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This paper addresses energy-efficient design for uplink multiuser SIMO systems with imperfect channel state
information (CSI) at the base station (BS). Since the CSI at the BS is always imperfect due to the channel estimation
error and delay, the imperfectness of the CSI needs to be considered in practical system design. It causes interuser
interference at the zero-forcing (ZF) receiver and makes it difficult to obtain the globally optimal power allocation that
maximizes the energy efficiency (EE). Hence, we propose a non-cooperative energy-efficient uplink power control
game, where each user selfishly updates its own uplink power. The proposed uplink power control game is shown to
admit a unigue Nash equilibrium. Furthermore, to improve the efficiency of the Nash equilibrium, we study a new
game that utilizes a pricing mechanism. For the new game, the existence of a Nash equilibrium and the convergence
of the best response dynamics are studied based on super-modularity theory. Simulation results show that the
proposed schemes can significantly improve the EEs of the mobile users in uplink multiuser SIMO systems.
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1 Introduction

Multiple-input multiple-output (MIMO) has been consid-
ered as one of the key technologies for wireless communi-
cation systems due to its potential to achieve high spectral
efficiency (SE) as well as increased diversity and inter-
ference suppression [1]. For this reason, many research
on MIMO has focused on increasing the SE [2-6]. On
the other hand, the rapid increase in the wireless data
traffic has caused dramatic increase in energy consump-
tion of wireless communications, which results in massive
greenhouse gas emission and high operation cost [7].
Thus, energy-efficient communication system design is
becoming more important in preserving the environment
and reducing operation cost. Moreover, energy-efficient
design is also important for prolonging the battery life
because the development of battery technology has not
kept up with the increasing demand on the energy supply
for the mobile communications.
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For this reason, recent research on MIMO systems
has also considered energy-efficient designs [8-19] as
well as spectral-efficient designs. For example, in [8], a
single-user MIMO system, where the MIMO channel is
converted to parallel independent subchannels through
singular value decomposition (SVD) and then the trans-
mit power is allocated across the subchannels to maximize
the energy efficiency (EE) of the system, is considered.
In [9], an energy-efficient precoder design is investigated
according to the type of fading, i.e., static, fast, and slow
fading. In [10], power allocation and antenna selection are
jointly optimized to maximize the EE. In [11], the uplink
of a MIMO system is considered, and a mechanism for the
mobile terminals to switch between MIMO and single-
input multiple-output (SIMO) to increase their EE is pro-
posed. In [12], the downlink of a multiuser MIMO system
is considered, and the optimal power allocation that max-
imizes the EE of the base station (BS), which employs
zero-forcing (ZF) beamforming, is designed. In [13], the
EE capacity for uplink multiuser MIMO system is defined,
and a low-complexity uplink power allocation algorithm
that achieves this capacity is proposed. In [15], the optimal
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number of mobile users in uplink multiuser MIMO sys-
tems and the optimal power allocation that maximize the
EE are discussed. In [17], the energy-efficient link adapta-
tion for uplink coordinated multi-point (CoMP) systems
is investigated.

The above research assumes perfect channel state infor-
mation (CSI) at the transmitters and/or the receivers.
However, CSI is always imperfect due to channel esti-
mation error and delay, and therefore, it is important to
consider the impact of imperfect CSI for practical wire-
less communication system design. So far, only a few
research has considered imperfect CSI in EE design for
MIMO. In [20], energy-efficient subcarrier and power
allocation in the uplink of a multi-carrier interference net-
work are addressed, where only statistical CSI is available
at the transmitters. In [21], bandwidth, transmit power,
active transmit/receive antenna number, and active user
number are adjusted to improve the system-wise energy
efficiency in the downlink multiuser MIMO systems
assuming imperfect CSI at the BS.

In this paper, we address energy-efficient power control
of uplink multiuser SIMO systems with imperfect CSI at
the BS. The imperfect CSI causes interuser interference at
the ZF receiver and makes it difficult to obtain the globally
optimal power allocation that maximizes the EE. Hence,
instead of using a conventional optimization-theoretic
approach, we propose a non-cooperative energy-efficient
uplink power control game, where each user selfishly
updates its own uplink power to maximize its own EE.
It is shown that the proposed uplink power control
game admits a unique Nash equilibrium. Furthermore, to
improve the efficiency of the Nash equilibrium, we study a
new game that utilizes a pricing mechanism. For the new
game, the existence of a Nash equilibrium and the conver-
gence of the best response dynamics are studied based on
super-modularity theory. Simulation results show that the
proposed schemes can significantly improve the EEs of the
mobile users in uplink multiuser SIMO systems.

The rest of the paper is organized as follows: In
Section 2, we describe the system model. In Section 3, we
define the EE of each mobile user. In Section 4, a non-
cooperative energy-efficient uplink power control game is
formulated, the existence and the uniqueness of the Nash
equilibrium are discussed, and a pricing mechanism is
introduced to improve the efficiency of the Nash equi-
librium. The numerical results are reported in Section 5,
while the concluding remarks are given in Section 6.

Notations: Superscripts ()7, (-)*, and ()7 stand for
transpose, complex conjugate, and complex conjugate
transpose operations, respectively. Uppercase boldface
letters are used to denote matrices, whereas lower-
case boldface letters are used to denote vectors. I
stands for an identity matrix. |x|] = ~x'x; CN
(0, 021) denotes zero-mean circularly symmetric, complex
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Gaussian distribution with covariance matrix o2 E[-]
represents expectation. [A];; signifies the i-th row, j-th col-
umn element of matrix A. x > y denotes componentwise
inequality between vectors x and y. proj,,x denotes the
projection of a vector x on a subspace V.

2 System model

Consider the uplink of a multiuser SIMO system consist-
ing of a BS and K users, where the BS has M antennas
while each user has a single antenna. The received signal
vector at the BS can be expressed as

K
Y=Y VA +n (1)
k=1

where /By is the large-scale fading coefficient from the
kth user to the BS assumed to be known a priori, hy ~
CN(0,I) is the M x 1 channel vector from the kth
user to the BS, x; is the symbol of the kth user, and
n ~ CN(0,02]) is the M x 1 zero-mean additive white
Gaussian noise (AWGN) vector.

The BS estimates hy’s using the minimum mean
square error (MMSE) estimator. Also, there exists a delay
between channel estimation and its actual use. From [22],
the relationship between the actual channel hy and its
estimate h; can be written as

he = phy + e

where py is the correlation coefficient between the actual
channel and its estimate and e; ~ CN (0, (1 — p})T).

Note that ﬁk and e; are Gaussian and orthogonal to
each other from the orthogonality principle [23], which
implies that h; and e; are independent. Then, the BS

PN BN
applies zero-forcing receiver A = (HHH) H' based

on the estimated channel H = fll, ... ,ﬁK]. Denote akT

to be the normalized version of the kth row of A. Then,
the ZF receiver output for the kth user can be written
as

signal

1 = v/ Brprad hyxk +

intersymbol interference

T
v Biaj exx

K
+ Z \/,Eja,{ejxj+i,

j=1j#k

noise

interuser interference

where 1, = a,{n. Note that there exist both interuser
interference and intersymbol interference due to the
channel estimation error. The instantaneous signal-to-
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interference-plus-noise ratio (SINR) of the kth user can be
written as
ckoflaf hy*pi
Yk = K ’ (2)
claiexlPpr+ Y cilalel’pi+1
j=Lj#k

where p; = E[kalz] and ¢y = Bi/o? are transmission
power and the channel-to-noise ratio (CIR) of the kth user,
respectively. Then, the instantaneous rate of the kth user
is given by? ri = log (1 + yx).

3 Energy efficiency
To obtain the distribution of y, we consider the following
properties, which are proved in [24].

Property 1. Consider a M x 1 Gaussian random vec-
tor g ~ CN'(0,I) and a M x 1 unit norm random vector
u (Jlul| = 1) which is independent of g. Then, |g/u|?> ~
Exp(1) where Exp(f) denotes exponential distribution
with mean 6.

Property 2. Consider a vector space V with dim()) =
m. Also, define a = %, where b = proj,,h, and assume
the elements of h are 1.i.d complex Gaussian random vari-
ables with unit variance. Then, |h7a|? ~ % X22m where ng
denotes chi-square distribution with degree of freedom 6.

Using the above properties, we have
lajej|> ~ (1 — p)Exp(D), j=1,...,K, (3)

and
TR 2~ 1,2 K —
|aj hy| ~ S XaM-K+1y =1,...,K. (4)

Assuming that the channel is ergodic so that each code-
word spans over a large number of realization of the
small-scale fading channel, the ergodic achievable rate of
the kth user Ry is given by

R = E[rg] = E[log(1 + y0)] (5)

Since finding a closed form expression of (5) is not easy,
we resort to a lower bound of Ry obtained in the following
theorem.

Theorem 1. A lower bound of the ergodic rate of the kth
user in (5) is given by

SkPk
K ’
pk+ X ipit+1
j=Litk

Ry = R =log | 1+

(6)
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where s = (M — K)exlpil? and iy = e (1 — |px?), for
k=1,...,K.

Proof. See Appendix 1. O

Note that the above lower bound assumes the regime
where the number of BS antennas exceeds the number
of user, i.e, M > K. Many recent researches advocate
using sufficiently large number of antennas at the BS to
increase EE as well as SE [25]. Using large number of
antennas at the BS can reduce the transmit power of the
mobile users in the uplink and slow down the battery
power consumption. For example, in massive MIMO, the
BS employs massive number of antennas, say a hundred
or a few hundreds of antennas, to improve the EE of users
or BS [26].

The EE of the kth user is defined as the average number
of information bits that can be reliably conveyed over the
channel per unit energy consumption, i.e.,

Pk +pc,

Nk (7)

where p, denotes the circuit power which is independent
of the transmission power [27]. Using the lower bound of
Ry, the EE ny can be approximated by

log (1 + ikj?ﬁﬁh)
N~ ———, (8)
Prk + P

where [ = )
j=L,j#k
The EE of the uplink multiuser SIMO system 7 is
K
defined as the sum of the EEs of the users, i.e., n = Y_ g,
k=1
which is a function of {pk}Ik(:l. To maximize the system
EE, we need to solve the following problem:

maximize n
P 9)
subjectto 0 < pg < Pmax, YVk=1,...,K

where p = [pl, e ,pK]T denotes the uplink power vec-
tor of the users. Finding the optimal p that maximizes the
system EE using the conventional optimization theory is
difficult because the objective function 7 is not concave in
p. Larger number of users K in the system will result in
more local maximums, and searching for the globally opti-
mal power allocation for the users would be a daunting
task. Hence, in this paper, we consider a game theoretic
approach, where each user finds its own uplink power in a
distributed fashion®.
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4 Energy-efficient uplink power control based on
pricing

Denote p_;, = [pl,...,pk,l,pkﬂ,...,pk]T to be the

power vector of the other users than the kth user. Then,

the non-cooperative energy-efficient uplink power con-

trol game G can be written as

¢ (IC, {1 {nk (oo Pfk)}le) ,

where I = {1,...,K} is the set of players (users), Qx =
{pk|() < px §pmax} is the set of strategies (power lev-
els) available to the kth user, and n; (pk, pd,_k) is a util-
ity function (EE) the kth user seeks to maximize. The
game G can be also expressed as the following K coupled
problems.

(10)

maximize nx(pr,p_x) k=1,...,K
Pk

subjectto px € Qr, k=1,...,K.

Given the uplink power of the other users, p_;, the best
response of the kth user is given by

Py = B (P—k) = arg _max i (Pk’ P—k)' (11)

<Pk =Pmax

where 7y is a function of both p; and p_;. The varia-
tion of uplink power of one user impacts those of the
other users. Equilibrium is the condition in which com-
peting influences are balanced. The most commonly used
solution concept in game theory is that of the Nash equi-
librium [28]. A Nash equilibrium for the game G can
be described as a fixed point of the following non-linear
equation:

where B(p*) 2 [Bi(p*,), Ba(p*,), ..., Bi(p*y)]". For
more details on the Nash equilibrium, we refer interesting
readers to [28].

The game G has a unique Nash equilibrium. The exis-
tence and the uniqueness of the Nash equilibrium can be
shown by using the results in [29] because the utility in
(8) has the same form as the one used in [29]. Note that
[29] discusses a game in a relay-assisted network where
K transmitter-receiver pairs communicate by means of an
AF relay. If the direct links between the transmitters and
the receivers are ignored, the SINR expression in [29] has
the same form as the SINR in (2). An interesting charac-
teristic in the SINR expressions in (2) and [29] is that both
SINR expressions have a common term in the denomina-
tor that depends on the kth user’s signal power (or the kth
transmitter’s signal power) py. While this term is due to
the channel estimation error in (2), it is due to the transmit
power normalization at the relay in [29].

Now, we discuss the techniques on how to improve
the efficiency of the Nash equlibrium of the game G.
In the game G, each player only aims to maximize its
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own EE by adjusting its own power, but it ignores the
interference it generates to the other players. Thus, the
Nash equilibrium of the game G may be inefficient in
the Pareto sense [30]. We say that a strategy profile p; is
more efficient than another strategy profile p, if, for all
k € K, nk(P1) = nk(py) and for some k € K, ni(py) >
Nk (P2)-

To improve the efficiency of the Nash equilibrium of
the game G, we study a new game with the pricing
mechanism, namely game G°. By introducing pricing to
the player’s utility functions, the player now voluntarily
cooperates with each other to improve the system perfor-
mance. We adopt a simple linear pricing policy that each
player needs to pay the price that linearly increases with
the amount of uplink power consumption. The new game
G€ can be expressed as

G (KAQuHy (i (b iy ) (13)
where
% (P P—k) = nk (PioP_i) — cpk (14)

is the utility of the kth player that incorporates pricing
factor ¢ > 0. Then, we discuss the existence of a Nash
equilibrium of the game G°. Note that n; is the sum
of two quasi-concave functions, which is not necessarily
quasi-concave. Here, we resort to super-modularity the-
ory [31] to show the existence of a Nash equilibrium.
The formal definition of a supermodular game is provided
below.

Definition 1. A non-cooperative game G° <IC, {Qk}f=1 ,

{n,c( (pk,p_k)}fzJ is a supermodular game if for all
kel

1. Qg is a compact subset of R

2. n]c( (pk,p_k) is upper semi-continuous in p

3. Forallp_; > p’,, the quantity
Nt P—r) — N (Prp_;) is non-decreasing in
Pk € k.

The game G° in (13) satisfies conditions 1) and 2),
but it violates condition 3). Therefore, the game G°
is not a supermodular game. However, if the strategy
spaces of players are modified appropriately according to
Theorem 2, the resulting game becomes supermodular.

Theorem 2. Denote the modified strategy space for the
kth user as QF = {p|Pmink < Pk < Pmax}, where

ix +/ l% + 28kirImax k

Skik

Pmink =
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K

Y ijpmax + L. Then, the modified energy-
i=1,i#k
efficient uplink power control game with pricing

With Iax k =

G (K AQE iy (i (prop—) Vi ) (15)
is a supermodular game.
Proof. See Appendix 2. O

It is well known that a supermodular game has at least
one Nash equilibrium [31]. Denote SNg to be the set of
Nash equilibria of a supermodular game. Then, all Nash
equilibria of the supermodular game p* € Sng satisfy
p; =< p* =< pj, where p5 and p; are the smallest and
the largest Nash equilibria in SN, respectively. Using the
best response dynamics with the smallest strategy vector

p= [pmin,1 . pmmJ(] T, the strategy vector converges to
ps [32].

Algorithm 1
1. Set step size Ac > 0, and initialize pricing factor ¢ = 0.

2. Set the initial uplink power vector px = pmin for all
kek.

3. Getny for all k € K at the Nash equilibrium of the
game G¢;
Set n,EeSt =i forall k € K;
Set chest = ¢;

4. Increase ¢ = cCpest + Ac.

5. Get ng for all k € K at the Nash equilibrium of the
game G°.

6. If g > nt* forall k € K,

1) Update n,E’eSt =y forall k € K;
Update cpest = ¢;
2) Go to Step 4.

Else

1) Return cpegt.
2) Terminate algorithm.

Now, we propose an algorithm that finds the pricing fac-
tor ¢ that improves the system performance of the game G°
in the Pareto sense, which is summarized in Algorithm 1.
The same mechanism in [30] has been used in Algorithm
1; we first obtain the utilities {nk}f=1 at the Nash equilib-
rium of the game G¢ with no pricing, i.e., ¢ = 0, which
is equivalent to playing the game G. Then, the game G°
is played again after incrementing the price by a posi-
tive vale Ac. If the utilities at this new equilibrium with
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some positive price ¢ improve with respect to the previous
instance, the pricing factor is incremented and the proce-
dure is repeated. This process is repeated until an increase
in ¢ results in utility worse than the previous equilibrium
values for at least one player. We declare the last value of
¢ with Pareto improvement to be the best pricing factor,
Cbest- As will be shown in our simulation, this technique
performs very well in improving the efficiency of the Nash
equilibrium.

5 Numerical results

In this section, we present the performance of our energy-
efficient uplink power control scheme obtained by sim-
ulations. The system parameters used for simulation are
as follows: system bandwidth W = 10 kHz, noise power
spectral density Ny = —174 dBm/Hz, noise power o2 =
NoW = —134 dBm, and maximum transmit power of
users pmax = 23 dBm and circuit power of users p, =
115.9 mW.

Figure 1 illustrates the convergence of the best response
dynamics p*+? = B (p(i)) of the game G when the BS has
M = 8 antennas and there are K = 4 users. The initial
uplink power vector is chosen as p©© = 0. As shown in the
figure, the uplink powers of the users obtained by the best
response dynamics converges to the Nash equilibrium
within a few iterations. Here, we choose p = 0.9995 when
the CSI is imperfect. According to [22], the correlation
coefficient between the actual channel and its estimate
can be written as p = p.p4, where 0 < p, < 1 and
0 < pg < 1 are due to the estimation error and the delay,
respectively. From Jakes’ model, p; = Jo(27 T4f;;), where
T, and f; are the time delay and the maximal Doppler fre-
quency, respectively. Assuming p. = 1, 7; = 1/14 ms,
and the speed of the user is 5 km/h, we can obtain 0.9995.

Next, we compare the energy-efficient uplink power
control game G and the spectral-efficient uplink power
control game G*, which can be expressed as

G* (KAQH, om0y )

where the utility of each player uj = Rlover s the lower

bound of the ergodic rate in (6). It is clear that the Nash
equilibrium of the game G° is p* = [ max ‘° pmax]T
because R}(O‘”er is monotone increasing in py.

Figures 2 and 3 show the cumulative distribution func-
tion (CDF) of instantaneous EE ri/(px + pc) and the
instantaneous rate rj of the K = 4 users, respectively. As
expected, the EE of the proposed scheme is better than
that of the spectral-efficient uplink power control scheme
for each user as shown in Figure 2. It is interesting that
the average rate of the proposed scheme is also better
than that of the spectral-efficient uplink power control
scheme as shown in Figure 3. This can be explained as
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follows. Since logx is an increasing function in x > 0,
the best response of the proposed scheme in (11) can be
equivalently written as

o

Pa= w8y o8 (e (prp—i))

arg max log R}fwer — log(px + po)s

0=<pk<pmax

which implies that the energy-efficient uplink power con-
trol game G can be regarded as a variation of the spectral-
efficient game G° with a pricing. Since the game G applies
a penalty to a power consumption, the players in G tend
to use the power in a conservative way. This reduces the
interference to the other players and the average rate of
the users can be improved.

75 a
70
65 +
°
60
N
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55
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Pareto boundary
45 ® Nash equilibrium of the game G
=+ Nash equilibrium of the game G°©
40
40 45 50 55 60 65 70 75
M4
Figure 6 Nash equilibrium of the game G and the game G°. M = 8, K = 2,and 81 = —90dB, 8, = —95 dB and p; = p, = 0.9995.
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User 2

Figure 4 considers K = 2 users and plots their transmit
powers and EEs obtained by the best response dynam-
ics of the proposed game for different values of channel
certainty measure in correlation coefficient pr. As shown
in the figure, when the BS has higher ps, less transmit
powers are required and higher EEs can be achieved for
the users. Figure 5 shows the EE versus the number of BS
antennas. Since the receive beamforming gain increases as
the number of transmit antennas increases, the EEs of the
users increase accordingly.

Figures 6 and 7 show the effect of the pricing on the
Nash equilibrium of the game G¢. Figure 6 plots the Pareto
boundary of (11, 72) and locates the Nash equilibriums of
the game G and the game G°. Figure 7 shows the corre-
sponding transmit powers of the users. The Nash equilib-
rium of the game G€ achieves a Pareto improvement over
that of the game G. This increase in the efficiency of the
Nash equilibrium is due to the fact that the players of the
game G° spend less power motivated by the price than
those in the game G, which is more favorable to the other
players’ EE.

6 Conclusions

We have considered energy-efficient transmit power con-
trol for uplink multiuser SIMO systems when the BS
has imperfect CSI using a game-theoretic approach. The
proposed energy-efficient uplink power control game is
shown to have at least one Nash equilibrium. Further-
more, the uniqueness of the Nash equilibrium as well
as the convergence of the best response dynamics is
shown. To improve the efficiency of the Nash equilibrium,

we propose a new game that utilizes a pricing mecha-
nism. For the new game, the existence and the conver-
gence of the best response dynamics is also investigated
by using the super-modularity theory. Finally, we pro-
pose a simple algorithm to find the pricing factor that
improves the system performance in the Pareto sense.
From the simulation results, we can see that the proposed
energy-efficient power control schemes significantly
enhance the EE of the users in uplink multiuser SIMO
systems.

Endnotes

2In this paper, metrics are computed in units of nats/s
to simplify the expressions and analysis, with 1 nats/s =
1.443 bits/s.

PThere are some low-complexity optimization methods
that can reduce the complexity of the exhaustive search.
For example, monotonic optimization [33] effectively
reduces the feasible region when the object function to
be maximized is increasing.

Appendices

Appendix 1

Proof of Theorem 1

Using Jensen’s inequality [34] and the convexity of
log (1 + %), we have a lower bound of Ry,

1
Ry =E|:log (1 + 1)] > log
Yk

1
14 ——

£

(16)
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From (2) and the independence of flk and ej, we have

1
——— = E | cklal ex*pi + ZCanIze/IZPj +1
E[ ] j#k
(@)

wE|— 1 | (17)

ekl ox|?1al hy 2 pi

®)

Using (3), (a) can be written as
(@) = c(1 = pPpx+ Y _ (1= pP)pj + 1. (18)
j#k
From (4), we can see that (b) is the expectation of an

inverse gamma distributed random variable [35]. There-
fore, (b) can be written as

1

bhy=— .
®) (M — K)crpipi

(19)

From (17) to (19), (16) is given by

SkPk

Rlower zlog 1+ - :
g ipx + 2 ipj + 1

Jj#k

’

where s = (M — I()ckp,% and i = ¢, (1 — ,0,%).

Appendix 2

Proof of Theorem 2

We find the modified strategy space Q) that makes the

game G°¢ satisfy condition 3), i.e., we find Q,i such that
g = MW P_r) — 1P Py) (20)

is non-decreasing in px € Qf for p_; > p’ ;. Note that

(20) can be written as

w(pi)
v(p)

gpr) = (21)

where v(py) = pr + pc and

SkPk
w(pe) = lo @+.)_b Q
@« 8 ixpik + Ik &

LSk /)
kb + 1,
K K
> gpt+landly = 3 ip;+ 1 We
j=1,j7#k J=1,j#k
observe that @ is positive and decreasing in px > 0.

with [ =

Page 10 of 11

Also, we observe that w(py) < 0 for pr > 0 because
I > Il/< forp_j > p’_k. Then, we find Qf such that w(py)

is increasing in py € Qy, i.e., 57”1’( > 0, or equivalently,

up,% +2bpg+c¢c>0 (22)
for py € Qf, where a = spix(Ix — I), b = ix (I — I), and

c=1 ]/(2 — I,%, By solving the quadratic Equation in (22), we
see that if

. [ . ,
Lk + /i seieUe + 1,

Pk = 8 = -
Skik

, (23)

then b(py) is increasing. Since [ + I < 2Inayxk, Where

K
Imaxk = Y ijPmax + 1, we have
j=1j#k
ik + /iy + 2SkixImaxk
A
Pmink = > Ok.

Skik

Since 1) @ > 0is decreasing in py > 0and 2) w(py) <
0 is increasing in px > pmink, it is clear that g(px) is non-
decreasing in px > Pmin k-
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