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Abstract: In this paper, we consider a scenario where the base station (BS) collects time-sensitive
data from multiple sensors through time-varying and error-prone channels. We characterize the data
freshness at the terminal end through a class of monotone increasing functions related to Age of
information (Aol). Our goal is to design an optimal policy to minimize the average age penalty of all
sensors in infinite horizon under bandwidth and power constraint. By formulating the scheduling
problem into a constrained Markov decision process (CMDP), we reveal the threshold structure for the
optimal policy and approximate the optimal decision by solving a truncated linear programming (LP).
Finally, a bandwidth-truncated policy is proposed to satisfy both power and bandwidth constraint.
Through theoretical analysis and numerical simulations, we prove the proposed policy is asymptotic
optimal in the large sensor regime.

Keywords: age of information; cross-layer design; constrained Markov decision process

1. Introduction

The requirements for data freshness in numerous emerging applications are becoming
stricter [1,2]. However, the limited resources and bandwidth, together with the fading
and error-prone channel characteristics, prevent the control terminal from obtaining the
newest information. Moreover, the traditional optimization goals like low delay and
high throughput cannot fully characterize the requirement of data freshness. Therefore,
it is necessary to introduce new metrics to capture data freshness in such systems and
design strategies to optimize the system performance in the presence of resource and
environment restrictions.

Recently, a popular metric, Age of information (Aol), has been proposed in [3] to
measure the data freshness. Since then, the optimization of age performance under different
systems has been a research hotspot. The simple point-to-point system model has been
studied in [3-11]. When update packets are generated by external sources and are queued
in a buffer before transmission, queuing theory can be used to analyze the performance of
such system, see, e.g., in, [3-8]. In [3], it is shown that the optimum packet generation rate
of a first-come-first-served (FCFS) system should achieve a trade-off between throughput
and delay. In [8], dynamic pricing is used as an incentive to balance the Aol evolution and
the monetary payments to the users. Other studies [9-11] consider the generate-at-will
system without a queue. Energy constraints are studied in [10,11] to find the trade-off
between the age performance and energy consumption. In [11], both offline and online
heuristic policies are proposed to optimize the average Aol, which outperform the greedy
approach.

Apart from the point-to-point systems, scheduling strategies in the multi-user net-
works are studied in [12-19]. Different scheduling policies are studied in [12] to minimize
the average Aol performance through unreliable channels, and Maatouk et al. verify the
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asymptotic optimality of Whittle’s index policy by setting an upper bound on the maximum
Aol [13]. When each user has a minimum throughput requirement, the authors of [14]
propose the Drift-Plus-Penalty policy using Lyapunov analysis to minimize the average
Aol performance. In [17], a slotted ALOHA algorithm is proposed to minimize the average
Aol, whose performance is verified in the large system regime.

Notice that in many general scenarios, like remote estimation [20,21], the proper
evaluation of data freshness is a function of Aol instead of Aol itself. Therefore, the metric
of Cost of Update Delay (CoUD) in [7] and age penalty function in [9] have been proposed
to measure data freshness in a general setting. However, those works focus on minimizing
data freshness in a single-user network, and the multi-user model is rarely considered.
To fill this gap, we study a scenario where the base station (BS) collects time-sensitive
data from multiple sensors through time-varying channels. We generalize our previous
work [22] by considering a more realistic time-varying channel with packet loss and a
more general age penalty measurement to model different application scenarios. The main
contributions of the paper are listed as follows.

*  We study the scheduling strategy for age penalty minimization in multi-sensor band-
width constrained networks through time-varying and error-prone channel links with
power limited sensors. To study a practical network, we model the channel to be a
finite-state ergodic Markov chain. The packet loss probability and power consumption
depend on the current channel state. Unlike previous work, we model the effect of
data staleness in different scenarios via a class of monotone increasing function related
to Aol.

®  Through relaxing the hard bandwidth constraint and Lagrange multipliers, we de-
couple the multi-sensor optimization problem into several single-sensor constrained
Markov decision process (CMDP) problems. To deal with the potential infinite age
penalty, we deduce the threshold structure of the optimal policy and then obtain the
approximate optimal single-sensor scheduling decision by solving a truncated linear
programming (LP). We prove the solution to the LP is asymptotic optimal when the
truncated threshold is sufficiently large.

®  The sub-gradient ascend method is applied to find the optimal Lagrange multiplier to
satisfy the relaxed bandwidth constraint. Finally, we propose the truncated stationary
policy to meet the hard bandwidth constraint. The average performance of the strategy
is verified through theoretical analysis and numerical simulations.

The remainder of this paper is organized as follows. The network model, the Aol
metric, and the age penalty function are introduced in Section 2. In Section 3, we formulate
the primal scheduling problem, and then decouple it into independent single-sensor
problems through bandwidth relaxation and Lagrange multipliers. The approximate
optimal policy for single-sensor problem is obtained in Section 4 by solving an LP. In
Section 5, the asymptotic optimal truncated policy is proposed. Finally, Section 6 provides
simulation results to verify the performance of the proposed truncated policy, and Section 7
draws the conclusion.

Notations: All the vectors and matrices are denoted in boldface. The probability of .A
given B is denoted as Pr(.A|B). Let E;[X] be the expectation of variable X given 7. The
cardinality of a set () is written as |Q}|.

2. System Model
2.1. Network Model

In this work, we consider a BS collecting update packets from N time-sensitive sensors
through time-varying channels. The time is slotted, and t € {1,2, ..., T} is used to denote
the current slot index. Define u,(t) to be the scheduling decision for sensor # in slot ¢,
where u,(t) = 1 means the sensor #n chooses to send the newest packet, while u,(t) = 0
means idling the channel link. Assume all the scheduling behaviors take place at the
beginning of each slot and the packet transmission delay through all the channel links is
one slot. Due to the limited bandwidth capacity of the BS, the total number of sensors to
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be scheduled in one slot cannot be larger than M. Here, we assume M < N so that the
problem is nontrivial:

$ un(t) < M, V. M
n=1

To model the time varying effect, we assume that the channel link connecting the BS
and each sensor 7 is an ergodic Q-state Markov chain. Denote g, (t) € {1,2, ..., Q} to be the
channel state of link # in slot t. Without loss of generality, we assume that the channel state
becomes more noisy as the state index becomes larger. Denote P,, = {pZ} to be the Markov
state transition matrix of link 7, and the entry pj; means the probability of changing into
state j in the next slot given the current state i, i.e.,

pl] Pr{q”(t+1) —]|’1n( ) l} (2)

Due to different channel states, the sensors should use different energy for both saving
energy and successful decoding of the packet at the receiver. We denote w(q) to be the
energy consumption for scheduling when the channel state is q. Notice that the energy
consumption tends to be larger as the channel state becomes more noisy to combat the
channel fading, i.e., w(1) < w(2) < ... < w(Q). Besides, due to the power limit of each
sensor 1, the total average power consumption cannot exceed the upper bound, denoted
by &, ie.,

lim En

<
T oo T = 511/ vn/ (3)

Z up (t Qn

where 77 is a scheduling policy.
Given channel state g, we assume that there exists the probability of packet loss ¢y, 4
through link n due to decoding error or inaccurate estimation.

2.2. Age of Information and Age Penalty

In the network described above, the BS wishes to obtain the freshest information for
further process or accurate prediction. We model the data staleness at the terminal end as a
monotone increasing age penalty function f(-) of Age of information (Aol). By definition,
Aol is the difference between the current time slot and the time slot that the freshest data
received by the BS is generated by the sensor [3].

Let x,,(t) be the Aol of sensor n in slot . According to the definition, if the sensor is
scheduled in slot t and there is no packet loss, then x,, (t + 1) = 1; otherwise, x,(t + 1) =
Xy (t) + 1. In conclusion, the Aol evolves as follows,

1_8n,qn(t)/ x’:l,u:l;
£ X =x+1lLu=1;
Pr(x t+1 :x/x t =X, U ) =u) = n’q”(t), ! ! 4
Gen(t+1) len(£) n(t) =u) 1, X =x+1Lu=0; @
0, otherwise.

3. Problem Formulation and Decomposition
3.1. Problem Formulation

For given network, we measure the data freshness at the terminal side by computing
the average age penalty under scheduling policy 77, denoted by J(7), i.e.,

1 T N
J(r) = lim =B |y Y flxn(t))|x(0) |, ®)
o NT t=1n=1
where x(0) = [x1(0),x2(0),..., xn(0)] states the initial Aol of the system. In this work,

we assume that the system is synchronized with all the sensors at the beginning, i.e.,
x,(0) =1, Vn, and thus omit x(0) in the further analysis.
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We denote I1¢p to be the set of all possible causal policies whose decisions are only
based on current and historic information while satisfying both bandwidth and power
constraints. Then, our goal is to optimize Equation (5) by choosing a scheduling policy
7t € Ilcp. Therefore, the primal optimization problem can be written as

Problem 1 (Primal Scheduling Problem).

1
lim —FE
Jin i Sl

N T
EZZﬂwmﬂ, (6)

N
s.t. Z uy(t) < M, Vt, (6b)
Tlgr;o IEJ 2”" gn( ] < E&,, Vn. (6¢)

3.2. Problem Decomposition

Notice that Equation (6b) is an integer programming where the exponential growth
rate of state and action space set obstacles in solving Problem 1. Therefore, we formulate
a relaxed version of Problem 1, where the primal bandwidth constraint in every slot is
replaced by a time-average bandwidth constraint. We will then show that the relaxed
problem can be solved by sensor level decoupling, which greatly reduces the cardinality of
the state and action space.

Problem 2 (Relaxed Primal Scheduling Problem).

Ager = min lim —En
nellcp T—oo N

N T
5 zf<xn<t>>], 7a)

n=1t=1

1
s.f. lim IEJ (¢ (7b)
Jim, tZMZ
Tlgr;o IE Z un (H)w(qn(t ] <&, Vn. (7¢)

Denote 71} to be the optimal policy of Problem 2. The following theorem ensures that
the optimal policy of the relaxed problem is composed of several local optimal policies 7z},
each of which depends on its own channel state and Aol evolution regardless of others.

Theorem 1. The optimal policy of Problem 2 can be decoupled into local optimal policies, i.e.,
g = 1] @ 5y @ - - - @ 7y Each of the local policy 7t;; has the following properties.

1
Ager = lim — Ers [f (xn(t))],
= im0y ;;n

lim — 2 2 B [un(t)] <M,

T—oo T P

lim ]E

T—oo T

<&, Vn.

Z un (t Qn

The proof of Theorem 1 is provided in Appendix A.
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In order to find the local optimal polices, we introduce a Lagrange multiplier A > 0 to
eliminate the relaxed bandwidth constraint, and the Lagrange function is as follows,

L(mA) = %E’L% Y. 3" By | FOun(8) + Awn(6) = AT |

where the Lagrange multiplier A can be seen as a scheduling penalty which will increase
the function value if there are more than M sensors to be scheduled per slot in average.

For fixed A, we can now further decouple the relaxed scheduling problem into N
single-sensor cross-layer designs, each of which has the corresponding power constraint in
Equation (7c):

Problem 3 (Single-Sensor Decoupled Problem).

T

Z )) 4 Auy (t ))] (8a)

min lim IEJ
HHEHCPT%OO

s.t. lim Enn
T—o0

Zun w(qn(t))

t=

<& (8b)

As the resolution of each decoupled problem is independent of 11, we omit the subscript
n in further analysis.

4. Single-Sensor Problem Resolution
4.1. Constrained Markov Decision Process Formulation

First, we notice that the decoupled problem is a constrained Markov decision process
of which the elements (S, A, Pr(+|-), c(-)) and constraint are explained as follows.

e State Space: The state of each sensor consists of two parts: the current Aol x(t) and
channel state q(t). Thus, S = {x x g} is infinite but countable.

®  Action Space: There are two possible actions in the action space A for the scheduling
policy, denoted by u(t). Action u(t) = 1 means the sensor chooses to schedule
while u(tf) = 0 means idling. Notice that here u(t) does not need to satisfy the
bandwidth constraint.

®  Probability Transition Function: According to Equations (2) and (4), the probability
transition function can be written out as follows.

Pr((x+1,4')|(x,4), 1 = 0
Pr((x+1,9)|(x,q),u=1
Pr((1,4")|(x,q),u=1) =

X, q
X, q

®  One-Step Cost: The one-step cost consists of two parts: the age penalty growth and
scheduling penalty, which can be computed by

cx(x(8), (1), u(t)) = f(x(t)) + Au(t). ©

And the one-step power consumption is

ce(x(t),q(t), u(t)) = u(t)w(q(t)). (10)
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Now our goal is to optimize the following average one-step cost,

min lim IE
NEHCPT*)OO

T
Lex H,u(b)) |, (11
under the following average power constraint,

lim E

T—oo T

Z ce(x ()| <E. (12)

4.2. Characterization of the Optimal Policy

To search for the stationary optimal policy, we can further introduce another Lagrange
multiplier v > 0 to eliminate the power constraint, i.e.,

T

1E. Y cx(x(t),q(t), u(t)) + VCE(x(f),q(f),u(f))] —ve.

The multiplier v can be viewed as a power penalty, which will increase the Lagrange
function once the average power consumption exceeds the constraint. Then minimizing
the above Lagrange function for fixed v becomes an MDP problem without any constraint.

The following lemma ensures that the optimal stationary policy for the MDP problem
has a threshold structure.

Lemma 1. The optimal stationary policy of the unconstrained MDP problem has the threshold
structure, i.e., given state (x,q), there exists a threshold T, such that ifx > Ty, then it is optimal to
schedule the sensor; otherwise, idling is the optimal action.

Proof sketch: The complete proof is provided in Appendices B and C, which is similar
to Theorem 2 in [23]. Despite the complex proof, the intuition is simple. As it is optimal to
schedule the sensor in state (x,¢), then it is also the optimal action in state (x/,q), Vx' > x
because the Aol is much bigger.

4.3. Linear Programming Approximation

Now, we focus on finding the optimal stationary policy. Denote ¢y 4 to be the schedul-
ing probability given state (x,q) and our goal is to find {¢} ;} that minimizes the objective
function. In this part, we will approximate {¢} , } by solving a truncated LP.

According to Lemma 1, for the optimal stationary policy, we can set a threshold
X > max, 7; and then we have C;,q =1, Vx > X. Next, we focus on searching for policies
that possesses this threshold property as other policies are far from optimality.

Let i 4 be the steady distribution of state (x, ). Then, define a new variable y,, =
tx,4Cx,q- The following theorem converts the CMDP problem into an infinite LP problem.

Theorem 2. The single-sensor decoupled problem is equal to the following infinite LP problem.

{;ux,q/ yx,q} = arg min Z Z ,ux,q + )\yx,q) (13a)
Pxq/Yxq g=1x=
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Q o
s.t. Z Z Hx,g = 1, (13b)
g = Z Z 9)Pag'Yar (13¢)
qg=1x=
Haq = 2 Pag [Mx—10 — (1 — €9)Yx—1,4), VX > 2, (13d)
q=1
Q o
Y Y ygw(g) <€, (13¢)
g=1x=1
0< Hx,g <1,0< Yxgq < Hx,q- (13f)

Proof. Let us consider the average cost of Equation (8a) by using py 4 and y 4. Invoking
Equation (9), the one step cost of state (x,q) is either f(x) + A when scheduling or f(x)
when idling. Therefore, the time average cost can be computed as follows,

Q o
2 Z HaglCrg(f(x) +A) + (1= Gxg)f Z 2 X)px,g + AYxq),

q:] x=1 q= 1x=

which is equivalent to Equation (13a).
Similarly, according to Equation (10), the time average power consumption is

Z Z Hox,q[Cxq(q) Z Z Yxqw(q

g=1x=1 g=1x=1

which is exactly the LHS of Equation (13e).
Considering the property of steady probability distribution, Equation 13b,f are verified.
Finally, notice that the evolution of state (x,q) forms a Markov chain as depicted
in Figure 1 (top) for Q = 2 as an example. We use 'X;,q’ = Pr((x+1,9")|(x,9)) and
/S; g = Pr((1,9")|(x,q)) to denote the transition probability between the states, which can
be computed as follows,

ot = (1= Crg)Pgy + Cugeqlag, * < X; (14)
a9
quqq’/ x> X.
W= {gx,q(l e (15)
4 (1—¢q)Pgq x> X.

According to the property of steady distribution, i ; equals to the sum of the steady
distribution which can be transferred to jiy 4 in the next slot times their transition probability.
As depicted in Figure 1, pop = py10d, + 741,206%,2 (see the dashed lines). Therefore, we can
compute iy 4 as follows, '

00 /
ZE 1295’ 1525,/%’ g X¥=1
Hxg =

Zq 1 qq’ Vx 1,97 x2>2,

which is equivalent to Equation 13c,d. [
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x=1 x=2 x=3

Figure 1. Illustration of the state transition graph for Q = 2 channel states without (top) and with
(bottom) Aol truncation with Aol threshold X = 3. The numbers in circles are channel state index g,
and the number in rectangles are Aol index x.

As the steady distribution is infinite, it is difficult to solve the problem exactly. There-
fore, we approximate the optimization problem in Theorem 2 into a finite LP problem

through truncation:

Problem 4 (Linear Programming Approximation).

{14 7x,,} = arg min Z Z X) g + M), (16a)
Hx,g/Yxq g=1x=

Q X
st.zz = (16b)

Pig = Z Z ) Pag' Y, (16¢)
g=1x=
Pg = Z Pag a1 — (1 —€g)¥x—14), V2 <x <X -1, (16d)
q=1
Q
Bxqg = Z Paq’ [.qul,q T UX,g— (1 - sq)(]/Xfl,q + yX,q)]/ (16e)

ZZyx,qw <¢, (16f)

qg=1x=
0< Hx,g <10< Yxyq < Hx,q, (16g)
YX.q = HX,q- (16h)

After truncation, the optimal value of Equation (16a) is the lower bound of the objective
function of the decoupled problem Equation (8a). The detailed proof is provided in
Appendix D. The key concept is to set a threshold X and convert the Markov chain into a
finite-state one (see Figure 1).

Moreover, the following theorem guarantees the lower bound obtained by the above
LP problem is tight when X is sufficiently large. Thus, the approximate optimal solution
{1}, 73,4} performs close to the exact optimal solution {3 ;, %, }. Before displaying the
theorem, first denote 77 and 77* to be the scheduling policy according to the approximate
optimal solution {fi} ;, 73 , } by setting threshold X and optimal one {y} ;, % , }, respectively.
Define ] (77) to be the age and scheduling penalty of the primal problem under policy 7



Entropy 2020, 23, 91

9 of 26

and Jx(7) is the approximate penalty when we set the age penalty f(x) = f(X), Vx > X.
Then, according to Equations (13a) and (16a), we have

X)flxg + Alv,q)-

i Mx

Q
(7'[*) = Z Z Vx,q +Aqu) X Z
g=1x=1 g=1

Theorem 3. Assume f(x) satisfies the following property: 3 € € [\/€max, 1) and constant k > 0
such that f(X) = ke X and f(x) < ke, Vx > X, where eyqx = max, e,. Then, we have the
following property,

k % — Tmax
emtlx

Joo(7") = Jx (11x) <

where Tygx = Maxy T;. As we see the above inequality, the difference between optimal solution of
Theorem 2 and Problem 4 converges to 0 as the threshold X becomes sufficiently large.

, (17)

1 — epax

The entire proof is provided in Appendix E.

After solving the above LP problem, we can obtain the approximate optimal schedul-
ing probability {cf;q} by setting a sufficiently large X and computing {fi},} and {#},}.
Moreover, analogical to the threshold structure described in Lemma 1, {gqu} also has the
following property.

Lemma 2. For any state (x,q) of each sensor, the optimal scheduling probability {f;:q} is non-
decreasing with x, i.e.,

6;1,q < 5;2,47/ V1 < xp.
The proof technique is similar to Lemma 1, so it is omitted here.

5. Multi-Sensor Problem Resolution

By now, through relaxing, decoupling and truncation, we have obtained the approxi-
mate solution to the single-sensor decoupled problem for fixed scheduling penalty A. In
this section, we will go back to solve the multi-sensor problem, and propose a truncated
policy to meet the hard bandwidth constraint in Equation (6b).

5.1. The Relaxed Problem Resolution

First, we should choose the optimal A such that the relaxed bandwidth constraint can
be fully leveraged. Denote g(A) = min, L(7, A) to be the Lagrange dual function, where
we choose the approximate optimal policy 77*(A) by solving LP. Then, the dual function

can be computed as follows,
1 N
=N Y gn(A) =AM |,
n=1

where g, (A) = min, L, (71, A) is the decoupled dual function for sensor n. According to
the LP approximation, ¢, (A) can be further written out as follows,

gn(}\) = Xu (/\) JF)\un()‘)r

where X,,(A) is the average age penalty bounded by YX_; Ele f(x)fiky, and Uy (A) is the

~11,%

average scheduling probability, which equals to Y% _; Vxlg-
According to the work in [24], the optimal Lagrange multiplier A* satisfies

N
A" = sup{A| Z:llln()x) < M}.
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If U, (A*) = M, then the optimal policy is just t(A*). Otherwise, the optimal policy is
a mixture of two policies, denoted by 7r; and 7, which can be computed by
= 1' )\ ’ — 1. )\ .
7= ) =l )

Then, we apply the sub-gradient ascend method to find the optimal solution, where
the sub-gradient can be computed as follows,

N
dig(V) = Y Ua(A) — M= U(A) - M, a8)

n=1

where U(A) = IV, U, (A) is the total scheduling probability.

Choose Ag = 0 as the starting point, and compute the average scheduling probability
U(Ag). If U(Ag) < M, then it does not need to consider the bandwidth constraint, and thus
the optimal solution has already been solved. Moreover, this optimal solution can also be
viewed as the lower bound of the primal optimization problem, i.e.,

N X
S L1 Y f@) (o)

Otherwise, we need to increase the scheduling penalty through iterations. The update
operation in iteration k can be written out as follows,

M1 = Ak + tipadag(Ar),

where ty 1 is the step size in iteration k.
Moreover, the step size is determined as follows,

b {Wk’ dag(Ar)dag(Ae—1) <0;
k+1 = .
ty,  otherwise,

where ¢ € (0,1) is a constant.

The determination of the step size above guarantees the algorithm converges from
both sides. Therefore, after running the whole algorithm, we can obtain two different
scheduling probabilities M; and M,;:

My = max U(Ay), st dig(Ae) < 0; (19)
My, = minU(Ag), st drg(Ax) > 0, (20)

Their corresponding optimal polices are denoted as {ﬁ%, 1]?:,11} and {fixy, 7z }- Then,
the optimal stationary policy can be obtained by mixing these two policies:

~11,% nl ~n,l

{:ﬂZ::;/yx,q} = Q{ﬁg,’;/ ]7;1:;} + (1 - 9){ﬁx,q/yx,q ’
where the mixed coefficient can be computed as follows,

o M—M,
_Mu_Ml.

Now, we have obtained the optimal stationary policy of the relaxed scheduling prob-
~Nk 1%

lem. The algorithm flow chart is listed in Algorithm 1. Once we obtain {fiyy, 7x; }, the
optimal scheduling probability {¢}; } can be computed as follows,
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~1’l *
-Z'i , otherwise.
Pxg

1, ifx>Xorjfy; =0or&” 1=
&ta

Algorithm 1 Construction of the optimal stationary policy

Initialization: A 1 = Ay =0, €, tg, 7, M, and M;
foreachn € [1,N] do
compute {71 (Ao), 7 (Ao) } and Un(Ao)
end for
if d)\g()\O) < 0 then
{#xq, 7xg} = {#xq (Ao), T (Mo) }

k=0
while |Ay — Ag_1| > eord,g(Ax) > 0do

if d)\g()\k)d)\g()\k—l) < 0 then

fer1 = Ytk
else

fee1 = Bk
end if

M1 = M+ tdag(Ar)

foreachn € [1,N] do
compute {fixg (Akt1), Fxg (Akp1) } and Uy (Agi1)

end for

if d/\g()\kJrl) > 0and u(/\k+l) S Mu then
(g, 7eg b = {Axg (A1), Txg (Akg1)
M, = ()\k-s-l)

end if

if d,\g()LkJrl) < 0and U(Ary1) > M, then
(e, 7} = ks (M), Ton (A1)}
M = U(Agy1)

end if

k=k+1

end while

s e} = 0L, 7} + (1— 0){fiks, 7
end if

5.2. Truncation for the Hard Bandwidth Constraint

Finally, a bandwidth-truncated policy 7tx is derived from the optimal stationary

policy 7% to satisfy the hard bandwidth constraint in Equation (6b). Before introducing
the truncated policy, first denote S(t) to be the set of sensors to be scheduled in slot ¢, and
|S(#)] is the number of sensors to be scheduled in slot t. Then, the construction of 7y is
carried out as follows.

7tx compared with 775 on certain conditions.

In slot t, compute the scheduling set S(¢) according to the optimal stationary policy 77%.
If |S(t)| < M, then 7t schedules all these sensors as 7% does.

If |S(t)| > M, the hard bandwidth constraint is never satisfied. Therefore, 7tx ran-
domly chooses M out of |S(t)| sensors to be scheduled in the current slot.

The following theorem guarantees the asymptotic performance of the truncated policy

Theorem 4. Suppose the age penalty function is concave, and let x = %} be a constant. If all
the sensors and their channels are identical, i.e., the power constraint and the channel transition
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matrix are the same, then the truncated policy 7tx and the optimal randomized policy 7t% have the
following property,
lim () — J (%) = 0.

The whole proof is provided in Appendix F.

6. Simulation Results

In this section, we provide simulation results to verify the performance of the proposed
policy. First, we study the average age penalty performance with different types of sensors
with different bandwidth constraint and Aol truncation threshold X. Next, we study
the detailed scheduling decision of each sensor. The average performance is obtained by
simulating 10° consecutive slots.

6.1. Average Age Penalty Performance

In this part, we demonstrate the average performance of our proposed policy. We consider
4-state channel system, i.e., Q = 4. The age penalty function is chosen as f(x) = In(x) unless
otherwise specified. The transition matrix P, for each sensor is the same:

04 03 02 01
025 03 025 02

02 025 03 025

01 02 03 04

P, = (21)

Denote {1, } to be the steady distribution of the channel state. We consider that for
each channel state g, the energy consumption w(q) = q. According to [12], the optimal
policy to minimize the average Aol performance when all the sensors are identical is a
greedy policy, which schedules the M sensors with the largest Aol and consumes the
average power for each sensor £ = % Z:?:l 1gw(q). Therefore, define p, = f—g to be the
power constraint factor which describes the effects of power consumption constraint &£,.

Figure 2 demonstrates the average age penalty performance of the proposed policy
7tx as a number of sensors N, with bandwidth constraint M = {5, 15}, compared with
the lower bound, the relaxed optimal policy 7% and the greedy policy. Set the threshold
X = [BN7, where [-] is ceiling function. We assume that the probability of packet loss for
each sensor is the same, denoted by &:

e =1[0.1,0.3,0.2,0.4].

The power constraint factor of sensor n is p,, = 0.2 4 1'%6” .

As seen in Figure 2, the proposed truncated policy performs closely to the relaxed
optimal policy and the lower bound, and outperforms the greedy policy especially when
N is large. According to Figure 2, the age penalty decreases by 18% and 23% from the
greedy policy with N = 60 sensors when M = 5 and M = 15, respectively, under
proposed policy. Moreover, as the threshold X becomes large, the difference between the
average performance following policy 775 and the lower bound becomes indistinguishable.
Therefore, the asymptotic performance described in Theorem 3 can be verified.
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Average age penalty performance
\ \ \ \ \

24 T
= Greedy Policy
2.2 | | === Policy 7tx, X = [20N/M]
Policy 7, X = [20N/M]
ot —sfe— Lower Bound

—_
o«

—_
(2]
T

Average age penalty
IS

20 25 30 35 40 45 50 55 60
Number of sensors, NV

Figure 2. Average age penalty performance as a number of sensors N, M = {5,15}.

Figure 3 compares the average performance of the proposed policy 7tx with the Aol-
minimum policy to verify the improvement of considering different penalty function. The
Aol-minimum policy is similar to the one proposed in our previous work [22] with the
consideration of packet loss. The bandwidth constraint M = 2. The packet loss probability
e = [0.25,0.35,0.65,0.8], and the energy consumption w(q) = 27. Here the age penalty
function is chosen as f(x) = x2. From Figure 3, we can see that the Aol-minimum policy
cannot guarantee a good age penalty performance. Thus, it is necessary to consider different
demand for data freshness to achieve better performance.

Average age penalty compared with Aol-minimum policy
300 T T T T T T T T T
=== Aol-minimum Policy
280 [ | =g Proposed Policy 7y
Lower Bound

260

n

=

o
T

Average age penalty
n
=1

160

16 17 18 19 20 21 22 23 24 25 26
Number of sensors, N

Figure 3. Average age penalty performance as a number of sensors N compared with Aol-minimum
policy.

Figures 4 and 5 verify the asymptotic performance of the proposed policy with dif-
ferent age penalty function and different packet loss probability respectively when M/N
is a constant in symmetric networks. From both figures, it can be seen that the difference
of average age penalty under proposed policy and the lower bound becomes small as N
increases. Thus, the asymptotic performance described in Theorem 4 can be verified.
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Asymptotic performance with different age penalty function
: T T .

2.6 T T
—f— Policy 7y, X = [20N/M]
= Lower Bound
24 r 8
221 8
f@) ==

Average age penalty
N
|

-
©
T
I

161

1.4
0 10 20 30 40 50 60 70

Number of sensors, NV

Figure 4. Asymptotic average age penalty performance with different age penalty function f(x) =

{Inx, /x}. k= L.

Asymptotic performance with different packet loss probability
T T T T T

=—F— Policy 7ix, X = [20N/M]
oo ——fg— Lower Bound 4
21 r 8
Z 2r
= e =10.6,0.55,0.5,0.45]
g
=% 1.9+ 4
o
o0
]
% 18f 1
[S]
g
1.7 8
= e=10.1,0.3,0.2,0.4]
1.6 7
1.5 7
1.4 I I I I I I
0 10 20 30 40 50 60 70

Number of sensors, N

Figure 5. Asymptotic average age penalty performance with different packet loss probability.
e ={[0.1,0.3,0.2,0.4, [0.6,0.55,0.5,0.45] }. x = &.

6.2. Sensor Level Analysis and Threshold Structure

Next, we analyze the scheduling decision of each sensor and their corresponding age
penalty to provide some insights of optimal scheduling policies. We consider a system with
N =8 and M = 2. The transition matrix of channel state is the same as Equation (21), and
power consumption w(q) = g. We set the threshold X = 80 to compute the proposed policy.

First we consider the system with Q = 4 and age penalty function f(x) = Inx.
Figure 6 analyzes how the power constraint influences age penalty of each sensor. The
power constraint of sensor # is p, = 0.2n. From Figure 6, we can see that the proposed
policy outperforms the greedy policy when the required power consumption is scarce, and
performs similarly or a little worse when the factor p,, > 1. This implies that our proposed
policy chooses a more proper power allocation based on current channel state and Aol
than the greedy policy by stimulating sources with scarce power budgets to be scheduled
in better channel states.
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Average age penalty for different power constraint
T T T . : :

Average age penalty

0.2 0.4 0.6 0.8 1 1.2
Power constraint factor, p,

Figure 6. Each sensor’s average penalty with different power constraint factor p,, = 0.2n.

I Greedy Policy
[ Proposed Policy

1.4 1.6

As the packet loss influences age penalty as well, Figure 7 considers sensors with
different probability of packet loss, which can be written out as the following matrix {&,,4}:

0.05
0.1
0.15
0.2
0.25
0.3
0.35
0.4

01 015
015 0.2
02 025
025 03
03 035
035 04
04 045
045 05

0.2
0.25
0.3
0.35
0.4
0.45
0.5
0.55

(22)

We fix the power constraint factor p, = 0.6 for all sensors. Figure 7 shows that the
average age penalty increases with the probability of packet loss. Moreover, the proposed
policy combats with the packet loss better than the greedy policy as the proposed policy

considers ¢, ; when solving the LP problem, but the greedy policy does not.

I Greedy Policy
r | I Proposed Policy

Average age penalty
o o o 4 4 a4
X o ® = M » o
, : : . ; :

o
N
T

1 2 3 4 5 6
Different sensor, n

Average age penalty for different packet loss probability

Figure 7. Each sensor’s average penalty with different packet loss probability ,,,; = 0.05(1 + g — 1).
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Next, we verify the threshold structure of the optimal scheduling policy. Figure 8
demonstrates the effect of bandwidth and packet loss on the scheduling threshold. The
power constraint factor p, = 0.6, Vn, and the packet loss probability is the same as
Equation (22). Subfigures (a—c) demonstrate three of these sensors whose packet loss
probability is as the title. For each of the three sensors, subfigures (d—f) consider the single-
sensor system without bandwidth constraint and display their scheduling probability,
respectively. Moreover, Figure 8 lists some of the thresholds given channel state g, e.g.,
in subfigure (a), the threshold of channel state 4 = 3 is x = 7, and the corresponding
optimal scheduling probability is {73 = 0.9963. From Figure 8, first we can see that all
the six figures verify the non-decreasing property of the scheduling probability with Aol
x(t) described in Lemma 2. Second, subfigures (a—c) demonstrate that the sensor with
higher packet loss probability also has higher scheduling threshold. This implies that the
sensors with more reliable channel should be given higher priority to scheduling than
unreliable ones to minimize the average age penalty, since scheduling the more reliable
channel under the same Aol is more likely to reduce the current age penalty. Third, by
comparing subfigures (a) and (d), (b) and (e), and (c) and (f), the scheduling threshold
varies more significantly for different channel states if there exists no bandwidth constraint.
The sensors tend to update more often when the channel state is good, and idle when
the channel state is bad. This is because the sensors can choose to update packets more
frequently in good channel state to both save energy and increase the success probability
of transmission without bandwidth constraint.

(a) € = [0.05,0.1,0.15,0.2] (b) € =[0.2,0.25,0.3,0.35] (c) e =[0.3,0.35,0.4,0.45]

&g = 0.1790 &s.3 = 0.0825

Scheduling Probability
=3
(SRR
Scheduling Probability
o
o

(d) £ =[0.05,0.1,0.15,0.2] (e) € =1[0.2,0.25,0.3,0.35] (f) € =[0.3,0.35,0.4,0.45]

&2 = 0.3010

&40 = 0.9633 €13 =0.1594

1
234 5 T
q

] =
234 5 T
q

Scheduling Probability
=)
3

Scheduling Probability
o

Figure 8. Subfigures (a—c) demonstrate the scheduling probability of sensors whose packet loss probability is as the title

when N = 8 and M = 2. Subfigures (d—f) demonstrate their scheduling probability in single-sensor system respectively. All

the power constraint is p, = 0.6.

Finally, we study the effects of age penalty function on threshold structure. Here,
we consider a system with Q = 2, p, = 0.2n and three different penalty function, i.e.,
f(x) =Inx, f(x) = x,and f(x) = x? in Figure 9. We plot the scheduling decision of the
sixth sensor. As is depicted in Figure 9, as the system has a higher restriction on data
freshness such as exponential or quadratic function, the difference between thresholds of
different states becomes small. In such situations, channel states play a weaker role because
waiting for another slot to schedule tends to have unbearable age penalty.
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Figure 9. Threshold comparison with different age penalty function.

7. Conclusions

In this paper, we consider the multi-sensor scheduling problem through an error-prone

Markovian channel state. Through relaxing and decoupling, we propose a truncated policy
to satisfy both the bandwidth and power constraints to minimize the average age penalty
of all sensors in infinite horizon. We prove the asymptotic performance of the truncated
policy in symmetric networks when the age penalty function is concave by choosing a
sufficiently large threshold X. Through theoretical analysis and numerical simulations,
we find that the age penalty function, packet loss probability, bandwidth constraint, and
power constraint work altogether to influence the optimal scheduling decisions. Those
who have more reliable channel state and enough power consumption tend to have higher
scheduling priority.
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Appendix A. Proof of Theorem 1

First, we notice that Problem 2 is equivalent to the following optimization problem,
where we further introduce variables v,, to denote the local bandwidth constraint of
Sensor 1.

Problem A1 (Equivalent Relaxed Primal Scheduling Problem).

1
Ager = min lim —FE
g R HEHCP,{Vl,'“,VN} T—oo NT T

N
). Zf(xna))], (Ala)

n=1t=1

.1 a
s.t. 711_r>1r01o fEn t;un(t) < v, Vn, (Alb)
N
v, <M, (Alc)
n=1
1 T
lim —Eq| Y u,(H)w(ga(t))| < En Vn (Ald)
T—oo T T =1 - ! !
0<y, <1, Vn. (Ale)

For each feasible fixed local bandwidth constraint vector {v, }, we can transfer the
above problem into the following one by removing constraint Equations (Alc) and (Ale).
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Problem A2 (Relaxed Problem for Fixed {vy}).

o1
Ageklv v = R, {0, N

N
Y Zf(xn(t))], (A2a)

.1 L

s.t. Tlgr;o fEn t;un(t) < vy, Vn, (A2b)
T

Tlgr;o fEﬂ t;un(t)w(qn(t))] <&, Vn. (A2¢)

Then, according to the work in [25], the optimal policy of the Problem 6 given {v, }
can be decoupled into several local policies. This is somewhat intuitive as the con-
straints and objective function of Problem 6 are decoupled for each sensor n. As for
each feasible {v, }, the optimal scheduling policy can be decoupled, recall that Age}, =
miny, ... vy Agex(v1,---,vn), when {v,} takes the optimum value {v;}, the property
also holds.

Appendix B. Proof of Lemma 1

Before we proceed to the proof, we make two definitions. For any two states s = (x,q)
and s’ = (x/,q) € S, define a partial order <;. We state that s <, s’ if and only if x < x’.
Moreover, we also define a partial order <, on the action space A. We state that u <, u’ if
and only if u < u’.

The monotonicity of the optimal action on the state space is true if the four following
conditions hold:
1. Ifs<;s, c(s,u) <c(s'u)forany u € A;
2. Ifs<ss foranyu € A, Y, Pr(si|s,u)V(sy) < Y, Pr(si|s’,u)V(sy),
where V(s) is any monotone increasing function;
Ifs <ss'and u <, u/, thenc(s,u) +c(s',u') < c(s',u) +c(s,u);
4. Ifs <;s' and u <, o/, then:

@

Yo Pr(s[s,u)V(s1) + Y Pr(si s, u)V(s-)

<Y Pr(sy|s’, u)V(sy) + Y Pr(sils,u')V(sy);

S+ S+

where s, s’ € S, u,u’ € A. sT € Sis the next state, and ¢(s, ) denotes the one-step cost
given the state s and action u.
Next, we consider a discounted cost MDP over a finite horizon:

min E;
mellcp

T
kZ Bre(s(k), u(k))], (A3)
=1

where f is discounted factor.
And the corresponding Bellman equation is

Vrp(s) = minc(s, u); (A4)
’ uch
Vip(s) = I;lei‘g[c(s,u) +BY Pr(si|s,u)Vizap(sy)], k=1,2,..,T—1. (A5)
S+

If the above four conditions are satisfied and the corresponding Bellman function is
monotone increasing, then the one-step cost c(s, 1) = cx(x, g, u) + vcg(x, g, 1) is monotone
and sub-modular in s and u, which shows there exists an optimal monotone policy for any
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finite-time horizon MDP. Using the vanishing discount approach in Theorem 5.5.4 in [26],
the property of monotonicity is propagated to the time-average MDP.

Before verifying the above four conditions, first we introduce the following lemma to
ensure Vj 5(x,q) is monotone increasing with x, whose proof is provided in Appendix C.

Lemma A1. For fixed channel state q and discounted factor B, Vi g(x, q) is monotone increasing
with x.

Therefore, we only need to show the decoupled unconstrained problem satisfies the
above four conditions.
Notice that the one-step cost can be computed by

c(s,u) = f(x) + Au+vw(q)u. (A6)

According to the definition of partial order <; and <,, and Equation (A6), we can
easily verify condition 1 and 3.
Also, we have:

Yo ParV(x+1,9"), u=0;
Pr(si|s,u)V(sy) = { 7 (A7)
; Yylpgy(1—e)V(L,q") + pypeaV(x+1,9")], u=1

According to Equation (A7) and the fact that V(x,q) < V(x/,q), Vx < «/, it is also
feasible to verify that both condition 2 and 4 hold.

Appendix C. Proof of Lemma A1l

In this part, we will prove that Vj g(x, g) in the finite-time horizon MDP is an increasing
function with x. The key method of the proof is through induction.

Notice that Vrg(x,q) = min,cp c(s,u) = min,cp f(x) + Au + vw(q)u is increasing
with x. Suppose that V; (x, q) is increasing with x, Vt > k. For Vx; < x, we have

cx(x1,q,u) < cx(x2,q,u), cg(x1,q,u) = cp(x2,4,u).

Denote ]k,l,/g(x, g,u) to be the expected discounted cost if take action u at state
(x,q). Then,

Jk—1,8(x1,4,0) = cx(x1,4,0) + B Y pog Vip(x1 +1,9)
q/

< cx(x2,4,0)+ B quq/ Vip(x2a+1,9)
q/

= Jk-1,(x2,9,0).

Similarly, we can derive that J; 1 5(x1,4,1) < Jk_1,8(x2,9,1). According to the Bell-
man equation Equations (A4) and (A5), the value function Vk,l,/g(x, q) can be computed
as follows,

Vicp(x,q) = min Je—1,(x,q,u).

From the above, ]k_llﬂ(xl,q,u) < ]k_lrﬁ(xz,q,u), Yu € A. Thus, Vk_w(xl,q) <
Vi1, (x2,9). Therefore, through induction, we verify that Vip (x,q) is increasing with x.

Appendix D. Derivation of Problem 4

First, make the following variable substitution,

, x < X;
Mo =318 (A8)
Z;x/:X P‘x’,q/ =X
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Similarly, let

, x < X;
Yig =0 (A9)
Zx/:X yx/,q, x=X.

Instead of solving pix,q and yy4 in Theorem 2, we solve the new finite variables y} ,
and y;/q. Therefore, the constraints Equation (13b), Equation (13c), Equation (13e), and
Equation (13f) become Equation (16b), Equation (16c), Equation (16f), and Equation (16g),
respectively. Equation (16d) corresponds to Equation (13d) when x < X — 1. Otherwise,
sum all the Equation (13d) from X to infinity, i.e.,

o Q
Hoxg = 2 Z Paq' [fol,q -(1- Sq)]/xfl,q]

=
i1

x=Xg=1
Q
(a)
= Y Py lpx—1q = (1= €9)yx—1,]
q=1
)
+ 3 X Paglieg — (1= €q)yxgl
x=Xg=1
Q
= ) Paylix—14 — (1 — €g)yx—14]
g=1
Q 00 o

+ Z pqq’[ Z Hxg — (1- Sq) Z ]/x,q]r
L]:l x=X x=X

where (a) holds because we separate x = X from the sum.
Invoking Equations (A8) and (A9), the above equality is equivalent to

Q Q
Mg = Y Paglix—1g — (L= eQ)¥x 1,0 + X Paglxg — (1= €9y q]
g=1 g=1

Q
= Zl Pag [Wx—1,0 + Hx g — (1= 0) (Yx—1,0 +¥x,0)],
q:

which is exactly equal to Equation (16e).
Notice that the optimal action is to schedule when x > X, ie,, gi,q = 1. Thus,
Yx,q = Hxq Vx > X. Therefore, we have

Wxg = Yxqr (A10)

which is equal to Equation (16h).
By now, through variable substitution, we have verified the constraints of the finite
LP problem are equivalent to the ones of the original optimization problem. Therefore, the
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optimal solution to the finite LP problem is also feasible to the original problem. Now for
the objective function, we have

Q o
Z (f (X)pxg + Ayxgq)
g=1x=1
Q X-1 Q o
= Z (f () pxg + Ayxq) + Z Z (f () pxg + AYxq)
g=1x=1 g=1x=X
Q X-1 )
> ) Y (f() g+ Ayxg) + ) Y (F(X)txg + Ayxyg)
g=1 x=1 g=1x=X
Q X-1
= 21 1(f(x)ﬂgc,q + Ay;q) + Zl(f(X)VIX,q + )‘y/X,q)
g=1 1= 4=
Q X
= 21 Zl(f (%) pq + Alq)-
g=1x=

Therefore, we have verified that the decoupled single-sensor problem is approximate
to the LP problem, which has the same constraint but can be the lower bound of the
original problem.

Appendix E. Proof of Theorem 3

Our aim is to bound e (7*) — Jx(7r%). Recall that 77* is the optimal solution to the
primal problem. Thus, the difference can be bounded by Joo (%) — Jx (77%)-

To further bound the above term, first denote pffrq and ijffrq to be the distribution and
scheduling probability of state (x, q) under policy 7%, i.e.,

T

Pig = Eng Tliggol ;H((x(t),q(f)) = (x,ﬂl))], (A11)
T

Cig = Ems Tlgr;o% ;H(u(t) = 1/(x(t),9(1)) = (x,q))], (A12)

where [(-) is indicating function.
Let 'y,)flq = pf{(’qg’j’i{q. Recalling the approximation solution to Problem 4, we have

[ee)
ORg =g VX <X, Y X, =ik, (A13)
x=X
Tag = Tag VX <X, Y 7%y = Tiq (A14)
x=X

Then, we can bound Je (77%) — Jx (%) as
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Joo(mx) — ]x(ﬂ%%)
B | lim = 2<f ) + Aut >>] ~ Jx(my)
T
:E@([Tl%f;; Zf (1) = (x,9))
+ AI((x(8),q(t)) = (x,q), u(t) = 1)] — Jx(mx)
DY X (e + 4y) - el (A15)
g=1x=1
Q X-1 Q o
=Y ¥ (F@eky 195 + 1 X (f0ey +20%,)
g=1 x=1 g=1x=X
Q X
=) Y (f()fz, +Adx,)
g=1x=1
() ¢ 2y
=) (f(x) = £(X)) ) pxgr
x=X q=1

where (a) holds because of Equations (A11) and (A12). (b) holds because of Equations (A13)
and (A14).
Next, we upper bound term ZQ 1 X ,q- For simplicity, denote pX = [pff,l, pfc(,Z' cee, pféQ]T.
Thus, we have
pXi = apX, Vx > Tmax, (A16)

where the matrix « can be computed according to Equation (14) and further bounded
as follows,

€1p11 €p21 - €QPQ1
o R S o
€1P1,0 €P2,0 " £0PQQ

Therefore, 222:1 pgq can be bounded as follows,

S X T X
pr,q =1 Px
=1

@) T x—Timax X
=1 o gy (A18)
®) T x—T T\x—1 X
<1 gmaxmax (P ) maXmeaX

2 gx —Tmax
max 4

where 1 is all-one vector. (a) holds because of Equation (A16). (b) holds due to Equation (A17).
(c) holds because 1 is the eigenvector of P.
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Plugging Equation (A18) into Equation (A15), we have

Appendix F. Proof of Theorem 4

According to Lemma 2, the optimal policy for every decoupled single-sensor problem
has the threshold structure. Let 77/ be the threshold of sensor n given channel state g.
DenoteI';, = maxg TZ; — rninq T}; to be the largest difference between different thresholds
of sensor 1, and I' = max; I',. As all the sensors are identical, I' does not change with N.
Moreover, let 5(t) = E [S(t)].

Suppose that the sensor 7 is not scheduled under 7tx when u, () = 1. Now consider
the probability that it is still not scheduled in the next slot, which results from two reasons,
i.e., it jumps into a state which has a higher scheduling threshold or there are still more
than M sensors to be scheduled. Let p be the probability that the channel state jumps into a
state having a higher scheduling threshold. Then, the probability of idling in the next slot,
denoted by pjqje can be computed by

N —
Pidle =p+ (1 —p)—F—=p

Notice that p can be upper bounded as

Q
p<max Y, Pog = n;ax(l — Pgq)-
q ququ/;éq ’q

Therefore, pjqie can be upper bounded by z, which can be computed as

M N-M
Pidle < z = ﬁrgzx(l—ﬁq)"' N

Therefore, it can be generalized that the probability that it is still not scheduled in the
consecutive k slots is upper bounded by z*~T)", where (-)* = max(-,0).

Now, we bound the different performance of 7tx and 77y by introducing another policy
7tx. Under 7tx, when [S(t)| > M, all these sensors are scheduled like 7%, but add an extra
penalty a%(t) for those sensors, which can be computed as

211 = 3 26T (F (4 K)) — F(K))

k=0

(a) &

< Y ZE T (F(xa (1)) — £(0))

k=0

< (1o 125 ) FGat)
< (14 125 ),

where (a) holds because f(x) is concave.
For simplicity, denote A =T + ﬁ, which is a constant once the channel transition
matrix and power constraint are fixed.
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As the age penalty function f(x) is concave, the average age penalty cost under 7Tx
does not decrease compared with 7Tx. Then, the difference between J(7x) and J(7r%) can
be bounded as

| 111:1;]:1T
< lim By [MNT;U;M( H(O)IS )| —Mr]

Notice that when x > X, the optimal action is to schedule. Hence, the probability of
xu(t) > X is upper bounded by (max,q €,,4)* . For simplicity, let p = maxy 4 €4,4. Then,
Ve > 0, there exists k = [g}—;} such that the steady distribution p% ;, Vx > X + k and n can
be bounded as

Z ‘un < Pfo _ pkpr(XJrk) < prf(XJrk).

N T
< lim e B ;;H (<x+kAS (xn(t ))IIS(t)I—MI]
1 N T
+ B ;;Hx,1(t)>x+k‘4f(xn(t))|‘S(t” - MI]
. Af(X+k) 1 g
< Jim =hr B | 7 LUISOI= SO+ 15(5) = M) (A19)
1 N T
+ MNTET[;{ nzltzlﬂx (t) >X+kANf(x7l( ))
L Af(X+k) -
= lim —— B | 7 ; (s =SB +15(t) — M[)
Ap

1 N T
NT ; ; X ( t)>X+kf xn (t ))1

As f(x) is concave, it can be upper bounded by a linear function, i.e., f(x) < mx, Vx >
X + k. Therefore, the second term in the above inequality can be further bounded as

) N 1 N o) Q
lim B NT ) Z]IXn(t)>X+kf(xn(t))] =N YooY X M)
T—eo n=1t=1 n=1x=Xtk+1q=1
< i mep* =X+
x=X+k+1

:me[ Pp(x+k+1)+(1fW .

By choosing e = N~! and k = O(In N), the second term in Equation (A19) converges
to 0 as N becomes large.
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For the first term in Equation (A19), according to the work in [27], the expectation of
||S(#)| — S| has the following property,

lim K«
T—o0 X

1< -
OISO S(f)ll = O(VN).
t=1
In addition, as policy 77y satisfies the relaxed bandwidth constraint, we have

lim E «
T—o0 X =1

1 & s
TZ”%Q—M|:Q
Therefore, when T — oo, J(7tx) — J(7r%) can be upper bounded by

X+InN X+1+InN
o EaR) ro( XN,
(o) o7

As the threshold X does not increase with N, J(7tx) — J(7r%) converges to 0 as N be-
comes infinite. Thus, the asymptotic performance of the truncated policy has been proven.
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