IEEE TRANSACTIONS ON WIRELESS COMMUNICATIONS, VOL. 7, NO. 9, SEPTEMBER 2008

3477

Dynamic Bandwidth Allocation for
QoS Provisioning in
IEEE 802.16 Networks with ARQ-SA

Weiwei Wang, Zihua Guo, Senior Member, IEEE, Xuemin (Sherman) Shen, Senior Member, IEEE,
Changjia Chen, and Jun Cai, Member, IEEE

Abstract—In this paper, bandwidth allocation, in terms of
distributing available data slots among different users, is studied
for QoS provisioning in IEEE 802.16 networks. By considering
the Automatic Repeat reQuest with Selective Acknowledgement
(ARQ-SA) scheme for erroneous wireless channels, a mathe-
matical model is established to theoretically analyze the delay
performance of transmitting Service Data Unit (SDU) under a
multiuser environment. The analytical results indicate that the
delivery delay of the SDU is dominated by the time spent for the
first transmission of all its Protocol Data Units (PDUs). Based on
this observation, a novel dynamic bandwidth allocation algorithm
is proposed and a detailed performance analysis is provided.
Simulation results show that the proposed bandwidth allocation
algorithm can significantly improve the delay performance of
SDUs and ensure the fairness among different users.

Index Terms—IEEE 802.16, WiMAX, bandwidth allocation,
ARQ-SA, PDU, SDU.

I. INTRODUCTION

EEE 802.16, which is usually referred as WiMax (World-

wide Interoperability for Microwave Access), provides both
Fixed Broadband Wireless Access (FBWA) and Mobile BWA
(MBWA). It has gained significant attention from both industry
and academia in recent years. WiMax tends to provide trans-
mission rate of around 10Mbps in the range of few kilometers.
In 2004 and 2005, the FBWA (IEEE 802.16d) and MBWA
(IEEE 802.16¢) versions were ratified, respectively, where the
medium access control (MAC) layer and the physical (PHY)
layer are clearly defined [1]. There exist several PHY specifi-
cations for the 2-11GHz and 10-66GHz in IEEE 802.16d, such
as Single Carrier (SC) and Orthogonal Frequency-Division
Multiplexing (OFDM). In MAC, the standard supports Time
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Division Duplexing (TDD) and Frequency Division Duplexing
(FDD), and defines two different air-interfaces: Point-to-Multi-
Point (PMP) and Mesh. In PMP mode, two Subscriber Stations
(SSs) can only communicate through Base Station (BS); while
in Mesh mode, two SSs can communicate directly.

In order to provide reliable communications over dynamic
wireless channels, Automatic Repeat reQuest (ARQ) has been
defined as an option at the MAC layer in IEEE 802.16
standards. Data from the upper layer, which is called Service
Data Unit (SDU), is partitioned into ARQ blocks. Several
ARQ blocks are then encapsulated into one or more Protocol
Data Units (PDUs). As the response of receiving a PDU,
different kinds of acknowledgement (ACK) messages can be
fed back from the receiver, such as selective ACK, cumulative
ACK, cumulative with selective ACK, and cumulative ACK
with block sequence ACK. Among them, selective ACK is
more commonly used. In selective ACK, once a PDU is not
received or is received in errors, an ARQ feedback will be
used to provide the receipt status (i.e., ACK or NACK) and
only the negative acknowledged PDU will be retransmitted. In
this paper, selective ACK is chosen as the ACK message and
the corresponding ARQ scheme is called ARQ with Selective
ACK (ARQ-SA). Compared to the traditional ARQ applying
selection ACK, called SR-ARQ, the ARQ-SA takes into
account the specific frame structure of IEEE 802.16 networks
and highlights the time delay between the transmission and
the retransmission.

Evaluating effects of ARQ on the network performance is
important to provide insight on network operation and guide-
line for designing effective network management schemes
[2]. There are several existing research works on the delay
analysis of selective repeat ARQ. An exact analysis of PDU
delivery delay over two-state Markov channel is provided in
[3], [4], which is extended to more general N-state Markov
channel in [5]. The re-sequencing delay is considered in
[6], [7], while in [8], the overall end-to-end PDU delay is
discussed. More description about the delay analysis is given
in [9], [10]. However, all these works focus on the delay
performance of PDUs only, while from the viewpoint of upper
layer applications, the delay of SDU is more important. In
[11], [12], the analysis of SDU delivery delay under selective
repeat ARQ (SR-ARQ) is presented, while the analysis is
limited for a single-user network only and the data is assumed
to be continuously transmitted. It is well known that in IEEE
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802.16 networks, the bandwidth is shared by multiple users.
Therefore, the analysis of SDU delivery delay in a multiuser
IEEE 802.16 network should be carried out.

Scheduling is one of the most important issues in IEEE
802.16 networks. A well designed scheduling scheme should
be effective in quality of service (QoS) provisioning, efficient
in resource utilization, and fair in resource allocation [13].
Since the scheduling is not specified in the standards, it has
become one of the hottest research topics in this area. An
uplink scheduling scheme is proposed for supporting all types
of service flows defined in IEEE802.16 [14]. Another uplink
scheduling scheme for VoIP services is presented in [15] by
considering the characteristics of voice data. Both of them
focus on the bandwidth allocation of the UL subframe. In
[16], a framework is provided for scheduling different types of
service flows in both uplink and downlink. The bandwidth of
DL/UL is allocated dynamically in PMP mode and the fairness
among different flows becomes the main target. However, the
discussion did not take the SDU delivery delay into account.
Weighted Round Robin (WRR), as a standard and simple
scheduling scheme, is commonly adopted in wireless commu-
nication networks [17]. It allocates the bandwidth according
to the QoS requirements of each service flow so that in the
same QoS class, the allocated bandwidth to each flow is
equal and fixed. We term such scheduler as the traditional
scheme in this paper and let it as the performance benchmark.
Obviously, such bandwidth allocation scheme is by no means
the best solution in terms of delivery delay. Intuitively, when
multiple users compete for the resource, the bandwidth should
be dynamically allocated even in the same QoS class according
to the SDU buffer status. In addition, ARQ scheme does
play important role on the delay performance. Therefore, it
is important to design new bandwidth allocation algorithms,
which should consider the following two key features:

« the SDU delay instead of an individual PDU delay;
« the effects of the ARQ scheme on the scheduling.

In this paper, bandwidth allocation issues have been studied
for downlink IEEE 802.16 networks under PMP mode. The
focus on downlink results from the fact that the downlink may
have to transport more traffic than the uplink and may become
the bottleneck of the networks. A mathematical model is first
established to theoretically analyze the delivery delay of a
SDU with ARQ-SR. Here, the delivery delay is defined as the
time duration from the first transmission of the first PDU in
the SDU to the time when all PDUs have been successfully
received so that the SDU can be delivered to the upper layer.
Analytical results indicate that the delivery delay of one SDU
is dominated by the time spent for the first transmission of
all its PDUs. By taking this property into account, a novel
downlink dynamic bandwidth allocation algorithm, in terms
of distributing available data slots among different users, is
introduced. The proposed algorithm is based on the priority
allocation principle and assigns higher priority to the user
which may experience longer time to transmit all its PDUs for
the first time. Theoretical analysis indicates that the proposed
algorithm can significantly reduce the delivery delay of SDUs
and at the same time, hold a similar fairness performance as
the traditional scheme. Simulation results are finally provided
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Fig. 1. OFDM frame structure with TDD.

to further demonstrate the effectiveness and efficiency of the
proposed dynamic bandwidth allocation algorithm.

The remainder of this paper is organized as follows. Section
IT defines the system model of an IEEE 802.16 network under
consideration. In Section III, the analysis of SDU delivery
delay under ARQ-SA is presented. Section IV presents the
proposed dynamic bandwidth allocation algorithm in detail.
Performance analysis of the proposed algorithm is also pro-
vided. Numerical results are given in Section V, followed by
the conclusions in Section VI.

II. SYSTEM MODEL

An IEEE 802.16 network operating under PMP mode with
OFDM and TDD is considered. The network has a base
station (BS) located at the center of the covered area. The
data transmission at the MAC layer is frame-by-frame based.
Each frame consists of one downlink (DL) subframe and one
uplink (UL) subframe as shown in Fig. 1. In this paper,
we focus on the DL subframe only. Each DL subframe
begins with a preamble followed by a Frame Control Header
(FCH). The FCH specifies the burst profile, which defines the
coding algorithm, code rate and modulation level used for data
transmission, and the duration of one or more DL bursts im-
mediately following the FCH. After that, broadcast messages,
such as DL-MAP, UL-MAP, DL Channel Descriptor (DCD),
and UL Channel Descriptor (UCD), can be transmitted. The
remainder of the subframe contributes to the pay load, which
is further divided into a number of data bursts (or slots). In
this paper, each slot is assumed to hold a same time duration,
which is long enough to support the transmission of one PDU.
The details of other components in Fig. 1 can be found in [1].

Data from the upper layer, called SDU, is partitioned into
ARQ blocks, and several ARQ blocks are encapsulated into
one or multiple PDUs with equal length. In this paper, ARQ-
SA is applied to compensate the possible transmission errors
from the physical layer. With ARQ-SA, once a PDU is lost in
DL/UL subframe, the ACK should be sent to the transmitter
in the following UL/DL subframe, and the PDU can be
retransmitted in the next DL/UL subframe. Obviously, there
is at least one subframe (UL/DL) between the transmission
and the retransmission of the same PDU. In this paper, we
assume that the retransmission has higher priority than the
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Fig. 2. Definition of variables.

transmission of new PDUs, and at the receiver end, each
SDU is delivered to the higher layer only if all SDUs with
lower identifiers have been correctly received. Each PDU
experiences an independent error with probability p, while
ACK/NACK messages are error-free since, in the real world,
they are shorter than data packets and are transmitted by more
robust modulation and coding schemes. The situation that
the ACK/NACK messages are erroneous and delivered after
several subframes from the transmission of the PDU will be
left for our future works.

III. DELIVERY DELAY PERFORMANCE ANALYSIS

In this section, delivery delay of a tagged SDU is analyzed
in the downlink IEEE 802.16 network with ARQ-SR. How-
ever, we’d like to point out that the method could also be
applied to the uplink. The delivery delay of the tagged SDU,
T14, is defined as the time interval from the first transmission
of the first PDU to the time when the SDU is delivered to the
upper layer in the receiver.

A. Delivery Delay of SDU

Consider a tagged SDU which belongs to a tagged user and
consists of L tagged PDUs. Note that L is a random variable
for different SDUs. The definitions of variables used in the
analysis are shown in Fig. 2.

Each frame has a duration of T;. From the tagged user
point of view, each frame can be separated into three portions,
denoted by Tpy, LT, and Ty. Tpy and Ty represent the
total time in the frame before and after the transmission of
the tagged user, respectively. Tpg and Ty take into account
the transmission of control messages, data from other active
users, and UL subframe. LT, called tagged burst, is the time
actually reversed for the transmission of the tagged user in
each frame, which is shown as the shadowed areas in Fig.
2. Here L; denotes the number of slots in the tagged burst
and T, denotes the slot duration. In other words, total of L,
PDUs from the tagged user can be transmitted in each DL
subframe. In this paper, L; is supposed to be fixed during the
transmission of the tagged SDU. According to Fig. 2, we have

Ty =Tpu + LyTs + Ty. (D

By further defining

e S (S €1, Ly)): the first transmission of the first tagged
PDU happens at the S-th slot in the tagged burst;

e E (F € [1, L)): the first transmission of the last tagged
PDU happens at the E-th slot in the tagged burst;
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e I (I €[1,00)): the number of frames from the position
of S to the position of E;

o« MAX; (MAX; € [0,00)): the number of frames after

the first transmission of the last tagged PDU to the

delivery of the tagged SDU;

ls (Is € [1, E]): the number of PDUs before the delivery

of the tagged SDU in the last frame;

e Tyr: the time duration from the first transmission of the
first tagged PDU till the end of the frame where the first
transmission of the last tagged PDU happens;

e Tyy: the time duration from the frame after the first
transmission of the last tagged PDU to the delivery of
SDU to the upper layer,

Taq can be calculated in terms of S, E, [, M AX,, and I by
considering the following three cases.

o Case 1: MAX;=0and [ =1
If MAX; = 0 and [ = 1, all tagged PDUs are
successfully transmitted in one frame. Otherwise, the
retransmission happening in the next frame will result
in non-zero M AX;. Under this case, we have

Tyq = LTs. 2

e Case 2: MAX;=0and [ >1
Under this case, the delivery of the tagged SDU to the
upper layer occurs in the same frame where the position
E happens. Therefore,

Taa = (Ly—S+1)Ts+Tu+(1-2)Tt+Tpu+ETs. (3)

o Case 3: MAX; #0and [ > 1
Under this case, from Fig. 2, we have

Ty = (Lb - S+ 1)Ts + Ty + (l — I)Tf @)

Tor=(MAX, — )Ty +Tpy + 1,Ts. ®)
Therefore,
Tya Top 4+ Tay

= (Lpy—S+1D)Ts+Ty+(1—1)Ty
+(MAX, — 1)Tf +Tpy +1:Ts.  (6)

In summary, the delivery delay T4 can be written as

LT, it MAX, = 0,1 =1

(Lb - S+ I)TS + Ty + (l — Q)Tf +Tpy + ET,
if MAX; =0,1>1
Tqq =
(Ly =S+ 1)Ts+Ty + (1 - 1)1y
+(MAXt — 1)Tf +Tpm + 1Tk,
if MAXy #0,1> 1.
(7N
From (7) and Fig. 2, Ty, is determined by several variables,
ie., S, E, |, MAX,, ls; thus, the information of the joint
probability P(S = s,E = e,l = k,MAX; = q,ls = d)
should be derived. Since

P(S=s,E=el=k MAX; =q,ls =d)
= PMAX:;=qls=d|S=s,E=el=k)
xP(S=s,E=¢el=k),
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we discuss how to derive these two probabilities, P(M AX; =

q,ls

=d|S=s,FE=el=k)and P(S=s,E=¢el=k),

separately.

B. Calculation of P(S =s,E =e,l =k)

Let the tagged SDU be the (i 4+ 1)-th SDU of the tagged
user, denoted as SDU, ;. Then, the previous SDU can be
denoted as SDU;. In order to do the calculation, we introduce
two new variables.

X; (X; € [0,Ly — 1]): the number of slots left in the
tagged burst after the first transmission of the last PDU
from the SDU;;

R: the number of retransmitted tagged PDUs in the same
frame as the first transmission of the last tagged PDU if
the first transmission of SDU,;; cannot be finished in
one frame.

We first derive the conditional probability, P(X;+1 = j,l =
k|X; = m), with m # 0 and m = 0, respectively.

m#0

If m # 0, after the first transmission of the last PDU
from SDU;, there are slots left in the current tagged burst,
which can be used for the first transmission of the tagged
PDUs from SDU; ;. If k£ = 1, the first transmission of
all tagged PDUs can be finished in the same frame so
that r =0and j =m — L, i.e,

P(Xip1=jl=kR=r|X;=m)=1,
ifk=1,j=m—L,r=0. (8)

Otherwise, if k > 1, as shown in Fig. 3, define positions
1-3 as the beginnings of the first frame, the k— 1th frame,
and the kth frame of the tagged SDU, respectively, and
define position 4 as the end of the first transmission of
all tagged PDUs. Then, from position 1 to position 4,
L + (Ly — m) different PDUs of the tagged user are
transmitted. From position 1 to position 3, Cx_; PDUs
of the tagged user are transmitted correctly, where
Cx—1 = L+(Ly—m)—(Lp—j), Ck—1 €]0,(k—1)Ly].
(€))
Because r PDUs are retransmitted in the k-th tagged
burst, from position 2 to position 3, L, — r PDUs are
transmitted correctly. Thus, from position 1 to position
2, Ck—2 PDUs of the tagged user are successfully trans-
mitted, where

Cro =Cl_1—(Lp—71), Cr_2€0,(k—2)Ly]. (10)

Therefore, for k& > 1,

P(Xip1 =4, l=k R=r|X;=m)

(k—2)Ly ) ((k=2)Lo—Cp—2) Cr
b=Cr—2) (1 _ k—2
( Cow )P (1-p)
Lb r Ly—r
(L, )ra-pee (1n

Fig. 3.

[=f\ |
one frame
mEQ R=r Xini=j
- »- [ b
‘ 1S=s L+(L{1‘”T) E:(_{
[ C.{--l. g
L Cia o Ly-r .
1 2 3
Calculation of P(X;4+1 = j,l =k, R =r|X; = m) with m # 0.

Combining (8) and (11), P(X,11 = 4,1l =

r|X; = m) for m # 0 can be written as
P(Xi+1 :j,l :k,R:T‘Xi :m)

1, ifk=1,j=m—L,r=0

( (k—2)Ly

Cr—2

kR =

> p(k72)Lb*Ck—2(l _p)ck—2

_ Lb T _ Ly—7r
= (L Yras e (12
k>1,Cr_1 €[0,(k—1)Ly],
Cip—2 € [0, (k‘ — 2)Lb]
0, otherwise.
Finally, we have
Ly—j—1
= Z P(Xip1 =j,l=k R=r|X;=m). ()
r=0
m=20

If m = 0, as shown in Fig. 4, the first transmission
of the last PDU from SDU; happens at position 2. By
considering possible retransmissions, assume that the first
transmission of the first tagged PDU happens at the B;-th
slot of the A;-th tagged burst after the first transmission
of the last PDU of SDU;. Obviously, according to Fig. 4,
from position 1 to position 3, all PDUs are transmitted
with errors, while from position 3 to position 4, b — 1
PDUs are transmitted with errors. Following the similar
way used in the m # O case, we have

P(Xiy1 =j,l=k A =a,B;=bR=r|X; =0)

L

Ly\a—1 b b—1(1 _ \Lp—(b—1)

(™) b_1>p (1—p)™
ifk=1,j=L,—(b+L—1),r=0

b

L
Lyya—1 b
(™) b1

L (k=2)L ) pU=DL=Ci2 (1 _ p)Cia

pb—l(l _ p)Lb—(b—l)

T _ Ly—r
<\ g,y )PA=p)

k> 1,C’l’€71 € [0, (k —1)Ly],
Ch_y € 0. (k — 2) L]

0, otherwise
(14)
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)
|

Oy = (L b=1) = (Lo = ).Cly € [0, (k= 1)L

CIIC 2 = CIIC 1 (Lb - r)’01/672 € [Ov (k - Q)Lb}'

P(Xiy1 =4,l=k A =a,B; =b|X; =0)
Ly—j—1

= P(Xi_H:j,l:k,Ai:a,Bi:b,R:T‘Xi:0).

r=0
(15)

Summing (13) by all values of k, and (15) by all values
of k, a, and b, we can get P(X;11 = j|X; = m), Vj,m €
[0, Ly — 1], for the given value of L. Since the SDU length L
is also a random variable, P(X;;1 = j|X; = m) can finally
be written as

where P(L = )) is the distribution of the tagged SDU’s
length and L,,,, denotes the maximum value. Obviously,
(16) defines the transition probability of X; from state m to
state j. Let P be a transition probability matrix of the state
variable X; and define the steady-state probability vector as

II = (mo,...,mr,—1), Where m; = P(X; = j). IT can be
calculated by solving the following equation system
InmIxP=1II
Ly—1 (17)

Z Ty = 1.
j=0

Given II, we can calculate P(S = s, E =e,l = k).
IfS=1,(S=1,FE =e,l =k) means (X;11 = Ly—e,l =
k,B; = 1,X; = 0). Then, we have

(18)

Otherwise, if S # 1, (S = s, E =e,l = k) means (X;11 =
Lb —6,1 = k,31 = S,Xi = O) or (Xi+1 = Lb —6,1 =
k,X; = Ly — (s —1)). Then from (13) and (15), we can get
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19)

C. Calculation of P(IMAX; = q,ls = d|S = s,E =¢,l =
k)

From Fig. 2, we can deduce that the successful transmission
of e PDUs appeared in the k-th frame means the successful
delivery of the tagged SDU to the upper layer. Assume that
the a-th PDU of those e PDUs is transmitted ¢, times during
the last M AX; frames. Then, {to, & = 1,2,...,e} is a
random variable with an independent and identical distribution
(i.i.d). By considering the fact that the a-th PDU has already
experienced one erroneous transmission in the kth frame, the
probability of P(t, = y) and P(t, < y) can be obtained,
respectively, as

Plta=y) = p'(1-p) (20)
Y
Plta <y) = Zp(ta:i)
220 |
= Y pi-p=1-p @D
=0

If ¢ = 0, all e PDUs must be successfully transmitted in
the k-th frame. Therefore,

P(MAX,;=0,ls=d|S=s,E=e¢,l=k)
(1-p)e, ifd=0
= (22)
0, otherwise.

If ¢ > 0, d PDUs are transmitted for ¢ times and (e — d)
PDUs are transmitted for ¢ — 1 times at most during the last
M AX, frames. Therefore, according to (20) and (21), we get
PMAX, =¢q,ls=d|S=s,E=¢,l=k), (¢>0,d>0)
as

P(MAX; = q,ly = d|S =5, E =e,l = k)
= ( o ) ("1 =p)) (1 —p7)

Finally, combining (18), (19), (22), and (23), we can obtain
the distribution of P(S = s, E =e,l = k,MAX; = ¢,l; =
d).

(23)

IV. BANDWIDTH ALLOCATION ALGORITHM

According to the analysis in Section III, and the analytical
results given in Section V later, for IEEE 802.16 networks with
ARQ-SR, the delivery delay of a SDU is mainly determined by
the time used for the first transmission of all its PDUs. By tak-
ing this property into account, in this section, a novel downlink
bandwidth allocation algorithm is proposed to reduce the time
spent by the first transmission of one SDU, which can achieve
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fair bandwidth sharing and reduction on the delivery delay.
Performance analysis of the proposed bandwidth allocation
algorithm is also provided.

A. Bandwidth Allocation Algorithm

Before presenting the details of the proposed bandwidth
allocation algorithm, we first introduce two parameters which
are related to the first transmission of each SDU.

e L,: the number of PDUs which haven’t been transmitted
for the first time at the beginning of a given DL subframe.
L, has an initial value equal to the SDU length, L;

e Ly its initial and minimum values are Ly and O,
respectively, where Lyy denotes that, with the highest
probability, the number of frames that are needed for
the first transmission of a SDU based on the traditional
scheme, WRR. Given the length of the SDU, there exists
a corresponding L f.

When the first transmission of the first PDU in one SDU
begins, the values of L, and L, are initialized to L and
Lo, respectively. L, will be reduced by one after the first
transmission of one PDU, and Ly will be reduced by one if
the first transmission of all PDUs from one SDU can not be
finished in one DL subframe.

Let S be the total number of slots available in the DL
subframe. Due to the existence of retransmissions, only some
of S slots can be used for the transmission of new PDUs, the
number of which is denoted by N (N € [0,S]). The value
of N can be calculated at the beginning of any DL subframe.
In this paper, the system bandwidth is defined in terms of
N and the proposed algorithm focuses on how to allocate
these N slots to different users for better delay and fairness
performance.

From the definitions of Ly and L,, the former decreased
by one means the delay is increased by the length of one
frame; while the latter decreased by one means the delay is
increased by the length of one PDU. Obviously, Ly is more
important than L, on indicating the delay performance of
SDU. Therefore, we define a two-level priority system for
each user in the network as follows:

P1 : Lf
P5 : min(L,, N)

(24)
(25)

When allocating bandwidth, we first consider L ¢ to determine
the allocation priority of each user. If some users have the
same Ly, min(L,, N) will then be considered. In each priority
level, the smaller the value, the higher the priority. In (24),
the first priority level, P;, will be reduced by one if the first
transmission of one user’s SDU cannot be finished in one
frame. Therefore, with the decreasing of Pj, the probability
of allocating bandwidth to this user will be increased. As a
result, it could ensure that no user will suffer from starvation.
On the other hand, the second priority level shows that the
SDU, which has smaller number of PDUs waiting for their first
transmission (i.e., smaller L,) should be allocated bandwidth
with higher priority. The second priority level also considers
the situation where the SDUs from different users have very
different lengths. Under this case, the shorter SDU should be
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transmitted more quickly than the larger one to minimize the
total delivery delay.

Without loss of generality, we consider a two-user network
(userA and userB) to illustrate the proposed bandwidth allo-
cation algorithm. At the BS, each user has its own transmit-
ting queue. Let L4 and Lp be the lengths of SDUs from
userA and userB, respectively. At the initial state, e.g., the
beginning of the i-th frame, the corresponding parameters
of userA and userB are denoted by (L, L’ 4, L} 5, L ).
Let ( = (N, Lpa,Lya, Lyp, Lyp) denote the network state.
Then, at the beginning of the i-th frame, we can set the initial
values of ¢ as (N*, L} 1, L} 4, L} 5, L), where N* means
the number of slots which can be used for the first transmission
of new PDUs in the i-th DL subframe. We can also calculate
the two-level priority of each user based on (24) and (29),
respectively, and denote them as (P}, P3, P}, P3). Finally,
we denote L4 and L g the number of slots allocated to userA
and userB, respectively, in the current frame, and the initial
values of them are set to be zero. The proposed algorithm
follows two steps:

Step 1: Bandwidth allocation.

Both users are sorted by ascending order based on the two-
level priority. The bandwidth is allocated to the user with the
highest priority as follows.

(min(Lpa, N),0),
it P1 < PL or (P} = P, P% < P2)

(0, min(L,p, N)),
if P} > P} or (P} = PL,P? > P2)

(min(Lpa, N),0)or (0,min(L,p, N))
if P} = P} and P3 = P%

(26)
where A and B denote the allocated bandwidth to userA and
userB, respectively.

Step 2: Parameter update.
After the bandwidth allocation, system parameters are updated
as follows:

N=N-A-B
LSA = LSA +A (27)
LSB = LsB + B.
In addition, (L4, Lfa) can be updated as
(LpA — A,max(LfA — 1, 0)),
if A<L
(Lpas Lya) = l P (28)
(La, Ly ao), it A=Lpa.

In (28), if the allocated bandwidth is smaller than the left
number of PDUs from the SDU at the head of userA’s
transmitting buffer, the number of the left PDUs will be
reduced by A, and L4 is reduced by one till zero; if all
the left new PDUs can be transmitted in the current frame,
Lya and Ly 4 are updated to the length (L 4) and L 40 of the
next SDU, respectively. Likewise, (L,p, L ¢p) can be updated
in the similar way.

After updating the parameters, the priority of each user can
be recalculated. Then steps 1 and 2 are repeated until all N*
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slots have been allocated. The ultimate values of L4 and Lsp
are the final bandwidth allocation for the first transmission of
the new PDUs of userA and userB, respectively, in the current
DL subframe.

After bandwidth allocation for the i-th
frame, (Lia, Ly Lig, L) are updated to
(L L L;;}, L) for the (i + 1)-th frame, which
satisfies

(L5 15

(L;A - LSA7ma‘X([{7}:"A - 1a O))7
if Loa < L5
(La, Lyao),

if Loa> L}, mod(Lsa — Ly, La) =0
(LA — mOd(LSA — L;A,LA),maX(LfAO — 1,0)),
if Loa > L}y, mod(Lga — Ly, La) #0

(29)

where mod(c, C) means the remainder of ¢ being divided by
C. From (29), if the allocated bandwidth is not enough for the
first transmission of the left PDU of the SDU, L;t‘l is updated
to the left number of PDUs after the ¢-th frame transmission
and L?;‘l equals L;c 4 — 1 till zero. If the first transmission
of a SDU is just finished at the end of the i-th frame, L;’;l
and LZ]'fAl are updated to their initial values. Otherwise, the
parameter updates following the case when L;4 < L; 4- The
difference is that the number of new PDUs which has been
served in the i-th frame equals mod(Ls4 — L; 4 La). The
parameters of userB can be updated following the same way.
The pseudo-code of the proposed algorithm is summarized
in Appendix A. Note that the similar principle can also be
applied for the multi-user scenario. In the multi-user scenario,
the two-level priority system will be kept. The difference from
the two-user scenario is that at any step, the status of more
than two users needs to be updated.

Moreover, since the definition of Ly is related to the SDU
transmission with WRR scheme, which is only determined by
the bandwidth allocation of WRR and the length of SDU, the
proposed algorithm can provide similar fairness performance
as WRR.

B. Performance Analysis

In this subsection, the performance of the proposed band-
width allocation algorithm is analyzed. Since the time spent
for the first transmission of the SDU is equivalent to the value
of [ as shown in Fig. 2, the analysis will focus on deriving
the distribution of [.

Let state variable ¢ (¢ € ) be defined as
(N,Lpa,Lfa,Lyp,Lyp) at the beginning of the frame,
where €2 is the set of all possible values of ( (how to
obtain € is given in the Appendix B). Let P((2|¢1) de-
note the one-step transition probability from state (; =
(N1,Lpa1,Lyar, Lyp1, Lyp1) at the beginning of the i-th
frame to state (o = (Na,Lpa2,Lfaz, Lpp2, Lyp2) at the
beginning of the (i + 1)-th frame. Since N, is independent
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of (i, the transition probability can be calculated by

P(G|G) = P((Lpaz, Lyaz, Lpp2, Lyp2)|C1)P(N2)

where P(Nz) is the probability of S — N erroneous transmis-
sions among S PDUs. For independent PDU error probability

D,

(30)

P(N2) = ( ]ﬁ )pS‘N2(1 - (31)
2

Due to the possible random choosing in (26), different

(Lpa2, Lyaz, Lypa, Lyp2) may be available based on the

given (;. By assuming each (Lpa2, Lja2,Lypa, Lyp2) can

be obtained by m ways and each way has ny (k € [1,m])

random choosing,

P((Lpa2, Lfa2, Lyp2, Lyp2)|(1) (32)

Z 0.5™".

Combining (30)-(32), we can generate a transition probabil-
ity matrix, Pq, for any ¢ € €. Let the steady-state probability
of ( be ® = (0y,...,0.), where ¢ is the total number of
elements in §2, §; = P(¢?), and ¢/ means the j-th element of
2. Vector ® can be obtained by solving the following linear
equations of a Markov chain:

O xPo=0
33
{ 22:1 0;=1. 33
Given ©, we have:
P(Lsa1, Lsp1,¢1) = P(Lsat, Lsp1]C1)P(Cr)- (34)

We now use userA as an example to show how to calculate
the distribution of [, i.e., P(l4 < k), for all k € [1, 00), which
means the first transmission of one SDU for userA is finished
in no more than k frames. Let Y7 denote (Lga1, Lsp1,¢1) in
the i-th frame, and Y3 denote (Lsa2, Lsp2,(2) in (i + 1)-th
frame. Let F 4; be the set of all possible values of Y;, which
satisfy the condition so that the first transmission of the SDU
can be finished in one frame for userA. Then, P(l4 < 1) can
be obtained by using (34) as

=> P(W).

Fa

P(la <1) (35)

In order to obtain P(l4 < 2), which means the first
transmission of one SDU for userA is finished in one or two
frames, we calculate

P(Y, Y1)
= P(Y2|Y1)P(Y1)

= P(Lsa2, Lsp2|C2, Y1)P((2|Y1)P(Y1).  (36)
Since Ls42 and Lspo are only determined by (s,
P(Lsa2,Lsp2|C2, Y1) = P(Lsa2, Lsp2|C2).  (37)

Moreover, since (Lpa2, Lra2, Lppo, Lyp2) are deterministic
given Y1, P((2|Y1) only depends on the number of slots which
are used for the first transmission of PDUs in the (i + 1)-th
frame, i.e.,

P = ( 5 o a-n® o

Authorized licensed use limited to: IEEE Xplore. Downloaded on October 6, 2008 at 14:59 from IEEE Xplore. Restrictions apply.



3484

—o—- Traditional P(IAS 1)
—=— Proposed P(IAS 1)
-o- Traditional P(IAS 2) |

—o— Proposed P(IAS 2)

N -> Traditional P(IAS 3)
0.5 N

0.6 N

probability

~ | ——Proposed P(IAS 3)

0.4r

0.31

0.2

0.1 >~

Fig. 5. Probability comparison.

Substituting (37) and (38) into (36), we have

S _

P(Y2,Y1) = P(Lsaz, Lsp2|C2) ( Ny )ps Na(1—p)N2 P(y7).

(39)

Let F 45 be the set of all possible values of (Y2, Y1), which

satisfies the condition so that the first transmission of one SDU
for userA can be finished in one or two frames. Then,
P(ly<2) =) P(Y2,Y1). (40)

Fas

Similarly, we can get P(l4 < k), for any k € [1, 00).

Fig. 5 shows the numerical results based on the previous
analysis. Each DL subframe consists of total 10 slots for
both userA and userB. Two users have a same bandwidth
requirement. Therefore, in the traditional scheme, each user
are allocated 5 PDUs in one DL subframe. The results of
the traditional scheme are obtained by using the similar way
as our analysis except with the fixed bandwidth allocation.
In Fig. 5, the probability of finishing the first transmission
of SDU in one, two and three frames under different SDU
lengths are compared. It can be seen that P(I4 < 1) and
P(ls < 2) of the proposed algorithm are much larger than
those of the traditional scheme, and P(l4 < 3) almost reaches
100% for both schemes. When L=10, the traditional scheme
outperforms our scheme a little. That is because, in our
algorithm, the PDU transmission of userB will influence that
of userA and such influence will increase with the increment of
SDU length; while in the traditional scheme, the transmissions
of two users’ SDUs are independent. In other words, in the
traditional scheme, no matter how bad the channel of userB is,
userA can always transmit 5 PDUs in one frame; while in our
scheme, with the increase of the erroneous PDUs of userB,
the number of PDUs transmitted by userA may be decreased
to be smaller than 5 in the frame. Nevertheless, due to much
smaller probability for lots of erroneous PDUs in one frame,
the degradation is very small. Overall, the analysis implies
that in the proposed algorithm, the first transmission of all
PDUs in one SDU will be finished in one or two frames with
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Fig. 6. Comparison of analysis and simulation results (a static channel
model).

higher probability; thus, it brings the significant reduction on
the delivery delay of the SDU.

V. SIMULATION RESULTS

In this section, simulation results are presented to evaluate
the introduced theoretical analysis model and to demonstrate
the performance of the proposed bandwidth allocation algo-
rithm.

In the simulation, an IEEE 802.16 network with OFDM as
PHY specification has been considered. The applied OFDM
consists of 256 subcarriers, 192 of which is used for data
transmission. Each PDU experiences i.i.d. transmission error
with probability p = 0.1. At the MAC layer, the length of
SDU, L, varies from 4 to1l0 PDUs. Each frame has duration
Ty = 10ms and each data burst has duration T = 685us for
the transmission of one PDU with 1200 bytes, i.e., the trans-
mission symbol duration is 13.7us. The simulation duration
is 100s, and 10 slots in each DL subframe are used for users’
data.

Fig. 6 shows both analytical and simulation results of the
average delivery delay for one tagged SDU. In the simulation,
Tpp is set to be 1ms. The x-axis represents the number of
PDUs which can be transmitted in the tagged burst, i.e., Ly.
Actually, it is the bandwidth allocated to the tagged user. Three
curves are corresponding to results based on three different
SDU lengths, L=4, 5, and 6. The simulation results show that
the analysis and the simulation match pretty well. Given the
SDU length L, the transmission of one SDU will be finished
in fewer frames by increasing the allocated bandwidth Lj.
Meanwhile, the delay increases with the increasing of L.

In order to test the analytical model with time variant chan-
nel error rate, a similar simulation is carried out by employing
a two-state Markov channel, which is represent by a 4-tuple
(po, P1,701,710)- Po and py denote the error rates at state 0 and
state 1, respectively, and r9; and r1o are corresponding state
transition probabilities. Given (po,p1,701,710), the average
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error rate of PDU is given by

_ roipr + "10P0 A1)
To1 + 710

Fig. 7 shows the performance comparison between the ana-
lytical results based on the static channel assumption and the
simulation results from a two-state Markov channel. In the
figure, the numerical results are obtained based on the two-
state Markov channel with (pg, p1,701,710) = (0,1,0.1,0.9),
while the analytical results are calculated by replacing average
error rate from (41) in the proposed mathematical model. From
the figure, it can be seen that the analytical results match pretty
well with the simulation ones.

To further understand the delay performance of ARQ-SA,
in Fig. 8, the two components of the delivery delay, Ty
and T,y, are demonstrated separately with L = 5. It can
be observed that when increasing L;, both Ty and Ty
decrease significantly, while 15y only increases a little. It
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is because when increasing Lj, the first transmission of one
SDU will be finished in fewer frames so that Tj,; can be
decreased significantly. However, T;, s is determined by the
retransmission of the last £ PDUs in the frame where the first
transmission of the last tagged PDU happens. Therefore, when
increasing Ly, E will be probably increased, and it results in
the increment of 7, ¢, although the amount is not significant.
In summary, we can conclude that Ty, i.e., the time used for
the first transmission of SDU, plays a key role in determining
the delivery delay of SDU.

The performance of the proposed bandwidth allocation
algorithm are shown in Fig. 9. Five users are simulated but
only the average SDU delay of userl and user2 are presented.
Similar results are obtained for other users. The bandwidth
requirements of all users are equal, i.e., a homogeneous
case. Thus, each user is allocated 2 slots in the traditional
scheme. It can be seen that the SDU delivery delay is sig-
nificantly improved with the proposed algorithm compared to
the traditional one. Such performance gain increases with the
increasing of L. In addition, since two users experience almost
same delivery delay, the proposed algorithm can provide a
similar fairness performance as that of the traditional scheme.

To demonstrate the performance of the proposed algorithm
under heterogeneous case, where each user has different band-
width requirement, similar simulation is carried out and the
results are shown in Fig. 10. The average required bandwidth
for userl to userS are 5, 2, 1, 1 and 1 slots, respectively. From
the figure, the delay of SDU for the proposed algorithm still
significantly outperforms the traditional scheme. In addition,
it can be seen that the fewer the bandwidth required, the more
the delay reduction is observed in the proposed algorithm.

VI. CONCLUSION

In this paper, theoretical model for analyzing delivery delay
performance in an IEEE 802.16 network under PMP mode
has been derived. The effects of ARQ protocol on the system
performance is evaluated, which indicates that the delivery
delay of the SDU is mainly determined by the time duration
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used for the first transmission of all PDUs from this SDU.
Based on this, a dynamic bandwidth allocation algorithm
has been proposed. Both analytical and simulation results
demonstrate that the proposed bandwidth allocation algorithm
can significantly reduce the delivery delay, while keeping the
fairness among different users.

APPENDIX A
PSEUDO-CODE OF THE PROPOSED BANDWIDTH
ALLOCATION ALGORITHM

input parameters:
Lsa=0, Lsp =0, (NZ,L;A,chA,L;B,L;B)
set
(N7 Lya,Lga, Lys, LfB) = (N, L;;Av L?Av L;;B7 L;”B)
while (N > 0)
using (24) and (25)
get the two-level priority of two users:
(P}, P3, P}, P3)
using (26)
allocate bandwidth for two users (A, B)
using (27) and (28)
refresh (N, Lya, Lya, Ly, LiB)
end while
output parameters: L;4, Lsp
using (29)
get (LAY LY LUG L)

APPENDIX B
DERIVATION OF 2

We use an iterative method to obtain all elements of 2. The
details are as follows.
1) Set Q2 = {(57 LA, Lon, LB, LfBO)};
2) Set Qymp =
3) Choose an element from €2;,,, one by one, and use
it as the input to the proposed algorithm (as shown in
Appendix A), i.e., (N*, L}, 4, L% 4, Ly, Ly p)s

4) The possible  output parameters, ie.,
(L;Ql,L;;HL;gl,L}g),_ with  each  possible
value of NFL  (NEFL € [0,5]) are
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(N LA L Lo L)), Those that missed in
€ are added into 2 as the new elements;

5) Repeat steps 3 and 4 until all elements in 2y, are
chosen;

6) If the updated €2 is not equal to €24, go back to step2;
otherwise, stop.

REFERENCES

[1] IEEE Standard 802.16-2004, “IEEE Standard for local and metropolitan
area networks—part 16: air interface for fixed broadband wireless access
systems,” 2004.

[2] Y. Xiao, X. Shen, and H. Jiang, “Optimal adaptive ACK mechanism of the
IEEE 802.15.3 MAC for ultra-wideband system,” IEEE J. Select. Areas
Commun., vol. 24, no. 4, pp. 836-842, 2006.

[3] M. Rossi, L. Badia, and M. Zorzi, “Exact statistics of ARQ packet
delivery delay over Markov channel with finite round-trip delay,” in Proc.
IEEE Globecom 2003, San Francisco, CA, pp. 3356-3360, Dec. 2003.

[4] M. Rossi, L. Badia, and M. Zorzi, “On the delay statistics of SR ARQ
over Markov channels with finite round-trip delay,” IEEE Trans. Wireless
Commun., vol. 4, no. 4, pp. 1858-1868, July 2005.

[S] M. Rossi, L. Badia, and M. Zorzi, “SR ARQ delay statistics on N-state
markov channels with non-instantaneous feedback,” IEEE Trans. Wireless
Commun., vol. 5, no. 6, pp. 1526-1536, June 2006.

[6] Z. Rosberg and N. Shacham, “Resequencing delay and buffer occupancy
under the Selective Repeat ARQ,” IEEE Trans. Inform. Theory, vol. 35,
pp. 166-173, Jan. 1989.

[7]1 Z. Rosberg and M. Sidi, “Selective-Repeat ARQ: the joint distribution of
the transmitter and the receiver resequencing buffer occupancies,” IEEE
Trans. Commun., vol. 38, no. 9, pp. 1430-1438, Sept. 1990.

[8] J. Chang and T. Yang, “End-to-end delay of an adaptive selective repeat
ARQ protocol,” IEEE Trans. Commun., vol. 42, no. 11, pp. 2926-2928,
Nov. 1994.

[9] J. G. Kim and M. M. Krunz, “Delay analysis of selective repeat ARQ for
a markovian source over a wireless channel,” IEEE Trans. Veh. Technol.,
vol. 49, no. 5, pp. 1968-1981, Sept. 2000.

[10] M. E. Anagnostou and E. N. Protonotarios, ‘“Performance analysis of
the selective repeat ARQ protocol,” IEEE Trans. Commun., vol. 34, no.
2, pp. 127-135, Feb. 1986.

[11] W. Luo, K. Balachandran, S. Nanda, and K. Chang, “Delay analysis
of selective-repeat ARQ with applications to link adaptation in wireless
packet data systems,” IEEE Trans. Wireless Commun., vol. 4, no. 3, pp.
1017-1029, May 2005.

[12] M. Rossi and M. Zorzi, “Analysis and heuristics for the characterization
of selective repeat ARQ delay statistic over wireless channels,” IEEE
Trans. Veh. Technol., vol. 52, no. 5, pp. 1365-1377, Sept. 2003

[13] J. Cai, X. Shen, and J. W. Mark, “Downlink resource management for
packet transmission in OFDM wireless communication systems,” /EEE
Trans. Wireless Commun., vol. 4, no. 4, pp. 1688-1703, 2005.

[14] K. Wongthavarawat and A. Ganz, “Packet scheduling for QoS support
in IEEE 802.16 broadband wireless access systems,” International J.
Commun. Syst., vol. 16, pp. 81-96, Feb. 2003.

[15] H. Lee, T. Kwon, and D.-H. Cho, “An enhanced uplink scheduling
algorithm based on voice activity for VoIP services in IEEE 802.16d/e
system,” IEEE Commun. Lett., vol. 9, no. 8, pp. 691-693, Aug. 2005.

[16] J. Chen, W. Jiao, and H. Wang, “A service flow management strategy
for IEEE 802.16 broadband wireless access systems in TDD mode,” in
Proc. ICC’05, Seoul, Korea, pp. 3422-3426, May 2005.

[17] L. Le, E. Hossian, and A. Alfa,“Service differentiation in multirate
wireless networks with weighted round-robin scheduling and ARQ-based
error control,” IEEE Trans. Commun., vol. 54, no. 2, pp. 208-215, Feb.
2006.

Weiwei Wang received the B.S. degree in com-
munication engineering from the Beijing Jiaotong
University (BJTU), China, in 2003 and is working
toward his Ph.D in the field of the future wireless
communication at the same university. His research
interests include WiMax, B3G, and 4G.

Authorized licensed use limited to: IEEE Xplore. Downloaded on October 6, 2008 at 14:59 from IEEE Xplore. Restrictions apply.



WANG et al.: DYNAMIC BANDWIDTH ALLOCATION FOR QOS PROVISIONING IN IEEE 802.16 NETWORKS WITH ARQ-SA

Zihua Guo (S’99-M’01-SM’07) received his Ph.D

degree from the Hong Kong University of Science

and Technology in August 2001. He received his

B.S. and M.S. from the University of Science and

< — Technology of China in 1995 and 1998, respectively.

-y His research interests include wireless communica-

— tions and networking, 3G and beyond technologies,

\ / multimedia communications, signal processing, etc.

Ve He has published more than 30 IEEE journal papers

and conference papers and hold more than 20 patents

in wireless communications and networking. Dr.

Guo is the Senior Member of IEEE and he is now with Lenovo Corporate
Research.

Xuemin(sherman) Shen (M’97-SM’02) received
the B.Sc.(1982) degree from Dalian Maritime Uni-
versity (China) and the M.Sc. (1987) and Ph.D.
degrees (1990) from Rutgers University, New Jer-
sey (USA), all in electrical engineering. He is a
Professor and University Research Chair, and the
Associate Chair for Graduate Studies, Department of
Electrical and Computer Engineering, University of
Waterloo, Canada. His research focuses on mobility
and resource management in interconnected wire-
less/wired networks, UWB wireless communications
systems, wireless security, and ad hoc and sensor networks. He is a co-author
of three books, and has published more than 300 papers and book chapters
in wireless communications and networks, control and filtering. Dr. Shen
serves as the Technical Program Committee Chair for IEEE Globecom’07,
General Co-Chair for Chinacom’07 and QShine’06, the Founding Chair
for IEEE Communications Society Technical Committee on P2P Commu-
nications and Networking. He also serves as a Founding Area Editor for
IEEE TRANSACTIONS ON WIRELESS COMMUNICATIONS; Editor-in-Chief
for PEER-TO-PEER NETWORKING AND APPLICATION; Associate Editor for
IEEE TRANSACTIONS ON VEHICULAR TECHNOLOGY; KICS/IEEE JOUR-
NAL OF COMMUNICATIONS AND NETWORKS, COMPUTER NETWORKS;
ACM/WIRELESS NETWORKS; and WIRELESS COMMUNICATIONS AND
MOBILE COMPUTING (Wiley), etc. He has also served as Guest Editor
for IEEE JOURNAL ON SELECTED AREAS IN COMMUNICATIONS, IEEE
WIRELESS COMMUNICATIONS, and IEEE COMMUNICATIONS MAGAZINE.
Dr. Shen received the Excellent Graduate Supervision Award in 2006, and the
Outstanding Performance Award in 2004 from the University of Waterloo, the
Premier’s Research Excellence Award (PREA) in 2003 from the Province of
Ontario, Canada, and the Distinguished Performance Award in 2002 from
the Faculty of Engineering, University of Waterloo. Dr. Shen is a registered
Professional Engineer of Ontario, Canada.

3487

Changjia Chen received the M.S. degree in the
Electronics Institute, Academia Sinica China in 1982
and the Ph.D degree in electrical and electronics
engineering from University of Hawaii at Manoa,
HI in 1986. He is currently a Professor at Beijing
Jiaotong University. His research interests are in the
fields of communication networks and communi-
cation protocols. His research now focuses on the
measurement and modeling of p2p networks. Dr
Chen is fellow of CIC and CIE.

Jun Cai (M’04) received the B.Sc. (1996) and the
M.Sc. (1999) degrees from Xi’an Jiaotong Univer-
sity (China) and Ph.D. degree (2004) from Univer-
sity of Waterloo, Ontario (Canada), all in electrical
engineering. From June 2004 to April 2006, he was
with McMaster University as NSERC Postdoctoral
Fellow. Since July 2006, he has been with the
Department of Electrical and Computer Engineering,
University of Manitoba, Canada, where he is an
Assistant Professor. His current research interests in-
clude multimedia communication systems, mobility
and resource management in 3G beyond wireless communication networks,
and ad hoc and mesh networks. He is currently a holder of NSERC Associated
Industrial Research Chair.

Authorized licensed use limited to: IEEE Xplore. Downloaded on October 6, 2008 at 14:59 from IEEE Xplore. Restrictions apply.



