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Abstract—We consider online coordinated precoding design for
downlink wireless network virtualization (WNV) in a multi-cell
multiple-input multiple-output (MIMO) network with imperfect
channel state information (CSI). In our WNV framework, an
infrastructure provider (InP) owns each base station that is
shared by several service providers (SPs) oblivious of each
other. The SPs design their precoders as virtualization demands
for user services, while the InP designs the actual precoding
solution to meet the service demands from the SPs. Qur aim
is to minimize the long-term time-averaged expected precoding
deviation over MIMO fading channels, subject to both per-cell
long-term and short-term transmit power limits. We propose an
online coordinated precoding algorithm for virtualization, which
provides a fully distributed semi-closed-form precoding solution
at each cell, based only on the current imperfect CSI without
any CSI exchange across cells. Taking into account the two-
fold impact of imperfect CSI on both the InP and the SPs,
we show that our proposed algorithm is within an O(d) gap
from the optimum over any time horizon, where 6 is a CSI
inaccuracy indicator. Simulation results validate the performance
of our proposed algorithm under two commonly used precoding
techniques in a typical urban micro-cell network environment.

Index Terms—Wireless network virtualization, massive MIMO,
imperfect CSI, coordinated precoding, Lyapunov optimization,
distributed algorithm.

I. INTRODUCTION

Wireless network virtualization (WNV) aims at sharing
a common network infrastructure among multiple virtual
networks to reduce the capital and operational expenses of
wireless networks [2]. In WNYV, the infrastructure provider
(InP) virtualizes the physical wireless infrastructure and ra-
dio resource into virtual slices, while the service providers
(SPs) lease these virtual slices and serve their subscribing
users under their respective management and requirements [3].
Different from wired network virtualization, WNV concerns
the sharing of both the wireless hardware and the radio spec-
trum. The random nature of the wireless medium brings new
challenges to guarantee the isolation of virtual networks [4].
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In this work, we focus on downlink WNV in a multi-
cell multiple-input multiple-output (MIMO) system, where
multiple InP-owned base stations (BSs), each with multiple
antennas, are shared by multiple SPs to serve their subscribing
users. Most prior studies on MIMO WNV considered strict
physical isolation, where the InP allocates exclusive subsets of
antennas or orthogonal sub-channels to each SP [5]-[12]. This
physical isolation approach is inherited from wired network
virtualization [13]. It does not take full advantage of spatial
spectrum sharing enabled by MIMO precoding. In contrast, in
[14], a spatial isolation approach was proposed for a single-cell
MIMO system, where the SPs share all antennas and spectrum
resource simultaneously. The SPs design their respective vir-
tual precoding matrices as virtualization demands, based on
their users’ local channel states and service needs. Since the
SPs are oblivious of each other, direct implementation of their
requested precoding matrices would induce an unacceptable
amount of interference to each other. Instead, the InP designs
the actual downlink precoding to mitigate the inter-SP interfer-
ence while satisfying the SPs’ virtualization demands. It has
been demonstrated in [14] that, with an optimally designed InP
precoding matrix, such a spatial isolation approach substan-
tially outperforms the physical isolation approach. Adopting
the same virtualization approach, in this work, we consider
WNYV in a multi-cell MIMO system.

All of the above works on MIMO WNYV have focused on
per-slot design optimization problems, subject to a per-slot
transmit power constraint. Besides this short-term power limit,
the long-term average transmit power is an important indica-
tor of energy usage [15]. Under the long-term power limit,
the virtualization design becomes a stochastic optimization
problem, depending on the underlying channel state variation
over time. In this work, we consider the online optimization
of MIMO WNYV under both short-term and long-term power
constraints. Our objective is to design optimal global downlink
precoding at the InP to serve all users simultaneously, given
the set of local virtualization demands from SPs based on
their users’ service needs. Note that although the SPs are
oblivious of each other when providing their virtualization
demands, the InP needs to handle both inter-SP and inter-
cell interference while trying to meet each SP’s virtualization
demand. Thus, the optimization criterion is the long-term time-
averaged deviation between the SPs’ virtualization demands
and the actual received signals at their users.

In a traditional non-virtualized multi-cell network, coor-
dinated precoding across the BSs has been widely adopted
as a key technique to mitigate inter-cell interference [16]-



[24]. Tt provides significant performance improvement over
non-coordinated networks. Furthermore, coordinated precod-
ing only requires precoding coordination without the need to
share transmit data across cells or stringent synchronization
among cells. In this work, we use coordinated precoding at the
InP to mitigate inter-cell interference. Multi-cell coordinated
precoding has been extensively studied in the literature for
non-virtualized networks and has been mainly considered as a
deterministic problem for per-slot optimization with short-term
constraints. New challenges arise for online multi-cell coordi-
nated MIMO WNV. Specifically, since the SPs are oblivious of
each other, it is not effective for each SP to manage inter-cell
interference on its own. Therefore, we consider the scenario
where each SP only has the channel state information (CSI) of
its subscribing users in each cell (i.e., those users in a virtual
cell), without access to the CSI of other SPs’ users within
the cell or users in the other cells. As a result, their virtual
precoding demands sent to the InP do not consider either inter-
SP or inter-cell interference. Thus, the InP must intelligently
design the online precoder to manage the interference among
different SPs and cells while trying to meet the SPs’ virtual
precoding demands in the long run. This online virtualized
coordinated precoding design problem is more challenging
than the traditional one in the non-virtualized scenario.

Besides the challenges mentioned above, in practical wire-
less systems, there are unavoidable CSI errors introduced
by channel estimation, quantization, and imperfect feedback,
especially for MIMO fading channels. These errors may
cause significant precoding performance degradation. Thus,
it is important to account for such CSI errors in our online
virtualization design and analyze the impact of CSI errors on
the virtualization performance. Some existing MIMO WNV
solutions can accommodate imperfect CSI [6], [8], [9], [14].
However, these works do not allow the SPs to provide their
virtualization demands based on the available CSI adaptively.
Therefore, the impact of imperfect CSI is only on the InP’s
virtualization strategy. In contrast, in our problem, as both the
InP and the SPs rely on the CSI to design their respective
actual precoder and virtual demands, the CSI error affects the
design accuracy at both sides, resulting in a two-fold impact
on the final virtualization design performance.

In this paper, we present an online design of downlink
MIMO WNV over MIMO fading channels in the presence
of imperfect CSI. To facilitate the modeling, formulation, and
analysis, we first focus on the single-cell case and then extend
our study to the multi-cell scenario. The main contributions
of this paper are summarized below:

o We use the spatial isolation approach to formulate the
downlink multi-cell MIMO WNYV as an online coordi-
nated precoding problem for efficient spatial and spec-
trum resource sharing, subject to both short-term and
long-term transmit power constraints at each cell. Each
SP locally designs its precoder in a cell based on the
imperfect local CSI without the knowledge of other SPs’
users in this cell or users in other cells. The InP designs
the global precoder based on the imperfect global CSI.
The objective is to minimize the long-term time-averaged
expected deviation between the received signals from the

InP’s actual precoder and the SPs’ virtualization demands,
which implicitly mitigates both inter-SP and inter-cell
interference.

o Assuming MIMO fading channel with a bounded CSI
error, we propose an online multi-cell coordinated MIMO
WNV algorithm, where we develop new techniques to ex-
tend the standard Lyapunov optimization to handle imper-
fect CSI. Our proposed algorithm provides downlink pre-
coding based only on the current imperfect CSI. Further-
more, our online precoding solution is fully distributed
and in semi-closed form, which can be implemented at
each cell without any CSI exchange across cells.

o« We provide in-depth performance analysis of our pro-
posed algorithm. We show that, over any given time
horizon, our proposed algorithm using only the current
imperfect CSI can achieve a performance arbitrarily close
to an O(J) gap to the optimal performance under perfect
CSI, where § is a normalized measure of CSI error.
Our performance analysis takes into account the effect of
imperfect CSI on both the InP and the SPs. To the best of
our knowledge, this is the first work to analyze such two-
fold impact of imperfect CSI on the design performance.

e Our simulation study under typical urban micro-cell
Long-Term Evolution (LTE) network settings demon-
strates that the proposed algorithm has a fast convergence
rate and is robust to imperfect CSI. We further demon-
strate the performance advantage of our proposed spatial
virtualization approach over the traditional physical iso-
lation approach.

The rest of the paper is organized as follows. In Section II,
we present the related work. Section III describes the single-
cell system model and problem formulation. In Section IV, we
present our online algorithm and precoding solution for the
single-cell case. Performance bounds are provided in Section
V. In Section VI, we extend the virtualization model and
problem to the multi-cell case, present the proposed online al-
gorithm, and provide performance analysis. Simulation results
are presented in Section VII, followed by concluding remarks
in Section VIII.

Notations: The transpose, complex conjugate, Hermitian
transpose, inverse, Euclidean norm, Frobenius norm, trace, and
the (4,7) element of a matrix A are denoted by AT, A*,
AH A=Y A2, |AllF, Tr{A}, and [A]; ;, respectively. A
positive definite matrix is denoted as A > 0. The notation
blkdiag{A,...,A,} denotes a block diagonal matrix with
diagonal elements being matrices Aj,...A,, I denotes an
identity matrix, E{-} denotes expectation, and ${-} denotes
the real part of the enclosed parameter. For g being an n x 1
vector, g ~ CN(0,02I) means that g is a circular complex
Gaussian random vector with mean 0 and variance 1.

II. RELATED WORK

Among existing works on MIMO WNYV that enforce strict
physical isolation, [5] and [6] studied the problems of through-
put maximization and energy minimization, respectively. Both
considered the orthogonal frequency division multiple access
system with massive MIMO. A two-level hierarchical auction



architecture was proposed in [7] to allocate exclusive sub-
carriers among the SPs. The uplink resource allocation prob-
lems were investigated in [8] and [9], combining MIMO WNV
with the cloud radio networks and non-orthogonal multiple
access techniques, respectively. Antenna allocation through
pricing was studied in [10] for virtualized massive MIMO
systems. Learning based auction mechanism was proposed
in [11] to allocate subchannels among users for revenue
maximization at the InP. The allocation of orthogonal re-
source blocks to SPs was proposed through a cross-layer
optimization approach [12]. The spatial isolation approach
was first proposed in [14], where virtualization is achieved by
MIMO precoding design. It has been demonstrated that this
approach substantially outperforms the strict physical isolation
approach. All the above works on MIMO WNV focus on per-
slot problems in single-cell systems. For multi-cell systems, a
per-slot coordinated precoding design for MIMO WNV with
perfect CSI was proposed in [25] under a short-term transmit
power constraint. Other design objectives for multi-cell WNV
were also considered, such as resource allocation, pricing, or
auction [26]-[30]. However, these works do not utilize MIMO
antennas in WNV and therefore are not directly comparable
with our work.

Various online transmission and resource allocation prob-
lems in non-virtualized wireless systems have been studied
in [31]-[35]. The general Lyapunov optimization technique
[36] was applied to develop the online schemes in [31]-[33].
Online power control for wireless transmission with energy
harvesting and storage was studied for point-to-point trans-
mission [31] and two-hop relaying [32]. Dynamic precoding
design for point-to-point MIMO systems was studied in [33],
by extending standard Lyapunov optimization to deal with
imperfect CSI. Online convex optimization technique [37] was
applied for MIMO uplink precoding design in [34] and [35].
Recently, the Lyapunov optimization technique and online
convex optimization technique were used to design online
downlink precoding for MIMO WNV with perfect CSI [38]
and delayed CSI [39], respectively. Neither of their CSI models
apply to the present work, and furthermore they are still limited
to single-cell systems.

In this work, we study online coordinated multi-cell WNV
over MIMO fading channels with imperfect CSI. The work
in [33] is the most related to our problem. However, our
MIMO virtualization problem is more challenging with several
key differences: 1) we design MIMO precoding for virtual-
ization, which features a virtualization demand and response
mechanism between the InP and the SPs; 2) the SPs are
oblivious of each other but share antennas and spectrum
resource provided by the InP; 3) both the InP and the SPs
design either actual precoding or virtual demands based on
imperfect CSI; 4) our online coordinated precoding is for
virtualization in multi-cell systems, where we need to consider
inter-cell interference and per-cell transmit power limit. These
unique features for virtualization bring new challenges to
the design of online algorithm and the performance analysis,
which were not considered in [33]. In particular, imperfect
CSI has a two-fold impact on both the InP and the SPs for
their respective precoding designs. New techniques need to be

developed to bound the virtualization performance measured
by the difference between the SPs’ virtualization demands and
the InP’s actual precoding outcome. Furthermore, the online
algorithm and performance analysis in [33] are confined to
point-to-point MIMO systems, while we consider a general
multi-cell network.

In traditional non-virtualized cellular networks, multi-cell
coordinated precoding has been widely considered to mitigate
inter-cell interference for significant performance improve-
ment for traditional multi-antenna systems [16]-[21] and for
massive MIMO systems [22]-[24]. All of these existing works
study coordinated precoding design as deterministic optimiza-
tion problems with given CSI in the current time slot and per-
slot maximum transmit power limit. Coordinated precoding
problems were studied for various design objectives, such as
weighted sum transmit power minimization [16] and weighted
sum-rate maximization [17]. Multi-cell coordinated precoding
was also investigated for energy harvesting systems [18] and
heterogeneous networks [19]. Practical imperfection for multi-
cell coordinated precoding, such as imperfect or partial CSI,
were investigated in [20], [21]. However, all these works focus
on per-slot coordinated precoding design using deterministic
optimization approaches for non-virtualized networks and are
not directly comparable to our work. For further summary of
recent works on multi-cell coordinated precoding, we refer
interested readers to [42]. To the best of our knowledge, our
work is the first to study online coordinated precoding design
for virtualization over fading channels with both per-slot and
long-term transmit power constraints, while accommodating
imperfect CSL

III. SYSTEM MODEL AND PROBLEM FORMULATION
A. System Model

We consider a virtualized MIMO cellular network formed
by one InP and M SPs. In each cell, the InP owns the
BS and performs virtualization for data transmission. The
SPs are oblivious of each other and serve their subscribing
users. Other functional structures of the network, including
the core network and computational resource, are assumed to
be already virtualized.

We first consider the network virtualization design in a
single-cell MIMO system. The virtualization model and prob-
lem formulation will be extended to the multi-cell case in
Section VI. Consider downlink transmissions in a virtualized
cell, where the InP-owned BS is equipped with /N antennas.
The M SPs share the antennas at the BS and the spectrum
resource provided by the InP. Each SP m serves K, users.
The total number of users in the cell is K = >\ K.
We denote the following set of indexes N = {1,..., N},
M={1,.... M}, K, ={1,...,Kp,},and L ={1,...,K}.

We consider a time-slotted system with each time slot in-
dexed by t € {0,1,...,T —1}. Let H,,,(t) € CE=*N denote
the channel state between the BS and K, users served by
SP m at time ¢. Let H(¢) = [HH (¢),... , HE (¢)]7 € CEXN
denote the channel state between the BS and all K users at
time ¢. We assume a block fading channel model, where the
sequence of channel state {H(¢)} over time ¢ is independent
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Fig. 1. An illustration of MIMO virtualization in a cell with one InP and two
SPs each serving its users in a virtual cell.

and identically distributed (i.i.d.). The distribution of H(¢) can
be arbitrary and is unknown at the BS. We assume that the
channel gain is bounded by constant B > 0 at any time t, i.e.,

IH)|r < B, vt (1)

We adopt the spatial virtualization approach first proposed
in [14], which is illustrated in Fig. 1. In the idealized case
when the perfect CSI is available at each time ¢, the InP shares
with SP m the channel state H,,(¢) between the BS and its
K, users and allocates virtual transmission power P,, to the
SP. Based on H,, (t), each SP m designs its precoding matrix
W, (t) € CV*En subject to the transmission power limit
W, (t)]|% < P,,. The design of W,,(¢) is solely based on
the service needs of SP m’s users, without considering the
existence of the other SPs sharing the same BS antennas and
spectrum resource. Each SP m then sends W, (¢) as its virtual
precoding demand to the InP. For SP m, the desired received
signal vector (noiseless) y,,, (at K, users) is given by

Ym(t) = Hp () W ()%, (2)

where x,,(t) is the symbol vector to K, users. Define the
desired received signal vector at all K users in the network
as y(t) = [y{'(t)..... ¥3; (1)), we have y(t) = D(t)x(t),
where D(t) £ blkdiag{H; ()W (t),..., Hy ()W (t)} €
CHE*K jg the virtualization demand from all SPs, and x(t) =
[xH(t),...,x2(#)] contains the symbols to all K users,
which are assumed to have unit power and be independent
to each other, i.e., E{x(t)x"(¢)} = I, Vt.

At each time ¢, the InP designs the actual precoding matrix
V() & [Vi(t),...,Vu(t)] € CV*E where V,,(t) €
CN*Em s the actual precoding matrix for SP m. The actual
received signal vector (noiseless) y,,(t) at SP m’s K,, users
is given by

ym(t) = Hp () Vi (O)xm (1) + Z H,, Vi(t)xi(t),
1EM,i#Em

where the second term is the inter-SP interference from the
other SPs to SP m’s users. The actual received signal vector
at all K users is given by y(t) = [y (t),...,y L))" =
H(t)V(t)x(t).

B. Problem Formulation

For downlink MIMO WNYV, the InP designs precoding
matrix V(t) to perform MIMO virtualization. Note that while
each SP m designs its virtual precoding matrix W, (t)
without considering the inter-SP interference, the InP designs
the actual precoding matrix V() to mitigate the inter-SP
interference, in order to meet the virtualization demand D(¢)
of all SPs.

With the InP’s actual precoding matrix V(¢) and each SP
m’s virtual precoding matrix W, (¢), the expected deviation
of the actual received signal vector at all K users from the
desired one is E{ [y (1)~ ()3} = E{|[H()V(£)~D(t) 3.}
Note that using the expected deviation between y(t) and y(¢)
as a performance metric is a natural way to measure how
well the SPs’ service demands are fulfilled by the InP via its
precoding design to achieve service isolation. It reflects the
unique demand-response virtualization mechanism between
the SPs and InP.

The goal at the InP is to optimize MIMO precoding to
minimize the long-term time-averaged expected precoding
deviation from the virtualization demands, subject to both
long-term and short-term transmit power constraints. The
optimization problem is formulated as follows:

1
P1: min lim — E{IH(H V() — D(t)]|2
o)) THWTZ; {IH@V () - D)7}

T-1
1 -
st Jim o ; E{|V(®)3} < P, )
IVOIE < Prax 3)

where P is the long-term average transmit power limit, and
Phax is the per-slot maximum transmit power limit at the BS.
Both power limits are set by the InP, and we assume P<Pox..

Since channel state H(t) is random, P1 is a stochastic
optimization problem. The problem is challenging to solve,
especially when the distribution of H(t) is unknown, espe-
cially in massive MIMO systems with a large number of
antennas and users. In addition, the instantaneous channel state
cannot be obtained accurately in practical systems. Typically,
the InP only has an inaccurate estimate of the channel state
H(t) at each time ¢. With a given channel estimation quality,
we assume the normalized CSI inaccuracy is bounded by a
constant § > 0 at any time ¢, given by

[ H (8) ]| 2
Bom JUE <5, YmeM, Wt 4)
||Hm(t)||F

A

where H,, (t) = Hu(t) — H.,,(t) is the channel estimation
error, with H,,, (¢) being the estimated channel state of SP m’s
users. By (1) and (4), the estimated channel gain is bounded by

IO |F < [H@O)|F + IHO|F < BL+4), V& (S

Using the estimated channel state H,,(¢) shared by the InP
at time ¢, each SP m designs its virtual precoding matrix,

Note that the sum of virtual transmit power that the InP allocates to each
SP ZmGM P, is not necessarily equal to the maximum power limit Ppax
at the BS for the actual transmissions. For the optimization of the virtual
transmit power allocation at the InP, we refer interested readers to [25].



denoted by W, (t). As a result, the InP receives virtualization
demand D(t) £ blkdiag{H; ()W (t), ..., Huy ()W (t)}
from the SPs based on the imperfect CSI. Using H(¢) and
D(t), the InP then designs the actual precoding matrix,
denoted by V(t).

Our goal is to develop an online MIMO WNV algorithm
based on H(¢) and D(¢) to find a precoding solution {V(¢)}
to P1 under the unknown channel distribution of H(¢).

IV. ONLINE SINGLE-CELL MIMO WNV ALGORITHM

In this section, we present a new online precoding algorithm
for MIMO WNV that is developed based on the Lyapunov
optimization technique. Note that the standard Lyapunov op-
timization relies on accurate system state [36], which is not
applicable to our problem. Instead, we develop new techniques
to accommodate imperfect CSI in designing the online algo-
rithm at both the InP and the SPs.

A. Online Optimization Formulation

To design an online algorithm for solving P1, we introduce
a virtual queue Z(t) for the long-term average transmit power
constraint (2) with the updating rule given by

Z(t+1) = max{Z(t) + |V(t)|% — P,0}. (6)

Note that Z(t) represents the time-averaged transmit power up
to time ¢ that exceeds P. This virtual queue is used to control
the average power to meet the long-term power constraint (2).
Define L(t) £ £ Z(t) as the quadratic Lyapunov function and
A(t) 2 L(t4+1)—L(t) as the corresponding one-slot Lyapunov
drift at time ¢. By the theory of Lyapunov optimization, P1 can
be converted to minimizing the objective function while stabi-
lizing the virtual queue in (6), which can be further converted
to minimizing a drift-plus-penalty (DPP) metric [36]. The DPP
metric is defined as E{A(¢)|Z(t)} + UE{p(t)|Z(t)}, where
p(t) 2 |H(t)V(t) — D(t)||3 is the penalty cost representing
the precoding deviation from the virtualization demands based
on imperfect CSI, and U > 0 is the relative weight. The DPP
metric is a weighted sum of the expected Lyapunov drift A(¢)
and the precoding deviation 5(t) under the current estimated
channel state fI(t), conditioned on the current virtual queue
Z(t). Minimizing the DPP metric directly is still difficult due
to the dynamics involved in the Lyapunov drift A(¢). Instead,
we first provide an upper bound for the DPP metric in the
following lemma.

Lemma 1. At each time ¢, for any precoding design of V (¢),
the DPP metric has the following upper bound for all Z(t)
and U >0

E{A®)|Z(t)} + UE{p(t)|Z(t)}
<S+UE{HIZ(0)} + ZWOE{IVOIE - PIZ(1)} (7)
where S £ %max {(PmaX — ]5)2,]52}.

Proof: From the virtual queue dynamics in (6), we have

A = 5 ((max{2() + [V}~ P,0})? - 2°()
<5 (20 + IV - P2 - 22())

Algorithm 1 Outline of Online MIMO WNV Algorithm

: Set U > 0 and Z(0) = 0.

. At each time ¢, obtain H(¢) and Z(t).

: Solve P2 for V*(t) (see Section IV-B).

. Update Z(t + 1) = max{Z(t) + |[V*(#)|% — P,0}.

T

1 . _ . _
= §(IIV(t)|I% - PP+ Z0)(VOIF—P).  ®
By the short-term transmit power constraint in (3), we have
(V)7 — P)* < max{(Pna — P)*, P*}. ©)

Taking the conditional expectation at both sides of (8) for
given Z(t) and considering (9), we have the upper bound of
the per-slot conditional expected Lyapunov drift A(t) given
by

E{A®)|Z(0)} < S+E{ZO(IV @I} - P)Z() |- (10)

Adding UE{p(t)|Z(t)} on both sides of (10), we have (7). ®

Using Lemma 1, instead of directly minimizing the DPP
metric, we minimize its upper bound in (7), which is no
longer a function of A(t). Specifically, given H(t) at time
t, we consider the per-slot version of the upper bound in
(7) as the optimization objective by removing the conditional
expectation. By removing the constant terms, the resulting per-
slot optimization problem is given by

P2: 31(13 UIEE)V () = D)IE + Z@)IV (017

st [V@lE < Prax. (11)

Note that P2 is a per-slot precoding optimization problem
under the current estimated channel state H(¢) and the virtual
queue Z(t), subject to the per-slot maximum transmit power
constraint (11). Compared with the original P1, we change
the long-term time-averaged expected objective to the per-slot
version of DPP metric in P2, where the long-term average
transmit power constraint (2) is converted into maintaining
the queue stability in Z(t) as part of the DPP metric. Next,
we solve P2 to obtain the optimal precoding matrix V*(¢t) for
P2 at each time ¢, and then update the virtual queue Z(t)
according to its queue dynamics in (6). An outline of the
proposed online algorithm is given in Algorithm 1.

B. Online Precoding Solution to P2

Now we present a semi-closed-form solution to P2. Without
causing any ambiguity, for notation simplicity, we omit the
time index ¢ in solving P2. Note that P2 is essentially a
constrained regularized least square problem. Since P2 is a
convex optimization problem satisfying Slater’s condition, the
strong duality holds. We solve P2 using the Karush-Kuhn-
Tucker (KKT) conditions [43]. The Lagrangian for P2 is given
by

L(V,\) = U[HV = D3 + Z||V[|% + A([VI[3 — Pra)
= U(tr{HAVVH} 4 tr{DD} — r{HI DV}
—tr{HVD#}) + (Z + ) tr{VVH} — AP



where A is the Lagrange multiplier associated with the max-
imum power constraint (11). The gradient of L(V,\) w.rt.
V* is given by

V- L(V,\) =UMHEPAV - HID) + (Z + )V
where the following fact is used: Vp- tr{AB”} = A and
Ve~ tr{AB} = 0 [44]. The optimal solution to P2 can be

obtained by solving the KKT conditions, given by

12)

(ﬂHﬂ+Z+A I)V*ﬂHﬁ, (13)
V3 = Paax <0, (14)

A* >0, (15)

)‘*(”V*HF Prax) =0 (16)

where (13) is obtained by setting VV*L(V, A) in (12) to O.
Note that, by (6), the virtual queue is nonnegative, i.e., Z > 0.
Thus, we derive the optimal solution in the following two
cases.

1) Z +X* > 0: From (13) and HYH + ZE2°1 - 0, we
have

s\ —1
V* = (ﬂHﬂ+ Z;A I) H'D. A7)
Depending on Z, we determine A\* in (17) in two subcases: 1.i)
If Z > 0: By (14) and (16), we conclude that if H(I:IHI:I +

I) 1I:IH]ADH2 < Poax, then \* = 0; Otherwise, we have
A* > 0 such that (I H + ZE22°T) "' HY D||% = Pax. L)
If Z = 0: In this case, \* > O By (16), the value of \*
satisfies ||(H7H + )‘—[;I) THYD|2, = Puax.

2) Z = X = 0: From (13), the optimal solution must
satisfy

H'HV* = HYD. (18)
We analyze (18) in two subcases: 2.i) If K < N: HYH €
CN*N isa rank-deflcient matrix, ar}d thus there are inﬁrAlitely
many solutions to V*. We choose V* that minimizes || V*||%
subject to (18). This problem is an under-determined least
square problem with a closed-form solution:
. o (o~
\TA & (HHH) D. (19)
Substitute the above expression of V* into the power con-
straint in (14). If |[HZ(HH?)"!D||% < P, then V* in
(19) is the optimal solution. Otherwise, see the discussion in
the next paragraph. 2.ii) If K > N: HYH € CV*V is full
rank”, and we have a unique solution:
. N BN
v = (HH H) HYD. (20)
V* in (20) into (14), if
<  Ppnax, then V* in (20) is the

Again,  substituting
(T H) "B DJ3
optimal solution.
Note that, for both subcases 2.i) and 2.ii), if V* in (19) or
(20) cannot satisfy the power constraint in (14), it means that

2Since the channels from BS to users are assumed independent, H(t) €
CHXN s of full rank at each time ¢. The independent channel assumption
is typically satisfied in practice for users at different locations.

the condition in Case 2) does not hold at optimality, and we
have \* > 0, i.e., the optimal solution is given by (17).
From the above discussion, if A* = 0 at the optimality, we
have a closed-form solution for V* in (19) or (20). Otherwise,
we have a semi-closed-form solution for V* in (17), where
A* > 0 can be obtained through the bi-section search to ensure
the transmit power meets Pp,x in (14). The computational
complexity for calculating V* is dominated by the matrix
inversion, and thus is in the order of O(min(N, K)3).

V. PERFORMANCE BOUNDS FOR SINGLE-CELL CASE

Different from existing MIMO precoding designs for non-
virtualized networks such as in [27], for the MIMO WNV
design, the impact of imperfect CSI on the system is two-
fold at both the InP and the SPs. This brings some unique
challenges in analyzing the performance of the proposed
online algorithm. In this section, we develop new techniques
to derive the performance bounds for our online algorithm.

First, recall that the virtual queue Z(t) indicates the time-
averaged transmit power up to time ¢ that exceeds P. We
show in the following lemma that by Algorithm 1, Z(t) is
upper bounded at each time ¢. This upper bound will be used
later to derive the accumulated violation of the transmit power
in constraint (2) for our online algorithm in Theorem 6.

Lemma 2. By Algorithm 1, Z(t) satisfies
Z(t) SUB?(1 4 6)%€ + Puax — P, Wt

where ¢ £ ,/ﬂ— > e Pm-

Proof: We first omit time index ¢ for simplicity. Let
HYH = UZ}UH , where U is an unitary matrix, and s =

2L

diag(61,...,6). It follows that HYH + £ 1 = USUY,
where & = dlag(d)l, ..., on) and ¢ = G + Z+>‘ ,Vn e N.
If Z>0, V*is given in (17), and we have
1Vl < [0 07| D) € VA E D
o U
< —BQ 1+9)? (22)

/Nmze;AP

) o1 . -2
Inequality (a) follows from |[U® UX|% = tr{® "} =
S en G2 Since &, > 0,Yn € N, \* > 0, and
Z > 0, it follows that qbn2 < gz,Vn € N, and therefore
|08 0¥ |3 < N
by the definition of D

IDIZ < > L3 IWal3 < B2(1+6)?
meM

. Inequality (b) follows from (5) and

)2 D P (23)

meM

From (22), a sufficient condition to ensure ||[V*||2 < P
is that the RHS of (22) is less than VP, which means
Z > UB%*(1 + 6)? % > mem Pm- Consider time index ¢.

If the condition holds, |[V*(t)|2 < P, the virtual queue
in (6) decreases, ie, Z(t + 1) < Z(t). Otherwise, the
maximum increment of the virtual queue is Ppax — P, ie.,
Z(t+1) < Z(t) + Pmax — P. Thus, we have the upper bound
of Z(t) in (21) at any time ¢ > 0. [ |




Note that Algorithm 1 and the upper bound on the virtual
queue in Lemma 2 are applicable to any precoding schemes
adopted by the SPs. In the following, we consider two common
precoding schemes: maximum ratio transmission (MRT) and
zero forcing (ZF). We assume M, SPs adopt MRT precoding
and the rest of SPs adopt ZF precoding. We point out that
although the following analysis focuses on the two precoding
schemes, the similar analysis can be extended to other precod-
ing schemes as well.

Let Myer = {1,..., Myxr} be the set of SPs that adopt
MRT precoding, with the MRT precoding matrix given by

X7MRT I:I{v{%(t>
0 FIIHm(t)IIF
Each SP m € M\ M,y adopts ZF precoding to null the intra-
SP interference. We assume K,, < N to use ZF precoding.
The ZF precoding matrix is given by

/L, ( >H£{< g
Ve[ (B (1)1

With the two precoding matrices in (24) and (25), we first
quantify the impact of inaccurate CSI on the SPs’ virtualiza-
tion demands by providing an upper bound on the deviation
between the accurate and inaccurate virtualization demands
|[D(t)—D(t)|| ., for given CSI inaccuracy & in (4). This effect
of § on the precoding performance is unique to the MIMO
WNV system and has not been studied before.

Let w1 (t), ..., wm.x,, (t) be the eigenvalues of H,, HZ,
and similarly, @, 1(t),...,0m K., (t) the eigenvalues of
H.,,,(t)HZ (t). Define B™ £ min Hy (t) | - Vt} mn &
min{w,, ;(t) : Vi € lCm,Vt} and Wi £ min{wy, ;(t Vz €
K., Vt}, which respectively represent the minimum channel
gain of I:Im(t), the minimum energy in the eigen-directions
of H,,(), and that of H,,,(¢). We have the following lemma.

(24)

Wi () =

(25)

Lemma 3. At each time ¢, the following hold:

ID(t)||F < (B, (26)
ID®)|r < ¢B(1+6), 27)
ID(t) = D(t)||r < nBS, (28)
where .
2 3 (8 (B,

and ¢ £/3°, c it P

Proof: The proofs of (26) and (27) follow from (23). To
prove (28), we omit time index ¢ for notation simplicity. By
the definition of D and D, we have

||D_]A)||%“ = Z HHme_I:ImeH%' (29)
meM
Using the MRT precoding in (24) for m € My, we have
||HmVVMmRT - I:Imwyr?T”F
Al TElr |,

H,,H%
Hom|[ 7

(HL,,, — H,,)(H]] — 5
”Hm_ 'mHF
- (2 - )
"IN le  [H,, — Hllr
L, B — 9R{H,, H}
o HL-H e |,
[||HmHﬁ|F (1_ L, || )
o " HHm”F ||Hm_I:Im||F
[ FL, FLE — mmmﬂﬁ}npl
|,
« F<35+IIH WHE — 2R(H,, HH}HF)

”H _HmHF

Pr,

F

H m|F

<\ﬁ35<1+

where (a) is because

|> VP Bc5<1+ Bfm)B> (30)

[H, -,
H,.|? H,, 1

 PBnlf (i __PHolle Y p(1_ 1<
”HmHF ||HmHF+||HmHF 1+5

in which we use |H,,||» <B and HI:I,,L||F§B6 from (1) and
(4), respectively; and (b) is because

”I:ImI:IZ - 2%{I:ImHg}”F S ||I:ImI:IgHF +2||I:ImHg”F
<|[Hp || 242 Ho || 2| Hon || 7 < B262+2B%5 < (2+6)B?.

With ZF precoding in (25) for m € M\ My, we have

HHmW%rFL - I:ImWﬁHF
— \/Pi I I
Vir{(H,,HE)~- \/tr{ H,,H1)- 1}

~—1

\/ﬁ ‘ \/ZzelCm m i \/ZzGImem %

32(1+5)
[P,
= BQ(1+5

Yiek,, @i — W)
\/Zze)Cm A;le + \/ZzeiCm Wi i

(b) P, B2 2 B5 1
<4/ B%(149) (240)s F (14 6)%5
m wmmwmm (2+6)\/7 K wmlnwmm
m  B(1+9)
3D
where (a) follows from &, < |[Hpl3,Vi € Ky, and

[H|r < _B(1+4) in (5), such that tr{ (L, FLH) - 1} -
Dickn, @ mii > %, and s1m11arly tr{(H HI)-11 =
D iek,, wm i 2 B K for accurate CSI;

; ol ””\/nHmF \/ ||Hm||F
2+5

\/B21+5 B2 1+5 ’

is because

Afl
m,i




Y (@i —wmh)

i€,
Srox, @i~ Gmg)| |l = [FL 3]
= g T e

(1Bl + [ Bl ) [ B~ [l | 520+ 935

“ymin,  ymin “ymin,  ymin

where we apply |H,.|r < B, |[Hn|lr < B(1 + 6), and
Homllp — [|[Houllp| < |[Hp — Hypllp < B6 resulting from
(1) and (4) to the last step.

Applying inequalities (30) and (31) to the respective terms
in the RHS of (29) yields (28). | |

For channel state H(¢) being i.i.d. over time, there
exists a stationary randomized optimal precoding solu-
tion V*'(¢) to P1, which depends only on the (un-
known) distribution of H(¢) and achieves the minimum
objective value of P1, defined in Theorem 6 [36]. De-
fine o(H(),V(H),D(t) 2 UJH@®V(t) — DO)3 +
Z@®)||V(@#)||%. Note that ¢(H(t), V(t),D(t)) is the objec-
tive function in P2. Using Lemma 3, for a given CSI in-
accuracy & in (4), we now bound ¢(H(t), V*(t),D(t)) —
o(H(t), Vr(t),D(t)), where the first term is the objective
value of P2 under the optimal solution V*(¢) to P2 obtained
based on the inaccurate channel state ﬂ(t), and the second
term is the objective value of P2 by using the optimal solution
V'(t) to P1 obtained based on the accurate channel state
H(t).

Lemma 4. At each time ¢, the following holds
¢(H(t), V*(1),D(1)) — o(H(), V™(1),D(1)) < Up (32)
where

# 2 2] (246) (Puax+Cn) +2(C(1+0)+1)  Prn | B26 = 0(0).

Proof: We omit time index ¢ in the proof. The proof of (32)
consists of five steps as follows.

Step 1: Note that ¢(H, V* D) is convex with respect to
(w.rt.) D. By the first-order condition for a convex func-
tion [45], we have

¢(H7 V*v D) - ¢(H7 V*v ]j)
< —2R{tr{Vp-¢(H,V*, D) (D - D)}}

W oUR{tr{(HV* - D) (D - D)}}

<2U|tr{(HV* - D)?(D - D)}|
< 20(|H|#|V*||F + |D|#)|D — Dl

(b)
< 2U(/Prax + Q)nB%5

where (a) follows from Vp-¢(H, V*, D) = fU(H\A/'* -D),
and (b) follow from (1), (11), (26), and (28).
Step 2: By the first-order condition for the convex function
¢(H,V*,D) w.rt. H, we have
¢(Ha V*v f)) - ¢(I:I7 V*a f))

< —2R{tr{Vu-¢(H, V* D) (H - H)}}

W ou{e{(EHVV*H — DVH)H(H — H)}}
<2U|tr{(HV*V*H — DV*)H(H - H)}|
<2U(|H||¢ || V*|[F + D[ p)IV*]|p|H - H]| r

(b)
< oU [Pmax Fe+ J)N/Pmax} B2

where (a) follows from V- ¢(H, V*, D) = U(HV*V*H —
DV*T) and (b) follows from (1), (4), (11), and (27).

Step 3: In Algorithm 1, V* is the optimal precoder that
minimizes the objective ¢(H, V, D) of P2 over all precoding
policies including V. It follows that

¢(H,V*, D) — ¢(H, V™, D) <0.
Step 4: Similarly to Step 2, we have
¢(H, V™, D) — ¢(H, V'™, D)
< 2U (Panax + v/ Ponax) (1 + ) B26.
Step 5: Similarly to Step 1, we have
¢(H, V™, D) — ¢(H, V™ D)
<2U [@ FC(+ 5)} B2,
Summing over Steps 1-5, yields (32). [ ]

Remark 1. In our virtualization problem, both the InP’s pre-
coder V*(¢) and the SPs’ virtualization demands D(¢) depend
on imperfect CSI ﬂ(t) As a result, the precoding deviation
is affected by the impact of CSI errors on both sides. Thus,
different from [33], our proof in Lemma 4 explicitly considers
the two-fold impact of CSI inaccuracy on both InP and SPs
under MIMO WNV. In particular, we first bound the impact of
imperfect CSI H(t) on the SPs’ virtualization demands D (t)
as in Lemma 3. Then, we analyze the impact of imperfect
CSI H(t) on the objective value of P2 ¢(H(t), V(t),D(t)) by
the SP’s virtualization demands f)(t) and the InP’s precoding
V*(t) in Lemma 4.

Based on Lemma 4, we next show that with the optimal
V (t) to P2, the expected DPP metric averaged over the virtual
queue Z(t) under the accurate channel state H(t) is upper
bounded.

Lemma 5. At each time ¢, we have

E{A(t)} + UR{|[H(t)V*(t) = D()[ 7}

< UE{[HHV™(t) -DO)|5} +Up+ S (33)
where ¢ is given in Lemma 4 and S is defined below (7).

Proof: From (8) in the proof of Lemma 1, at each time
t, the Lyapunov drift A(t) is upper bounded as A(t) <
ZO(IV*®)IE - P) + 5. Adding U|[H(t)V*(t) — D(t)||%
at both sides of the above inequality yields

A(t) + UH)V* () = D(0)]

<UIEGOV() =Dz + ZOUVOlE - P) + S

C U@V - DO+ 20V % — P)

+Up+ S (34)



where (a) follows from (32) in Lemma 4. Taking expectations
at both sides of (34), we have

E{A()} + UE{|[H@®V*(t) — D)%}

< UE{|[HH)V=(t) - D@3} +E {Z@)/([V(0)[3 ~ P)}
+Up+ S

= UE{|[H(t)V*"(t) - D(t)| %}
+E {E{Zz@t)(IV" ()% —P)Z{#)}} +Up+ S

< UE{[H(H)V™(t) -D(®)|%} + Up + S

where (a) is because the optimal V*'(¢) to P1 depends only
on H(t) and is independent of Z(t). Since Z(t) > 0, it follows
that E{Z(@®)([V"")IF-P)IZ(t)} = ZOE{[IV"(®)]E —
P} <o. |

Remark 2. Note that the standard Lyapunov optimization
relies on an upper bound analysis of the DPP metric under
the accurate system state [36], which is the accurate channel
state. H(¢) in our MIMO WNV problem. Our results in
Lemma 5 extends that analysis to inaccurate channel state
H(t). Different from the accurate CSI, the inaccurate CSI
causes a two-fold impact on both the InP and SPs in our
MIMO WNYV problem, which complicates the analysis.

Based on Lemmas 2 and 5 and by Lyapunov optimization
techniques [36], we provide the performance bounds for
Algorithm 1 with imperfect CSI in the following theorem.

Theorem 6. For any ¢ > 0, set U = % in Algorithm 1.
Consider V*(t) produced by Algorithm 1 based on H(t). For
any T' > 0, the following hold regardless of the distribution
of H(t):

Z {IB@V

T—1
IV*(@)F < P+
t=0

O -DOIF} <o +p+e (39

H,

SB%(1 4+ 6)%¢ + €(Pnax — P)
el

(36)

Nl=

where p* is the minimum objective value of P1 with H(¢),
@ = O(9) is defined below (32), and £ is defined below (21).

Proof: We first prove (35). The long-term time-averaged
expected precoding deviation in the LHS of (35) is upper
bounded as

T-1
% > E{|[H(H)V*(t) - D(t)[}}
t=0
(@ 1
< = > E{JHOV™(t) - D)?} - ZE{A
t=0
s
+ p+ E
(b ) > S
2 QTU(E{Z (I} —E{Z2OD) + o+ 57

() S
<SpMtHe+ = (37)

U

where (a) is obtained by summing the terms in (33) over time
t from 0 to T" — 1, dividing them by U7, and rearranging

them; (b) follows from 3 ' E{A(t)} = S0/, LE{Z%(t +
1) — Z%(t)} = $E{Z*(T)} — E{Z%(0)}; (c) is because
Z(t) > 0,Vt, and we set the initial value Z(0) = 0. Finally,
substituting U = g into (37) yields (35).

We now prove (36). From the virtual queue dynamics in (6),
we have Z(t 4+ 1) > Z(t) + |V*(t)||% — P, Vt. Rearranging
terms of the above inequality, we have ||V*()||% < P+ Z(t+
1) — Z(t), Vt. Summing both sides of the above inequality
over t from 0 to T'— 1 and then dividing by T yields

1 T-1

. ] T
LY@ <Pt :
t=0

Z(T)—Z(O):P_i_Zi.
T T
Substituting the upper bound of Z(¢) in (21), and U = f into
the above inequality, we have (36). |

Theorem 6 provides an upper bound on the objective
value of P1 in (35) achieved by Algorithm 1, i.e., the time-
averaged expected precoding deviation using V(t) from the
virtualization demand f)(t) under inaccurate CSI. It indicates
that, for any given 7', the performance of Algorithm 1 using
inaccurate channel state ﬂ(t) can be arbitrarily close to the
minimum deviation p™ achieved using accurate channel state
H(¢) plus a constant term as a function of CSI inaccuracy
O(9). The performance gap € is a controllable parameter
by our design and can be set arbitrarily small. Note that
this analysis is different from the standard (e, 1) trade-off in
Lyapunov optimization with accurate system state information
[36]. Furthermore, (36) provides a bound on the average
transmit power over 7' time slots. It indicates that for any
T > 24, Algorithm 1 guarantees that the deviation of the
average power from the long-term average transmit power
limit P is within O(e). In particular, as T — oo, (36) becomes
the long-term average transmit power constraint (2), and it
implies Algorithm 1 satisfies (2) asymptotically.

Remark 3. A C-additive approximation of the DPP algorithm
is also considered in [36], assuming the decision at each time
yields a conditional expected value on the DPP upper bound
that is within a constant C' gap from that of the optimal
decision. In general, this C-additive approximation algorithm
can be applied to solve stochastic optimization problem with
inaccurate system state information. However, in our MIMO
virtualization problem, we need to develop new techniques
to bound the two-fold impact of impact CSI on the algorithm
performance. Furthermore, the C'-additive Lyapunov optimiza-
tion algorithm only provides an asymptotic constraint violation
guarantee as ' approaches infinity. In contrast, we provide a
much stronger finite-7' constraint violation guarantee similar
to the one established in [33]. As mentioned in Section II, the
MIMO virtualization problem and corresponding performance
analysis in this paper are substantially different from those
in [33].

VI. ONLINE COORDINATED MULTI-CELL MIMO WNV

In this section, we extend the online MIMO WNYV solution
of the single-cell case to the multi-cell scenario. With multiple
cells, the level of coordination and how to perform distributed
implementation are two critical issues. Existing works focus



on per-slot coordinated precoding designs for non-virtualized
networks [16]-[24]. In contrast, we propose an online multi-
cell coordinated precoding scheme for network virtualization.
The proposed scheme naturally leads to a fully distributed
implementation at each cell.

A. Multi-Cell Spatial Virtualization

Consider a virtualized multi-cell MIMO network where an
InP performs virtualization at each cell for multiple SPs. The
subscribing-user sets of different SPs are disjoint, and each
user is only served by its serving cell. For interference miti-
gation, multiple cells are coordinated via transmit precoding,
with no CSI exchange across cells.

Specifically, consider an InP that performs virtualization
among C cells. Let C = {1,...,C}. The BS ¢ € C has
N°€ antennas. The total number of antennas in the network
is N =3 .o N° Each SP m € M has K, users in cell c.

m

The total number of users in cell cis K¢ =3  _\ K fn, and
that in the network is K' = ) . K. Let K7, = {1,..., K}, }
and K¢ ={1,..., K}

Let HY (¢) € (CKmXN denote the channel state between

SP m’s subscribing users in cell ¢ and BS [. For ease
of exposition, we first illustrate idealized multi-cell spatial
virtualization where the CSI estimation if perfect. At each
time ¢, at each BS ¢, the InP shares the local channel state
H¢¢(t) with SP m and allocates a transmission power P
to the SP. Using H¢¢(¢), SP m designs its precoding matrix
We, (t) € CN*Kum | subject to the transmission power limit
[WE, ()% < PS,. SP m then sends W¢, (t) to the InP as its
virtual precoding matrix. For SP m, with W¢ (¢), the desired
received signal vector (noiseless) yr, (at K, users) is given by
Vi () = H ()W, (8)x7, (1)

where x¢,(t) is the symbol vector to SP m’s users. Define
ye(t) 2 757 (t), ..., y57 (¢)]" as the desired received signal
vector at all K¢ users in cell ¢, we have

ye(t) = D()x“(1)

£ blkdiag{H*(t)W$(t),..., HS:(H)W$,(t)} €
is the virtualization demand from all SPs in cell
c and x°(t) = [x{7(t),...,x$¥(t)]¥. Let the desired
received signal vector at all K users in the network be
¥/(6) 2 [ (2), ..., 31 (1), We have 3/ (1) = D/ (1) (1),
where D’(t) £ blkdiag{D!(t),...,DY(¢)} is the global
virtualization demand and x'(t) = [x'(¢),..., x“H (¢)]H.

The InP virtualizes the BSs to meet the SPs’ virtualization
service demands. Let He(t) £ [H{H (¢),... H{H ()7 €
CE“*N' denote the channel state between the users in cell
c and the BS [. In cell ¢, based only on the local channel
state HE(t) £ [H'H(t),... , HOH ()] € CK*N® from all
users to BS ¢, the InP designs the actual downlink precoding
matrix V() £ [V§(t),...,V§,(t)] € CN*K" to serve the
K¢ users in cell ¢, where V¢, (t) € CN" ¥ is the precoding
matrix designed for SP m. The actual received signal vector
(noiseless) y<,(t) at the K¢, users is given by

=H (Vi (x5, () + Y HEVI6)x{()
€M, iEm

where D°(t)
(CKC x K¢

Vi (t)

+ >0 HL V)R (2)

leC,l#cjeEM

where the second term is the inter-SP interference from the
other SPs’ users in the same cell, and the third term is the
inter-cell interference from users in other cells. The actual
received signal vector y°(t) £ [y$H(t),...,ySH(@#)]H at all
K¢ users in cell c is given by

yo(t) = HOOVe@x“(t) + Y HU V()X ().
leC,le
Let y'(t) £ [y'2(t),...,y“H(t)]” be the actual received

signal vector at all K users. We have y’(t)
where H'(t) 2 [H',...,H] is the global channel state
and V'(t) £ blkdiag{V'(t),..., VE(t)} is the InP’s actual
global precoding matrix.

= H/(H)V'(£)x'(1),

Remark 4. Note that each SP m designs W, (¢) based only
on the local CSI H(¢), instead of using the global CSI
{HY (1)}, to manage inter-cell interference. There are a few
reasons to consider this. First, for a SP, without considering
the intra-SP inter-cell interference is equivalent to demanding
zero interference to its inter-cell users. Second, due to the
isolation among SPs, the InP already has to manage the inter-
SP interference. It is more effective for the InP to manage
the intra-SP inter-cell interference as well. Third, if an SP
is to minimize the inter-cell interference itself, the amount
of information exchange on the CSIs ({H¢ (¢)}) and precod-
ing demands ({W! (¢)}) will increase significantly, leading
to large communication overhead, especially for large-scale
systems.

B. Coordinated Precoding Virtualization Formulation

Since each SP m in each cell ¢ designs its virtual precoding
matrix W¢ (t) without considering either inter-SP or inter-cell
interference, the InP needs to intelligently design the actual
global precoding matrix V’(¢) to mitigate both inter-SP and
inter-cell interference, to meet the virtualization demand D’ (¢)
from the SPs. The expected deviation of the actual received
signal vector at all K users from the desired one is given by

E{[ly’(t) = ¥'(t)|I%} = E{|H'(t) V' () — D'(1)[|%}
=E{Z|HC(t)VC(t> - GC(t)II%} (38)
ceC
where G¢(t) £ [0,..., D (¢t),...,0] € CK*K",

Similar to the single-cell MIMO virtualization problem
P1, the online multi-cell coordinated precoding virtualization
problem is formulated as follows:

. / / l 2
P3: {‘r;}ng)} A *E IE{IIH (t) = D(t)[z}
1 T-1
. c 2 DC
s.t. Tlgréof ;0 E{||[Ve@®) |7} < P¢, Ve e C,(39)
IVE@)[7 < Praxs Ye€C (40)



where P¢ and PS¢, are the average and the maximum transmit
power limits at the BS in cell ¢, respectively. We assume P¢ <
Py, Veel.

With the global CSI estimate H'(t) available at each
time t, each SP m only has the imperfect local CSI
He(t) provided by the InP to design its virtual precod-
ing matrix, denoted by W¢ (¢). As a result, the InP re-
ceives an inaccurate virtualization demand from C' cells
D/(t) 2 blkdiag{D'(¢),...,D(t)}, where D) £
blkdiag {HS¢ (£ )W$ (), ..., HSS (£)WS,(t)} is the inaccurate
virtualization demand from cell ¢. Based on H'(¢) and D’(t),
the InP designs the actual global precoding matrix, defined by
V'(t) £ blkdiag{V(t),..., VE(t)}. In the next subsection,
we develop an online multi-cell coordinated MIMO WNV al-
gorithm based on H'(¢) and D’ (¢) for a coordinated precoding
solution {V’(t)} to P3.

C. Online Multi-Cell Coordinated MIMO WNV Algorithm

We extend the online approach developed in the single-cell
case to design an online algorithm to solve P3. We introduce
a virtual queue vector Z(t) £ [Z'(t),...,Z¢(t)]". Similar
to (6), Z¢(t) is for the per-cell long-term average power
constraint (39) with the updating rule given by

Ze(t 4+ 1) = max{Z°(t) + |[VE(t)||% — P%,0}, Ve e C. (41)

The quadratic Lyapunov function is given by L(t) = || Z(t)||3
and the corresponding Lyapunov drift at time ¢ is given by
A(t) = L(t + 1) — L(t). Similar to the single-cell case in
Section IV-A, solving P3 can be converted to minimizing a
DPP metric defined as E{A(¢)|Z(t)} +UE{p'(¢)|Z(t)}, where
P(t) 2 ' (t)V'(t) — D'(t)]|% and U > 0 provides the
weight between the two terms. We provide an upper bound
for the DPP metric in the following lemma.

Lemma 7. At each time ¢, for any precoding design of V'(t),
the DPP metric has the following upper bound for all Z(t) and
U>0

E{A®)|Z(1)} + UE{H ()| Z(1)}

<S'+UE{p (t)|Z(t }—HE{ZZC

ceC

(Ve )II%—PC)IZ(t)}

where S’ £ 1 5 2 cce max{ (P — P)2, P2},

Proof: The proof follows the same steps as the proof of
Lemma 1 and is omitted for brevity. For the complete proof,
please see our technical report [46].

Using the upper bound in Lemma 7, with the similar
arguments leading to P2, we have the following per-slot
coordinated precoding design optimization problem:

P4: min UH'()V'(t) -D'(®)|[F + Y Z°@)IIV@®)IIE
V(t) ceC
V@) < P, VeeC.

max>

(42)

P4 can be decomposed into C' subproblems, each corresponds
to a local precoding design optimization problem for cell c,

Algorithm 2 Outline of Online Multi-Cell Coordinated MIMO
WNV Algorithm

1: Set U > 0 and Z(0) = 0.
At each time ¢, obtain H®(¢) and Z°(t) in each cell c.
Solve P5 for V*(t),Ve € C (see Section IV-B).
Update Z°(t+1) = max{Z°(t)+ | V*(t)||% —

sen

Pe 0},veeC.

given by

P5: min U|[H(t)V(t) — G
Ve(t)

st |[Ve@)|% < Pe

max

where G¢(t) 2 [0,..., D (t),...,0]".

Note that P5 is identical to P2, which is a constrained
regularized least square problem. Thus, PS5 has the same
semi-closed-form solution as provided in Section IV-B with
complexity O(min(N¢, K)3) to compute the solution. At each
time ¢, for each cell ¢, based on the inaccurate local CSI
HC(t) and virtualization demand D¢(t), the InP obtains an
optimal local precoding matrix V°*(£) by solving P5, and then
update the virtual queue Z¢(t) according to its queue dynamics
in (41). As such, the online per-slot coordinated precoding
problem P4 leads to a fully-distributed implementation at each
cell, without any CSI exchange across cells. An outline of
the proposed multi-cell coordinated MIMO WNV algorithm
is given in Algorithm 2.

WIF + ZIVe)in

(43)

D. Performance Bounds

Similar to the single-cell case, for performance analysis, we
assume that the global channel gain |H'(t)||r is bounded by
a constant B > 0 for any ¢ as in (1). With given channel
estimation quality as in (4), we assume that the normalized
CSI inaccuracy is bounded by a constant 6 > 0 at any ¢ as

[LESAGIN
I ()]

where H¢ (1) £ HC (t) — HE (¢) is the channel estimation
error and H¢ (¢) is the estimated channel state between SP
m’s users in cell ¢ and the BS [. It follows that the estimated
channel gain |[H'(t)|| is bounded by B(1 4 4) as in (5), for
any t.

<45, VYmeM, VeleC, Yt  (44)

Similar to Lemma 2, we show below that the virtual queue
Z¢(t) produced by Algorithm 2 is upper bounded at any ¢.

Lemma 8. By Algorithm 2, Z¢(t) satisfies
Z¢(t) SUB?*(1 + 6)%¢“ + PS,, — P, Ycel, Vt (45)

max

where £ £ /2230 PS, Ve eC.

Proof: The proof is similar to the proof of Lemma 2 and is
omitted. For the complete proof, see our technical report [46]
for details. u

Let MS, = {1,..., M&,} be the set of SPs that adopt
MRT precoding in cell ¢. Similar to (24) and (25), each SP
m € MS,, and m € M\ME,, uses the following MRT and



ZF precoding, respectively:
I:IccH( )
Wi () = /P
[Hge ()]
H(’CH( )(Hrc( )HCCH(t))_l
\/tr{ FLge (1) Fe (1))
where we assume K, < N€. Similar to Lemma 3, based on

each SP’s precoding scheme, we show below that given the
CSI inaccuracy 6 in (44), the deviation between the accurate

Wizee(r) =

and inaccurate virtualization demands |[D’(t) — D/(¢)||p is
upper bounded by O(J), for any time ¢.
Specifically, define Bg™ £ min{||[HS(t)[|p : Vt}. Let

wS&mn and we™ be the minimum eigenvalues of Hf,fo,fH and
Hee () HEH (1), respectively, over all ¢’s. They indicate the
minimum channel gain of Hy7(¢), and the minimum energy
in the eigen-directions for both H¢¢(¢) and HES(t). We have

the following lemma.
Lemma 9. At each time ¢, the following hold:
ID"(t)||F < {'B,
D' ()| < ¢'B(149),
—~D'(t)|r <7'Bs

[D'(t) (46)

where " = \/Zc € C (Zme/vnfm o + ZmeM\MMRT 5%)7

(2+8)B c A B*(144)* c
am = (1 + e m’ ﬁm = | Ke pemn, c.mm Pm,

Lo
- \/ZCGC ZmGM Pﬁﬂ‘

Proof: The proof follows the proof of Lemma 3 for each
cell and then aggregates the results of all cells. Details are

omitted for brevity (see our technical report [46]). ]
Define ¢/ (H'(t), V/(t), D'(1)) U [H'(t) V' ()-D' (1) || -+
Seee 2D VE(t) |13, and note that ¢/ (H'(t), V'(1), D'(t))

is the objective function in P4. Based on Lemma 9, we show in
the following lemma that the performance gap between using
the optimal solution \% *(t) to P4 under the inaccurate channel
state H'(t) and using the optimal solution V""(¢) to P3 under
the accurate channel state H'(t) is upper bounded by O(J).

Lemma 10. At each time ¢, the following holds:
¢ (H'(£),V"" (£),D' () — ¢/ (H'(£), V"™ (), D' (t)) <Ug' (47)
where

¢ 22((248) (Y + ) +

Wlth ’}/ é V ZCEC max*

Proof: The proof is similar to the proof of Lemma 3 by
applying (46) in Lemma 9, and hence is omitted. ]

Following Lemma 10, we have the following upper bound
on the expected DPP metric using the optimal precoding
solution V'*(t) to P4.

2(¢'(1+6) + ')y | B2 =0(9)

Lemma 11. At each time ¢, we have

E{A(t)} + UE{||H'(t)V"*(t) — D’
< UE{||H'(t)V"*(t) - D’

O}

OIF+ UL + 8 (48)

where S’ and ¢’ are given in Lemma 7 and 10, respectively.

Proof: The proof is similar to that of Lemma 5 for the
single-cell case, with some care of technical details to handle
multiple cells. Thus, the proof is omitted to avoid repetition.
See our technical report [46] for the complete proof. [ ]

Finally, with Lemmas 8 and 11, we have the following
performance bounds for Algorithm 2 in the multi-cell scenario
with imperfect CSI over any given time horizon 7.

Theorem 12. Given any € > 0, set U = %/ in Algorithm 2.
For any 7' > 0, for V"*(t¢) produced by Algorithm 2 with
H'(t), the following hold regardless of the distribution of
H'(t):

fZ (V@) - DO} < o+ ¢ +e, (@9)
I R2 c Dc
S'B2(146)2¢¢+€(PSy — P°) (50)

1 _
- V()% < PC+
ng“ Ol "

where p'™ is the minimum objective value of P3 under H'(¢),
¢’ is defined below (47), and £€ is defined below (45).

Proof: The proof follows the same steps in the proof of
Theorem 6 for the single-cell case and thus is omitted. For
the complete proof, see our technical report [46]. [ ]

The upper bound in (49) on the objective value of P3
indicates that, similar to Algorithm 1 for the single-cell case,
for any given T, the performance of Algorithm 2 using H'(t)
for the multi-cell case can still be arbitrarily close to the
optimum achieved with true channel state H'(¢) plus a gap
of O(0). Furthermore, (50) provides a bound on the per-cell
time-averaged transmit power for any given 7. The bound
indicates that for all 7" > %2 Algorithm 2 guarantees that the
deviation from the long-term transmit power limit P¢ at each
cell ¢ is within O(e).

VII. SIMULATION RESULTS

In this section, we present our simulation studies under the
typical urban micro-cell LTE network settings. We study the
values of the design parameters in the proposed algorithm
as well as the effect of various system parameters on the
performance.

1) Simulation Setup: We consider an InP that owns a
virtualized network consisting of C' = 7 urban hexagon micro
cells, each with radius R = 500 m. The InP-owned BS
at the center of cell ¢ € C is equipped with N¢ = 32
antennas as default. The InP serves M = 4 SPs. Each
SP m has K/, = 2 subscribing users uniformly distributed
in cell ¢ as default. Following the typical LTE specifica-
tions [47], we focus on the channel over bandwidth By, = 60
kHz, which is the sum bandwidth of M subcarriers. We set
the maximum transmit power limit over the channel to be
Pt = 39 dBm,Ve € C. Unless it is specified, we set the
default average transmit power P¢ = 37 dBm. The receiver
noise spectral density is Ny = —174 dBm/Hz, and the noise
figure is set to Np = 10 dB. At each time ¢, the channel
from user £ of SP m in cell ¢ to BS [ is modeled as
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Fig. 2. p(T) and P(T) vs. T under different precoding schemes adopted by
SPs.

cl gl (t), where g (t) ~ CN(0,1I), and

h%k (t) = mk

B¢, represents the large-scale variation. We model 3¢, as
[47] 8¢, [dB] = —31.54 — 33log,o(d,) + 1<, , where d<,
is the distance from BS [ to user £ of SP m in cell ¢, and
el ~ CN(0,03) is the shadowing with o5 = 8 dB. For a
given channel ¢ from antenna n of BS [ to user k of SP
m in cell ¢, we denote ey g§lnthe standard deviation of the
normalized CSI error, i.e., |Zn§£\ ~ CN (O,e%l). Finally, we
assume each channel is i.i.d. over time.

To study the performance of Algorithm 2, we consider
the following two metrics: First, we define the T-slot nor-
malized time-averaged precoding deviation from vi2rtualization
demand as p(7T) £ % tT:Bl ”H,(t)‘H/];,((tt))ﬁP,(t)”F; Second,
we consider the T'-slot time-averaged per—ceﬁ transmit power
as P(T) & 2 ST VIV (t)|[%. We assume that the InP
allocates the transmit power PS, = PA"}“ to each SP m, Ve € C.

2) Effect of Weight U: Recall that weight U is a design pa-
rameter in Algorithm 2. We first study the effect of weight U =
‘% on the performance of the proposed algorithm by varying
e. Note that p(7T) is normalized to the network-wide demand
| D’ (t)||%. We use the upper bound for ||D’()||% in Lemma 9
to set € as € = 6¢'“B?, where 6 is used as a controllable pa-
rameter. From (1), we set B = 1.645\/> " cc N>, cxce B
which ensures that P{|H'(¢)||r > B} < 4.9 x 10712 based
on the Chernoff bound.

Figs. 2(a) and 2(b) show the time trajectory of p(7T") and
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Fig. 3. p(T) and P(T) vs. T under different values of P°.

P(T) under different values of 6, when all SPs adopt MRT
and ZF precoding, respectively. The value of p(7') is shown in
percentage. Both accurate and inaccurate CSI are considered.
We see that the p(7") under inaccurate CSI closely follows that
under perfect CSI. Since the power constraint does not depend
on the channels, as expected, P(T) under inaccurate CSI is
almost identical to that under perfect CSI. These performance
in Fig. 2 demonstrate that our proposed algorithm is robust
to inaccurate CSI under different precoding schemes adopted
by SPs. Furthermore, we observe that our proposed algorithm
converges fast (within 100 time slots) for various values of 6.
As 0 decreases, U becomes larger, which puts more emphasis
on the precoding deviation p'(t) than on the Lyapunov drift
A(t) in the DPP metric. As a result, it takes a longer time for
the virtual queue Z(t) to stabilize and for the performance
to reach the steady state. In addition, for a smaller value
of 0, the steady state value of p(7) is smaller, and that of
P(T) converges to P¢. These behaviors are consistent with
the bound analysis in (49) and (50) in Theorem 12. As we
see, for = 104, the average deviation p(T') is under 2% for
both the MRT and ZF precoding cases. Based on this result,
we set § = 10~* as the default value for the rest of simulation.

3) Effect of Long-Term Transmit Power Limit P¢: To study
the effect of long-term average transmit power limit P¢ in (39),
we show in Fig. 3 the time trajectory of p(T') and P(T') under
different values of P¢, when all SPs adopt either MRT or ZF
precoding. When P¢ = oo, the precoding design in P3 is only
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Fig. 4. p(T) and P(T) vs. T under different values of exy.

subject to the short-term transmit power constraint (40). With
inaccurate CSI, the steady-state value of p(7") is only around
0.7% for MRT precoding and 1% for ZF precoding. When
P¢ decreases, although p(T) increases for both MRT and ZF
precoding schemes, their values remain small. For example,
when P¢ = 37 dBm, with inaccurate CSI, the steady-state
value of p(T) is around 2% for both MRT and ZF precoding
schemes. As we observe, there is a trade-off between the
steady-state value of p(T') and P°. The InP can use this
trade-off to balance the transmit power consumption and the
deviation of actual precoding from the virtualization demand.

4) Impact of Inaccurate CSI: In Fig. 4, we study the
impact of CSI inaccuracy on the performance of the proposed
algorithm by varying ey. As eg increases from 5% to 15%,
the steady-state values of p(7) are still under 2% for both
MRT and ZF precoding schemes. Comparing the two precod-
ing schemes, we observe that 5(T") is more sensitive to e
under ZF precoding than under MRT precoding. The reason
is that ZF precoding requires accurate CSI to null the inter-
user interference, and thus its performance is more sensitive
to CSI accuracy [48]. In contrast, MRT precoding generates
power gain at the general signal direction and is less sensitive
to the CSI accuracy. Finally, we observe that the steady-state
value of P(T) is similar for different values of exs, showing
that it is not sensitive to CSI accuracy.

5) Benefit of Spatial Virtualization for Service Isolation:
Most existing works on MIMO WNV adopt the physical
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Fig. 5.
approach.

Comparison of R(T) between the proposed approach and FD

isolation approach to separate the SPs [5]-[12]. To the best
of our knowledge, there is no existing online method for
virtualization in multi-cell MIMO systems.3 Therefore, for
performance comparison, we implement a physical isolation
scheme for online multi-cell MIMO WNV. Specifically, we
consider a frequency division (FD) scheme that allocates equal
bandwidth %T‘}V to each SP m. We then use the proposed
proposed online coordinated precoding solution to serve each
SP. For each SP, this can be considered as a special case of
Algorithm 2 with a single SP, maximum power limit %, and

... P,
long-term power limit 3%. .

Fig. 5 shows the averaged user rate R(T) =
1Tl [H' OV (O)]k.x[? :
TR 2= 2kerc 1082 (1 Z#k[H'(wv'(t)]ffjugg) achieved

by the proposed approach and the FD approach for both
inaccurate CSI and accurate CSI. Note that all rates are
normalized by the total bandwidth Byy. For both the MRT
and ZF precoding cases, R(T') under both approaches quickly
converges to its steady state. The average rate achieved by the
proposed spatial isolation approach is 2~3 times higher that
of the FD approach. This indicates substantial performance
advantage of the proposed spatial isolation approach over

3For traditional non-virtualized multi-cell systems, existing coordinated
precoding schemes focus on per-slot optimization problems with per-slot
maximum transmit power limit only. These per-slot precoding solutions are
not comparable with the proposed online solution with the long-term transmit
power constraint.
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Fig. 6. R(T) and P(T) vs. T under different values of K¢ with N¢ = 64.

the physical isolation approach for online virtualization in a
multi-cell MIMO network.

6) Impact of Number of Users and Antennas: We further
study the impact of the numbers of users K¢ and antennas
N°¢ on the performance of the proposed algorithm. We set the
numbers of users per SP in each cell to be K, = %,Vm €
M, Ve € C. In Fig. 6, we show the time trajectory of R(T") and
P(T) under different values of K¢, with N¢ = 64, for both
MRT and ZF precoding schemes. As K¢ increases, the steady-
state value of R(T) decreases for both precoding schemes,
due to the increase of inter-user interference. We observe that
increasing the total number of users does not significantly
affect the convergence rate of our algorithm. Fig. 7 shows
that the steady-state per-user rate increases as the number
of antennas N° increases. This is because the InP has more
degrees of freedom in the coordinated precoding design. We
also observe that the proposed algorithm converges fast, even
with a large number of antennas.

VIII. CONCLUSIONS

In this paper, we have considered designing online downlink
MIMO WNV in a multi-cell network with imperfect CSI,
where the InP provides a precoding solution based on the SPs’
independent service demands. Assuming fading channels and
bounded CSI estimation error, we propose an online multi-cell
coordinated precoding algorithm aiming to minimize the long-
term time-averaged precoding deviation of the InP’s actual
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precoding solution from the virtualization demands by the SPs.
Our proposed algorithm only depends on the imperfect CSI
estimates currently available at the SPs and the InP, without the
knowledge of the channel distribution. Our online coordinated
precoding solution is fully distributed and in semi-closed form,
which can be implemented at each cell without any CSI
exchange across cells. Our analysis on the performance of
the proposed online algorithm takes into account the two-fold
impact of imperfect CSI on both the InP and the SPs, and
we observe an optimality gap of O(J) over any time horizon
due to CSI inaccuracy . Simulation results demonstrate the
effectiveness of the proposed algorithm in both convergence
rate and performance robustness to imperfect CSI, as well as
superior performance over the physical isolation approach.
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