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ABSTRACT

Throughput and latency are two important QoS metrics in communication networks. Ideally,
we would like to deliver a large amount of data from a source to its destination within a short
time period. During the past decades, researchers have designed a number of network-layer
routing algorithms and MAC-layer scheduling algorithms to deliver good QoS performance
under various network conditions.

In this dissertation, we study the delay performance of routing and scheduling algorithms in
communication networks. A collection of algorithms called MaxWeight Scheduling (MWS)
algorithms is known to be throughput optimal. A particular algorithm in this class was
conjectured to be delay-optimal as well. We disprove this conjectured by constructing a
delay-optimal algorithm for a specific network and show that it outperforms the particular
MWS algorithm.

Next, we propose a packet-by-packet adaptive routing and scheduling algorithm for multi-
hop traffic which dramatically reduces delays in the network, while maintaining near through-
put optimality. This algorithm uses a particular routing table, called a probabilistic routing
table, to adaptively find a route for every packet. The probabilistic routing table is gen-
erated by running an emulated network, called the shadow network, which is essentially a
model of the real network with a slightly higher traffic load. The scheduling decisions are
also determined by the shadow system. Our joint routing and scheduling algorithm reduces
the capacity region slightly, but provides low delay performance everywhere in this reduced
region. In addition, the queueing and routing architecture is more consistent with the ar-
chitecture of current routers and switches. We also extend our results to the case where

network coding is used to improved the throughput in the network. Our algorithm provides
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a low-complexity solution to optimally exploit the routing-coding tradeoff.

Lastly, we consider wireless ad hoc networks in which each connection (file) traverses only
one hop. We assume files arrive for service at each link and a file departs when all its
packets have been transmitted. We consider two cases: one in which the file size distribution
is arbitrary but has bounded support; another in which the file size distribution is a mixture
of geometric distributions. The only assumption we make about the window flow control
protocol is that the window size is always greater than zero. We show the following result:
for an appropriately chosen MAC-layer scheduling algorithm, the network is stable for all
file arrival rates within the capacity region. In other words, the MAC-layer scheduling
algorithm, by only knowing the MAC-layer information, can achieve throughput optimality

independently of the window flow control protocol used.
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CHAPTER 1

INTRODUCTION

Throughput and latency are two main QoS metrics in communication networks. Since the
seminal work of Tassiulas and Ephremids [1], MaxWeight-type scheduling algorithms as well
as backpressure-type adaptive routing algorithms for communication networks have been
extensively studied under various network scenarios. The traditional backpressure algorithm
in [1] provides throughput optimality, but has very bad delay performance under multi-hop
network scenarios. Moreover, the computational complexity of the backpressure algorithm
or the MaxWeight algorithm (i.e., the backpressure algorithm under one-hop traffic case) is
extremely high.

There are two essential problems facing researchers: First, how do we reduce the com-
putational complexity while providing good throughput performance? Second, how do we
design algorithms to have good delay performance? These two problems are more difficult
in the multi-hop traffic scenario because routing should be deployed as well as scheduling.
Several scheduling algorithms are proposed to solve the first problem in a one-hop traffic
scenario [2, 3, 4, 5, 6]. Fully distributed CSMA algorithms have been developed in re-
cent years to make the scheduling algorithm completely distributed, and the throughput
optimality is maintained under some conditions [7, 8, 9]. In a multi-hop traffic scenario,
multi-path routing algorithms have been proposed to utilize network resources as much as
possible [10, 11, 12, 13, 14, 15]. However, throughput optimality is not guaranteed in these
routing algorithms. Backpressure-based routing algorithms can guarantee throughput op-
timality, but these algorithms are unrealistic due to bad delay performance or unrealistic
queueing structure [1, 4, 7, 16]. The delay performance of algorithms is not well under-

stood, especially in the multi-hop traffic scenario. The well-known shortest path routing is



an intuitive way to provide good delay performance in light traffic, but it will lead to insta-
bility at moderate to high loads. In [17], the authors heuristically modified the backpressure
algorithm to bias it towards taking shortest-path routes. ECMP (Equal-Cost Multi-Path)
routing algorithm distributes traffic load equally onto multiple shortest paths to provide
higher network throughput. However, it is far from optimal because it does not consider
network traffic pattern. The delay performance has been more extensively studied in net-
works with single-hop traffic only. It is shown that an appropriate function of the workload
in the system is minimized in heavy traffic region under a condition called complete resource
pooling (CRP) condtion if MWS-a algorithm is used [18]. Shah and Wischik [19] studied
the problem without the CRP condition in a fluid model. Keslassy and McKeown used
simulations to study the delay performance of MWS-« algorithms in [20].

The packet is usually the basic unit when researchers analyze the queueing system of the
network and design their algorithms. However, the file (or flow) is a more meaningful unit
when we consider the latency of a group of information-related packets. It is well known
that a small number of large flows dominate most of the traffic in the Internet. Stability of
wireless networks under connection-level dynamics has been studied in, e.g., [21], [22], [23],
[24]. Analyzing delay performance of files is attracting more attention. Good packet delay
performance does not necessarily indicate good file delay performance.

In this dissertation, we discuss three problems and study these two essential QoS issues

under various scenarios.

e In Chapter 2, we propose optimal scheduling algorithms for some small generalized
switches (including wireless networks and switches with one-hop traffic) where the
traffic load is close to the capacity boundary. We study the sum of queue lengths in
the network for each sample-path under our scheduling algorithm and compare our
algorithm using simulations with MWS-a algorithm where « is very small. It has been
conjectured that MWS-0 minimizes the total queue length in a generalized network.

Our results indicate that this conjecture is false.

e In Chapter 3, we consider a backpressure-based adaptive routing and scheduling al-



gorithm for communication networks. Traditional backpressure routing has very poor
delay performance. We systematically develop a routing algorithm using the backpres-
sure idea, which avoids long routes and unnecessary loops in the network, and gets
much better delay performance. We also reduce the queue complexity, which is an
important issue for the scalability of the network. The queueing structure under our
algorithm is widely used in commercial switches and routers. The extension of the

routing algorithm into a simple network coding scenario is also described in detail.

e In Chapter 4, we study the scheduling algorithm in the scenario where files arrive
into and depart from a wireless network in which each file traverses only one hop. We
assume that a window flow control protocol regulates the injection of packets from each
file into a MAC layer queue. We design a scheduling algorithm, which only uses the
MAC-layer queue information, to guarantee throughput optimality. We also consider
file latency instead of packet latency as a metric of the QoS performance. Simulation
results indicate a significant file delay improvement under our scheduling algorithm

compared to the original MaxWeight algorithm.

Our contributions are summarized as follows:

1. Optimal Scheduling Algorithms for Small Generalized Switches

e For some small networks, we have proposed optimal scheduling algorithms which min-
imize the number of backlogged packets in the network for each sample path in an

arbitrary traffic region or in a heavy traffic region.

e There is a well-known conjecture that MWS-a scheduling algorithms with « going to
zero are heavy-traffic optimal for scheduling in a generalized switch when the objec-
tive is to minimize the number of backlogged packets in the system. Our scheduling
algorithm outperforms MWS-« in a heavy traffic region; thus, it is a counter-example

to this conjecture.

2. Backpressure-based Packet-by-Packet Adaptive Routing in Communication Networks



e Using a novel concept of shadow queues, we decouple routing and scheduling such
that the routing decision will no longer affect the scheduling decision. A shadow
network is used to emulate the optimal traffic distribution and to update a probabilistic
routing table which packets use to decide the next hop upon arrival at a node. The
backpressure-based scheduling algorithm for the shadow network is used to serve real

FIFO queues over each link.

e The routing algorithm is designed to minimize the average number of hops used by
packets in the network. This idea, along with scheduling/routing decoupling, leads to
delay reduction compared with the traditional backpressure algorithm, and the delay
performance under our routing algorithm is very close to that of the shortest path

routing algorithm in light traffic.

e We also extend our adaptive routing and scheduling algorithm into the scenario where a
simple network coding scheme is employed. By employing network coding, the through-

put region is expanded, but the queueing structure has to be modified correspondingly.

e Each node has to maintain counters, called shadow queues, per destination. This is very
similar to the idea of maintaining a routing table per destination. But the real queues
at each node are per-next-hop queues. When network coding is employed, real packets
should not only remember the destination, but also keep the knowledge where they
come from. Therefore, per-previous-hop-per-destination queues may also be necessary,

but this is a requirement imposed by network coding, not by our algorithm.

e Our algorithm can be applied to wireline and wireless networks. Extensive simula-
tions show dramatic improvement in delay performance compared to the backpressure

algorithm.
3. Connection-Level Scheduling in Wireless Networks Using Only MAC-Layer Information

e Using the total queue length as the weight in MWS algorithms causes short files to

experience high latencies. Instead, we use the MAC-layer queues in our algorithm

4



and show that such an algorithm is still throughput optimal and its overall delay

performance is better than traditional MWS in simulations.

e In reality, scheduling is performed at the MAC-layer and the scheduler does not have
access to the total queue length information. Hence, our algorithm design is based on

a more practical assumption.

In the next three chapters, we elaborate the problems, the key ideas and the proofs for

the above three problems. We conclude this dissertation in the last chapter.



CHAPTER 2

OPTIMAL SCHEDULING IN SMALL
GENERALIZED SWITCHES

Scheduling algorithms for high-speed switches and wireless networks (together called gen-
eralized switches in [18]) have been widely studied since the seminal work of Tassiulas and
Ephremides [1]. Much of the work has focused on variations of the MaxWeight algorithm
proposed in [1], usually with the goal of achieving 100% throughput. To motivate the prob-
lem considered in this chapter, we briefly describe the MaxWeight algorithm: for single-hop
traffic scenario, each link is associated with one queue; a link is assigned a weight equal to
the o™ power of its queue length, where o > 0. A schedule is a set of links that can be
enabled simultaneously without interfering with each other. The MaxWeight algorithm then
picks the schedule with the largest weight, where the weight of a schedule is defined to be
the sum of the weights of the links included in the schedule. To emphasize the role of «, the
corresponding MaxWeight algorithm is sometimes called MWS-«, where MWS stands for
MaxWeight scheduling. The original MaxWeight algorithm in [1] considers only the special
case of @ =1, i.e., MWS-1, but extensions to the case of general o are straightforward; see,

for example, the paper by Eryilmaz et al. [25].

2.1 Related Works

Given that MWS-a achieves 100% throughput for any value of « greater than zero, the
natural question to ask is whether « plays any role in network performance. Keslassy and
McKeown studied this problem using simulations [20] and concluded that the average number
of packets in a switch decreases as « decreases. In [18] Stolyar analyzed a much more general

model which includes both high-speed switches and wireless networks with fading as special



cases. Stolyar showed that ), qua, where ¢; is the queue length of link [ in a switch, is
minimized in a sample-path sense in heavy traffic by MWS-a under a condition called the
Complete Resource Pooling (CRP) condition. Under the CRP condition, only one resource in
the network can be heavily loaded. Relaxing this condition has been a subject of considerable
interest. Shah and Wischik [19] studied the problem without the CRP condition; they
characterized the dimension of the workload space when the switch is critically loaded and
they provided further evidence to indicate that ), q}*a is minimized in an appropriate sense
by MWS-«. However, the notions of optimality used in [18] and [19] appear to be different.
We will comment on various notions of optimality later in this chapter. Related to the
above work is the large deviations work of Venkataramanan and Lin [26] who show that the
MWS-a algorithm maximizes the asymptotic decay-rate of the probability that the L;,-
norm of the queue length vector exceeds some threshold B. In [27] line networks under the
1-hop interference model are considered and it is shown that an optimal algorithm schedules
the maximum number of queues (subject to interference constraints) so that the maximum
number of packets are served at each slot. Among this class of algorithms, a further subset
that does at least as well as any other given algorithm is identified. In one case (which
we will mention later), the optimal algorithm has been derived. In this chapter, we derive
heavy-traffic optimal algorithms for small generalized switches with the goal of comparing
them to MWS-a algorithms. An earlier version of this work appears in [28].

Heavy-traffic analysis of generalized switches can be traced to Brownian models of stochas-
tic networks, suggested by Harrison in [29]. The Brownian formulation approximates the
original problem by replacing all random processes (such as arrival processes and potential
service processes) by Brownian motions with a drift. In some cases, the resulting stochastic
control problem can be reduced to a lower-dimensional problem (a phenomenon referred to
as state-space collapse by Reiman in [30]) which sometimes renders the problem analytically
tractable. When the state collapses to a single dimension, it means that there is a single
critical resource in the network which determines the performance of the network. It was

shown by Laws in [31] that the problem of identifying the appropriate critical resource (or
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Figure 2.1: L-link line network.

resources), and the corresponding state-space collapse, can be formulated as a linear pro-
gram. A number of examples illustrating the applicability of this result to scheduling and
sequencing problems were provided by Kelly and Laws in [32]. Although the Brownian for-
mulation suggests a solution for some network control problems, additional work is needed
to show that the resulting solution is indeed near-optimal for the original model. Thus, a
key contribution in [18] was to prove the heavy-traffic sample-path optimality of MWS-«
algorithm. Related papers by Shakkottai et al. [33] and Bell and Williams [34] also use the
CRP condition to establish heavy-traffic optimality of other resource allocation models. An
introduction to fluid and Brownian models of stochastic networks can be found in the recent

book by Meyn [35].

2.2 The Network Model

We consider networks consisting of L links arranged in a line as shown in Figure 2.1. Two
adjacent nodes are connected by a link to denote that communication is possible between
the pair. We assume that all traffic is single-hop, that time is slotted, and that packets are of
equal size. To model interference in wireless networks, we consider two interference models:
the 1-hop and 2-hop interference models. A valid schedule in a x-hop interference model is a
set of links such that no two links in the schedule are within x hops of each other. Note that
input-queued high-speed switches with special traffic patterns can also be described using
the above model as shown in Figure 2.2. In Figure 2.2, input port A has traffic destined
only to output port a, input port B has traffic destined for output ports a and b, and input
port C has traffic destined for output ports b and c. It is easy to see that this switch can be
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Figure 2.2: A 3 x 3 input-queued switch.

viewed as a line network under the 1-hop interference model.

Now we introduce some conventions and notation that will be used throughout the chapter.
We assume that, during each time slot, arrivals occur first; then we observe the queue lengths
to make the scheduling decision, and then departures occur. Let us associate a queue with
each link and use ¢[k] to denote the queue length of link I at the beginning of time slot k.
Let oy[k] denote the number of arrivals at link [ at time slot k. We assume that the arrival
processes to different links are mutually independent and stationary. The average arrival
rate at link [ is denoted by A, i.e., A\, = E[oy[k]]. We will make additional assumptions on
the arrival processes in Section 2.5.

We say that link [ or queue [ is backlogged at time k if the queue length is greater than
zero after the arrival epoch, i.e., if ¢;[k] +a;[k] > 0. If a backlogged link [ is scheduled at time
slot k, then one packet is removed from its queue. Let the indicator function d;[k| denote

whether link [ is scheduled at time slot k, i.e.,

1, if link [ is scheduled
dl [k)] =

0, otherwise.

Without loss of generality, we assume that each link has a unit link rate. Thus, d;[k] is the
number of potential departures from link [ at time slot k, i.e., the number of link I’s packets

that can be served at time slot k. The actual number of departures from link [ can be less



than d;[k] if link [ is not backlogged. The dynamics of ¢ [k] are given by
alk+1 = [alk] +alk] - d[k]",
where [xrr = max(z,0). We define u[k] to be the unused service on link [ at time £, i.e.,

1, if k] + y[k] = 0 and dq;[k] =1
wlk] ==
0, otherwise.

Let A; be the arrival rate at link [ and A := (A1, A\, - -+, A\1). Denote each feasible schedule

I*" element of the vector being

in the L-link network by an L-dimensional vector with the
1 if link [ is included in the schedule and 0 otherwise. The capacity region C is defined
to be the convex hull of the feasible schedules. The set C is called the capacity region for
the following reason: if we let p be the traffic load on the network, which is defined as
p = inf{& > 0|A/¢ € C}, then, for any set of arrival rates A € C with p < 1, there exists
a scheduling algorithm such that the network is stable, and if p > 1, then there exists no
scheduling algorithm that can stabilize the network [1]. When p < 1, if the arrival process
is such that the system can be described as a Markov chain, then there exists a scheduling
algorithm which ensures that the Markov chain is positive recurrent. This is what we mean
by “stability” above.

A scheduling algorithm which stabilizes the network for all arrival rates with p < 1 is said
to be throughput optimal. We say that the network is critically loaded if the traffic load
p = 1, which means that the set of arrival rates is on the boundary of the capacity region.
We say that the traffic is heavy if p is very close to but less than 1.

We are interested in finding scheduling algorithms that minimize the total number of
packets in the network. We will refer to such algorithms as being workload optimal, where

workload refers to the total number of packets in the network.
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2.3 Three-Link Line Network under the One-Hop Interference
Model

2.3.1 Network Topology and the Interference Model

Consider a 3-link line network under the 1-hop interference model. As shown in Figure 2.3,
there are two valid maximal schedules, one that includes link 2 and one that includes links
1 and 3; i.e., the feasible schedules are a := {2} and b := {1, 3}. (Note that we have defined
a schedule by the set of links included in the schedule instead of a vector of bits denoting
whether each link is included in the schedule or not. This is a more convenient representation
for exposition while the vector notation is more convenient to define the capacity region as
in the previous section. We will abuse our definition in this manner for the sake of clarity of

presentation.)

[ 1 O 2 O 3 o]
Schedule a OLO
Scheduleb o—L1 o —3 o

Figure 2.3: Possible maximal schedules for the 3-link line network under the 1-hop interfer-
ence model.

It is not very difficult to see that the capacity region of this network is given by C =
{( A1, 22, A3)[ A1 + A2 < 1,A9 + A3 < 1}. In the remainder of this section we propose a
scheduling algorithm which minimizes the total number of packets in the network at each

time slot.

2.3.2 Scheduling Algorithm

Scheduling Algorithm: At each time slot, observe the queue lengths after arrivals occur.

Then, execute the following algorithm:

11



e if (3 > 0 and g3 > 0) or if (g2 = 0), use schedule b = {1, 3},
e if (33 =0 or g3 =0) and (g2 > 0), use schedule a = {2}.

Notice that the scheduling decision is made based on whether the queues are backlogged or
not and not based on exact queue lengths.

It should be clear that the main idea behind this algorithm is to drain as many packets as
possible from the network; however, when both schedules are able to drain only one packet,
it is important to choose the right schedule. In particular, if links 1 and 3 are backlogged,
we use schedule b and remove two packets from the system. If only one of links 1 and 3
is backlogged, then we can at most remove one packet; in such a case, we choose to use
schedule a. The intuition behind this choice is straightforward: we prefer to serve links 1
and 3 simultaneously since this would allow us to drain two packets in one time slot. If this
is not possible, we give preference to link 2 and hope that both links 1 and 3 are backlogged
sometime in the future. The scheduling algorithm that we have proposed here is similar in
spirit to the optimal resource allocation algorithm for a 2-link, 3-flow connection-level model

presented in [36].

2.3.3  Workload Optimality

In Proposition 2.3.2, we will show that our algorithm minimizes the total workload along
every sample path. This automatically implies that our algorithm is throughput-optimal.
Note that any naive algorithm may not be throughput optimal. Consider, for example, the
following algorithm: at each time slot, observe the queue lengths after arrivals occur, and

then
e use schedule a = {2}, if ¢4 = ¢3 =0,
e use schedule b = {1, 3}, otherwise.

Queues ¢; and g3 have the highest priority; i.e., they are always scheduled unless they are

both zero. Queue ¢; behaves as a single-server queue with arrival rate \; and potential
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departure rate 1. Similarly, queue g3 behaves as a single-server queue with arrival rate A3
and potential departure rate 1. For simplicity, assume that the arrival processes to the links
are independent, Bernoulli processes. In this case, the fraction of time we can use schedule
ais Pln = g3 = 0) = P(g1 = 0)P(gs = 0) = (1 — A1)(1 — A3). Thus, ¢ is stable only
if (1 —A1)(1 — A3) > Ao. This set of link arrival rates is a strict subset of the link arrival
rates that satisfy Ay + Ao < 1 and Ay + A3 < 1. Therefore, this algorithm is not throughput
optimal. We note that this example is similar to the instability of priority algorithms in
2-link connection-level models of congestion control presented in [37].

Our scheduling algorithm is sample-path optimal, i.e., the total queue length is minimized

at each step. Our algorithm is the same as the optimal algorithm derived in [27].

Lemma 2.3.1. Let k], l = 1,2,3 be the queue lengths at time slot k under our algorithm,
and k], l = 1,2, 3 be the queue lengths at time slot k under some other arbitrary scheduling
algorithm. Assume that the initial queue lengths and the arrivals are the same under both

algorithms. The following inequalities hold at all times:

Proof. Recall that a maximum of one packet can be drained from links 1 and 2. Since our
algorithm drains one such packet whenever possible, the sum of the queue lengths at links
1 and 2 under our algorithm must be less than or equal to that of any other algorithm. A

similar observation holds for links 2 and 3. O

Proposition 2.3.2. Our scheduling algorithm is sample-path optimal, i.e., at all times, we

have

ai[k] + @lk] + q3[k] < @ilk] + ¢[k] + gslk).

Proof. We prove the proposition by contradiction. Let r be the first time when the inequality
does not hold; i.e., S50, qi[r] > S0, @i[r]. I S0, qu[r — 1] = 0, i.e., all queues are empty at
time slot 7 — 1, then it is easy to see that the inequality Z?:l qlr] < Z?:l Gi[r] holds. So, we

13



assume that Z?:1 q/[r—1] > 0. In this case, the following equality must hold: Z?:1 qlr—1] =
S0 L Gi[r—1]. To see this, note that, if 377 | g[r—1] < 30, ¢i[r—1], then since our algorithm
will remove at least one packet whenever possible and any other algorithm can remove at
most two packets, at time r, we cannot have the inequality Z?:1 qlr] > Z?:1 Gi[r]. Thus,
the following facts must be true at time instant » — 1 : 320 qr — 1] = S0, ¢i[r — 1], our
algorithm serves one packet at » — 1, and the arbitrary algorithm serves two packets at r — 1.

This further implies that the following condition must hold:

(G1[r — 1] + aq[r — 1] > 0 and ¢s[r — 1] + ag[r — 1] > 0)
and

([r = 1]+ aq[r — 1] =0 or g3[r — 1] + as[r — 1] = 0).
Without loss of generality, we assume the following:

(G1[r — 1) + aq[r — 1] > 0 and ¢3[r — 1] + ag[r — 1] > 0)
and

(1[r = 1] + aq[r — 1] > 0 and g3[r — 1] + as[r — 1] = 0).

From the fact that gs3[r — 1] + az[r — 1] = 0 we get ¢3[r — 1] = 0 and ag[r — 1] = 0.
Combining this with the fact that ¢s[r—1]+as[r—1] > 0, we have §3[r—1] > 0. Recalling that
S alr—1] = 30, Gi[r—1], we have the inequality ¢y [r —1]4-qa[r—1] > Gi[r — 1] +Ga[r — 1],
which directly contradicts Lemma 2.3.1. Hence, there exists no time 7 such that Z?Zl qlr] >

Z?:l Q[r]- O

While this algorithm is workload optimal, it is not clear if MWS-« can perform as well as
this algorithm. Later we will show through simulations that the optimal algorithm performs

better than MWS-a.
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2.4 Four-Link Line Network under the Two-Hop Interference
Model

Consider a 4-link line network under the 2-hop interference model. There are three valid

maximal schedules, i.e., schedule a := {2}, b := {3}, and ¢ := {1,4}, as shown in Figure 2.4.

[ 1 O 2 O 3 O 4 0
Schedule a OLO
Schedule b — o
Schedulec  o—1 o 3 o

Figure 2.4: Possible maximal schedules for the 4-link line network under the 2-hop interfer-
ence model.

In this network, links 1, 2, and 3 cannot be scheduled at the same time, neither can links 2,
3, and 4. The capacity region is given by C = {(\1, Ao, A3, M) [ A1+Ae+ A3 < 1, Ao+ A3+ 0 < 1}

We will show that the following scheduling algorithm for the 4-link line network under the
2-hop interference model is stable and workload optimal in a sample-path sense.

Scheduling Algorithm: At each time slot, observe the queue lengths after arrivals occur.

Then
e if (¢ > 0 and g4 > 0) or (g2 = g3 = 0), use schedule ¢ = {1,4},
e if (¢ =0 or g4 =0) and (g2 > 0 and g3 = 0), use schedule a = {2},
e if (¢ =0 or g4 =0) and (g, = 0 and ¢35 > 0), use schedule b = {3},

e if (4 =0or g =0)and (g2 > 0 and g3 > 0), use schedule a = {2} or b = {3}

arbitrarily.

Again, the main idea is to drain as many packets as possible from the network in each
time slot, but to break ties carefully. If either link 1 or link 4 or both are not backlogged,

we can at most remove one packet; in that case, we give higher priority to link 2 or link 3
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if they are backlogged. This give us a better chance to serve two packets simultaneously in
the future.

The throughput-optimality of our algorithm uses the same idea as in the stability proof
for the 3-link line network under the 1-hop interference model. Let ¢i23 := ¢1 + ¢2 + ¢3 and
G234 := @2 + g3 + q4. The queues ¢123 and ¢q34 can be thought of as two single-server queueing
systems with arrival rates Ay + Ay + A3 and Ay + A3 + A4, respectively. The queues ¢i23 and
(234 are stable if A\; + Ao+ A3 < 1 and Ay + A3+ Ay < 1, respectively. Therefore, (¢1, 2, 3, q4)
is stable and the proposed scheduling algorithm is throughput optimal.

Next, we prove that our proposed scheduling algorithm is sample-path optimal. Let ¢[k],
for I = 1,2,3,4 be the queue lengths at time slot k& under our algorithm, and ¢[k], for
[ = 1,2,3,4 the queue lengths at time slot k£ under any arbitrary scheduling algorithm.
Assume that the initial queue lengths are equal, i.e., ¢;[0] = ¢[0], VI and that the arrivals

are exactly the same under both algorithms.

Lemma 2.4.1. Let q[k], | = 1,2,3,4 be the queue lengths at time slot k under our algorithm,
and ¢lk], | = 1,2,3,4 be the queue lengths at time slot k under any arbitrary scheduling
algorithm. Assume that the initial queue lengths are equal, i.e., q;[0] = ¢[0], VI and that the
arrivals are exactly the same under both algorithms. The following inequalities hold at all

times:
i [k] + @[k] + q3[k] < @u[k] + G2[k] + ¢s]k]

@[] + g3 (k] + qulk] < Go[k] + G3[K] + qu[k].
Proof. Recall that a maximum of one packet can be drained from links 1, 2, and 3. Since our
algorithm drains one such packet whenever possible, the sum of the queue lengths at links

1, 2, and 3 under our algorithm must be less than or equal to that of any other algorithm.

A similar observation holds for links 2, 3, and 4. ]

Proposition 2.4.2. Our scheduling algorithm is sample-path optimal; i.e., the following

inequality holds at all times:

q1[k] + q2[k] + g3[k] + qalk] < Gi[K] + Go[k] + 3[k] + daK].
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Proof. The proof is similar to the one of Proposition 2.3.2 and is therefore omitted. Note
that the 4-link, 2-hop model can be thought as being equivalent to the 3-link 1-hop model
as follows: the middle two links can be thought as a single link since only one of them can

be scheduled at a time. O

2.5 Four-Link Line Network under the One-Hop Interference
Model

In the previous two sections, we were able to derive sample-path optimal algorithms. In
this section, we consider a model for which a simple sample-path optimal algorithm does
not seem to exist. Instead, we present a class of scheduling algorithms which is sample-path

optimal in a heavy-traffic sense.

2.5.1 Network Topology and the Interference Model

Consider a 4-link line network under the 1-hop (node-exclusive) interference model. There
are three valid maximal schedules, namely schedules a := {2,4}, b := {1, 3}, and ¢ := {1,4},

as shown in Figure 2.5.

O O O O 0
Schedule a oLo oLo
Scheduleb o—L o —3 o
Schedule ¢ o_lo 04_0

Figure 2.5: Possible maximal schedules for the 4-link line network under the 1-hop interfer-
ence model.

The capacity region is given by C = {(A1, Ag, A3, M) [ A1+ A2 < L A+ A3 <1, A3+ M\ < 1}
Next, we propose a class of scheduling algorithms and show its throughput optimality and

its sample-path optimality in a heavy-traffic setting.
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2.5.2 The Scheduling Algorithms

A Class of Scheduling Algorithms: At each time slot, observe the queue lengths after arrivals

occur. Then
e if g > 0 and ¢35 > 0, then

— use schedule a if ¢; = 0 and ¢4 > 0,
— use schedule b if ¢ > 0 and ¢4 = 0,

— use either schedule a or b, otherwise.

o If g =0 and ¢3 > 0, use schedule b.
e If g > 0 and g3 = 0, use schedule a.

e If g5 = 0 and g3 = 0, use schedule c.

This class of scheduling algorithms tries to remove two packets from the system whenever
possible and, in addition, gives priority to schedules a and b over schedule ¢ when all three
are capable of serving the same number of packets. Observe that the pair of links 2 and 3
cannot be scheduled simultaneously, while the pair of links 1 and 4 can. In order to avoid
situations where the only backlogged links are links 2 and 3, our algorithm gives the lowest

priority to schedule c.

2.5.3 Throughput Optimality

To establish the optimality properties of the class of scheduling algorithms, we make the
following additional assumptions on the arrival processes: the arrival process of each link is
Bernoulli, i.e., at each time slot, there is exactly one packet arrival to link [ with probability
A, and there is no arrival with probability 1 — ;.

We provide an informal argument to show that our algorithms are throughput optimal.

Notice that exactly one packet is removed from the pair of links 2 and 3 unless ¢ = g3 = 0.
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Let q23 := @2 + q3. The Markov chain describing the evolution of g3 is stable if Ay + A3 < 1.
In this case, the fraction of time that schedule a is used (which is the same as the fraction
of time that link 2 is backlogged) is equal to Ay. Similarly, the fraction of time that schedule
b is used is equal to A3. Since schedule c is used only when links 2 and 3 are not backlogged,
the fraction of time that schedule ¢ is used is equal to 1 — Ay — A3. (This follows from a flow
conservation argument or by analyzing the single-server queueing dynamics of ge3.) Thus,
the available service to link 1 (i.e., the fraction of time that either schedule b or ¢ is used) is
equal to 1 — A\y. Thus, queue ¢; is stable if A\; <1 — Xy = A; + Ay < 1. Similarly, queue ¢, is

stable if A3 + A4 < 1. In summary, all queues in the network are stable if
)\1—|-)\2<1, )\3—|-)\4<1, )\2+>\3<1

This establishes the throughput optimality of our algorithms. As mentioned earlier, the
throughput optimality can be established under quite general assumptions on the arrival
processes. However, our proof technique for establishing workload optimality under the
heavy-traffic regime uses the Bernoulli arrival process assumption as will be seen in the next

subsection.

2.5.4 Workload Optimality

Next, we will show that our algorithms are heavy-traffic optimal. Our heavy-traffic optimal-
ity result holds for every algorithm in our class of algorithms. In particular, to specify an
algorithm, we have to specify which schedule a or b should be used when there is a choice
between the two. Our results hold for any deterministic or randomized specification of an
algorithm in such a case. For the rest of the chapter, we will not consider a particular algo-
rithm, but the reader should assume that a particular randomized or deterministic algorithm
in our class of algorithms has been specified.

In order to analyze the network in a heavy-traffic regime, we consider a sequence of net-
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works indexed by parameter n where the n'® system has arrival rates given by

—%, for [ =1,2,3,4,

>\1+)\2:1; )\3+/\4:1; >\2+)\3<1,

MY =N

where m; > 0 are constants. Let A denote the vector of arrival rates for the n'® system
and let p™ denote the traffic load in the n'* network. For simplicity, we assume that the
arrival processes of all links are Bernoulli. To avoid further definitions, we remark that we
will use the superscript (n) to denote the arrival and departures process of the n'' system.

Note that p™ — 1 as n — oo and the traffic load on the n'” network satisfies
n2(1 — p™) = min{my + mo, ms + my}, Vn.

Further, in the limit as n — oo, the total arrival rates on links 1 and 2 and on links 3
and 4 approach their respective capacities, while the total arrival rate on links 2 and 3 is
strictly less than its capacity. Thus, there are two critically loaded resources in the system:
links 1 and 2 considered together and links 3 and 4 considered together; see [31, 19] for a
precise definition. The third resource (links 2 and 3 considered together) is underloaded. In
heavy traffic, one would expect the performance of a well-designed scheduling algorithm to
be primarily constrained by the capacity of the two critically loaded resources, but not by
the third resource in the network. The case where all three resources are critically loaded is
harder to handle and we do not consider it here.

Let ¢W[k] == ¢\ [k] + ¢{”[k] be the sum of the queue lengths of links 1 and 2 under
our algorithm for the n'* network at the beginning of time slot k. Let qﬁ;“ [k] be the queue
length at the beginning of time slot £ in a single-server queueing system which serves one
packet in each time slot and whose arrival process is given by a\?[k] := o\ [k] + oV [K].

Thus, while qig)

[k] is not guaranteed to decrease by one when it is backlogged (for example,
if ¢ [k + ol [k] = 0 and ¢{V[k] + o{V[k] > 0 and schedule b is used), Gi2|k] is always

guaranteed to decrease by one when it is backlogged. We assume that c]g) 0] = qig) [0]. Since

20



the arrival processes to both qg’)

[k] and (jg) [k] are identical, it immediately follows that
GWk] < ¢!2[k]. Similarly, we can construct process Gor[k] such that v [k] < ¢{2[k]. Thus,
cjg) (k] + (_?;(),Z) [k] is a lower bound on the workload in the system. In the remainder of this
section, our goal is to show that there is a matched upper bound under appropriate scaling
in heavy traffic.

Let ag’;) [k] be the unused service of ¢.2'[k] and let u\”[k] be the unused service of qg) [k].

(n)

Also, we define a quantity wyy’ [k], which we call the wasted service of qg), as

1, if g [k] + ai k] = 0,
w(”) [k] — (n) k (n) k d(n) kl =
12 : Q@ (k] +ay k] >0, diV[k] =1

0, otherwise.

Note that there is wasted service on links {1, 2} only if link 2 is backlogged and link 1 is not,
and our algorithm chooses schedule b. Also define wéz) k], ﬂéz) [k], and ugz) [k] in a similar way.
Let i™[k] = 1{¢{™[k] = ¢{”[k] = 0}, where 1 is the indicator function. A little thought
shows that, for our algorithm, we have w\?[k] < i™[k] and wiP[k] < i™[k]. To see this,
note that if ¢; and ¢4 are empty at the beginning of a time slot, then 1™ is equal to 1 in
which case the upper bound on wg) obviously holds. On the other hand, if either ¢; or ¢ is
non-empty at the beginning of a time slot, then one of these queues will be backlogged and
hence, there cannot be any wasted service.

The following lemma establishes an upper bound on ¢\¥[k] and qéz) [k].

Lemma 2.5.1. The following inequalities hold at all times assuming that qg) 0] = QS) 0]
and q53'0] = g51'[0] -

Proof. Since d\%[k] = dW[k] = 1, the unused services are given by

WP = @+ -]
R AR A B
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Using the fact that (jg) k] < q( )[k], we get u( )[k] > u 12 [k] VE > 0. And noting that
iW10] = ¢\¥[0] and w{?[k] < i™[k], we have the following result:

H+zwz[qunw+zﬂw@m
= G0+ E (S ) — 1+ aly [r] + wiy [r])
qum+zmm$m 1+ ufy [r] +wiy [r])
= ¢k,
Similarly, g5 [F] + 32,2 i[r] = a7 [K]. O

Next, we use the lower-bounding queueing systems to upper bound the probability of links

1 and 4 not being backlogged.

Lemma 2.5.2. Let qu3[k] := qa[k] + g3[k]; the following inequality holds for the n'™ network

at any time slot k and for any integer B > 0 :

P(q{”[k] = ¢{"[k] = 0) < P(Gi3'[k] < B) P(d5y[k] < B) + 2P (g% [k] > B).

Proof.
P(q\"[K] = ¢{" [k] = 0)
= P(g" k] = ¢ [K] = 0,5 [k] < B) + P(q"”[k] = ¢{"”’[K] = 0,45 [k] > B)
< PgV k] = ¢{"[k] = 0,¢}" [k] < B) + P(¢{" k] > B)
< P k) =" k] = 0,6 [k] < B, g5 k] < B) + P(¢S"[k] > B) + P(q5" k] > B)
< P(qiy'[k] < B,g§))[k] < B) + 2P(¢5 [K] > B)
< P[] < B, @5y [k] < B) + 2P(q55 [k] > B)
= P(Gy[k] < B)P(d57[k] < B) +2P(¢; [k] > B),

where the last line follows from the fact that the arrival processes to (ﬁg) and c]:(,,z) are inde-

pendent. []
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Recall that our scheduling algorithm was designed to be throughput optimal. Thus, the
Markov chain q™[k] := (¢\"[k], & [k], ¢\ [K], ¢\ [K]) is positive recurrent and there exists
a stationary distribution 7(™ for the n'® network. The main result of this section establishes
the sample-path optimality of our scheduling algorithm in the heavy-traffic regime provided
that the initial queue lengths in the network are distributed according to the stationary
distribution. Clearly the assumption on the initial condition is restrictive; however, the
proof presented here contains the main ideas required to establish the result where the

initial conditions are not assumed to be in steady state.

Proposition 2.5.3. Assume that q™|[0] is distributed according to #™. Then, our algorithm
1s sample-path optimal in heavy traffic; i.e., for any ¢ > 0 and any fixed finite T'> 0 :

i P sup ot = 3@ nt)] )

>c|=0.
n—00 <t€[O,T] vn

Proof. From the lower bound on ¢\7 and Lemma 2.5.2, we get ¢.2[|nt]] < ¢{2[|nt]] <

[nt]—1

gy [lnt)] + > i™[k]. Thus,

k=0

n ~(n c\/Nn Al C\/ﬁ
P( sup (i3 [[nt)] = @3 [lnt)]) = =5=) < P(sup 7 ik > =)
te[0,T] te0,T] 35,
[nT|—-1
(n CA/ TV
= P(Y i = O 2.1)
k=0
[nT|—1
2 5 2T\/n_, -
E(i"™[k]) < EG™[j
= Z (i) < =EE])),

where the second inequality is the Markov inequality and the last inequality holds for all j due
to the fact that the initial condition is distributed according to the stationary distribution.

Noticing that for all j we have

E(™[j]) = P(¢"[j] = 4" [j] = 0),
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we can use Lemma 2.5.2 and further bound (2.2) by upper-bounding P((jg)[j] < B),
P(@P[j] < B), and P(¢5?)[j] > B) for a convenient choice of j. We will let j — oo: thus the
upper-bound (2.2) would use the steady-state distributions of the Markov chains (ﬁg), (]:())Z)

and qgg) which are easy to compute.

e b 1%
87 94 [#4 (24 (94
*e e *e e
| 7 - >
7 7 7 4 4

Figure 2.6: State transition diagram of a discrete-time single-server queue.

(n) ~(n)

The state transition diagrams for the Markov chains ¢;5’, Gs, , and qég) have the structure

shown in Figure 2.6, but each one has different values for o, v, and § =1 — a — 7. In fact,
for ¢\ we have v = A" A and v = (1 = A)(1 = Al”); for ¢ we have o = AYA and

v=(1- /\gn))(l — /\én)); and for qéz) we have v = )\:())n)/\in) and 7 = (1 — )\én))(l - )\in)). To
A o AN

AATaAG7) BT N, A’

Solving for the steady-state distribution of the Markov chain depicted in Figure 2.6, we can

simplify notation, let 119, := and v, 1=
express the steady-state distributions P(G\3[oo] < B), P(3[00] < B), and P(¢{¥[cc] > B)
(we abuse notation a bit here and use [0o] to denote that the system is in steady-state) in

terms of the v’s defined above as

P(G ] < B) = 1-vh,
P(G5) [0l < B) = 1-v8,
P(¢5 0] > B) = vE,.

Since Ay + Ao = 1 and A3 + \y = 1, for large n, v19, and vy, are less than but very close
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to 1. To quantify how close they are, we bound 15, and vy, as follows:

(\r = 1) (A — 22)

e . [Py

ma m% mo m%

BV WY W Wil v Wy W
my+my  mymy  mimi
v AZAZn T A2AZp?
(mq + my)
Adav/n

:(1

> 1

> 1- (2.2)

To get the second line in the previous sequence of expressions, we used the facts (1+z)~! >
l—x, Ve >0,and \; + Xy = 1.

Using the fact that (1—z)? > 1—2B, for0 < z < 1, B > 1, we can bound P((jgg) [oo] < B)

as follows:

B
P@loc] < B) < 1 (1= TLETR)T It

T T p
Moy ) T ANdayn

where the above bound holds for sufficiently large n. In a similar fashion, we can show that

~(n m3+m4
PG} [o0] < B) <

—— =B 2.
< T 23

for sufficiently large n. In other words, there exists NV such that, for all n > N, the bounds

(2.3) and (2.3) hold.

Ao\ n

273 , and noting that r3, < 193, we have P q( )

(1= A)(1 — \3) 23
— A2)(L — A3

Letting 193 := [c0] > B) =
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vB < uvB. Choosing B =n"!, for n > N, we have

P((sup @2llntl] — 2 Ltl)) > S

te[0,T] 2

IN

IV by o] < B o] < B) + Y Plgly)oc] 2 B)
2(m1 + my) (mg + my)T B?

AT
N )\1)\2)\3)\4\/56 * _\/ﬁygg

- 2(m1 + m2>(m3 + m4)T _0 3 0.1
- M A AsAgC 4= \/_”23 '

Noting that v53 < 1, we have

(n) )
iy p( s BT Ltl) €y
=0 te[0,1] vn 2
Similarly, we can show that
asi [lnt]] — g [lnt)] _ e
lim P( sup -2 34 > —>: 0.
=00 te[0,1] vn 2

Observing that

S nt)) = 547 [nt]]
P(ts[%%] vn ZC)
{34} (n)
i | i A |
= F l:{m}te[olgf] \/ﬁ = )
¢ [|nt]] — R [|nt]] _ e a5 [lnt)] — @ [[nt]] _ c
= P<t33,%] Vn Z§>+P<t:[%%] v 3

).

we get the desired result.
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2.6 Some Remarks on Various Notions of Optimality

In our analysis of scheduling algorithms for line networks, we have used two notions of
workload optimality: sample-path optimality and heavy-traffic sample-path optimality. The
notion of sample-path optimality is clear: a scheduling algorithm is sample-path optimal if it
minimizes the total workload in the network at all times, i.e., it minimizes ), ¢;[k], V& > 0.
This is the strongest notion of optimality and we were able to show this form of optimality
for the 3-link network under the 1-hop interference model and the 4-link under the 2-hop
interference model.

In general, it is unreasonable to expect to be able to derive scheduling algorithms that
are sample-path optimal. A more reasonable goal is to try to minimize the steady-state
expected workload E[), ¢;[oc]] or some related performance measure such as the average
cost criterion [38]. The solution approach would be to formulate the problem as a Markov
decision problem [38], but except for some special cases, the resulting dynamic programming
equations are typically quite intractable. The scheduling problem under consideration seems
to fall into the latter category.

A further relaxation is to consider the system when the traffic load on the system is close to
its capacity. For this purpose, as in the previous section, we index the system by a parameter
n and let n — 0o so that the corresponding traffic load p™ — 1. From basic queueing theory,
we know that the steady-state mean queue length would also go to infinity for all scheduling
algorithms when p(™ — 1. Thus, to meaningfully compare scheduling algorithms, we have to
scale the expected queue length in some manner to keep it finite. For this purpose, we first
observe that, for a single-server queue, the expected queue length increases as 1/(1 — p(”))
as p™ — 1. Thus, it is reasonable to try to find a scheduling algorithm that minimizes
(1= p™E(Y, ql(n) [00]) in the limit as p™ — 1. By choosing the scaling parameter n such

that 1 — p(™ is proportional to 1/y/n, the performance measure can be equivalently viewed

E(3, 4" (o)

as —=———=~
NLD

heavy-traffic expected workload optimal. In the simulation section, we will use heavy-traffic

. We will refer to an algorithm that minimizes the above objective as being

expected workload as the metric to compare scheduling algorithms.
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It turns out that deriving heavy-traffic expected workload optimal scheduling algorithms
is also quite difficult; this leads us to the heavy-traffic sample-path optimality criterion used

in the previous section. Recall that a scheduling algorithm is heavy-traffic workload optimal

(n) ~(n)

t|| — t

if lim P< sup 2t ()] = 2.4 (] > c)z 0,V ¢ > 0 for any fixed T" > 0 where
n=00 N gelo,T] Vn

q is the queue length of the algorithm under consideration and ¢ is the queue length of

any other algorithm. Informally, this means that given any e > 0, for sufficiently large n,

SraMlntl) o 3a llnt]
i =

+ € with very high probability. If we are able to take expectations of
the above inequality in steady state, then this condition would imply heavy-traffic expected
workload optimality. However, such an operation is often difficult to justify and therefore,
in the considerable literature on heavy-traffic analysis, heavy-traffic sample-path optimality
is used as a surrogate for expected workload optimality. This is the sense in which the result
in the previous section for the 4-link network under the 1-hop interference model should be
interpreted.

In contrast to the above notion of heavy-traffic sample-path optimality which shows that
the system behaves optimally over time intervals of the order of n, the result in [19] studies
the system over much smaller time-scales of the order of \/n (the parameter r in [19] is
equivalent to \/n here). Hence, it is difficult to directly compare the optimality result in [19,

Theorem 10.2] to the notions of optimality mentioned here.

2.7 Simulation Results

Under some conditions, it has been shown that MWS-a minimizes ), quo‘ in a heavy-traffic
sense. Letting a go to zero, the following algorithm has been conjectured as the natural
limit of the MWS-a algorithm in [19, Conjecture 10.1]: first, delete all links with zero queue
lengths from the network graph, then find all maximum size schedules, and finally, among
those pick the one which has the maximum weight breaking any ties arbitrarily, where the
weight of link [ is log¢;. This algorithm is called the MWS-0 algorithm. In this section,

we also compare our algorithms with MWS-« for small a. Specifically, we compare the
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scaled long-run average workload under the following three set of algorithms: the optimal
algorithms derived in this chapter, MWS-0 and MWS-a for a = 0.01.
We simulate the three network topologies considered earlier with the following traffic

demands:
e 3-link, 1-hop interference model: A\ = Ao = A3 =0.5; m;y = m3 =0, my = 1.

e 4-link, 2-hop interference model: A\ = Ay = 0.4, 0 = A3 = 0.3;, m; = my = 0,my =

ms = 0.5.

e 4-link, 1-hop interference model: A\ = Ao = A3 = Ay = 0.5, my = my =0, my = m3 =

1.

e 4-link, 1-hop interference model: A\ = Ay = 0.6, 3 = A3 = 0.4; m; = my = 0,my =

M3:1.

We consider the following arrival process for all cases:

5,  with probability 0.1A{™
of”[k] == { 10, with probability 0.05\"

0, otherwise.

For the 4-link, 1-hop interference models above, we have chosen the arrival rates such that
all three pairs of consecutive links are in heavy traffic, and further, the arrival process is not
Bernoulli. The purpose of the simulations is to test how well our algorithms perform when
some of our assumptions do not hold. For simulation purposes, we pick an algorithm from
our class of scheduling algorithms which chooses between alternatives with equal probability.

In Figures 2.7, 2.8, 2.9, and 2.10 we plot the scaled steady-state mean sum of queue lengths
(1 - p™ES, ql(n)) as a function of n, where the steady-state expectation is computed as
a long-run average in the simulations. In our simulations, the scaled queue lengths under
MWS-0.01 and MWS-0 appear to be nearly equal. However, in Figures 2.7, 2.8, and 2.9, as

n — 00, i.e., as p™ — 1, the difference between the scaled mean sum of queue lengths of our
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Figure 2.7: Scaled mean sum of queue lengths for the 3-link line network under the 1-hop

interference model.

algorithms and that of the MWS-0 and MWS-0.01 scheduling algorithms becomes significant

and approaches a constant. In Figure 2.10, the performances of the MWS-0 and MWS-0.01

algorithms are nearly identical to that of our algorithm. From these figures, we can conclude

that, while MWS-« algorithms for small « perform nearly as well as our algorithm in some

cases, in general this is not the case.

75

6.5+

Scaled Mean Sum of Queue Lengths

—=— Our Scheduling Policy
[| -+ MWS-0 Policy

— B — MWS-0.01 Policy

Figure 2.8: Scaled mean sum of queue lengths for 4-link line network under the 2-hop

interference model.

We also simulate a MaxWeight scheduling algorithm proposed by Shah and Wischik where
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Figure 2.9: Scaled mean sum of queue lengths for 4-link line network under the 1-hop
interference model, where Ay = Ay = A3 = A4, = 0.5.

log(1 4 ¢) is used as the weight of each link [. The performance of such algorithm is very
close to the performance of MWS-0 and MWS-0.01 in all of our simulations.

7.2

6.8

6.6

6.4

6.2+

Scaled Mean Sum of Queue Lengths

58l y —=— Our Scheduling Policy | |
--4--- MWS-0 Policy
56} — B —MWS-0.01 Policy
54 ; 5 5 S .
10 10 10 10 10
n

Figure 2.10: Scaled mean sum of queue lengths for 4-link line network under the 1-hop
interference model, where Ay = Ay = 0.6, Ay = A3 = 0.4.

We note that the MWS-0 algorithm has not been proven to be optimal. In fact, for a
specific model of a generalized switch (which does not include line networks or high-speed
switches), Stolyar has shown that MWS-0 is not throughput-optimal [39]. The example in

[39] is interesting in that it shows that max-size schedules need not be stabilizing, in general.
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2.8 Heavy Traffic Workload Optimality Proof for the Four-Link
Network under the One-Hop Interference Model

In Proposition 2.5.3, we proved optimality by assuming that the network starts from steady
state. Here we assume that the initial queue lengths of links 1 and 4 in the n** network are
of order /n, and the initial queue lengths of links 2 and 3 are bounded (instead of assuming
that the network starts from its steady state). More specifically, let D; denote the initial
condition for the n'* network; that is, Dy = {¢\2[0] = qov/m, {7 [0] = ¢4/, ¢52[0] < M},
where g, ¢ and M are arbitrary positive number. The initial condition is the most likely
initial state for the network if the resources are used “ideally”: links 2 and 3 are underloaded
so that their queues are small and links 1 and 2 (and 3 and 4) behave like a single-server
queue in heavy traffic. We first state a number of lemmas and then state our final result
in Proposition 2.8.7. In the proof of Proposition 2.5.3, one crucial step was to bound the
probabilities P(¢\7[cc] < B), P(G2[o0] < B), and P(¢{%[o0] > B). But since here the
initial queueing system is not in steady state, we need to bound these transient probabilities
at each time slot k, i.e., P(¢\W[k] < B), P(¢\?[k] < B), and P(¢\"'[k] > B).

~(n)

As before, the state transition diagrams of ¢\7, ¢\7, and ¢’ are shown in Figure 2.6 with

different values of «, v, and f =1 — a — 7. We consider the transient behavior of queue dg)

first, where a = A"AM™ and v = (1 — A™) (1 = AD).
The work in [40] gives an expression for the transient probability distribution of a discrete-
time queue conditioned on the initial state, with the state transition diagram as shown in

Figure 2.6; i.e.,

k
P(Gio[k] = hlGi2[0] = p) = v P f(k,h+p+ 1)+ f(k,h —p) + (1 —v)" Z f(k,—j),

j=h+p+2

)\gn)Aén)
(1=X)(1-25")
walk which starts at the origin (at time 0) and ends at coordinate h at time slot k. According

where v = a/y = < 1, and f(k, h) is the probability distribution of a random

to the random walk, at each time slot the walker moves one step to the right with probability

a, moves one step to the left with probability v, and stays in the current position with
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probability . In the random walk, a denotes the number of right steps, b denotes the
number of slots that the walker does not move, and ¢ denotes the number of left steps. Let
D ={a,b,c e N|s.t. a+b+c=k,a—c=h},and C(0) = 5+ 2,/a7 cos . From [40], we get

the following expression for the random walk distribution:

b2
fr) =3 ( g )a“ﬁb CZT/O (cos hO)[C(0)]Fd8, if |h] < k,

abeceD @, b7 c

and f(k,h) =0, if |h| > k.

To find expressions for « and 7 as a function of n, recall that )\l(") =\— %; the transition

(n)

probabilities a and 7 of queue ¢, are given by

n n m m
o = AP = e[t - ZE][1- 2],

o= A=A =AY = a1+ 1

=1+ =]
DY VA

Next, we state some facts along with their proofs that will be used in the proofs of later
lemmas.

Fact (1). For any positive and arbitrary small €;, there exists a positive number N , so that

if n > N, we have [o— M o] < €1, |7 —MAs| < e, /a7 —Ade| < €1, and v > 1_m1—l—m2'
AA2y/n

Proof. From the expressions of o and 7, we know the limits of av and  are A\; Ay as n goes to
0o. Hence for any positive and arbitrary small €;, there exists a positive number N , so that

if n > N, we have oo — M| <€, |y — M| <€, and | /oy — M| < €. From (2.2), we
mi + mo =

Mo/
Fact (ii). For any 0 < 6 < 7, we have 0 < C(0) < 1; especially if 0 < 0 < 7/3 and n is

directly get v > 1 —

sufficiently large so that Fact (i) is true, we have C'(6) > 3(AM Ay — €1).

Proof. Noting that C(f) is a decreasing function if 6 is between 0 and 7, and using the
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Cauchy-Schwarz inequality, we have

C(6)

v

C(m)
= l—a—v—-2yay

_ <\/>\ DA +/(1 =AM Aé”)))Q
> 1= (A + (1= X)) (87 + (1= A0)

= 0

and

ClH) < ClO)=l-a—y+2/ay=1-(a—-7)?<1

Especially if 0 < 0§ < 7/3 and n is sufficiently large so that Fact (i) is satisfied, we have

C(0) > C(r/3) = C(r) + 3y/a7 > 3v/a7 = 3(Mhs — €1).

Fact (i11). (1—2)P>1—2B, for0<z <1, B>1.
Proof. Let g(z) = (1 — 2)? — 1 + 2B. Calculate the first derivative as
g(x)=B(1—(1—2)"").
Under the condition 0 < z < 1, B > 1, we know ¢(0) = 0 and ¢'(z) > 0 with equality if and
only if z = 0. Thus g(z) = (1—2)? =1+ 2B > 0. O
Fact (iv). 1 —cosf > 6%/4, for 0 < 0 < /2.

Proof. Let g1(0) = 1 — cos@ — 6?/4. The first order derivative is g{(f) = sinf — /2 > 0,
for 0 < 0 < /2, with equality if and only if # = 0. Noting that ¢g;(0) = 0, the inequality
holds. O
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Now let us bound the probability P(G\%'[k] = h|¢\2[0] = p) under the condition that the
initial queue length p = |goy/n] > h, and k satisfies |[n®45¢] +1 < k < |nt]. In order to
bound P(cjg) (k] = h|q~$) [0] = p), we need to bound each of the terms in (2.4) separately. In

Lemma 2.8.1, we will bound the second term, i.e., f(k,h — p).

Lemma 2.8.1. Assume p = |qoy/n) > h, and [n°*t] +1 < k < |nt|, where gy and t are
arbitrary positive numbers. There exists positive number Ny, so that if n > Ny, f(k,h—p) <

M, -n=%2 for some positive number M, which is independent of h.

Proof. We will consider two cases. For the first case, k is between [n%4¢] + 1 and [n®6t].
For the second case, k is between [n%5¢] +1 and |nt¢|. Then we will combine these two cases
and complete the lemma. Note that throughout the proof we assume that n is sufficiently
large (at least greater than N) so that Fucts (i)-(ii) are true.

We bound f(k, h — p) using the integral in (2.4), i.e., if |h — p| <k,

h—p
UV 2

f(k7h_p) =

/0 " cosl(h — p)OI[C(0))*db,

™

and if |h — p| > k, f(k,h — p) = 0, which is always bounded by any positive number. So we

do not care about this case. First let us bound the coefficient 17" Using Fact (i), v < 1,

and p = | go\/n| we have

V% < P2 < (1 L + m2)—qox/77/2

Ao/

and

im " < lim (1= ™ +m2)—q0\/ﬁ/2 ~ex [_QO(ml +m2)]
n—o00 T n—oo )\1)\2\/ﬁ 2)\1)\2

[_ qo(my + ma)
2M1 Ay

This means that for some fixed number M > exp }, there exists a positive
number Ny, so that if n > Njg, we have V% < M.
Case 1. Consider [n®%¢] +1 < k < [n%6¢].

Let ¢ = n~%2. We would like to bound the integrals f; and f0¢1 separately first.
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h=p  .p
Step 1. Bound Z/ cos[(h — p)d][C(0)])"db.
T Jh
By Facts (i), (i1), (iv), if 0 satisfies ¢1 < 0 < m, we have

C0) <C(¢1) = C0)—2y/ay(l —cos¢y) <1—2(AAy —€1)(1 —coser)

< 1-20MA—e)di?/d=1— Ak — &

S (2.4)

Because k > n%4%t and (2.4), for any small positive €, there exists a positive number Ny,

so that if n > Nj;, we have the following inequality by using (2.4):

* [Ceostin—picorar < L [Tewpa < icon

e

0.064

IA

In summary, if n > max(Nig, N11), we have

h—p

v 2 AlAo—

/ " cos|(h — p))[CO)]Fd < M - [ F 4

n0-06¢

™

Notice that - / cos[(h — p)B][C(6)])"df goes to zero exponentially.

h*p
5 1

cos[(h — p)d][C(0)])"db.
T Jo
Noting that h < p, we have

p—h=1|qVvn] —h>qvn/2

27 27 47
Let Ny = = < , and 6; = Nyj; we can bound the following integral:
"Tr=h TR —h ey T o
¢ L
1 ! 1 < g+ 276
- h—p)o de0<‘—§:/ 2N C0))Fde| + =2
W/o cos|( p)0][C(0)] =7 2}, cos( Ny )C(0)] + -

Now we consider § between 6; and 6,4, i.e., 0 = 0; + Noz, where 0 < z < 1. Because C(0)
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is a decreasing function when 6 is between 0 and ¢;, the difference between C(0) and C(6;)

is bounded as follows:

C(0) = C6))

= 2y/a7y[cos(0; + Nox) — cos 6]

AV | AV

Y

2 /a[cos(0; + No) — cos 6]
2/ —2sin(6; + No/2) sin(No/2)
2y/ay[=2(0; + No/2)(No/2)]
—2(MA2 + €1)1Np.

(2.5)

In (2.5), we used the fact that 6; is small to go from line 4 to line 5, and Fact (i) to go from line
5 to line 6. Now we calculate [C'(0)]¥/[C(0;)]* using Facts (ii) and (iii) when 6; < 0 < 6,,,.
Noting that [n%1%t| +1 < k < |[n%%t], ¢, < AN, and C(0) > C(n/3) for 0 < 6 < ¢, we

have

v

Y

v

>

() — C(Qj)]k
C'(6;)
c(0) — C(Hj)]’“
C(m/3)
1 2(M A2 + el)gblNgr
L 3(A1 A2 — €1)
B 2(AMAg + €1)p1 Ny
3(A1Ae — €)
2(A g + €1) Non®4t
3(A1Ag — €1)
1 — Non%4t.

1+

1+

1 k

1

(2.6)

From line 1 to line 2, we used the fact that C(f) is positive and also a decreasing function

when 6 is between 0 to /3. From line 2 to line 3, we used (2.5) and Fact (ii). We used Fact

(111) to go from line 3 to line 4. By substituting for ¢y = n~%? and considering k < n%%t, we

go from line 4 to line 5. Because [C'(6;)]* <1,V j, we have
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/9 %Hl cos(¥)[0(9)]kde‘
_ /0 _HM cos(#)[C’(@j)]dejL /9 _ej“ cos(%f)[[c(e)]k— 06,1 o)
— O—l—/]+1 cos( [ )]k}dé)

b1 omf [0(9)]
< /ej COS(NO)[[C(QJ)] —1}d9‘
<[] [y
< | N0n0'4t-d0’

0;
= Ngn"t. (2.7)

In (2.7), we used (2.6) to go from line 5 to line 6. From (2.5) and (2.7), by substituting for

¢1=n""

47
2 and N, < ,
0= qo/n

we have

IN

1
J+N0/7T< — Non**t¢y + No/7

IN
S
3

=}
=~
~
,_

IN

1
= Non®?t + No/m < 4(n~ "%t +n=%%) /qp.
m

Combining the two steps, we can say that there exist positive numbers M;; and Nj5 so that
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if n > Nyy we have

h—p

UV 2

/O ’ cos[(h — p)B][C()])*do

0.

™

n 06 - _
M - [6*0\1)\2*61)/2 + 62} (N 4(n 034 4 0.5)/%

IN

< Mll : n70'3.

Notice that Ny5 needs to satisfy Nijo > max(Njg, N11). Also notice that for large n, the rest
of the terms go to zero much faster than the term 4Mtn=%2/qy in the previous expression.
Case 2. Consider [n%t] +1 <k < [nt].

Let ¢p = n7%2%. As in the proof of case 1, we try to bound f(k,h — p) using the integral
expression. We would like to bound the integrals fo > and f(;; separately first.

Step 1. Bound ¢ f0¢2 cos|(h — p)A)[C(0)]"d6.

¢2 b2
1 /0 cos{(h — p)Bl[C(6)]db < L /0 1 df =n0 /.

T s
If n > Nyp, we have

h—p
1)

@2
- /0 cos[(h — p)A][C(0))*do < M -n~%%/r,

h—p
2

because v < M for large n > Nig.

h—p
Step 2. Bound >~ [ cos[(h — p)0][C(6)]"d6.

™

By Facts (i), (ii), (iv), if 0 satisfies ¢y < 6 < 7, we have

C0) < Cl¢2) =C(0) = 2/ay(1l — cos dr)
< 1-2MA—e)(l—cosgy) <1 —(MAs— €1)d3/2
Ay —
= 1- #5861 (2.8)

Because k& > n%% and from (2.8), for any small positive €3, there exists a positive number
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Ni3, so that if n > N3, we have

= [ eosln-pac@rtas < < [ cw)tas

™ ™

n0-02¢

A - Ly

In0-58
n0-024

IN

Ce) < (1

< [6*()\1)\2*61)/2 + 63}

In summary, if n < max(Nig, N13), we have

h—p

V2 70024

™

/ W[cos(h —p)O][C(0)]FdO < M - [eMAeme/2 4]

Combining the two steps, we can say that there exists positive number M5 and Ny, so

that if n > N4 we have

h—p

vV 2 0.02

M - [6_0\1/\2—51)/2 + EQ}H + M - n—0.29/ﬂ_

VAN

™

/0 " cosl(h — p)AI[C(6)]Fdo

< My -n %%

Notice that N4 needs to satisfy Ny > max(Nyg, Ni3). Also notice that for large n, the rest
of the terms go to zero much faster than the term Mn~%2%/7 in the previous expression.
Combining two cases and choosing M; = max(My, My3) and Ny = max(Ni2, N14), we get

our result. O

So far, we have bounded the second term f(k,h — p) in (2.4); next, we try to bound the

first term.

Lemma 2.8.2. Assume that p = [qo\/n| > h, and |[n®%t] +1 < k < |nt], where qo and t
are arbitrary positive numbers. There exists positive number No, so that if n > Ny, we have

v Pk h+p+1) < My -n=%% for some positive number My which is independent of h.

Proof.
h—p—1

v Lkt p+ 1) = L [T cos|(h+ p+ 1)0)[C(6)]Fd

0
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We can prove this lemma using similar ideas as in Lemma 2.8.1. More specifically, we can
bound v* % instead of »"2* in Lemma 2.8.1 and then we can consider cos[(h + p + 1)6]

instead of cos[(h — p)0)]. O
Next we focus on bounding the third term, i.e., the term (1 — )" Zf:hﬂ)“ f(k,—79).

Lemma 2.8.3. Assume that p = |qov/n] > h. There exists positive number N3, so that if
n > N3, we have (1 —v)v" Z?=h+p+2 f(k,—j) < M3-n=9%5 Yk for some positive number Ms

which is independent of h.

Proof. Because v < 1 and Z] hipra f (K, —3) <1, and by using Fact (i), we have

(1—v)v Z flk,—j) < (1—-vp"<1-v

j=h+p+2

O

We have bounded all three terms in (2.4); in Lemma 2.8.4, we show the upper bound of
the probability P(dy [k] = Aldi; [0] = p).

Lemma 2.8.4. Assume that p = |qoy/n| > h, and [n®*%t| +1 < k < |nt], where qo and
t are arbitrary positive numbers. There exists positive number N, if n > N, P(qg) k] =

h|G[0] = p) < Myn="2 for some positive My which are independent of h.

Proof. Let My = 3-max(My, My, M3) and N = max(N;, Ny, N3). Considering Lemmas 2.8.1,
2.8.2, 2.8.3 and (2.4), we know that there exists a constant My, so that for any sufficiently
large n > N, we have P(¢\2[k] = h|@D[0] = p) < Myn=0%. O

Lemma 2.8.5. Assume that p = [qov/n|, B = [n%%|, and [n®*%t| +1 < k < [nt]. We
have P(QS) [k] < B|cj£g) 0] = p) < Myn=%% for some positive number M, and n > N.
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Proof. Because B < p and due to Lemma 2.8.4, we have

B—-1
P(q (k] < Blgs (0] =p) = > P(q1 [k] = hlgi5'[0] = p)
h=0
S BM4n—O.29 S M4n—0.27'

]

A similar result applies for queue cjéz), for any sufficiently large n > N, with parameters

¢, and M5 instead, i.e.,
P57 K] < B [0] = gyv/n) < M™%, (2.9)

So far, we have bounded the transient probabilities of qﬁ;” and cjéz). Now we try to bound

the transient probability of the queueing system qég)

Figure 2.6; to distinguish from g&’;) and cjéz) we use &, 5‘ and 7 instead of o, 8 and ~, where

& =AM 5 = (1AM (1= A), and § = 1 — G — 4. We also know that A = Ay — 22

N

with transition diagram as shown in

)\:()’") = A3 — % and Ay + A3 < 1. Let C(0) = 3 + 2¢/a7 cos¥.

The transient probability distribution of qég) is given by

P(gsy) (k] = hlg53 (0] = p) = 0P L f(k, b+ p+ 1)

k
+f(kh—p)+ (L=0)0" > f(k,—)), (2.10)
j=h+p+2
. I;h/2 T . .
where f(k,h) = —— [ (cosh0)[C(0)]*dd, if k& > |h|, and f(k,h) = 0, if & < |h|, and
™ Jo

v=a/y<1.

Lemma 2.8.6. Assume that p < B; for any k, we can bound the probability that P(qg) (k] >
n 3 .
Blgs3 (0] = p) < s

1—D

Proof. The first step is to bound P(qég) k] = h|q§§) [0] = p), where p < h using (2.10).
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Therefore we bound three terms in (2.10) one by one as follows:

Ah—p—1
PP (kh+p4+1) = v / (cos hB) (B + 2+/ a4 cos 0)*
T
A~h—p—1 Oﬂ_
< v / 1-do = "5,
T 0
~h=p T ~h—p T
A 2 A 2 —p
Fe,h —p) _”—/ (cos O)[COFdo < V2 [ 1-d0 = 5",
™ Jo T Jo

h—p—

Because o~ 2 >0 2 and v 2 > (1 —0)o", for p< hand © < 1, we have

[un
=
I3

P(qss' (k] > Blgs3 0] =p) = > Plgs[k] = hlgss (0] = p)
h=B
< N (10t <Y 3
h=B h=B
S 3 1937571 S 3 AB/4

Having established Lemmas 2.8.4, 2.8.5 and 2.8.6, we can prove Proposition 2.8.7.

Proposition 2.8.7. If the initial conditions of the n'* network are according to D, :=
{d510] = qov/m, ¢ [0] = qh/m, gy [0] < MY, where qo, qf and M are arbitrary positive
number, then our algorithm is sample-path optimal in heavy traffic; i.e., for any ¢ > 0 and

any fixed T' > 0,

. S nt)] = 524" [nt]]
lim P(tg[%%] NG Zc):O.

n—0o0
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Proof. Let t; = |n%%¢| and B = [n%%2] > M. From Lemma 2.8.5 and (2.9), if n > N, we

have

[nt]—1

3 P(33)[r] < BID\) PG} [r] < BID))

— c/n /2
LA pa™i < BID) PG < BID,) 20t + 1
< (¢1o'[r] < B|D1)P(Gs'[r] < B 1)+ (t1+1)
Rt /)2 c/n
< 7’LO'46t + 1 + (TLt o n0.46t)[M4n70.27] [M5n70.27]
- cy/n /2
2t
S (2 + M4M5) _0'04.

C

We went from line 1 to lines 2 and 3 by dividing the sum into two parts and bounding the
second part. From lines 2 and 3 to line 4, we used Lemma 2.8.5 and (2.9). From Lemma 2.8.6,

we have

N~ Pl > BID) 3 b Bivn_ e
) T R i V"f<<—f>” |

Hence, using the Markov inequality and the previous expressions, we get
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Thus, if the initial queue lengths are chosen according to Dy, we have

t|| — t
lim P( sup C]12 H” /] Q12 H” H E): 0
n—ro0 te[0,7] vn 2
Similarly, we can show that
i p((aup BB n) 5 oy
n—oo te[o,T] vn 2

Observing that
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< P( sup Q12 [LntJ] C]12 H”t“ E)—i—P( sup C]34 [LntJ] Gsq [[nt]] > E),

t€[0.7] Vn 2 te[0,7] NG 2
we get the desired result. O

2.9 Summary

There has been much interest recently in understanding the optimality properties of the
MWS-a algorithm. However, in general, optimal algorithms to minimize the total queue
backlog (workload) were unknown. As a first step, in this chapter, we considered very
small generalized switches and derived scheduling algorithms that are workload-optimal in a
heavy-traffic sense. Since it is difficult to prove that our algorithms are the unique optimal
algorithms, it is interesting to try to understand how well the MWS-a algorithm performs
compared to our optimal algorithms. Our simulations show that, when the load on the system
is close to its capacity, the proposed optimal algorithms perform better than the MWS-0

and MWS-« for small « in an appropriate heavy-traffic sense described in the chapter. Our
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results show that the conjecture of heavy-traffic workload optimality of MWS-a algorithms

is not true in general.
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CHAPTER 3

BACKPRESSURE-BASED PACKET-BY-PACKET
ADAPTIVE ROUTING IN COMMUNICATION
NETWORKS

The backpressure algorithm introduced in [1] has been widely studied in the literature. While
the ideas behind scheduling using the weights suggested in that paper have been success-
ful in practice in base stations and routers, the adaptive routing idea of the backpressure
algorithm is rarely used. The main reason for this is that the routing algorithm can lead
to poor delay performance due to routing loops. Additionally, the implementation of the
backpressure algorithm requires each node to maintain per-destination queues which can be
burdensome for a wireline or wireless router. Motivated by these considerations, we reex-
amine the backpressure routing algorithm in this chapter and design a new algorithm which
has much superior performance and low implementation complexity.

Prior work in this area [17] has recognized the importance of doing shortest-path routing
to improve delay performance and modified the backpressure algorithm to bias it towards
taking shortest-hop routes. A part of our algorithm has similar motivating ideas, but we
do much more. In addition to provably throughput-optimal routing which minimizes the
number of hops taken by packets in the network, we decouple routing and scheduling in the
network through the use of probabilistic routing tables and the so-called shadow queues. The
min-hop routing idea was studied first in a conference paper [41] and shadow queues were
introduced in [16] and [42], but the key step of decoupling the routing and scheduling which
leads to both significant delay reduction and the use of per-next-hop queueing is original
here. In [16], the authors introduced the shadow queue to solve a fixed routing problem.
The min-hop routing idea is also studied in [43], but their solution requires even more queues
than the original backpressure algorithm.

We also consider networks where simple forms of network coding are allowed [44]. In such
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networks, a relay between two other nodes XORs packets and broadcast them to decrease
the number of transmissions. There is a tradeoff between choosing long routes to possibly
increase network coding opportunities (see the notion of reverse carpooling in [45]) and
choosing short routes to reduce resource usage. Our adaptive routing algorithm can be
modified to automatically realize this tradeoff with good delay performance. In addition,
network coding requires each node to maintain more queues [46] and our routing solution
at least reduces the number of queues to be maintained for routing purposes, thus partially
mitigating the problem. An offline algorithm for optimally computing the routing-coding
tradeoff was proposed in [47]. Our optimization formulation bears similarities to this work,
but our main focus is on designing low-delay on-line algorithms. Backpressure solutions to
network coding problems have also been studied in [48, 49, 50], but the adaptive routing-
coding tradeoff solution that we propose here has not been studied previously.

We summarize our main results below.

e Using the concept of shadow queues, we decouple routing and scheduling. A shadow
network is used to update a probabilistic routing table which packets use upon arrival
at a node. The backpressure-based scheduling algorithm is used to serve FIFO queues

over each link.

e The routing algorithm is designed to minimize the average number of hops used by
packets in the network. This idea, along with the scheduling/routing decoupling, leads

to delay reduction compared with the traditional backpressure algorithm.

e Each node has to maintain counters, called shadow queues, per destination. This is
very similar to the idea of maintaining a routing table per destination. But the real
queues at each node are per-next-hop queues in the case of networks which do not
employ network coding. When network coding is employed, per-previous-hop queues
may also be necessary, but this is a requirement imposed by network coding, not by

our algorithm.

e The algorithm can be applied to wireline and wireless networks. Extensive simulations
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show nice improvement in delay performance compared to the backpressure algorithm.

3.1 The Network Model

We consider a multi-hop wireline or wireless network represented by a directed graph G =
(N, L), where N is the set of nodes and L is the set of directed links. A directed link that
can transmit packets from node n to node j is denoted by (nj) € £. We assume that time
is slotted and define the link capacity c,; to be the maximum number of packets that link
(nj) can transmit in one time slot.

Let F be the set of flows that share the network. Each flow is associated with a source
node and a destination node, but no route is specified between these nodes. This means
that the route can be quite different for packets of the same flow. Let b(f) and e(f) be
source and destination nodes, respectively, of flow f. Let z; be the rate (packets/slot) at
which packets are generated by flow f. If the demand on the network, i.e., the set of flow
rates, can be satisfied by the available capacity, there must exist a routing algorithm and a
scheduling algorithm such that the link rates lie in the capacity region. To precisely state
this condition, we define /ng to be the rate allocated on link (nj) to packets destined for

node d. Thus, the total rate allocated to all flows at link (nj) is given by p,; = Z ,quj.

deN
Clearly, for the network to be able to meet the traffic demand, we should have:

{:unj}(nj)eﬁ € Aa

where A is the capacity region of the network for 1-hop traffic. The capacity region of
the network for 1-hop traffic contains all sets of rates that are stabilizable by some kind of
scheduling algorithm assuming all traffics are 1-hop traffic. As a special case, in the wireline

network, the constraints are:

finj < Cnjy  V(nj).

As opposed to A, let T denote the capacity region of the multi-hop network; i.e., for any set
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of flows {z¢}ser € T, there exists some routing and scheduling algorithms that stabilize the
network.

In addition, a flow conservation constraint must be satisfied at each node; i.e., the total
rate at which traffic can possibly arrive at each node destined to d must be less than or equal

to the total rate at which traffic can depart from the node destined to d :

Yowlpnen=ay + Y LS D i (3.1)

fEF l:(In)el j:(ng)eL

where 1 denotes the indicator function. Given a set of arrival rates © = {xs} re that can be
accommodated by the network, one version of the multi-commodity flow problem is to find
the traffic splits ,uflj such that (3.1) is satisfied. However, finding the appropriate traffic split
is computationally prohibitive and requires knowledge of the arrival rates. The backpressure

algorithm to be described next is an adaptive solution to the multi-commodity flow problem.

3.2 Throughput-Optimal Backpressure Algorithm and Its
Limitations

The backpressure algorithm was first described in [1] in the context of wireless networks
and independently discovered later in [51] as a low-complexity solution to certain multi-
commodity flow problems. This algorithm combines the scheduling and routing functions
together. While many variations of this basic algorithm have been studied, they primarily
focus on maximizing throughput and do not consider QoS performance. Our algorithm uses
some of these ideas as building blocks, and therefore we first describe the basic algorithm,
its drawbacks and some prior solutions.

The algorithm maintains a queue for each destination at each node. Since the number
of destinations can be as large as the number of nodes, this per-destination queueing re-
quirement can be quite large for practical implementation in a network. At each link, the

algorithm assigns a weight to each possible destination which is called backpressure. Define
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the backpressure at link (nj) for destination d at slot ¢ to be

wi [t] = Qualt] — Qjalt],

where @Q,4[t] denotes the number of packets at node n destined for node d at the beginning
of time slot ¢. Under this notation, @Q,,[t] = 0,Vt. Assign a weight w,; to each link (nj),

where w,; is defined to be the maximum backpressure over all possible destinations, i.e.,
wp;lt] = max wi [t].
Let dy; be the destination which has the maximum weight on link (nj),
d,;[t] = arg mczlix{ng [t]}. (3.2)

If there are ties in the weights, they can be broken arbitrarily. Packets belonging to destina-
tion d;;[t] are scheduled for transmission over the activated link (nj). A schedule is a set of
links that can be activated simultaneously without interfering with each other. Let I' denote
the set of all schedules. The backpressure algorithm finds an optimal schedule 7*[t] which is

derived from the optimization problem:

7*[t] = arg max CnjWnilt]. (3.3)

Specially, if the capacity of every link has the same value, the chosen schedule maximizes
the sum of weights in any schedule.

At time ¢, for each activated link (nj) € 7*[t] we remove ¢,,; packets from Qnd;j 1) if possible,
and transmit those packets to de;j ). We assume that the departures occur first in a time
slot, and external arrivals and packets transmitted over a link (nj) in a particular time slot

are available to node j at the next time slot. Thus the evolution of the queue Q,4[t] is as
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follows:

Qualt +1] = Qnalt] — Z Lias [0)=ay Finj[t]
+ ) Lgar jg=ay ] + Y Lgp(p)mnie(r)=ay as[t],
l:(In)el JeF

where fi,;[t] is the number of packets transmitted over link (nj) in time slot ¢ and as|t]
is the number of packets generated by flow f at time ¢. It has been shown in [1] that the
backpressure algorithm maximizes the throughput of the network.

A key feature of the backpressure algorithm is that packets may not be transferred over a
link unless the backpressure over a link is non-negative and the link is included in the picked
schedule. This feature prevents further congesting nodes that are already congested, thus
providing the adaptivity of the algorithm. Notice that because all links can be activated
without interfering with each other in the wireline network, I' is the set of all links. Thus the
backpressure algorithm can be localized at each node and operated in a distributed manner
in the wireline network.

The backpressure algorithm has several disadvantages that prohibit practical implemen-

tation:

e The backpressure algorithm requires maintaining queues for each potential destination
at each node. This queue management requirement could be a prohibitive overhead

for a large network.

e The backpressure algorithm is an adaptive routing algorithm which explores the net-
work resources and adapts to different levels of traffic intensity. However it might also
lead to high delays because it may choose long paths unnecessarily. High delays are
also a result of maintaining a large number of queues at each node, and each of those
queues being large. The queues can be large because, under the backpressure algo-
rithm, average size of a per-destination queue at a node can grow with the distance
from the node to the destination. Furthermore, a large number of queues takes away

statistical multiplexing advantage: since only one queue can be scheduled at a time,
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some of the allocated transmission capacity can be left unused if the scheduled queue

is too short; this can contribute to high latency as well.

In this chapter, we address the high delay and queueing complexity issues. The compu-
tational complexity issue for wireless networks is not addressed here. We simply use the
recently studied greedy maximal scheduling (GMS) algorithm. Here we call it the largest-
weight-first algorithm, in short, the LWF algorithm. The LWEF algorithm requires the same
queueing structure that the backpressure algorithm uses. It also calculates the backpressure
at each link using the same way. The difference between these two algorithms only lies in
the methods to pick a schedule. Let S denote the set of all links initially. Let N,(l) be
the set of links within the interference range of link [/ including [ itself. At each time slot,
the LWF algorithm picks a link [ with the maximum weight first, and removes links within
the interference range of link [ from S, i.e.,; S = S\N,(l); then it picks the link with the
maximum weight in the updated set &, and so forth. It should be noticed that the LWF al-
gorithm reduces the computational complexity at the cost of reduced network capacity. The
LWF algorithm where the weights are queue lengths (not backpressures) has been exten-
sively studied in [3, 52, 53, 54, 55]. While these studies indicate that there may be reduction
in throughput due to LWF in certain special network topologies, it seems to perform well in
practice and so we adopt it here for simulations.

In the rest of the chapter, we present our main results which eliminate many of the

problems associated with the backpressure algorithm.

3.3  Min-Resource Routing Using Backpressure Algorithm

As mentioned in Section 3.2, the backpressure algorithm explores all paths in the network
and as a result may choose paths which are unnecessarily long and which may even contain
loops, thus leading to poor delay performance. Loc et al. address this problem by introducing
a cost function which measures the total amount of resources used by all flows in the network

[41]. Specifically, they add up traffic loads on all links in the network and use this as their
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cost function. The goal then is to minimize this cost subject to network capacity constraints.
Given a set of packet arrival rates that lie within the capacity region, the goal is to find the
routes for flows so that the minimum amount of resources is used in the network if possible.

Thus, the problem is formulated as the following optimization problem:

T (3.5)

(nj)eL
S wlpmnep=ay + > M <Y pl VdEN nEN,
feF (In)eL (nj)eL

{tnjtmper € A

We now show how a modification of the backpressure algorithm can be used to solve this
min-resource routing problem. (Note that similar approaches have been used in [56, 57, 58,
59, 60] to solve related resource allocation problems.)

Let {gna} be the Lagrange multipliers corresponding to the flow conservation constraints

in problem (3.5). Appending these constraints to the objective, we get

mln Z Hnj +Z%d fo]l{b H=d} + Z Hin — Z Mgzj) (3.6)

(ny)eﬁ n,d feF (In)eL (nj)eL
= g}%%( Z Z:unj And — 4jd — 1 ZQndsz]l{b )=n,e( })
(nj)eL d n,d feF

If the Lagrange multipliers are known, then the optimal g can be found by solving

max E L W
(nj )eL

where w,,; = mgx(qnd — ¢ja — 1). The form of the constraints in (3.5) suggests the following

update algorithm to compute g, :

Qnalt + 1] = [Qnd[t] + %(Z Tplgppy=ne(f)=ay + Z Mzn Z “Zj)r’ (3.7)

feF (In)el (nj)eL
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where % is a step-size parameter. See [61] for details. Notice that Mg,q4[t] looks very much
like a queue update equation, except for the fact that arrivals into @),4 from other links may
be smaller than pf when @Q;q does not have enough packets. This suggests the following
algorithm.

Min-resource routing by backpressure: At time slot ¢,

e Each node n maintains a separate queue of packets for each destination d; its length

is denoted @,4[t]. Each link is assigned a weight
wnj[t] = max (Qnalt] — Qjalt] — M), (3.8)

where M > 0 is a parameter.

e Scheduling/routing rule: find an optimal schedule 7*[t] such that

7*[t] € arg max CnjWnilt]. (3.9)

e For each activated link (nj) € 7*[t] we remove ¢,; packets from Qpg: [ if possible, and

transmit those packets to Qjas [y, Where dj;[f] achieves the maximum in (3.8).

Compared with the traditional backpressure scheduling/routing, the only difference is that
each link weight is equal to the maximum differential backlog minus parameter M. (M =0
reverts the algorithm to the traditional one.) For simplicity, we call this algorithm the
M -backpressure algorithm.

The performance of the stationary process which is “produced” by the algorithm with
fixed parameter M is within o(1) of the optimal as M goes to oo (analogous to the proofs

in [57, 58]; see also the related proof in [59, 60]):

E| S wylocl| = 32 miy | = o),
( (

nj)eL nj)eL
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where p* is an optimal solution to (3.5).

Figure 3.1 illustrates an example of how the M-backpressure algorithm works in a simple
wireline network. All links can be activated simultaneously without interfering with each
other. Notice that the backlog difference of route 1 is 6 and the backlog difference of route
2 is 4. M is chosen to be 5 in this example. Because the backlog difference of route 2 is
smaller than M, route 2 is blocked at current traffic load. The M-backpressure algorithm
will automatically choose route 1 which is shorter. Therefore, a proper M can avoid long
routes in when the traffic is not close to capacity. Throughput optimality is still achieved
by using M-backpressure algorithm. In this example, route 2 will be enabled if the traffic
load is close to the boundary of the capacity region due to large backlog difference which is

greater than M.

Figure 3.1: Link weights under the M-backpressure algorithm.

Although the M-backpressure algorithm could reduce the delay by forcing flows to go
through shorter routes, simulations indicate a significant problem with the basic algorithm
presented above. A link can be scheduled only if the backpressure of at least one destination
is greater than or equal to M. Thus, at light to moderate traffic loads, the delays could be
high since the backpressure may not build up sufficiently fast. Also, the upper-stream queue
backlogs could be huge if the number of hops between the source and the destination is large.
Huge upstream backlogs are detrimental to delay QoS. In practice, the residual packets in
queues can not be removed with M > 0 at the end of the transmission stage. Like the tradi-
tional backpressure algorithm, the M-backpressure algorithm also maintains per-destination

queues at each node. The queueing complexity is still high, and there are scalability issues.
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Furthermore, the queueing structure is not compatible with today’s switches and routers.
In order to overcome all these adverse issues, we develop a new routing algorithm in the
following section. The solution also simplifies the queueing structure to be maintained at

each node.

3.4 PARN: Packet-by-Packet Adaptive Routing and Scheduling
Algorithm for Networks

In this section, we present our adaptive routing and scheduling algorithm. We will call it
PARN (Packet-by-Packet Adaptive Routing for Networks) for ease for repeated reference
later. First, we introduce the queueing structure that is used in PARN.

In the traditional backpressure algorithm, each node n has to maintain a queue ¢,4 for each
destination d. Let |N| and |D| denote the number of nodes and the number of destinations
in the network, respectively. Each node maintains |D| queues. Generally, each pair of nodes
can communicate along a path connecting them. Thus, the number of queues maintained
at each node can be as high as one less than the number of nodes in the network, i.e.,
[D|=IV| - 1.

Instead of keeping a queue for every destination, each node n maintains a queue g,; for
every neighbor j, which is called a real queue. Notice that real queues are per-neighbor
queues. Let J, denote the number of neighbors of node n, and let J,,,, = max, J,. The
number of queues at each node is no greater than J,,,,. Generally, J,,,, is much smaller
than |[A]. Thus, the number of queues at each node is much smaller compared with the case
using the traditional backpressure algorithm.

In addition to real queues, each node n also maintains a counter, which is called a shadow
queue, pnq, for each destination d. Unlike the real queues, counters are much easier to main-
tain even if the number of counters at each node grows linearly with the size of the network.
A backpressure algorithm run on the shadow queues is used to decide which links to activate.

The statistics of the link activation are further used to route packets to the per-next-hop
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neighbor queues mentioned earlier. The details are explained next.

3.4.1 Shadow Queue Algorithm — M-Backpressure Algorithm

The shadow queues are updated based on the movement of fictitious entities called shadow
packets in the network. The movement of the fictitious packets can be thought of as an
exchange of control messages for the purposes of routing and scheduling. Just like real
packets, shadow packets arrive from outside the network and eventually exit the network.
The external shadow packet arrivals are generated as follows: when an exogenous packet
arrives at node n to the destination d, the shadow queue p,4 is incremented by 1, and is
further incremented by 1 with probability ¢ in addition. Thus, if the arrival rate of a flow f
is xf, then the flow generates “shadow traffic” at a rate z;(1 + ¢). In words, the incoming
shadow traffic in the network is (1 + ¢) times the incoming real traffic.

The backpressure for destination d on link (nj) is taken to be
wh;[t] = paalt] — pjalt] — M,

where M is a properly chosen parameter. The choice of M will be discussed in the simulations

section. The evolution of the shadow queue p,q[t] is

Pralt +1] = pualt Z Lyaz (1)=dy A t]
FHnj)el (3.10)
+ > as may funlt] + D Tipipr=n.e=ay aslt];
l:(ln)eL feF

where fi,;[t] is the number of shadow packets transmitted over link (nj) in time slot ¢, dy;[t]
is the destination that has the maximum weight on link (nj), and as[t] is the number of
shadow packets generated by flow f at time ¢t. The number of shadow packets scheduled over
the links at each time instant is determined by the backpressure algorithm in (3.9).

From the above description, it should be clear that the shadow algorithm is the same

as the traditional backpressure algorithm, except that it operates on the shadow queueing
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system with an arrival rate slightly larger than the real external arrival rate of packets. Note
the shadow queues do not involve any queueing structure at each node; there are no packets
to maintain in a FIFO order in each queue. The shadow queue is simply a counter which is
incremented by 1 upon a shadow packet arrival and decremented by 1 upon a departure.
The backpressure algorithm run on the shadow queues is used to activate the links. In
other words, if 7, = 1 in (3.9), then link (nj) is activated and packets are served from the
real queue at the link in a first-in, first-out fashion. This is, of course, very different from the
traditional backpressure algorithm where a link is activated to serve packets to a particular
destination. Thus, we have to develop a routing scheme that assigns packets arriving to a

node to a particular next-hop neighbor so that the system remains stable.

3.4.2 Adaptive Routing Algorithms

Now we discuss how a packet is routed once it arrives at a node. Let us define a variable agj []
to be the number of shadow packets “transferred” from node n to node j for destination d
during time slot ¢ by the shadow queue algorithm. Let us denote by 6;‘53» the expected value
of o@L;[t], when the shadow queueing process is in a stationary regime; let 62 [t] denote an

estimate of ¢

nj» calculated at time ¢. (In the simulations we use the exponential averaging,
as specified in the next section.)

At each time slot, the following sequence of operations occurs at each node n. A packet
arriving at node n for destination d is inserted in the real queue g¢,; for next-hop neighbor j

with probability
G;l1]

Pet] = .
! Zk:(nk)eﬁ oo lt]

(3.11)

d_[t] are used to perform routing operations: in today’s routers, based

Thus, the estimates 7y,

on the destination of a packet, a packet is routed to its next hop based on routing table
entries. Instead, here, the ¢’s are used to probabilistically choose the next hop for a packet.

Packets waiting at link (nj) are transmitted over the link when that link is scheduled (see
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Figure 3.2).

Probability
Updater Node n

Figure 3.2: Probabilistic splitting algorithm at Node n.

The first question that one must ask about the above algorithm is whether it is stable if the
packet arrival rates from flows are within the capacity region of the multi-hop network. This
is a difficult question, in general. Since the shadow queues are positive recurrent, “good”

d

estimates 0y,;[t] can be maintained by simple averaging (e.g. as specified in the next section),

and therefore the probabilities in (3.11) will stay close to their “ideal” values

—d
pi. — Inj

nj

7d .
Zk:(nkz)eﬁ Onk

The following theorem asserts that the real queues are stable under the additional assumption
that the routing probabilities Pffj are fixed at their ideal values Pffj (as opposed to being
updated via (3.11), which is what the actual algorithm does).

Theorem 3.4.1. Suppose the routing probabilities are fived at ]51%. Assume that there exists
a delta such that {x;(1+ €+ 6)} lies in I'. Let ag[t] be the number of packets arriving from
flow f at time slot t, with E(ay[t]) = x; and E(af[t]) < co. Assume that the arrival process is
independent across time slots and flows (this assumption can be considerably relazed). Then,
the Markov chain, jointly describing the evolution of shadow queues and real FIFO queues
(whose state include the destination of the real packet in each position of each FIFO queue),

18 positive recurrent.

Proof. The key ideas behind the proof are outlined. The details are similar to the proof in
[16] and are omitted.
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e The average rate at which packets arrive to link (nj) is strictly smaller than the capacity

allocated to the link by the shadow process if ¢ > 0.

e [t follows that the fluid limit of the real-queue process is same as that of the networks
in [62]. Such fluid limit is stable [62], which implies the stability of our process as well.
See Section 3.8 for details.

3.5 Implementation Details

In this section, we discuss a number of enhancements to the basic algorithm to improve

performance.

3.5.1 Exponential Averaging

In order to take most recent statistics with larger weight, one possible solution is exponential

averaging. Exponential averaging fades old values exponentially with weight 1 — 3 and takes

d

new statistics into account with weight 5. To compute &y, [t] we use the following iterative

exponential averaging algorithm:

&Zj[t] = (1 - 5) &Zj[t - 1] + B Ugj[ﬂ» (3-12)

where 0 < 8 < 1. By choosing 3 large or small, we can adjust how important the latest
statistics is. Another way to take recent statistics into account while fading the old ones is to
use moving averaging. However, to suppress the randomness, we should keep a large amount

of previous data. For simplicity, we consider exponential averaging in our implementation.
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3.5.2 Extra Link Activation

Under the shadow backpressure algorithm, only links with backpressure greater than or equal
to M can be activated. The stability theory ensures that this is sufficient to render the real
queues. On the other hand, the delay performance can still be unacceptable. Recall that the
parameter M was introduced to discourage the use of unnecessarily long paths. However,
under light and moderate traffic loads, the shadow backpressure at a link may be frequently
less than M, and thus, packets at such links may have to wait a long time before they are
processed. One way to remedy the situation is to activate additional links beyond those
activated by the shadow backpressure algorithm.

The basic idea is as follows: in each time slot, first run the shadow backpressure algorithm.
Then, add additional links to make the schedule maximal. If the extra activation procedure
depends only on the state of shadow queues (but beyond that, can be random and/or arbi-
trarily complex), then the stability result of Theorem 3.4.1 still holds (with essentially same
proof). Informally, the stability prevails, because the shadow algorithm alone provides suffi-
cient average throughput on each link, and adding extra capacity “does not hurt”; thus, with
such extra activation, a certain degree of “decoupling” between routing (totally controlled
by shadow queues) and scheduling (also controlled by shadow queues, but not completely)
is achieved.

For example, in the case of wireline networks, by the above arguments, all links can be
activated all the time. The shadow routing algorithm ensures that the arrival rate at each
link is less than its capacity. In this case the complete decoupling of routing and scheduling
occurs.

In practice, activating extra links which have large queue backlogs leads to better per-
formance than activating an arbitrary set of extra links. However, in this case, the extra
activation procedure depends on the state of real queues, which makes the issue of validity
of an analog of Theorem 3.4.1 much more subtle. We believe that the argument in this

subsection provides a good motivation for our algorithm, which is confirmed by simulations.
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3.5.3 The Choice of the Parameter ¢

From basic queueing theory, we expect the delay at each link to be inversely proportional
to the mean capacity minus the arrival rate at the link. In a wireless network, the capacity
at a link is determined by the shadow scheduling algorithm. This capacity is guaranteed
to be at least equal to the shadow arrival rate. The arrival rate of real packets is of course
smaller. Thus, the difference between the link capacity and arrival rate could be proportional
to epsilon. Thus, epsilon should be large enough to ensure small delays and small enough to
ensure that the capacity region is not diminished significantly. In our simulations, we found
that choosing € = 0.1 provides a good tradeoff between delay and network throughput.

In the case of wireline networks, recall from the previous subsection that all links are

activated. Therefore, the parameter epsilon plays no role here.

3.6 Extension to the Network Coding Case

In this section, we extend our approach to consider networks where network coding is used to
improve throughput. We consider a simple form of network coding illustrated in Figure 3.3.
When ¢ and j each have a packet to send to the other through an intermediate relay n,
traditional transmission requires the following set of transmissions: send a packet a from 7
to n, then n to 7, followed by 7 to n and n to i. Instead, using network coding, one can first
send from 7 to n, then j to n, XOR the two packets and broadcast the XORed packet from n
to both ¢ and j. This form of network coding reduces the number of transmissions from four
to three. However, the network coding can improve throughput only if such coding opportu-
nities are available in the network. Routing plays an important role in determining whether
such opportunities exist. In this section, we design an algorithm to automatically find the
right tradeoff between using possibly long routes to provide network coding opportunities

and the delay incurred by using long routes.
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Figure 3.3: Network coding opportunity.

3.6.1 System Model

We still consider the wireless network represented by the graph G = (N, £). Let z¢ be the
rate (packets/slot) at which packets are generated by flow f. To facilitate network coding,
each node must not only keep track of the destination of the packet, but also remember
the node from which a packet was received. Let ufnj be the rate at which packets received
from either node [ or external incoming flow [, destined for node d, are scheduled over link
(ng). Note that, for compactness of notation, we allow [ in the definition of uldnj to denote
either a flow or a node. We assume /L?lnj is zero when such a transmission is not feasible,
i.e., when n is not the source node or d is not the destination node of flow I, or if (In) or
(nj) is not included in £. At node n, the network coding scheme may generate a coded
packet by “XORing” two packets received from previous-hop nodes [ and j destined for the
destination nodes d and d’ respectively, and broadcast the coded packet to nodes j and I.
Let ui’g; denote the rate at which coded packets can be transferred from node n to nodes j
and [ destined for nodes d and d’, respectively. Notice that, due to symmetry, the following
equality holds: ,u:ll’lcjl./l = /Li/"g.. Assume Niﬁ'; to be zero if at least one of (nl), (In), (nj) and (jn)
does not belong to £. Note that ,uldnj = (0 when d = [ or d = n, and ,ui’l‘]i.; = (0 when d =n or
d =n.

There are two kinds of transmissions in our network model: point-to-point transmissions
and broadcast transmissions. The total point-to-point rate at which packets received exter-

nally or from a previous-hop node are scheduled on link (nj) and destined to d is denoted

by

:uij,pp = Z luldnj + Z :uldnja

l:le F lleN
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and the total broadcast rate at which packets are scheduled on link (nj) and destined to d
is denoted by

d o d,d’
“’nj,broad - :un‘jl'

d L)

The total point-to-point rate on link (nj) is denoted by

_ E d
llj’”j’Pp - lunj,pp
d

and the total broadcast rate at which packets are broadcast from node n to nodes j and [ is

denoted by
d,d’
& d

Let p be the set of rates including all point-to-point transmissions and broadcast transmis-

sions, i.e.,

po= {H{tnjop} i) {Hnljt} ity }-

The multi-hop traffic should also satisfy the flow conservation constraints.
Flow conservation constraints: For each node n, each neighbor j, and each destination d, we

have

d,d’
Mgzj,pp + :uij,broad S Z /’LZ]k + Z Z Mj|kn7 (313>
k d' k:k#n

where the left-hand side denotes the total incoming traffic rate at link nj destined to d, and

the right-hand side denotes the total outgoing traffic rate from link nj destined to d. For
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each node n and each destination d, we have

D lppmnetrrmay < Y D Hings (3.14)

feF feF jeN

where 1 denotes the indicator function.

3.6.2 Links and Schedules

We allow broadcast transmission in our network model. In order to define a schedule, we
first define two kinds of “links:” the point-to-point link and the broadcast link. A point-
to-point link (nj) is a link that supports point-to-point transmission, where (nj) € L; a
broadcast link (n|lj) is a “link” which contains links (nl) and (nj) and supports broadcast
transmission. Let B denote the set of all broadcast links, thus (n|lj) € B. Let £ be the union
of the set of the point-to-point links £ and the set of the broadcast links B, i.e., £L = LU B.

We let I denote the set of links that can be activated simultaneously. By abusing notation,
['" can be thought of as a set of vectors where each vector is a list of 1’s or 0’s where a 1
corresponds to an active link and a 0 corresponds to an inactive link. Then, the capacity
region of the network for 1-hop traffic is the convex hull of all schedules, i.e., A’ = co(I").

Thus, p € A

3.6.3 Queueing Structure and Shadow Queue Algorithm

Each node n maintains a set of counters, which are called shadow queues, pj,q, for each
previous hop [ and each destination d, and pg,q for external flows destined for d at node n.
Each node n also maintains a real queue, denoted by g,;, for each previous hop [ and each
next-hop neighbor j, and qo,; for external flows with their next hop j.

By solving the optimization problem with flow conservation constraints, we can work out
the backpressure algorithm for the network coding case (see the brief description in Appendix

3.9). More specifically, for each link (nj) € L in the network and for each destination d,
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define the backpressure at every slot to be

d

Wnj 1= z:(ln)glcaé(r 1=0 Wing 1
where wldnj [t] = Pinalt] — prjalt] — M, (3.15)

d [t = d 1.
an ”7[ } argl:(ln)rencaécr 1=0 wl’”[ }

For each broadcast at node n to nodes j and [ destined for d and d’, respectively, define the
backpressure at every slot to be

Wi 8] = wily (1] + wih [t (3.16)

n|jl

The weights associated with each point-to-point link (nj) € £ and each broadcast link (n|ji)

are defined as follows:

Wy, [t] = rnax{wd A[t]},
wnji[t] = rgg,X{wn] L}

(3.17)
with d;[t] = arg max{wd.[t]},

/

{d,d'};, ;)[t] = arg max{wnm[t]}

The rate vector f1*[t] at each time slot is chosen to satisfy

prt] € argrpax{ Z FingppWn; [t] Z i) 1wy ju[t }

el > her (nljl)eB

By running the shadow queue algorithm in network coding case, we get a set of activated
links in £ at each slot.

Next we describe the evolution of the shadow queue lengths in the network. Notice that the
shadow queues at each node n are distinguished by their previous hop [ and their destination
d, so p;,q only accepts the packets from previous hop [ with destination d. A similar rule

should be followed when packets are drained from the shadow queue p;,s. We assume the
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departures occur before arrivals at each slot, and the evolution of queues is given by

+
palt +1] = [pznd Z“mpp J1g- i dmds) — Z Zf“n\al 11 (faa)— @y, )
JEN d'eN jeEN
~d,d

+ Z:ukln ]l{k Iy, ,d= dl*n} + Z Z 'ullnk[t]]l{{dvd'}:{dvd’}f‘nk} (318)

keN keN d'eN
+ Zdf[t]]l{b(f):n,e(f):d,z:o},

feF

where /i, [t] is the actual number of shadow packets scheduled over link (In) and destined
for d from the shadow queue piq at slot t, [L;i‘;f,; [t] is the actual number of coded shadow
packets transfered from node [ to nodes n and k destined for nodes d and d' at slot ¢, and
ay denotes the actual number of shadow packets from external flow f received at node n

destined for d.

3.6.4 Implementation Details

The implementation details of the joint adaptive routing and scheduling algorithm with
network coding are similar to the case without using network coding, but the notation is
more cumbersome. We briefly describe it here.

The probabilistic splitting algorithm chooses the next hop of the packet based on the

probabilistic routing table. Let P? [t

Injlt] be the probability of choosing node j as the next

hop once a packet destined for d arrives at node n from previous hop [ or from external
flows; i.e., I = 0 at slot t. Assume that Py [t] = 0 if (nj) ¢ L. Obviously, -\ Pk [t] = 1.
Let Uzdnj [t] denote the number of potential shadow packets “transferred” from node n to
node j destined for d whose previous hop is [ during time slot ¢. Notice that the packet
comes from an external flow if [ = 0. Also notice that of, ;[t] is contributed by shadow traffic

point-to-point transmission as well as shadow traffic broadcast transmission, i.e.,

d *
Oinglt] = 1 iz a=az iy + D il gaar=taay;, iy

deN
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We keep track of the the average value of aldnj [t] across time by using the following exponential

averaging updating process:
Oinslt] = (1= B)ap;[t — 1] + Bor,;[t], (3.19)

where 0 < 3 < 1. The splitting probability P¢

Injlt] is expressed as follows:

P ) = <
" Zke./\/' Oldnk [t]

(3.20)

3.6.5 Extra Link Activation

Like the case without network coding, extra link activation can reduce delays significantly.
As in the case without network coding, we add additional links to the schedule based on the
queue lengths at each link. For extra link activation purposes, we only consider point-to-
point links and not broadcast. Thus, we schedule additional point-to-point links by giving

priority to those links with larger queue backlogs.

3.7 Simulations

We consider two types of networks in our simulations: wireline and wireless. Next, we
describe the topologies and simulation parameters used in our simulations, and then present

our simulation results.

3.7.1 Simulation Settings

Wireline Setting
The network shown in Figure 3.4 has 31 nodes and represents the GMPLS network topol-
ogy of North America [63]. Each link is assume to be able to transmit one packets in each

slot. We assume that the arrival process is a Poisson process with parameter A\, and we
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consider the arrivals that come within a slot are considered for service at the beginning of
the next slot. Once a packet arrives from an external flow at a node n, the destination is
decided by probability mass function Poy,d = 1,2,..N, where P, is the probability that
a packet is received externally at node n destined for d. Obviously, >, , Zn P = 1, and

Pnn = 0. The probability Pnd is calculated by

po—JitIn
7 (et )
k:k#n

where .J,, denotes the number of neighbors of node n. Thus, we use P4 to split the incoming

traffic to each destination based on the degrees of the source and the destination.

Figure 3.4: Sprint GMPLS network topology of North America with 31 nodes [63].

Wireless Setting

We generated a random network with 30 nodes which resulted in the topology in Fig-
ure 3.5. We used the following procedure to generate the random network: 30 nodes are
placed uniformly at random in a unit square; then starting with a zero transmission range,
the transmission range was increased till the network was connected. We assume that each
link can transmit one packet per time slot. We assume a 2-hop interference model in our
simulations. By a k-hop interference model, we mean a wireless network where a link acti-
vation silences all other links which are k hops from the activated link. The packet arrival
processes are generated using the same method as in the wireline case. We simulate two

cases given the network topology: the no coding case and the network coding case. In both
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wireline and wireless simulations, we chose  in (3.12) to be 0.02, and we use probabilistic

splitting algorithm for simulations.

Figure 3.5: Wireless network topology with 30 nodes.

3.7.2 Simulation Results

Wireline Setting

First, we compare the performance of three algorithms: the traditional backpressure algo-
rithm, the basic shadow queue routing/scheduling algorithm without the extra link activation
enhancement and PARN. Without extra link activation, to ensure that the real arrival rate
at each link is less than the link capacity provided by the shadow algorithm, we choose
e = 0.02. Figure 3.6 shows delay as a function of the arrival rate lambda for the three al-
gorithms. As can be seen from the figure, simply using a value of M > 0 does not help to
reduce delays without extra link activation. The reason is that, while M > 0 encourages the
use of shortest paths, links with backpressure less than M will not be scheduled and thus
can contribute to additional delays. Because we exaggerate the shadow traffic by a factor of
g, the throughput region of the algorithm without extra link activation is smaller than the
throughput region of the traditional backpressure algorithm.

We also compare the delay performance of PARN with that of the shortest path routing
in Figure 3.7. For each pair of source and destination, we find a shortest path between them

by using Dijkstra’s algorithm. When the arrival rate A < 0.38, the difference between the
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Figure 3.6: The impact of the parameter M in Sprint GMPLS network topology.

average packet delays of PARN and the shortest path routing is very small. This implies
that PARN can obtain similar delay performance as the shortest path routing at light traffic.

However, the shortest path routing can only achieve about 60% of the capacity region of the

network.
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Figure 3.7: The delay performance of PARN and shortest path routing.

Next, we study the impact of M on the performance on PARN. Figure 3.8 shows the delay
performance for various M with extra link activation in the wireline network. The delays for
different values of M (except M = 0) are almost the same in the light traffic region. Once

M is sufficiently larger than zero, extra link activation seems to play a bigger role than the
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choice of the value of M in reducing the average delays. Once we choose M to be large, the
simulation takes longer to converge. This phenomenon is not captured in our plots, but it
is very important in the practical implementation. A good choice of M should also depend
on the network topology and the traffic pattern. Under our simulation setting, choosing M

between 2 and 10 leads to good performance.

600

500

400

delay (ms)

200

100

0 .
0 0.1 0.2 0.3 0.4 0.5 0.6 0.7 0.8

lambda (packets/slot)

Figure 3.8: Packet delay as a function of A under PARN in Sprint GMPLS network topology.

The wireline simulations show the usefulness of the PARN algorithm for adaptive routing.
However, a wireline network does not capture the scheduling aspects inherent to wireless
networks, which is studied next.

Wireless Setting

In the case of wireless networks, even with extra link activation, to ensure stability even
when the arrival rates are within the capacity region, we need € > 0. We chose ¢ = 0.1 in
our simulations for the reasons mentioned in Section 3.5.

In Figure 3.9, we study wireless networks without network coding. From the figure, we
see that the delay performance is relatively insensitive to the choice of M as long as it is
sufficiently greater than zero. However, M does play an important role because it suppresses
the search of long paths when the traffic load is not high. Extra link activation can be used

to decrease delays significantly for M > 0 especially in light traffic region.
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Figure 3.9: Packet delay as a function of A under PARN in the wireless network under 2-hop
interference model without network coding.
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Figure 3.10: Packet delay as a function of A under PARN for M > 0 in the wireless network

under 2-hop interference model with network coding.

In Figures 3.10 and 3.11, we show the corresponding results for the case where both
adaptive routing and network coding are used. Comparing Figures 3.9 and 3.10, we see
that, when used in conjunction with adaptive routing, network coding can increase the
capacity region. We make the following observation regarding the case M = 0 in Figure 3.11:
in this case, no attempt is made to optimize routing in the network. As a result, the

delay performance is very bad compared to the cases with M > 0 (Figure 3.10). In other

74



x10°*
25

= = = Network Coding——M=0

=
o
T

delay (ms)

05t S

]
N ——-

0.61 0.62 0.63 0.64 O.I‘Z)S
lambda (packets/slot)

Figure 3.11: Packet delay as a function of A under PARN for M = 0 in the wireless network
under 2-hop interference model with network coding.

words, network coding alone does not increase capacity sufficiently to overcome the effects
of backpressure routing. On the other hand, PARN with M > 0 harnesses the power of
network coding by selecting routes appropriately.

Next, we make the following observation about network coding. Comparing Figures 3.10
and 3.11, we notice that at moderate to high loads (but when the load is within the capacity
region of the no coding case), network coding increases delays slightly. We believe that this
is due to fact that packets are stored in multiple queues under network coding at each node:

for each next-hop neighbor, a queue for each previous-hop neighbor must be maintained.

This seems to result in slower convergence of the routing table.

3.8 The Stability of the Network Under PARN

Our stability result uses the result in [62] and relies on the fact that the arrival rate on each
link is less than the available capacity of the link.

We will now focus on the case of wireless networks without network coding. All variables
in this section are assumed to be average values in the stationary regime of the corresponding
variables in the shadow process. Let 77; denote the mean shadow traffic rate at link (nj)

destined to d. Let fi,; and ad(1 + ) denote the mean service rate of link (nj) and the
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exogenous shadow traffic arrival rate destined to d at node n. Notice that € comes from our

strategy on shadow traffic. The flow conservation equation is as follows:

f1+e)+ Zaln > ol VndeN. (3.21)

((In)el Jj:(nj)eL

The necessary condition on the stability of shadow queues is as follows:

D G < fing (3.22)

deN

Since we know that the shadow queues are stable under the shadow queue algorithm, the
expression (3.22) should be satisfied.

Now we focus on the real traffic. Suppose the system has an equilibrium distribution
and let )\ﬁj be the mean arrival rate of real traffic at link (nj) destined to d. The splitting

probabilities are expressed as follows:

~d
Pffj = 5 JNU ,where d # n. (3.23)
ke

Thus, the mean arrival rates at a link satisfy the traffic equation:

X = ald P+ Z XLPL Y (ng) € L,d €N, (3.24)

n+ nj
((In)el

where d # n.

The traffic intensity at link (nyj) is expressed as

= Z A (3.25)

fin; deN

Now we will show p,; < 1 for any link (nj) € £. Let A}, = a1, /(1 + ¢) for every (nj) € L,
and substitute it into expression (3.24). It is easy to check that the candidate solution is

valid by using expression (3.21). From (3.22), the traffic intensity at link (nj) is strictly less
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than 1 for any link (nj) € £ :
1 d 1 —d

Thus we have shown that the traffic intensity at each link is strictly less than 1.
The wireline network is a special case of a wireless network. Substitute the link capacity
cnj for fin,; and set € to be zero, and stability follows directly. The stability of wireless

networks with network coding is similar to the case of wireless network with no coding.

3.9 To Derive the Backpressure Algorithm in the Network Coding
Case

Given a set of packet arrival rates that lie in the capacity region, our goal is to find routes for
flows that use as few resources as possible. Thus, we formulate the following optimization

problem for the network coding case.

DD et D Ml (3.27)

(nj)el (nlgh)el

s.t. :U’nj,pp + un] broad < Z/’Lnjk + Z Z uj\z':l

d' kik#n
D lppmnetp=dy < DD Hin;

fer fEF jeN

Let {¢nja} and {qonq} be the Lagrange multipliers corresponding to the flow conservation
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constraints in problem (3.27). Appending the constraints to the objective, we get

min Z /,Ln%pp‘f’ Z Mn\]l+zq0nd|:zxf]l{b )=n,e( =d}_zzlu?nj}
fEF jEN

pel (nj)eL (nljhel fer
+ Z Z Qnjd [,un],pp + lunj broad Z Mn]k Z Z ﬂ;l|lcfl;1:|
d (nj)el 4 kikn
= min (= 30 D0 Dy (s~ s — 1) (329
H (nj)eLl:(In)elL d

- Z Z Mn]jl Qind = Gnjd + Qjnd’ — Gnid — 2)

(nlshel,j<l d.d’
_ Z Z Z M;lfng (QDnd — Qnjd — —|- Z Jond Z xfﬂ{b el })

(nj)eL d feF n,d feF
If the Lagrange multipliers are known, then the optimal g can be found by solving

max Z g ppWnj + Z Hon|j1Wn|j1 (3.29)

e
(nj)eL (n|jh)eL,j<l

where

Wy = max{wdA :
Whljt = max{wn]ﬂ}

d,d’ d’

wn|gl = wlnj + w]nl
wij = max wldnj
l:(In)eL or 1=0

a
Wi = Qind — Gnjd — 1.

Similar to the update algorithm of ¢,4 in (3.7), we can derive the update algorithm to

compute ¢jq :

1
and[t + 1} = [and[t] + - M (:unj,pp + un] broad Z My — Z Z :u]|kn (330)
& kiktn
1
A O wrlup=metn=ar — DD u}lnj)}
fer fEF jEN
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By choosing 1/M to be the step-size parameter, Mg, ;s looks very much like a queue
update equation. Replacing M ¢y 4 by pnja, we get (3.15)-(3.18). It can be shown using the
results in [57, 58] that the stochastic versions of the above equations are stable and that the

average rates can approximate the solution to (3.27) arbitrarily closely.

3.10  Summary

The backpressure algorithm, while being throughput-optimal, is not useful in practice for
adaptive routing since the delay performance can be very bad. In this chapter, we have pre-
sented an algorithm that routes packets on shortest hops when possible, and decouples rout-
ing and scheduling using a probabilistic splitting algorithm built on the concept of shadow
queues introduced in [42, 41]. By maintaining a probabilistic routing table that changes
slowly over time, real packets do not have to explore long paths to improve throughput;
this functionality is performed by the shadow “packets.” Our algorithm also allows extra
link activation to reduce delays. The algorithm has also been shown to reduce the queueing
complexity at each node and can be extended to optimally trade off between routing and

network coding.
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CHAPTER 4

CONNECTION-LEVEL SCHEDULING IN
WIRELESS NETWORKS USING ONLY
MAC-LAYER INFORMATION

In order to operate wireless systems efficiently, scheduling algorithms are needed to facilitate
simultaneous transmissions of different users. Scheduling algorithms for wireless networks
have been widely studied since Tassiulas and Ephremides [1] proposed the MaxzWeight algo-
rithm. The MaxWeight Scheduling (MWS) algorithm is throughput optimal in the sense that
it can stabilize the queues of the network for the largest set of arrival rates possible without
knowing the actual arrival rates. Max Weight works under very general conditions, but it
does not consider connection-level dynamics. It considers packet-level dynamics assuming
that there is a fixed set of users and that packets are generated by each user according to
some stochastic process. Moreover, there is no notion of congestion control while most mod-
ern communication networks use some congestion control mechanism for fairness purposes
or to avoid excessive congestion inside the network [64]. There is a rich body of literature
on the packet-level stability of scheduling algorithms. Stability of wireless networks under
connection-level dynamics has been studied in, e.g., [21], [22], [23], [24]. The implicit as-
sumption in these works is that the algorithm can fully observe the queue lengths for different
connections while, in practice, the scheduler is implemented as part of the MAC layer and
thus can use only the MAC-layer queue lengths.

In this chapter, we are interested in the scenario where files/connections arrive into and de-
part from an ad hoc wireless network. Upon arrival of a file, a TCP connection is established
which regulates the injection of packets to the MAC layer. The scheduling algorithm must
determine which links can transmit packets at each time instant. When the transmission
of a file ends, its corresponding TCP connection is closed and the file departs the system.

If the scheduler has access to the total queue length at Transport and MAC layers, then it
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can use MaxWeight algorithm to achieve throughput optimality. However, this would lead
to a poor delay performance because large files might get priority over many small files for
long periods of time. An alternative is to implement a weight-based MAC algorithm as in
[1], but use the MAC-layer queue; then large files will not dominate the service because files
are stored at the Transport layer and only a few packets are released at a time to the MAC
layer. However, it is not obvious that such a system will be throughput-optimal.

For the connection-level model, we show that by appropriately choosing weights which
are functions of the MAC-layer queue and using the MaxWeight-type scheduling algorithms,
throughput optimality is achieved. The only assumption about protocols that we make is
that each TCP window size is at least one and that there is a maximum window size, both
of which are true for all implementations of TCP. We make no other assumptions on the
dynamics of the TCP window flow control mechanism. On the other hand, the fact that our
scheduler uses only the MAC-layer information is consistent with the actual implementation,
because in reality, the scheduler is part of the MAC layer and might not have access to
the Transport layer. We will present simulations that verify the fact that our scheduling
algorithm improves the delay performance.

We comment on the differences between our model and a related model considered in [65].
In [65], throughput-optimal scheduling algorithms have been derived for a connection-level
model of a wireless network assuming that each link has access to the number of files waiting
at the link. Here, we make no such assumption and use only MAC-layer queue information

which is readily available.

4.1 System Model

4.1.1 Model of Wireless Network

Consider a wireless network consisting of a set of nodes where each node could be a source
and/or a destination for another node. We assume single-hop communications, and time is

slotted. Files arrive at each link according to an i.i.d. process with some file size distribution.
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File arrival processes at different links are also independent. We consider two cases of file

size distribution throughout this chapter.

e Case 1 (Arbitrary Distribution with Bounded File Size): File size distribution can be
arbitrary, but any file size is bounded by a positive integer ¢,,.,. We say a file is type-i
file if the file initially contains ¢ packets. The number of file types is bounded because
the file size is bounded.

o Case 2 (Mized Geometric Distribution): The detailed description of the mixed geo-
metric distribution is as follows. There are K possible file types where files of type
i are geometrically distributed with mean 1/7; packets. A new file arrival at link [
belongs to type ¢ with probability p;, i = 1,2, .., K, where Zfil pi; = 1. It is obvious
that the file size distribution of a particular file is geometric if the file type is known.
Our motivation for selecting such a file size distribution is to model the large variance
in the file sizes in the Internet. It is believed, see e.g., [66], that most of the bytes
are generated by long files while most of the flows are short flows. By controlling the
probabilities py;, for the same average file size, we can obtain distributions with a large

range of variances.

Let \; denote the file arrival rate at link [. For simplicity, we can assume that files arrive
according to an i.i.d Bernoulli process with rate \;. Furthermore, we assume that each link
has a unit service rate, i.e., in each time slot, one packet could be successfully transmitted
over a link. We use the notion of the conflict graph to capture the interference constraints.
Let G = (V, €) denote the conflict graph of the wireless network, where each vertex in V is a
communication link in the wireless network. There is an edge (I1,[3) € £ between vertices [y
and [y if simultaneous transmissions over communication links /; and Iy are not successful.
Therefore, at each time slot, the active links should form an independent set of G, i.e., no two
scheduled vertices can share an edge in G. Let N = |V| denote the number of communication
links in the wireless network.

Formally, a schedule can be represented by a vector X = [2; : | = 1,..., N] such that

x; € {0,1} and z; + x; < 1 for all (z,7) € €. A schedule can also be represented by a set s
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of links such that [ € sif x; =1 (and | € s if 2; = 0). Let M denote the set of all feasible
schedules. At each time slot, a feasible schedule is chosen by the scheduling algorithm based
on the current network information. Let m; denote the mean file size of files arriving at link
[, and define the workload at link [ by p; = \ym;. For example, if the file size has a mixed
geometric distribution, the mean file size is m; = Zfil pii/mi- Then, the capacity region of
the network is the set of all load vectors p = (p1,---,pny) that make the network queues

stable. It is well known, e.g., see [1], that, under our model, the capacity region is given by

C= {p :3p € Co(M) st. p< p,},

where Co(+) is the convex hull operator. When dealing with vectors, inequalities should
be interpreted component-wise. A scheduling algorithm is called throughput-optimal if it

stabilizes the queues in the network for any load vector inside the capacity region C.

4.1.2 Models of Transport and MAC Layers

Upon arrival of a file at a source, a TCP-connection is established that regulates the injection
of packets into the MAC layer. The transmission of MAC-layer packets is itself controlled
by the scheduling algorithm. Once transmission of a file ends, the file departs and the
corresponding TCP-connection will be closed.

At each link, we index the files according to their arrival order such that the index 1 is
given to the earliest file. This means that once transmission of a file ends, the indices of the
remaining files are updated such that indices again start from 1 and are consecutive. Note
that the indexing rule is not part of the algorithm implementation and it is used here only
for the purpose of analysis.

Let Wy[t] denote the congestion window size of file i at link [ at time ¢. In general, W
is a time-varying sequence which changes as a result of TCP congestion control. But, we
can see it later, to simplify the analysis we also consider that the congestion window size is

constant. It is worth noting that W[t] is still time-varying because the subscript ¢ refers to
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Figure 4.1: Transport/MAC layers: the packets at the MAC layer need not be in separate
queues as shown above, they can be in a single queue.

a different file once a file with a smaller index departs. If the congestion window of file 7 is
not full, TCP will continue injecting packets from the remainder of file ¢ to the congestion
window until file 7 has no packets remaining at the Transport layer (see Figure 4.1). It is
important to note that the MAC layer does not know the number of remaining packets at
the Transport layer, so any scheduling decision has to be made based on the MAC-layer
information only. It is reasonable to assume that W;[t] > 1.

mac

Let ¢;[t] and ¢"*[t] denote the number of remaining packets and the number of MAC-

layer packets of file ¢ at link [ at time ¢ respectively. Let m;[t] denote the number of files at
link [ at time ¢. Therefore, the total number of packets at link [ is ¢[t] = > " [f] qi[t], and the
total number of MAC-layer packets at link [ is ¢g/"*[t] = > " [f] q*c[t]. Based on our model
so far, we have n[t] < ¢/"*°[t] < qt], where the lower bound follows from the fact that each

window size is at least one. Let q;[t] = {qu[t]}; denote the vector of queue lengths of files at

link I, and W = {W},[t]}; denote the vector of congestion window sizes of files at link [.

4.1.3 The State of the Network

We aim to find a scheduling algorithm which only uses the MAC-layer information to sta-
bilize the system when the traffic loads are within the capacity region. We not only allow
the scheduling algorithm to choose the set of active links but also allow the algorithm to
determine which MAC-layer packets to serve at each time instant. For example, our analysis

is general enough to allow even service disciplines that are not FIFO (first-in, first-out) at
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each MAC-layer queue. However, we assume that the scheduling algorithm is such that the
network state can be described by a Markov chain as we will specify now. To understand
the state of the network, we analyze several cases under various file size distributions.

First, we assume that the file size distribution follows Case 1, i.e., arbitrary distribution
with bounded file size. To simplify the analysis under Case 1, we make the assumption that
packets will be injected into the MAC-layer immediately as long as the congestion window
is not full and there are remaining packets at the Transport layer.

We describe the network state in detail under the following three scenarios.

1) The congestion window size for a file remains constant throughout the sojourn of the
file in the network. The initial congestion window size is determined by the file type. At the
MAC layer, packets are scheduled in random order.

The network state should keep track of the status of files at each link, including the number
of remaining packets g;[t], the number of MAC-layer packets ¢*[t] and the congestion
window size Wy[t]. Due to the immediate injection assumption that we make, we have
qrec[t] = qult] if qult] < Wilt] or grec[t] = Wyt] if qu[t] > Wi[t]. Therefore, ¢*“[t] is known
if q;[t] and Wj,[t] are known. Therefore, the state of link [ is §;[t] = {q,[t], W]t]}, and the
network state is S[t] = {S;[t]};. At each time instant, the network state changes because
q,[t] changes and the reindexing happens if any file departs the network. Upon file arrival,
the network state changes because the number of files changes, and new elements will be
appended to g,[t] and W [t].

2) The congestion window size for a file remains constant throughout the sojourn of the
file in the network. The initial congestion window size is determined by the file type. Packets
at the MAC layer are scheduled in FIFO order.

Similar to the previous scenario, the state of link [ should include g;[t] and W [t]. But
in order to schedule MAC-layer packets in FIFO order, we need to maintain the identity
of MAC-layer packets too (see Figure 4.2). Let Zj[t] = {fL, f2, f, fik, - - -} denote which
MAC-layer packets belong to which file in FIFO sequence; e.g., the head of line MAC-layer
packets belong to file f.. Therefore, the state of link [ is §;[t] = {q,[t], Wi[t], Zi[t]}, and the
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Figure 4.2: FIFO scheduling.

network state is S[t] = {S[t]};. Upon packet departures and file arrivals, the MAC-layer
packet ordering Z,[t] is updated.

3) The congestion window size is time-varying. MAC-layer packets can be scheduled either
in random order or FIFO order.

Obviously, the network state should include g;[t] and W [t] as before. The network state
should also include Z;[t] if the MAC-layer scheduling order is FIFO order. In reality, the
congestion window size decreases if no ACK is received, and the congestion window size
increases if all packets in the window are successfully transmitted. Window sizes are updated
as a function of the congestion level in the network. Congestion information can be extracted
from q;[t] and W [t]. If we use FIFO order as the MAC-layer scheduling order, the network
state is S[t] = {S/[t]}i, where §/[t] = {q,[t], W [t],Zi[t]}. Let A;[t] denote the vector of files
arriving at link [ at time ¢. The dynamics of the congestion window sizes can be written as
W [t] = li(S[t — 1], Aj[t]), where hy(-) is a corresponding mapping function to update the
congestion window size based on the previous network state and new file arrivals.

From the above three scenarios, we can see that, under each specific scheduling algorithm
which only uses the MAC-layer information, we can define a network state such that this
state evolves according to a Markov chain.

Similarly, we show examples to indicate how the network state is defined when the file size
distribution follows Case 2, i.e., the mixed geometric distribution. Let &;[t] be an indicator
function which indicates whether there are packets of file ¢ at the Transport layer or not;

i.e., if &;[t] = 1, the last packet of file i has not been injected to the MAC layer; if &;[t] = 0,

86



then there is no remaining packet of file ¢ at the Transport layer. Let #[t] € {1,..., K}
denote the type of file with index ¢ at time ¢. It is worth mentioning that the number
of remaining packets of file ¢ at the Transport layer follows a geometric distribution with
mean oy;[t] = 1/, as long as &;[t] = 1, due to the memoryless property of the geometric
distribution. Note that oy;[t] is a function of time only because of re-indexing since a file
might change its index from slot to slot. The network states are slightly different under the
following cases. Under all cases, we assume the congestion window size Wj; > 1.

1) The congestion window size for a file remains constant throughout the sojourn of the
file in the network. The initial congestion window size is determined by the file type. At the
MAC layer, packets are scheduled in random order.

The network state should keep track of the status of files at each link, including the Trans-
port layer information &;[t], the number of MAC-layer packets ¢;"*“[t], the congestion window
size Wi;[t] and file type 7;[t]. Actually, keeping oy;[t] is equivalent to keeping 7;[t] because they
are one-to-one mapping. Therefore, the state of link [ is S;[t] = {&[t], q]**[t], W[t], o1[t] },
and the network state is S[t] = {S[t] }:.

2) The congestion window size for a file remains constant throughout the sojourn of the
file in the network. The initial congestion window size is determined by the file type. Packets
at the MAC layer are scheduled in FIFO order.

Similar to the previous scenario, the network state should keep track of the status of each
file, but it is also necessary to maintain the identity of MAC-layer packets. Let Z;[t] =

s TE fR L fL -} denote which MAC-layer packets belong to which file in FIFO sequence.
The network state is S[t] = {S;[t]}i, where S;[t] = {&[t], q/"*[t], W[t], o1[t], Zi[t] }.

3) The congestion window size is time-varying. MAC-layer packets can be scheduled either
in random order or FIFO order.

Similarly, the network state is S[t] = {Si[t]}1, where S[t] = {&[t], g [t], W[t], ou[t], Zu[t] }
The dynamics of the congestion window sizes can be written as W[t] = hy(S[t — 1], A;[t]),
where Ry(+) is a corresponding mapping function to update the congestion window size based

on the previous network state and new file arrivals.
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Notice that the way to schedule MAC-layer packets is not limited to either random order
scheduling or FIFO order scheduling. The MAC-layer packet scheduling method could be

arbitrary as long as the corresponding Markov chain is well defined.

4.2 A MaxWeight-Type Scheduling Algorithm

4.2.1 Algorithm Description

Define a function f(x) as

~ log(1+ )

, (4.1)

where g(x) is an arbitrary increasing function which makes f(x) an increasing concave func-
tion. Assume that ¢(0) > 0 and f(x) is a continuously differentiable function on [0, c0). Our

scheduling algorithm is as follows:

o We assign a weight of f(q/"*[t]) to each link . At each time instant ¢, the algorithm
picks a schedule 5[t] such that

slt] € argmax y _ f(g"*“[t]). (4.2)

les

e If link [ is scheduled, we choose a MAC-layer packet at link [ to transmit. The schedul-
ing decision within link [ can be based on some arbitrary service discipline, for example,

FIFO or random selection.

Recall that ¢™*“[t] is the total number of packets at the MAC-layer of link [ at time ¢.

Therefore, the scheduling decision is only based on MAC-layer information.

Theorem 4.2.1. For any € > 0, the MaxWeight-type algorithm can stabilize the network
for all p € C/(1+¢), independent of the Transport layer algorithm (as long as the minimum
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window size is one and the window sizes are bounded) and the (non-idling) service discipline

used to transmit packets from active links.

In particular, one can implement service disciplines that give priority to packets from
short files if such information can be made available to the MAC layer. Such algorithms are
often used in practice to reduce file transfer delays of short files. Notice that the purpose of
choosing weight functions as in (4.1) is to achieve the throughput optimality by only using
the MAC-layer information. Furthermore, such weight functions enable us to implement a
fully distributed version of the algorithm using CSMA. But this is not considered in my

dissertation.

4.3 Proof of Throughput-Optimality under Case 1

Throughout this section, we assume the file size distribution can be arbitrary but bounded.
We will show throughput optimality of our scheduling algorithm which only needs to observe
the MAC-layer information. By choosing the weight function f(x) properly as in (4.1), we
argue that the difference between the link weight using complete queue length information
and the weight using queue length information only at the MAC-layer is sufficiently small.
Therefore, when we show the stability using Lyapunov stability analysis, we will find the
negative drift induced by our scheduling algorithm is close to that using the traditional

MaxWeight algorithm.

Lemma 4.3.1. The number of packets q,[t] and the number of files my[t] at link [ satisfy the
following inequality:

0< f(C.Zl[t]) - f(nl[t]) < CO?VZ7t’
where ¢y = 10g Tpnar/g(0) > 0.
Proof. Because any file size o satisfies the inequality 1 < o0 < 0,,,4., We have
ny [t] < q [t] < Omaz [t]
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a) Since f(z) is an increasing function, we have f(n[t]) < f(ql[t]).
b) Also because g(x) is an increasing function, we have
Falf]) < f(omanld]) = log (1 + omasmult])
9(Omazmu[t])
108 (O maz + Tmazult])
N g(mlt])

log omas

Letting ¢y = log 0ymaz/g(0), we have proved the lemma.

O]
Lemma 4.3.2. The number of packets q,[t] and the number of MAC-layer packets q]"*“[t] at
link | satisfy the following ineqaulity:

0 < flalt]) = fla" M) < o, Vit

where ¢y = 10g Tpnar/g(0) > 0.

Proof. This lemma directly follows Lemma 4.3.1. Because n[t] < ¢*[t] < q]t], we have

0 < flalt]) — flg"[t]) < f(alt]) — fult]) < co. O

Recall that the state of link [ is Si[t] = {q,[t], g/"*[t], W [t], Z,[t]} where q,[t] = {qut]}:
g °[t] = {qr*[t]}i, and W[t] = {W};[t]};. And the network state S[t] is the set of all link
states, i.e., S[t] = {S/[t]};. S[t] is the state of a discrete-time Markov chain of the network,
and we will now show that the network is stable, i.e., this Markov chain with state S[t] is

positive recurrent.

Let F(q) = [ f(z)dz. We define the Lyapunov function V/(S) as follows:

V(©S) =S Fla). (4.3)

Notice that the number of packets at link [ is determined by the state S. Recall the queue
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evolution at link [:
alt+1] = [al] - ul]" +alt] = alt] — wlt] + alt] + w), (4.4)

where [2]T = max{z,0}, q;[t] is the number of packets that arrives at link [ at time ¢, x;[{]
is the service rate provided by link [ determined by the corresponding schedule and w,[t] is
the wasted service at time ¢ where v;[t] = max{x;[t] — ¢[t],0}. The mean packet arrival rate
is the workload, i.e., E(q[t]) = p, = \jo;. For simplicity of notation, we denote Egs[-] to be
the expectation conditioned on the network state S[t], i.e., Eg[-] = E[-|S[t]].

Now we try to calculate the Lyapunov drift. Define the 1-step Lyapunov drift to be
AV (S[t]) = V(S[t + 1]) — V(S][t]). From the mean-value theorem, we have

Es[AV(SH)] = Es[V(St+1))] - V(S = 3 (Bs[Flalt +1)] - Flal)

=1

= ST Es[fult) (alt] — wilt] + wlt])]

+ > Es[f(wlthwlt], (4.5)
where y,[t] is some value between ¢[t] and ¢ [t + 1]. The following two lemmas provide upper
bounds on the third term and the first term in the last step of (4.5).

Lemma 4.3.3. Y1 Eg [f(w[t)wlt]] < ci, VE,S[t], for some positive constant c.

Proof. Let pj denote the link capacity of link {. Under our assumption in Section 4.1.1,
i = 1. If zy[t] = pf, link [ is scheduled at time ¢, and if z;[t] = 0, link [ is not scheduled.
Because u[t] = max{z;[t] — ¢[t], 0}, then

Flt)@lt] = qlt), if zft] > qft]

0, else.

ﬂmmwmz{
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From the queue dynamics equation (4.4), q[t + 1] = a[t] if x;[t] > qt]. Therefore, y,[t] is
somewhere between ¢t] and [t] if x;[t] > q[t]. Because f(x) is a nonnegative increasing
function, we have f(y[t]) < f(alt]) + f(alt]) < f(at]) + f(u) when ;[t] > ¢t]. Therefore,
Fthull] < (Flafth + £(ii) s it 2ft) > qlfl. Now we bound Bs|[f(ulf)ult]. Using

previous results and the concavity of f(z),

Es[fulthult] = Es|fulhul|ul) < ald] Pla < al] )]
+Es | f(ult Duzm\ 1) > alt)| Pllt] > alt)| k]
0+Es[f t]>qz[t]] -1

IN

< Es|(f (az[])+f(m)) |
< ( [Gz })4‘#1 (1p)
= i (£l + 1 (10)).

In the previous inequality, we use the fact that P[xl[] < qlt )S } < 1 and P|xft] >

qlt ‘S ] < 1. Letting ¢; = SO (f(pl) + f(pl)> we have proved the lemma.
[

Lemma 4.3.4. Under the assumption that E[al [tﬂ < 00, the following inequality is satisfied

by choosing a proper positive constant cs,

> Es|(f@lt) - falt)) @lt) = zilt)| < e, v2. STt

Proof. Because the wasted service cannot be greater than the departure, i.e., z;[t] > wt],

and f(z) is a concave increasing function, we have

Fllt) = f@lt)| < FO)alt+1] - alt)
= SOl - aff) + wll

< f(0) max{at], i}
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Because ’al [t] — 2 [t]‘ < max{q/t], uf }, we have

iE (F@lt) = F(lt)) (lt) = =l |
< lj_v;xas[myl[tb—f( [ault] = il
< N E|£/(0) max{alt)?, (45)*})]
< 7O Efalt?] + (1))

=1

Letting ¢o = f/(0) Zf\il [clg + (uf)ﬂ where ¢jo satisfies E[al [t]Q] < ¢p < 00, we have proved
the lemma.

]

Substituting Lemma 4.3.3 and Lemma 4.3.4 into (4.5) and letting c12 = ¢ + ¢o, the

Lyapunov drift can be written as:
ElAVESH)) < 3 Es |Flalt) @t = mft])] + e

= ZfCIz oL — ES[Zle ]+012

les[t]

= Z alt])pr — Zf(ﬂ + C12,

les(t]

where z;[t] = 1 if [ € §[t], and z[t] = 0 if | € §[t]. Notice that Eg [Zleg[t}f(ql[t])] =
> _1es /(@[t]) because the schedule S[t] and ¢[t] are known conditioned on the network state

S[t]. Let s*[t] be the optimal scheduling algorithm which maximizes the following objective:

(1) € argmax 3 flal]). (16)
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Now we bound the difference between Z f(q[t]) and Z f(a@[t]). According to (4.2), w
les*[t] les[t]
have

Z mac Z f mac (47)

les[t] les*[t]

From Lemma 4.3.2 and expressions (4.21) and (4.7), we have

> flalth =X falt) = (Y Sl me“)

les*[t] 1€t les*(t] les*[t]
+<Zf mac| qul ) (Zf mac| Zf mac| )
les[t] les[t] les[t] les*[t]
S NCO - Nloggmax/g( ) (48)

The rest of the proof is standard. Assume that the traffic load is strictly within the
capacity region, i.e., there exists ¢ > 0 such that p € A/(1 4 ¢€). Therefore, (1 +¢)p € A.
The capacity region is an N-dimensional polyhedron which is a convex hull of all possible
schedules. In linear programming, the optimal corner point of a linear optimization under

the linear constraints is an optimal point, too; i.e.,
N
t|) = t
gé%lezsf(cn[ ) fﬁg;f(qz[ )

Let p*[t] = arg Iﬁai( E f (ql [t}),ul, and we have the following inequality by definition:
€
=

N

S Fal]) = f(al Z o1+ e).

les*[t]

=

We consider an N-dimensional sphere whose center is at the origin of the capacity region.
Initially, the radius of the sphere is zero. We increase the radius gradually until the surface

of the sphere touches the boundary of the capacity region A in the first quadrant. Let r*
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denote the radius of the sphere in the last step. The radius r* is determined by the capacity

region uniquely, and r* > 0. Let || f(q[t])|]2 = Z flalt , and let
r f@l) . f@l) . fal)
W = TR Tran

From the way of creating the sphere, we know p"[t] € A. From (4.22), the Lyapunov drift
can be bounded by the following:

2
2

Es[AV(SIH)] < > flalho = Y flalt]) + e <D FlaltDp— D flalt]) +es

=1 les[t =1 les*[t]

o — Zf@[t])l —> Sl +e (@9)

> falt)uil] +cs

_1+e =
| P
- 1+€ q 2 39

VAN

i Mz
=
=

IN

where c3 = c19+ N¢y. The Lyapunov drift is negative as long as the queue length is sufficiently

large. Let
1+¢

:{S:||f(q)||2 —(c3+9) for some(5>0}

where q is a vector of number of packets at each link. From the definition of B, any state
in B must have a finite number of packets and a finite number of MAC-layer packets. Z[t]
can also be chosen from a finite set. Therefore, B contains only a finite set of states. Let B¢

denote the complement of B. For any state S[t] € B¢, we have

Es[AV(S[t])]

€
<~ Il + s < =6

Therefore, we have proved throughput-optimality of our scheduling protocol by the Lyapunov

stability theorem.
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4.4  Proof of Throughput-Optimality under Case 2

Throughout this section, we make the assumption that the file size distribution is a mixture
of geometric distributions. Since we use a discrete-time model, we have to specify the order

in which files/packets arrive and depart, which we do below:

1. At the beginning of each time slot, a scheduling decision is made by the scheduling
algorithm. Packets depart from the MAC layer of scheduled links.

2. File arrivals occur next. Once a file arrives, a new TCP connection is set up for that

file with an initial pre-determined congestion window size.

3. For each TCP connection, if the congestion window is not full, packets are injected
into the MAC layer from the Transport layer until the window size is fully used or

there are no more packets at the Transport layer.

We re-index the files at the beginning of each time slot because some files might have
departed during the last time slot.

Define q[t] := E[q[t]|Si[t]] to be the expected queue length at link [ given the state S[t].
Then,

ny[t]
alt) = Y [oultléalt] + a1, (4.10)

i=1
where m;[t] is the number of files at link [ at the beginning of time slot ¢, which is known
if the network state S[t] is given. Define An,[t] as the number of new files arriving at link
[ at time slot ¢. The dynamics of g[t] involve the dynamics of q;**°[t], §;[t] and n[t], and,
thus, it consists of: (i) departure of MAC-layer packets, (ii) new file arrivals, (iii) injection

of packets into the MAC layer, and (iv) departure of files from the Transport layer:

qlt + 1) = q[t] — d"*°[t] + ai[t] + a"*[t] — d;"[t], (4.11)
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where d"*[t] is the number of packets that depart from the MAC layer, ;[t] = > [SZE}A_E 1o ]
is the expected number of packet arrivals of new files, aj"*“[¢] is the total number of packets
injected into the MAC layer to fill up the congestion window after scheduling and new file
arrival, and d,”[t] = ZZEHA"’M ou[t|1;[t] is the Transport-layer “expected packet depar-
ture” because of the MAC-layer injection. Here, I;;[t] = 1 indicates the last packet of file
leaves the Transport layer during time slot ¢; otherwise, I;;[t] = 0. Recall that E[a[t]] = p;
is the mean packet arrival rate at link [.

Let bi[t] := a]"*[t] — d,"[t]; then we rewrite (4.11) as

(jl[t + 1] = (jl[t] — d?wc[t] + bl[t] + al[t], (412)

= cjl[t] — Qfl[t] + bl[t] + al[t] + Ul[t],

mac

where w[t] = max{z[t] — ¢"*[t],0} is the wasted service, i.e., when [ is included in the

schedule but it does not have packets to transmit. Define Es[-] = E[-|S[t]]. Lemma 4.4.1

characterizes the first and the second moments of b;[t].

Lemma 4.4.1. For the process {b[t]},
(i) Bs [nlt)] = 0.
(ii) Bs[bilt]?] < (k14 1) /02m-
where Nyin = Minj<j< g 1;.

Proof. Part(i):
Let aj*[t] denote the actual number of packets of file 7 injected into the MAC layer, and
diP[t] = oy[t) 1i[t] denote the expected “packet departure” of file ¢ from the Transport layer.

We show a similar result for each individual file, i.e.,
Es|al*[t] — dfgp[t]] —0. (4.13)

The lemma is proved by summing up equations for all individual files. We only focus on

existing files ¢ where {i : &;[t] = 1} for or new files where i € (n[t] + 1,n[t] + Anyt]),
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because the equation (4.13) is automatically satisfied if no packet is in the Transport layer.
Let W[ [t] be the remaining window size of file ¢ at link [ after MAC-layer departure but
before the MAC-layer injection. We want to show that

Es [a;gM[t] — de] ]W;;m — w} — 0, for any w > 0. (4.14)

Notice that (4.14) implies (4.13). Because the number of remaining packets at the Transport
layer is geometrically distributed with mean size o;[t], the Transport layer will continuously
inject packets into the MAC layer with probability 7,; = 1 — 1/0y;[t] as long as all previous
packets are successfully injected and the window size is not full.

Clearly, if w = 0, no packet can be injected into the MAC layer. Therefore, aj*[t] = 0
and d;’[t] = 0, and (4.14) is satisfied. Next, we consider the case when w > 0. Let p,(k, )
denote the probability that a]'*“[t] = k and I;;[t] = j € {0, 1} given that W};[t] = w. Because
Transport-layer packets are injected into the MAC layer as long as the window is not full,
we have p,(k,0) = 0 for & < w. Obviously, p,(k,1) = 0 for & > w. The probability that

ar*[t] = k where k < w directly follows the geometric distribution of the remaining packets

of file 7, i.e.,

pu(k, 1) = Pla*[t] = k, Li[t] = 1W;[t] = w) = P(aii™[t] = k|W([t] = w)

= A1 —qy) for 1 <k < w.

mac

The probability that the window size is full (i.e., a]}*‘[t] = w) and the last packet is injected
into the MAC-layer after injection (i.e., [;[t] = 1) is

po(w, 1) = P(ai*[t] = w, I;[t] = 1{Wjlt] = w) = 777 (1 — ).

From the definition of I;;[t], we have

P(L[t] = OW5[t] = w) = 1= ) pu(k,1) = 7.

k=1
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Now we calculate the left-hand side of (4.14).

Es |af*“[t] - di 8] Wilt) = v
- pr(k, D) (k= oult]) + P(Lult] = 0[WjlH] = w)w

= Zkv (1= ) + (1= %)oult] + wy

d -y 11—
(= )d’m 1 — v 1 — i

= 0.

Part(ii):
Let by[t] = a®[t] — dy*[t] for file i. From the definition of b;[t], we have

nt] m[t]+An[t]
=2 b+ D bl
i=ny[t]+1

Using the fact that new arriving files are mutually independent, and are also independent of

current network state, we have

Bs o] =

Notice that we also use the fact that Es[by[t]] = 0. Because by[t] = af*°[t] — d;P[t],

ng [t]

(Z bult]

+ Es

ny[¢]+Any[t]
> b [t]2] : (4.15)

iZTLl [t]+1

apelt] > 0 and d;[t] > 0, we have |b;[t]| < max{aj7*°[t], d;*[t]} and therefore by[t]?

max{a’*[t]2, d;[t]*}. Because by;[t]? < max{a;*[t]?, di*[t]*}, we have
Es |bilt?] < max{Es[ape<[t?] Bs i [1?] .

Because the number of packets of file 7 at the Transport layer is geometrically distributed with
parameter oy;[t] and the number of packets injected into the MAC-layer aj'*“[t] cannot exceed

the total number of packets at the Transport layer, therefore, ES[ mac[tP] <ot <1/n2,..
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And because Eg [dffp [t]2] < oy[t]* < 1/n?,.,., we have Eg [bli[tﬂ < 1/n2,,. The second term
of (4.15) is bounded by

m[t]+An[t]

> bhm?] < 1n - Bs| Anilt]] = wi/n,,

=n; [t}-i—l

Es

Using Cauchy-Schwarz Inequality first term in (4.15)

ng [t]

Es ( bli[t])2 — Es

(3 i)

i€Dy[t]

< [Dift]] - Es

Z bli[tP] < !Dz[tHQ/nfnm < 1/7772n'in'

i€Dy[t]

1=

Therefore, Eg [bl[tﬂ < (K + 1) /i
]

The weight of a link based on its MAC queue or the total expected queue length differs

by a constant when weight is chosen carefully as stated by the following Lemma.

Lemma 4.4.2. Let f(x) =log(1+ z)/g(x), then

0 < fl@lt]) — flg"[t]) <, (4.16)

where ¢} = log(1 + 1/Mmin)/g(0).

Proof. Because ¢"*“[t] < @[t] and f(z) is an increasing function, the first inequality is

straight-forward. From the definition of ¢/[t] in (4.10),
ny[t]

Qlt] = Z [O'li (t&ult] + qi “[t]| < 1/Nminmalt] + ¢ [t] < (1 + 1/ D) " [t]-
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Therefore,

log (1 + (14 1/muin a1t
9((1+ 1/ mmin)aee18))
log ((1+1/min) (1 + g"[t]) )
g(apec10)

f@lt]) < f((l + 1/nmm)q,ma6[t]) =

10g(1 + 1/77min>
9(0) '

<

< flg™*[t) +

Letting ¢] = log(1 + 1/7Mmin)/g(0) concludes the proof. O

Let F(q) = [ f(z)dz. We define the Lyapunov function V(S) as follows:

V(S) =Y Fla). (417
Next, we calculate the Lyapunov drift

Es[V(Slt+ 1) = V(SI)] = Y (Bs[F(alt+1)] - Flal)

+> Es[f(wlt)wlt])], (4.18)
where, by the mean-value theorem, y;[t] is some value between g[t] and @[t + 1] and @[t] :=

a[t] + bi[t].
The first term and the third term of (4.18) are bounded as stated by the following lemmas.
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Lemma 4.4.3. There exists a positive constant co such that, for all S[t],

N
> Es[fulthult] < ¢
=1

Proof. Recall that the wasted service is w[t] = 1{x[t] = 1, ¢"*[t] = 0}, i.e., no service is

wasted as long as ¢/"*‘[t] > 1. Therefore, since the congestion window size for every file is
at least one, we know that w[t] = 0 if n;[t] > 1. Hence, based on the definition of gt],
wlt] = 0 as long as q[t] > ¢) := 1+ 1/Nmin. Also recall that y[t] is between ¢[t] and
q[t + 1] where @[t + 1] = q[t] + &[t] — d;[t]. Therefore, y[t] < max{q/t], q[t] + a[t]}, and
fQult]) < f(@lt]) + f@lt] + at]).

Because f(x) is a nonnegative concave increasing function,

Es [ (wlt])ul]

IN

Es[f D{alt] < q }}
Es[ @)+ flq +@z[t])}
[Qf ql + f/( ql @l[]}

2f(a)) + f'(a)p = &b

INIA

IN

Lemma 4.4.4. Assume E[al [t]z} < 0o; then there exists a positive constant 5 such that

> Es| (F(ult]) — f@lt) @) - milt)| < &, vt [

Proof. We first bound | f(y[t]) — f(@[t])|. Because f(z) is a concave increasing function and

wft] < aft],

flt) - f@l)| < £O)al+1)-al]
= [O)|=alt] + wlt] + alt] + bt
£(0) max{al (1] -+ bu[t], za[t] — by [t]}.

IN
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Now we bound |&/[t] — z[t]| :
‘dl[t] — {L‘l[tH = |al[t] + bl[t] — {L‘l[tH S max{al[t] + bl[t],l‘l[t] — bl[t]}

Therefore,

> Bs| (F(ult]) — flalt)) @) - zlt)|

N

S Es| |/ wlt) - f(@lt])] - |aft] - ] (4.19)

IN

IN

£'(0) i Es |max{ (aft] + bilt)?, (wilt] - ult))* }|

=1

WE

IN

£1(0) {ES [(al[t] + bl[t])z] +Es [(:m[t] - bz[t]ﬂ }

l

2/(0)

M-

IN

{ES [al [tﬂ +Eg [x, [tﬂ + 2R [bl [tﬂ }

=1

where we have used the the Cauchy-Schwarz inequality in the last step. Note that Eg [:cl [t]2] <
1, Es[b[t]?] < (ki +1)/n2;, from Lemma 4.4.1, and Es|[a[t]*] = E[a[t]?] < a5 < oo for

some positive ¢;3 by assumption. Therefore, letting
N
dy = 2f'(0) Z{(l + (ki + 1) /0 + Clg}
1=1

concludes the proof. O

Hence, letting co3 = ¢, + ¢}, the Lyapunov drift can be bounded by

Es[AV(SI)] < " Es| f(@lt]) @lt] - wlt))] + cas

l

—_

WE

F@lthp = > F@lt]) + cas. (4.20)

1=1 1€t
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Let s*[t] be the optimal scheduling algorithm which maximizes the following objective:

s*[t] € arggé%z:f(@z[t])- (4.21)

les

Then, based on definitions (4.2), (4.21), and Lemma 4.4.2, it can be shown that

0< ) f@lt) =) fl@lt]) < Ne,. (4.22)

les*t] 1e]1]
To complete the proof of Theorem 4.2.1, assume that the traffic load is strictly within the
capacity region, i.e., there exists € > 0 such that p € C/(1 4+ ¢). The capacity region is
an N-dimensional polyhedron which is a convex hull of all possible schedules. In linear
programming, one of the corner points of a linear optimization over the linear constraints is

one of the optimal solutions. Hence, letting

T = arg maxz Flalfm (123
the following holds:
N N
2 flald) =2 s(aithuilt) = 3 s@lin+e).
les*[t] =1 =1

Consider the largest sphere centered at the origin and tangent to the boundary of the
capacity region C. Let r* be the radius of such a sphere. The radius r* is determined by the

capacity region uniquely and r* > 0. Define

e (@) . Tl .
Wi = <||f(q[t]>|| ’ > (4:24)
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where ||.||5 is the Euclidian norm in RY. Note that u"[t] € C by construction. From (4.22),

the Lyapunov drift can be bounded as follows:

Es[AV(S[H])] < Zf alther =Y F(@lt]) + cas

les[t]

IA
I
kﬁ
».3
S
M
kﬁ
’S
+
&

N N

“ N F@ltile) + e

1+8 —

N*

IN
Il
kﬁ
S
;a
M
K'_"
g

IN

)i [t] + ca

_ —1i€r*\\f(t‘1[t])!!2+04:

where ¢; = co3+ N¢). Therefore, the Lyapunov drift will be negative when ||g||* is sufficiently

large, or when the number of files is sufficiently large. Specifically, consider any constant

5= sl 2 1 (L))}

Then, for any S € B¢, the Lyapunov drift is less than —4. Also it is easy to check that B

6 > 0 and let

contains only a finite set of states with finite drift. Therefore, the system is stable by the
Foster-Lyapunov stability theorem [67].

4.5 Simulation Results

In this section, we only show simulations for the case when the file size distribution is a
mixture of geometric distributions. The result for the bounded file size case is very similar.
Consider the simple wireless network of Figure 4.3 under the 1-hop interference model, which
implies links sharing a node cannot be active simultaneously. There are 22 distinct maximal

schedules for this network. Each link has a unit link capacity. The distribution of files is a

"'When there is no subscript, ||z|| = [|2]|cc = max; 2; = 2maz-
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Figure 4.3: A wireless network containing 12 communication links.

mixture of geometric distributions as described next. Once a file is generated, the file size is
geometrically distributed with mean 2 with probability 5/6 and is geometrically distributed
with mean 100 with probability 1/6. All file arrivals are generated by Bernoulli processes.
We say a file is short if its file size is less than half of the mean file size; otherwise, it is
a long file. While this definition is somewhat arbitrary, our conclusions continue to hold if
this assumption is removed. For simplicity, we divide the links into the following two sets:
{4,6,7,9} and {1,2,3,5,8,10,11, 12}, where the links in each set have an equal arrival rate
but the arrival rate of links in the second set is half of the arrival rate of links in the first
set. We do simulations for different traffic intensities where the traffic intensity is a number
such that the load vector divided by the traffic intensity lies on the boundary of the capacity
region.

We consider a very naive window flow control algorithm under which the window size is
always 1 for links {1,4, 7,10}, 2 for links {2,5,8,11} and 3 for links {3,6,9,12}. We assume
that MAC-layer packets are removed in a FIFO order. Once a packet is removed, a packet
from the same file is injected from the Transport layer to the tail of the MAC-layer FIFO
queue as long as there are packets at the Transport layer. In addition to FIFO, we also
do simulations for the case in which the MAC layer receives one-bit information notifying
whether the file is short or long. In this case, we give higher priority to short files. Each

class (short or long) of files is served in a FIFO order. In the simulation, our scheduling
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Figure 4.4: Average delay of short files.
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Figure 4.5: Average delay of long files.

algorithm chooses the weight of link [ to be f(¢"*[t]) where f(x) = log(1l + z) by letting
g(x) = 1. We compare our algorithm with the scheduling algorithm which uses f(g[t]) as
the weight of link [.

Figures 4.4 and 4.5 show the average delays of short and long files for different traffic
intensities.  For both FIFO and the short-file-first service disciplines for the MAC-layer
packet transmission, the short-file delay performance of the scheduling algorithm which only
uses the MAC-layer queue information is much better than the performance of the regular
maximum weight scheduling that uses the total number of packets as the weight of a link.

This is because a large total queue length at a link does not necessarily imply a large number
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of files at that link. It is possible that the scheduling algorithm chooses a link with large
queue length but containing only a few files. Therefore, a link which contains many short
files, but has only a small number of packets, will be scheduled infrequently and short
files at such links suffer high latency. Also, as we expect, if the MAC layer knows 1-bit
additional information to identify short files and uses short-file-first in-link scheduling, the
delay performance will be even better.

Figure 4.5 shows that the delay performance of long files is almost the same under both
algorithms. However, for the same weight function, using 1-bit extra information can still

yield a slightly better delay performance compared to the FIFO performance.

4.6 Summary

Since the scheduling algorithm is part of MAC, it is desirable to design an algorithm that
uses only MAC-layer information. We showed that it is possible to design such algorithms
that are still throughput optimal. Another advantage of such algorithms is that the long
files do not block the transmission of short files and hence, the overall delay performance
can be improved. The key element of the algorithm is an appropriate choice of a weight
function. Interestingly, by using such weight functions, we can design a distributed version

of the algorithm with proven throughput optimality [68].
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CHAPTER 5

CONCLUSION

In this chapter, we briefly summarize the contributions of this thesis and suggest possible
directions for future work. The main objective of the thesis is to design good resource
allocation algorithms, specifically scheduling and routing algorithms, to achieve optimal
throughput and good delay performance. For this purpose, we have suggested several new
algorithms, and also studied the performance of previously proposed algorithms.

In Chapter 2, we have studied the workload optimality of scheduling algorithms for small
generalized switches [69]. By providing scheduling algorithms other than MWS-« algorithm
and proving the heavy-traffic sample-path workload optimality of our algorithms, we show
that the well-known conjecture that MWS-« is workload optimal when « goes to zero is false.
The future direction of this piece of work could be to find workload-optimal scheduling
algorithms under more general network settings. However, the biggest challenge is that
multiple resources are coupled even in the heavy traffic region in a more general setting.

In Chapter 3, a backpressure-based packet-by-packet adaptive routing and scheduling
algorithm is proposed which has near-optimal throughput and good delay performance [70].
We also extend our results to the case with network coding and our algorithm determines the
tradeoff between routing and coding automatically. A possible direction for future research
is to analytically understand the tradeoff between the shadow queue parameter epsilon and
the delay performance of the network.

We present a MaxWeight-type scheduling algorithm with single-hop file arrivals and de-
partures in Chapter 4 [71, 68]. When considering the connection-level scenario, the stability
of the network with our algorithm is not obvious. We show that our algorithm does achieve

throughput optimality even though it uses only MAC-layer information for scheduling. The
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MAC-layer packet service order can be arbitrary as long as one can define a network state
which evolves as a Markov chain. It is also shown from simulations that the delay perfor-
mance of our algorithm is much better compared with the traditional MaxWeight scheduling
algorithm. A possible future direction could be to find a set of good scheduling algorithms

when there are multi-hop routes in the network.
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