

Hence, ¢* yields the lowest average SEP among all feasible
rules. It is, therefore, optimal.

B. Proof of Result 2

First, we derive the SEP lower bound. The SEP, Pr(Err]|
hsp,h), conditioned on hgp, h can be written as

1:)1‘(EI‘I‘|}LSD7 h) = Pr(b’ = O,EI‘I“}LSD7 h)
L
+Y Pr(8=1i,Erlhsp,h). (32)
i=1
Averaging over hgp, h and using the chain rule, we get

SEP = EhSD,h [PI‘(EI‘I‘|hSD, h)} =T+ LTQ, (33)

Such a unique choice of A exists can be proved using the intermediate
value theorem by observing that 0 < Iyg < Iun, and proving that the average
interference is a continuous and monotonically decreasing function of A > 0.
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where T1 :EhSD7h[Pr(/BZO‘hSD7 h) PI‘(EI‘I‘lﬁ = O7 hSD7 h)]
and T2 = ]EhSD,h[Pr(ﬁ = 1|hSD,h) Pr(Err|ﬁ = 1, hSD,h)].
The factor L arises because the L relays are statistically
identical.

1) Evaluating T1: As Pr(8 = 0lhsp, h) is function of h
only, and Pr(Err|3 = 0, h) is a function of hsp only, we get

mT
aYsD

1 _
Ty = Pr(5 = OEs, |- [ ¢ 5% ap| =Pr(s -

0

0)SEP,,.

(34)

-1
) df, and is given in closed-

m
_ 1 a
Here, SEPy = 1 | (1+ Es5
form in the result statement.

Lety; £ 1/(1+¢v;) and g; = E,|hix|*,1 <i < L. Then,
{g;}L_, are i.i.d. exponential RVs with mean E,urx, and
{y:}L_ | are also i.i.d. RVs. Therefore, from (13), we get

Pr(f=0)=
= [Pr(y1 + g1 > 1)]"

Pr(yi+Ag1>1,y2+ Ag2>1, ...,y +Agr> 1),

(35)

Let 1y, 21/1+ qVu;),1 <i< L. Then {y,}L, are
iid. RVs, whose PDF can be shown to be f, (y)=
(ﬁly e qvu( b ,0 <y < 1. Since y;;, < y;, (35) implies that

Pr(8 = 0) > [Pr(y;, + Ag1 > 1)]L. Substituting the PDFs of

g1 and y;, , integrating over g1, and using ¢t = 1/y,,, we get

L

L ___1
edvu AEriRx

00
1 ot
_ e Ererxt  ava dt
a7V
1

Expanding e ETRRT as Z &
k=

(36)

k. interchanging the

;)
AE,prxt

order of integration and summatlon using the dominated con-
vergence theorem (DCT) [32], and substituting (36) into (34)
yields the first term of the SEP lower bound in (17).

2) Evaluating Ts: Since Pr(8 = 1|hsp,h) is only a func-
tion of h, we get
1 i q(vsp+71)
T, = EhSDyh PI’(ﬂ = ].‘h)* / e ss;xg’e : df 37
™

0
A A
Let y = [y17y27 v 7yL] and g= [917927 s agL]' InterChang_

ing the order of the finite integral and expectation, averaging
over hgp, and from the law of total expectation, we get

1 29
m‘n'IEyl’g1 [6 (Ul 1) csc Pr(ﬂ = 1|y17gl>:|
g w(1+55)

Now, the conditional probability that Relay 1 is selected is

Ty = do. (38)

Pr(8 = 1ly1,91) = Pr(1 > y1 + Ag1, 92 + Ag2 > y1 + Ag,
cyL AL >y + Agi|y, g1),

= [1_Fy2+)\g2 (yl + )‘gl)]L71 1{y1+>\g1 <1}
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Lety,, = 1/(1+qv,), 1 <i < L. Clearly, y,, > v;. Since
the CDF is a monotonically non-decreasing function, we get

L1
Pr(8=1[y1,91)> [1 Fyl2+)\92 (yulJF/\gl)] 1{yu1+>\g1<1}~
(

39)
Substituting the PDFs of g» and y;,, and simplifying further,

1 Yuq +Ag1
edVu AEriRX

Vo (Yur + Agy)

1
E — ). 40

From (16), it can be shown that y,,, = 2y, /(y1, + 1). Sub-
stituting (40) into (39) and simplifying further, we get the
following lower bound from (38):

1—(yuq +2g1)

Fy12+)\92 (yul + )\91) = e Dulyu;p+ror) _

ZOC: l yul + /\91
21 \ A, i

mm 1 co
7, > 2eQ’Yu //
TAE-URX @Y, )

—(2t-1) (CSC2 ‘9"'%) dt dx df

= Ceae?
(AENARX csc 0)

1
X e Prirxte

(41)

-1
edTu

@V =0 E!(AE-prx)*

where k(x)= 1—e 7 (3

1R, ( B

,1)+

). As before, expanding ¢ FriExT in “n

Cl)
k
as Z o (W) , interchanging the order of summation

and 1ntegral over t using DCT, integrating over ¢, and, finally,
interchanging the order of summation and finite integrals over
x and 6, we get

T 27 N1 k1 lE 2 csc? 9+
>
2= nqv, Z k! (/\E MRX) // g
00
$k715($)L716_(m_2 csc2 0
X _ da d. (42)
1+ 555

The double integral above can be lower bounded by par-
titioning the region of integration over € into sub-intervals

[90,01],...,[63,04], where 90 = 0,91 = Tl'/4 92 = 7T/2 93 =
37 /4, and 04 = mum. In each sub- interval [0:-1,0;], we replace
2csc? 0+
0 in the term e2°¢°9F, % in (42) by 6;_; for

1 <4 <2, and by 6; for 3 <1 < 4, to get a lower bound, and

finally integrate (1 + ZZ—%DQ over 6. This yields the second

term of the SEP lower bound in (17).
The derivation of the SEP upper bound is similar except that

7, is replaced by 7, =7,,/2.

C. Derivation of SEP Approximation for IOA Rule

Lety, = 1/(1+¢y),1 <i < L. Clearly, {y.}L, are i.i.d.
RVs. Their PDF can be shown to be f,/(y) =e @’ redt ’1)/
(@7y?), for0 <y < L.
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The SEP of the IOA rule is then approximately equal to

SEP'°A ~ T} + LT, (43)
where Ty = SEPy[Pr(y, + Agy > 1)]~ and T, =
mm —(&—1)csc? 6
% f 1+<1175D Eyl17gl [e 1 Pr(ﬂ = 1|y/1791) dg.
0 sinZ 0

1) Evaluating Tl o Substituting the PDFs of g; and ¥ in the
expression for T3, integrating over gy, and using t = 1/,

0 L

_ 1 1 __t
AEruRpX /e*Erﬂth & dt

1

Ty = SEPy | —e# (44)

As before, expanding ¢ FTERT in (44) and interchanging the

order of integration and summation yields the first term in (21).

2) Evaluating T»: As in Appendix B, Pr(8 = 1|y}, q1) =
L-1 o

(1= Fyag. (Wi +291)] Lysagi<1)- Substituting

the PDFs of g, and y), and simplifying further, we get

1— (v, +2g1) 1 Witran)
= T W e el APrimrx
F, y5h+Ag2 (vh + Ag1) € 7 (W Frg1)

0 k

1 (viti 1 ituti is i
1;:0 i ( X éﬂmx) E; ((ﬁ, W /\gl))' SuEstltutlng this into
Pr(8 = 1|y}, g1) and simplifying further, T5 is given by

1
N Y O RC Cp pu——r)
T2:7r/\E ~! Fsp © T
TMqury 0 01 1+ 511129
1t —t(csc? o+ -1,
« o5t e (SPOE) qrarde,  (45)
S (1) b vorryey 1
where ((z)=1—e a7 /4= Z KB, pirx)*

X .Tk 1Ek (
the order of summation and integral over ¢, integrating over ¢,
and simplifying further yields

) Expanding eAEr“Rxf in (45), 1nterchang1ng

L k+1
- e 1 1 csc
Ty = —— R
T g Zk' (AEMRX) //
k-1 1, (spt—csc?0)
x C(if) 1 j— qWSD“Rx dudo. 46)

sin2 6

As in Appendix B, we integrate 6 over sub-intervals
[00,01],...,[03,04], after replacing 6 by 6; for 1 < i < 2, and

; : 2 cse? 0+ \ .
by 0;_1 for 3 <i <4, in the term = 'E; <zrm> in
(46). This yields the second term in (21).

D. Proof of Result 3

We first derive the lower bound of the SEP. As before, the
SEP is equal to 77 + LT3, where T] = SEPy Pr(5 = 0) and
Ty=1 f Ep e %7 Pr(5 = 1h)

Q’YSD
sm2 6
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1) Evaluating T}: From the linear rule in (14), we get

=SEP, [Pr(vy1—Ag1 <0)]* > SEP [Pr(yu, — Agr < 0)]*

Substituting the PDFs of +,,, and g; in the above inequality,
we get the first term of the SEP lower bound in (23).
2) Evaluating T}: Using the law of total expectation,

mm

1 1 avy
— —_ _— 7siu =
T2 B ™ 0/ 1+ 9Vsp E'Ylagl |:€ 20 Pr(ﬂ llf}/lagl):| do.

(47)

sm

Now,

Pr(f = 1|71791) = [er/\gz (71 - )\91)]&1 1{vrx\gl>0}7

_ )\gl)]L—l

Since 7;, = Y, /2, it can be shown that Pr(8 = 1|v1,¢1) >
: L1
()

1— Yut Tu
FuF+AErpurx

V

> [Fy,,-xg (10, Ly, ~xg1>0}-

1{7%7)\g1>0}' Substituting  this

inequality into (47) and using 7y, > v1, we get

o oo ’Yul (“/%7>\g1) L-1
iz [ -2,
- '/TEr/iRX’Yu o ’yu + )‘ETIU’RX
_( Yuy 91 TYug
e sin2 0 Erppx Yu
X — dg1dyy,df.  (48)
L+ 555

Ag1 = x in (48), integrating over g,
.05, 04] yields

Substituting 7, /2 —
and integrating 6 over sub-intervals [0, 01], . . .
the second term of the SEP lower bound in (23).

The derivation of the upper bound is along similar lines.
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