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(Abs’rrclct

Fairness is a topic that emerges in many fields and that is linked to resource allocation and
fair division problems. In networking and computing the legacy approach to solve these
situations is to model them as a single-decision maker problem, using classical resource
allocation protocols as the proportional rule or the max-min fair allocation. The evolution
of telecommunication network technologies, the advances in computing power and in
software design practices allow giving a high degree of freedom and programmability to
resource allocation and routing decision-making logics. Furthermore, software-defined
radio and virtualized network platforms can be used on top of a shared infrastructure
making possible a real-time auditability of the system by its tenants and users. Therefore,
novel networking contexts such that tenants can be aware of other users’ demands and the
available amount of the resource, or they can have a partial information on the system,
have to be considered. Moreover, in the decision-making modeling for 5G systems, it is
necessary to move from single-resource allocation to multi-resource allocation. In fact,
with the introduction of network slicing, we need logically-isolated network partitions that
combine network, computation and storage programmable resources. In this thesis we
aim to provide a theoretical and formal analysis and redefinition of fairness of resource
allocation for congested networked systems, i.e., systems that are in the challenging
situation in which resources are limited and not enough to fully satisfy users’ demand. We
analyze, propose and evaluate numerically centralized, decentralized, single and multi-
resource allocation rules.






(Résumé

L’équité est un concept qui émerge dans de nombreux domaines et qui est lié a 1’allocation
des ressources. L’approche classique pour résoudre ces situations utilise les proto-
coles d’allocation connues comme la regle proportionnelle ou 1’allocation max-min fair.
L’évolution des technologies des réseaux de télécommunications et les progres de la puis-
sance de calcul et de la conception des logiciels accroit la liberté et la programmabilité de
I’allocation des ressources et des logiques décisionnelles de gestion du trafic. De plus, des
plates-formes radio et réseau virtualisées définies par logiciel sont utilisées en complément
d’une infrastructure partagée permettant une contrdlabilité en temps réel du systeme par
ses utilisateurs. Par conséquent, des nouveaux contextes qui permettent aux utilisateurs
d’étre au courant des demandes des autres utilisateurs et de la quantité disponible de
ressource, ou qui leur permettent d’avoir une information partielle sur le systéme, sont a
considérer. Parallelement il est nécessaire de passer d’une allocation mono-ressource a une
allocation multi-ressource pour tenir en compte de facon adéquate le modele complet. En
fait, avec I’introduction du concept du network slicing, il faut considérer des partitions du
réseau logiquement isolées qui combinent des ressources réseau, de calcul et de stockage
programmables.

Dans cette these, nous élaborons une analyse théorique et formelle et une redéfinition
de I’équité de I’allocation des ressources pour un réseau congestionné, c’est-a-dire quand
les ressources sont limitées et insuffisantes pour satisfaire la demande des utilisateurs.
Nous analysons, proposons et évaluons des regles d’allocation centralisées, décentralisées,
mono-ressource et multi-ressources.
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(l. Infroduction

Background and motivations

Fairness is an important and interdisciplinary concept that emerges in many fields and that
is strictly linked to resource allocation and fair division problems. There is no consensus
about the meaning of the word fairness but we can state it concerns an equal treatment
of the individuals and the idea of a just and impartial re-partition of goods. For example,
in Oxford English Dictionary the fairness is defined as "impartial and just treatment or
behavior without favoritism or discrimination” [1] and in Cambridge Dictionary as "the
quality of treating people equally or in a way that is right or reasonable” [2]. Other
definitions of fairness are related to the envy-freeness of the allocations [3] or to the
treatment of individuals in a way that is consistent with what they deserve [4].

Fairness has been discussed and studied in many fields, from the more abstract to
the more practical and technology-related ones. In philosophy and political science the
fairness deals with the ethic concept of sameness (i.e., everyone is equal does not matter
his need), deservedness (i.e., what one gets is consistent with what he deserves) and need
(i.e., who has more should contribute with a greater percentage to help who has less). In
economy fairness is related both to welfare and social politics or to understand the correct
sharing of revenues obtained through investments.

In networking and computing fairness issues come up in resource allocation (in some
contexts also referred to as resource scheduling, pooling, or sharing), that is a phase, in a
network protocol or system management stack, when a group of individual users or clients
have to receive a portion of the resource in order to provide a service. The legacy approach
to solve these situations is to consider a single-decision maker problem using classical
resource allocation rules as the proportional [5] or the max-min fair one [6, 7].

With the evolution of telecommunication network technologies and thanks to the
advances in computing power and software design, new paradigms as the software de-
fined radio (SDR) and software defined network (SDN) are emerging [8]. This allows
an increasing degree of freedom and programmability to network and system resource



1.2

20 Chapter 1. Introduction

allocation and traffic management decision-making logic. Furthermore, as predicated with
5G, software-defined radio and virtualized network platforms are used on top of a shared
infrastructure making possible a real-time auditability of the system [9]. Due to all these
reasons novel networking contexts such that tenants can be aware of other users’ demands
and the available amount of the resource or they can have a partial view on the system
have to be considered.

Together with new type of decision-making solution for 5G systems, it is necessary
to move from single-resource allocation to multi-resource allocation to adequately take
into account the composite system. In fact, if in legacy systems spectrum is allocated
independently to the link bandwidth, to the availability of network function and to the
processing resource, in 5G, with the introduction of the network slicing concept,there is
a need to find ways to built logically-isolated network partitions that combines network,
computation and storage programmable resources [10]. Both centralized and decentralized
approaches need to be studied. The first one model the case in which only one provider
can provide each resource necessary to serve the service, while the second one the case in
which the resources are managed by different decision-maker (or platform, orchestrator,
controller).

Contributions

In this thesis we aim to provide a theoretical and formal analysis of fairness and resource
allocation in new technology able to capture the enhanced view users can have on the
system. In particular we investigate how we should move from legacy single-resource
approaches to novel multi-resource approaches in order ensure fairness in 5G environments,
where resource sharing among tenants (slices) needs to be made acceptable by users and
applications, which therefore need to be better informed about the system status via ad-hoc
(northbound) interfaces than in legacy environments.

In the thesis we always refer to the challenging resource allocation problems in which
resources are limited and not enough to fully satisfy users’ demand. These are situations
where there is room to talk about fairness because it is necessary to find allocations able to
not strongly advantage or disadvantage a user.

Table 1.1 summarizes the contribution of each chapter. Our main research contributions
are presented in Chapter 3, 4, 5, 6 and are articulated as follows.

e In Chapter 3 we argue that, under awareness about the available resource and other
users demands, a cooperative setting has to be considered in order to revisit and
adapt the concept of fairness. We identify in the individual satisfaction rate the key
aspect of the challenge of defining a new notion of fairness in systems with com-
plete information sharing and, consequently, a more appropriate resource allocation
algorithm. We generalize the concept of user satisfaction considering the set of
admissible solutions for bankruptcy games and we adapt to it the fairness indices.
Accordingly, we propose a new allocation rule we call Mood Value: for each user, it
equalizes our novel game-theoretic definition of user satisfaction with respect to a
distribution of the resource. We test the mood value and a new fairness index through
extensive simulations about the cellular frequency scheduling use-case, showing
how they better support the fairness analysis. We complete the chapter with further
analysis on the behavior of the mood value in the presence of multiple competing
providers and with cheating users.
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e In Chapter 4 we analyze inaccurate information sharing situations, i.e., such that
users can be aware, up to a small error, about the other users’ demands and the
available global resource. Consequently, given an allocation rule, users can predict
an allocation that will not necessarily coincide with the actual one. We provide an
estimation of the error for the proportional allocation, the Max-Min Fair allocation
and the Mood value, both in case there is an error on the available resource or on the
demands vector. Fairness considerations shows the superiority of the Mood value
compared to the classical solutions in case of inaccurate information sharing context.

e In Chapter 5 we move from single-resource allocation rules analyzed in Chapter 3
and 4 to multi-resource allocation frameworks. If in legacy networks, resources such
as link bandwidth, spectrum, computing capacity are allocated independently of each
other, in 5G environments, the concept of network slicing is introduced. This implies
that resource allocation problem deals with more than one resource. We address the
problem of fairly sharing multiple resources between slices, in the critical situation
in which the network does not have enough resources to fully satisfy slice demands.
We model the problem as a multi-resource allocation problem, proposing a versatile
optimization framework based on the Ordered Weighted Average (OWA) operator,
that takes into account different fairness approaches. We show how, adapting the
OWA utility function, our framework can generalize classical single-resource alloca-
tion methods, existing multi-resource allocation solutions at the state of the art, and
implement novel multi-resource allocation solutions. We compare analytically and by
extensive simulations the different methods in terms of fairness and system efficiency.
We then take into account that a slice needs to fulfill a Service Level Agreement
(SLA), that is a contract between the slice provider and the tenants on the quality of
service and reliability, expressed for a diverse set of physical resources (spectrum,
link capacity, computing power, etc). We provide two scheduling algorithms that
take into account SLA requirements in terms of minimum and nominal resource
quantity demands. We show that the algorithm that considers the availability rate of
the service, in addition to providing the minimum capacity, has better performances
in terms of time-fairness. For both scheduling algorithms we consider a user delaying
policy able to take into account SLA priority and latency requirements.

e In Chapter 6 we again address the network slicing resource allocation problem. In
the previous chapter, a centralized slice orchestration approach has been proposed,
where a multi-domain orchestrator (called also network slice provider) allocates the
resources, using a multi-resource allocation rule. Nonetheless, while simplifying
the algorithmic approach, centralization can come at the expense of scalability and
performance and generally each computing resources (CPU, RAM, storage), is
managed by a distinct decision-maker, platform, provider, orchestrator or controller.
In this chapter, we propose new ways to decentralize the slice resource allocation
problem, using cascade or parallel resource allocations. We provide an exhaustive
analysis of the advantages and disadvantages of the different approaches together
with a numerical analysis in a realistic environment.
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Contributions
- To provide an overview on fair resource allocation in networking
- To formalize the resource allocation problem as a bankruptcy game and provide
Chapter 2 an overview on game solutions
- To provide an overview on fairness measures
- To provide an overview on fair multi-resource allocation rules
- To propose a new measure of users satisfaction in complete information context
- To propose a new allocation rule: the mood value
Chapter3 To provide an anal.ysis of the .properties of the allocation
- To propose a new index of fairness
- To test the new allocation and index of fairness in 2 use-cases
- To provide an analysis of the allocation in dynamic context with multiple provider
- To evaluate the allocated error in case of error on the available resource
- To provide fairness considerations in case of error on the available resource
Chapter 4 .
- To evaluate the allocated error in case of error on the demand vector
- To provide fairness considerations in case of error on the demand vector
- To provide an overview on the network slicing
- To provide an overview on the ordered weighted average (OWA) operators and the justification
of their use in multi-resource allocation context
Chapter 5 - To propose a general framework for multi-resource allocation in network slicing
- To provide an analysis of the properties of the proposed allocations
- To propose an adaptation of the framework to consider Service Level Agreement-driven constraints
- To test the proposed framework in realistic scenario and provide an evaluation of the
Service Level Agreement-driven algorithms
- To propose two cascading and two parallel approaches to decentralize the 5G slice
orchestration logic for multi-resource allocation
Chapter 6 - To provide the analysis of the budget delay of each algorithm, including the centralized ones
- To provide the analysis of the pros and cons of each algorithm, including the centralized ones
- To provide a numerical analysis of the algorithms
Chapter7 To prov?de a conclusiqn and a summary of the Wgrk
- To provide open questions and future work directions
Table 1.1: Summary of contributions
Introduction
——  Single-resource allocation Multi-resource allocation  —
Fair resource Fair resource
allocation Background allocation
(Ch.2) (Ch.2)
'% Incomplete Complete Inaccurate Incomplete Complete
§ information information information information information
b sharing sharing sharing sharing sharing
- (Ch.2) (Ch.3) (Ch. 4) (Ch. 2,5, 6) (Ch.2, 5, 6)
Contributions
2
©
é Multi-provider SLA driven
< context algorithms
5 (Ch.3) (Ch.5)
&

Conclusionsand
perspectives

Figure 1.1: Thesis organization

@ Centralized approach
@ Decentralized approach
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Thesis organization

Figure 1.1 shows the map of the thesis and the position of the contribution of each chapter
with respect to the type of resource (single or multi), the type of scenario (static or dynamic)
and the type of approach (centralized or decentralized). In particular, if users demand
only one resource we are in the single-resource allocation case, if more than one we are
in the multi-resource allocation case; if we consider allocations in a given instant of time
we talk of static scenario, while if we consider a window of time in which users submit
more than one demand, or, maintaining the same demand, can move from one operator to
another, we talk of dynamic scenario, also sometimes referred with the term scheduling;
if only one provider manages the required demand/s we use centralized approaches to
share resource/es, if the resources are managed by different providers we use decentralized
approaches.
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(2. Background on fair resource allocation

In this chapter we provide an overview on how resources should be allocated in order to
satisfy a fairness criterion and how to measure the fairness of an allocation.

Generally in computers networks with the term resource allocation we refer to the
allocation of different flow in the network. In this work we refer to the sharing of resources
in order to provide a service. This implies that each users has a demand with respect to the
resource that is tailored to his need. For example we can imagine that a user need a web
service that provides computing capacity in the cloud as the one provided by Amazon [11].
Depending on the type of job he has to run, he can ask for different types of service with
heterogeneous values of memory, vCPU and so on.

In case of single-resource context a resource allocation problem can be defined as
follows.

Definition 2.0.1 — Resource allocation problem. A resource allocation problem is
characterized by a pair (d,R), in which d € R" is the vector of demands (claims) from n
users (claimants) and R € R is the resource (estate) that should be shared between them.
The set of users is N={1,...,n}.

An allocation is a solution of the problem and can be defined as follows.

Definition 2.0.2 — Allocation, Allocation rule. An allocation a € R" is a solution vector
that satisfies three basic properties:

e Non-negativity: each user should receive at least zero.

e Demands boundedness: each user cannot receive more than its demand.

e Efficiency: the sum of all allocations should be R.
An allocation rule is a function that associates a unique allocation vector a to each

(d,R).
As already explained we analyze the challenging problem in which R is not enough to

1=

satisfy all the demands, i.e., ) d; > R (Fig. 5.15b). In fact in the case in which the resource
1
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d: d1

User 1 -— User 1 fm
d: R

User 2 ﬂ User 2
d:

vsers[ | versf |

@ ¥ di <R ) ¥ di >R
i=1 i=1

Figure 2.1: Examples of resource allocation problems

is enough to cover the users demands (Fig. 5.15a) the allocation for each user coincides
with the demands itself.

Classically resource allocation problems are formulated as convex optimization problem
aimed to maximize the aggregate utility [5]. Called %;(q;) the utility function of user i € N

n
with an allocation equal to a;, the objective is to maximize Y. %;(a;) under the capacity
i=1
constraints. So the problem can be formulated as follows:

n
maximize Z Ui (a;)
i=1

n 2.1
subject to Zai <R @D

i=1
0<a; <d,VieN

The utility function needs to capture the individual’s evaluation of the worth of the
good that the user requests. It is assumed to be a smooth (i.e, with derivatives of all
orders everywhere in its domain) concave function. The concavity is used referring to
the economical "law of diminishing returns". It affirms that if one factor of production
increases, while the others remain constant, the marginal benefit declines [12]. An example
of utility function is depicted in Figure 2.2, where we can see that increasing of the same
amount the allocation of an user i (Aq; = ai2 — a} = a? — a?) the marginal contribution

of the utility diminishing increasing the value of the allocation (i.e.,%(a?) — %(a}) >

%(‘%)

(d})
U(a7)

()

#laf)

a; ar u? “:_1 a

Figure 2.2: Example of utility function
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Ula?) ~ U(a}) ).

From the optimization theory we know that the maximization of a concave function
over a convex set is a convex optimization problem and it produces an unique solution [13].
Being the set produced by the constraints in (2.1) convex, it follows that our problem has a
unique solution.

In the following section we show the most famous allocation rules used in networking

and computing resource allocation problem and the fairness criterion behind them.

Fair single resource allocation in networking and computing

The most well-known allocation rules are the proportional and the Max-Min Fair (MMF)
rule. In general, we can consider a class of utility function called o-fair utility function
that for specific values of the parameter o provides the two mentioned allocation rules.

The proportional and weighted-proportional allocation rule

The proportional allocation rules is obtained when when we consider the problem (2.1)
and the evaluation of the worth of the allocation is expressed by the logarithmic function,
i.e. %(a;) =loga;. Assigning a weight to the users functions (i.e., %;(a;) = w;loga;) we
obtain the so called weighted proportional allocation. So we can consider the proportional
allocation as a specific case of weighted proportional allocation when, for each user, the
weight is equal to 11,

Being the logarithmic function a concave function as we already explain the solution
of the problem is unique (2.1) and it can be found using the Karush—Kuhn—Tucker (KKT)
conditions that are the generalization of the method of Lagrange multipliers which allows
inequality constraints [14, 15].

The fairness properties that characterize the proportional allocation is stated in the
following proposition [5, 16].

Proposition 2.1.1 Let a” be the allocation vector obtained with the logarithmic utility
function, then for any other allocation vector a it holds:

" g
y 44 <o 2.2)
P
-1 4

Equation (2.2) shows that the sum of the proportional variation in each users’ rate is
non-positive. This means that if the allocation of an user A is increased it exists at least
another user B whose allocation decreases and the loss of B in proportion is larger than the
gain of A. For this reason the allocation is called proportional fair.

Similarly when we consider general weights w; to the users utility functions we obtain
an allocation such that:

“oai—a'’
) Wi—p— < 0. (2.3)
i=1 i

where a"? is the allocation vector solution and a is any other allocation vector.
As already explained generally the resource allocation refers to problems in which
users has no demands and the constraints of the problem are given from the link capacity,

IPay attention to the fact that the proportional allocation described here is not the allocation that assigns the same
portion of demand to each user.
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instead in our case users has a demands linked to the service they need. When we choose
the weights w; in the utility function equal to the demand d; for each user i it holds the
following theorem.

Theorem 2.1.2 The allocation that is solution of the optimization problem (2.1) with
utility functions of type %;(a;) = d;loga; is such that each users receives the same
portion of the demand d;.

Proof. We need to prove that the solution is of type a; = —£—d;. The lagrangian of the
Y d;

L~ dj
j=1

problem is:
n

L(a,u,A) = Zd;logai —ul(D—Aa)—A(R — Zai)
i=1 i=1

where the vector  and A are the lagrangian multipliers, D is the vector of the demands
and A is the identity matrix of dimension n. The optimal point coincides with the stationary
point of the Lagrangian function; so setting g—é =0 we geta; = udﬁ Using the KKT
conditions we obtain the optimal solution when we choose u’ =0 and A # 0. In fact in
this case we have )\, % = %Z?:l d; = R. It follows that A = %Z?:l d; is greater or equal
tol and g; = % is less or equal to d;, that is an admissible solution.

|

The theorem explain another fairness concept characterizing the weighted proportional
allocation with weights equal to the demand: each user has the same satisfaction of the
other users because the same percentage of the demands is allocated to everyone.

We conclude the section with an example of proportional and weighted proportional
solution.

= Example 2.1 Let (d,R) be the situation of Fig. 5.15b with d=(3,2,13) and R=10. Ta-
ble 2.1 shows the proportional allocation a” and the weighted proportional allocation a"”
when the weights coincides with the users demands.

User demands ‘ a'P ‘ a?

3 1.67 | 3
2 1.11 | 2
13 722 |5

Table 2.1: Allocation rules comparison - Proportional vs weighted proportional rule

We can notice that, when weights coincides with demands, users receive the same
percentage of resource:

aj 1.67 a 1.11 az 722

— = —>~0.556, —=-—>~0.556, ——=——2>0.556
dj 3 d> 2 d3 13
and this percentage is equal to m = % ~ (.556.

We can also check the conditions (2.2), (2.3) characterizing the two allocations when
we consider another generic allocation a = (2,2,6). An example is given in the Table 2.1
where we can see that the sum of the proportional variation of all user is negative.
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User demands | a” | a a,«;’af Userdemands | a? | a | w; “i;,_,a'
3 3 121 -1/6 3 1.67 | 2 0.59
2 2 12 0 2 1.11 | 2 1.6
13 516 1/5 13 722 16 2.2
nogi—al ngi—al
y 4 /5 wi Y 4 0.01
i=1 i=1

Table 2.2: Check of conditions (2.2), (2.3)

d = (dy, .., dy)
R

a;=d;

NO _{a R—a; R—a,
R T

n-1
a= (dl,...,dn_l,R - Z ai)
i=1

Resource allocation problem not in
challenging situation (a = d)

Figure 2.3: MMF allocation given the ordered demand vector d and the available resource R

2.1.2 The Max-Min Fair (MMF) allocation rule
Another well-known rule is the MMF allocation rule. It is based on the egalitarian notion of
fairness, described in political philosophy by Rawls [17]. The egalitarian theory of justice
he develops refers to social justice in which persons collaborate and are in harmony with
the institutions that assign rights and benefits. The MMF allocation protects weaker users
and can be calculated as follows: if we order the claimants according to their increasing
demand, i.e., d; < dr < --- <d,, then MMF allocation for user i is given by:

R— i—1 aMMF)

a™" = min (d,-, L 2.4)

n—i+1
Figure 2.3 describes how we can calculate the MMF allocation through the formula (2.4).

The MMF allocation is characterized by the following property [6, 16].

Proposition 2.1.3 The MMF allocation a™M¥ is such that for any other allocation a satisfy-
ing the capacity constraints the following is true: if a™¥ < a, for some s € N then there
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MMF MMF
—= Yy

exists at least an user / € N such that g; MMF

and q; < q

The following example shows how we can calculate recursively the MMF allocation
using the formula and the check of the property described in proposition when we consider
another generic allocation.

= Example 2.2 Let (d,R) the same resource allocation problem of Example 2.1. In order to
calculate the MMF allocation we firstly order the users demands d = (2,3, 13). Following
the flowchart in Figure 2.3 we have:

o d < —a™MF =2
° d2<%—>a§4MF:3

o d3y>5—dyMF =5
The allocation MMF is a”™¥ = (2,3,5). If we choose another allocation vector as
a = (2,2,6) we can notice that the property of proposition 2.1.3 holds because if we
increase an allocation of a user (in our case the third one) we are obliged to decrease the
allocation of another user (in our case the second one) that has a MMF allocation smaller
(YMF < GUMFY ]

We can notice that in example 2.2 the value of the MMF allocation coincides with the
proportional allocation. This is always true in our resource allocation problem due to the

following proposition.

Proposition 2.1.4 In the case of a single resource the MMF allocation and the proportional
allocation coincide.

This proposition can be stated considering the following one about flow allocations on
a network: in the case of a single bottleneck link the MMF allocation and the proportional
allocation coincide.

The o-fairness allocation rule

The o-fairness allocation rule is a family of allocation where the utility function captures
different fairness criteria [16, 18].

Definition 2.1.1 — o-fair utility. The o-fair utility function is:

11—
a;

l—«o

U(a;) = wi (2.5)
with o > 0 and o # 1.

Different values of a and of w; yield different allocations included the well-known ones.
Table 2.3 summarize the most famous cases [16].

Rule Value of & | Value of w;
Proportional a—1 1
Weighted proportional oa—1 any value

MMF o — o0 1

Table 2.3: Correspondence between classical and ¢-fair allocations
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Game theoretic rules

Given a resource allocation problem, different division rules can be proposed and they can
be related to solution concepts of the theory of cooperative games [19]. If the allocation rule
proposed in the previous paragraph refers to a networking context, here the division rules
are studied in mathematical social science and refer to the so called "claim problem" where
it is necessary to find well-behaved rules to associate to each claimant a part of the available
resource. [19] provides a survey on the resource allocation problems in case of scarcity
of resource, presenting the most famous division rules and their equivalence in terms of
bankruptcy game and bargaining game solutions. We here provide the description of the
division rules (section 2.2.1), a background on the most famous solutions for bankruptcy
games and the bargaining game (sections 2.2.2, 2.2.3) and we conclude the section relating
the division rules with the game solutions (section 2.2.4).

Division rules

The rules mostly commonly used in the claim problem are [19]:

e the proportional (P) rule defined as a© = Ad where A is chosen so that ¥ Ad; = R.
=1

i=
It is the rule that makes award proportional to users demands?.

e the adjusted proportional (AP) rule that allocates the minimal right to each user and
then the remainder is divided proportionally to the revised claims.

e the constrained equal award (CEA) rule defined as a$4 = min{A,d;} where 1 is

n
chosen so that }° min{A,d;} =R.
i=1
o the constrained equal losses (CEL) rule defined as at** = max{d; — 1,0} where A

i
is chosen so that ) max{d; — 1,0} =R.
i=1
o the Talmud (T) rule defined as the CEA rule, if R is not enough to satisfy the half-sum

of the claims. Otherwise, each agent receives the half of his claim and the CEL rule
is applied to distribute the remaining resource.

e the random arrival (RA) rule defined imagining claimants arriving one at time to
get compensated. They are fully honored until there is room. Depending on the
claimants arrival order, the allocation is given by the arithmetical average over all
orders of arrival.

[20] introduces a fascinating new concept to represent the division rules using hydraulic
rationing. Authors proposes a physical device wherein vessels correspond to claims and
water corresponds to the available resource. Figure 2.4 shows how we can interpret the
proportional, CEA and CEL rule. The proportional rule is the most intuitive one, so, if we
imagine the resource R as a liquid in a tank, we have that each player is represented by
a container whose section is equal to the demand d;. All the containers have the inferior
basis at the same level. For the CEA each claimant can be represented by a container with
unitary section but having height equal to the demand d;. As for the proportional rule, they
have the inferior basis at the same level. For the CEL each claimant can be represented by
a container with unitary section but having height equal to the demand d; but in this case
the superior basis is at the same level. Clearly the CEA allocation coincides with the MMF

21t is possible to make confusion between the notation used in section 2.1.1 and here; the proportional allocation here
defined corresponds to the weighted proportional allocation with weights equal to the demands of section 2.1.1. From
now when we talk about proportional rule we refer to the one described here.



32 Chapter 2. Background on fair resource allocation

L

(a) Interpretation of the proportional rule (b) Interpretation of the CEA rule (c) Interpretation of the CEL rule

Figure 2.4: Interpretation of the division rules using communicating vessels

allocation.

Each of these division rules is characterized by desirable properties [19]. Naturally, the
three required properties for being an allocation (Non-negativity, Demand boundedness
and Efficiency) hold for each division rules. We list here some extra properties likable for
the allocation rules and in Table 2.4 we show which of them are satisfied by the division
rules described above. Many other properties are described in [19] and the ones here
presented are not enough to provide a characterization of the division rules. We refer to
the division rules with f(d,R).

e Equal treatment of equals
The property states that agents with the same demand should be treated identically.
Formally: Vi, j € N such that d; = d; it holds f;(d,R) = f;j(d,R).

e Scale invariance
The property states that a rule should be invariant with respect to changements in
scale and consequently it should not depend on the unit of measure. Formally: Let
o > 0, then f(ad,aR) = af(d,R).

e Composition
The property states that the division problem can be solved in two steps, splitting
the estate in two part. Formally: Let Ry > 0 and R, > 0 such that R; + R, = R, then
f(d,R) = f(d,Ry)+ f(d— f(d,R),Ry).

e Resource monotonicity
The property states that, if the available resource in one allocation problem is bigger
than in another one, users should receive at least the same amount of resource they
receive with the second one. Formally: Let Ry > R, > 0, then f;(d,R)) > fi(d,R»),
VieN.

e Consistency
The property is related to the stability, because it prevents subgroups of agents to
renegotiate once the allocation is provided. Formally: VS C N and Vi € §, it holds

fl(daRaN) - fi(d57 gsfl(d7R7N)7S)

o Independence of claim truncation
The property states that if users demand an amount of resource superior to the
available one then their claim has to be truncated. Formally: Let d! = min{d;,R}
Vi € N, then f;(d,R) = fi(d",R).
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Property P | AP |CEA |CEL |RA | T

Equal treatment of equals V|V v v v |V
Scale invariance v |V v v v | v
Composition v | - v v - -

Resource monotonicity V|V v v v IV

Consistency v | - v v - | v
Independence of claim truncation || - - v - v |V

Table 2.4: Summary of the division rules properties.

“Tt satisfy bilateral consistency that is a weaker property obtained by considering only subgroups of two remaining
agents

The bankruptcy game

The analysed resource allocation problem, in which the resource can not cover the users
demands, is known in game theory as bankruptcy game [19]. As the name suggest this
game models the firm bankruptcy and the different solutions of the game represent how it
is possible to divide among creditor the liquidation value of the firm. Different works in
networking context models the resource allocation problem as a game [21-23].

The bankruptcy game is a coalitional (or cooperative) Transferable Utility (TU)
game [24]. A cooperative game is defined as follow.

Definition 2.2.1 — Cooperative game. A cooperative game is a pair (N,v) where
N={1,...,n} denotes the set of players and v : 2V — R is the characteristic function
with v(0)=0 by convention.

In bankruptcy games [24, 25] the value of each coalition S of players is given by >:

v(S) =max{R— ) d;,0} (2.6)
IEN\S

where R > 0 represents the estate to be divided and d € Rﬂ 1s a vector of claims satisfying
the condition } ;< d; > R [26]. The value of each coalition can be interpret as the minimum
payoff a coalition can get. In fact if the complementary coalition is fully satisfied, getting
Y .endi, and there is still resource available (R — ) ;cy d; > 0), the value of the coalition is
exactly the available left resource, otherwise it is zero.

= Example 2.3 We consider the resource allocation problem of the Example 2.1 where
d=(3,2,13) and R=10. The value of each coalition S is in Table 2.5.

s H@‘{u\ ‘{3}‘{1,2}\{1,3}‘{2,3}\{1,2,3}
\\0\\5\0\8\7\10

Table 2.5: Example of bankruptcy game

The bankruptcy game is superadditive®, that is:
v(SUT) >v(S)+v(T), VS,T CN|SNT =0

31t exits an alternative definition of the bankruptcy game called optimistic one where v(S) = min{Y¥,cgd;,R}.
“4Note that the definition of superadditivity holds for general cooperative games.
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(0,0,10)

X1+X3 =2

Xa+X2=3

X3=5

(10,0,0) (0,10,0)

Figure 2.5: Core of the game in Table 2.5.

and supermodular5 (or, equivalently, convex) [26], that is:
v(SUT)+v(SNT) > v(S)+v(T)VS, T CN

The superadditivity states that being together is better than being separated because the
sum of the utility of two disjoint subset of users S and T is less or equal to the utility of the
coalition formed by the sum of the two subset of user SUT.

Solutions of a cooperative game proposed in literature are several and they can be (i) a
set of possible solution as the core or (ii) a one-point solution as the Shapley value, the
nucleolus or the 7-value.

The classical set-value solution for a TU-game is the core C(v), which is defined as the
set of allocation vectors a € RN for which no coalition has an incentive to leave the grand
coalition N and it is defined as follow.

Definition 2.2.2 — Core of a game. Let (N,v) be a cooperative game then the core of
the game is [24]:

Cv)={acR": ;vai = v(N),Zéa,- >v(S) VSCN}.

The core of a game can be empty but it holds that if the game is convex it has a non-empty
core [27], thus the bankruptcy game has non-empty core.

= Example 2.4 Let us consider the game in Table 2.5. The core of the game is given by the
set of solutions belonging to the blue region in Figure 2.5. .

A one-point solution (or simply a solution) for a class €~ of TU games with N as set
of players is a function y : €V — R that assigns a payoff vector y(v) € RN to every TU
game in the class.

A well-known solution for TU-games is the Shapley value [28] ¢ (v) of a game (N, v),
defined as the weighted mean of the players’ marginal contributions over all possible
coalitions and computed as follows.

I Definition 2.2.3 — Shapley value. Let (N,v) be a cooperative game then the Shapley

5Note that the definition of supermodularity holds for general cooperative games.
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value is given by:

9i(v)= Y wilS)((S)—v(S\{1})),

SCN:ieS
with w;(S) = w where s denotes the cardinality of S C N.

It is alternatively defined with an axiomatic characterization: it is the only solution
satisfying the four following properties.

e Efficiency: Y7 | ¢:(v) = v(N).

e Symmetry: for every A not containing i and j if v(AUi7) = v(AU j) then ¢;(v) = ¢;(v).

e Null player: if v(A) = v(A Ui) for each coalition A not containing i then ¢;(v) = 0.

e Additivity: for every v, w characteristic functions of two games then ¢ (v+w) =

0 (v) -+ (w).

It exists alternative axiomatic characterization of the Shapley (e.g., [29, 30]).

Another well studied solution for TU-games is the nucleolus, based on the idea of
minimizing the maximum discontent [31]. It is defined as follows:

Definition 2.2.4 — Nucleolus. Given a TU-game (N,v) and an allocation a € RY, let
e(S,a)=v(S) — Ycsa; be the excess of coalition S over the allocation a, and let <; be
the lexicographic order on R. Given an imputation a, 6(a) is the vector that arranges
in decreasing order the excess of the 2""-1 non-empty coalitions over the imputation
a®. The nucleolus v(v) is defined as the imputation a such that 6(a) <, 0(y) for all y
imputations of the game v.

“An imputation is a payoff vector such that };cy a;=v(N) and a; > v({i}) foreachi € N.

The pre-nucleolus is defined analogously to the nucleolus but over the set of the pre-
imputation, i.e., a payoff vector such that Y,y a;=v(N).

As compromise between the utopia and the disagreement points, a third important
solution for quasi-balanced games is the T-value [32]. It is defined as follows.

Definition 2.2.5 — z-value. Let v: 2Y — R be a cooperative game then the T-value is
given by:

t(v) =om(v)+ (1 —a)M(v) (2.7)

where o € [0, 1] is uniquely determined so that the solution is efficient (3} ; a; = R),
M (v) is the utopia payoff, and m(v) is the minimum right payoff. The utopia payoff is
the marginal contribution of player i to the grand coalition N that utopistically could
be assigned to i. The minimum right payoff is maxg.;cs R(S,i), where R(S,i) is the
remainder (the amount which remain for player i when coalition S forms and all the
other player in S obtain their utopia payoff).

= Example 2.5 Let us consider the resource allocation problem of the Example 2.3 where
d=(3,2,13) and R=10 and the value of the game in Table 2.5.

Table 2.6 shows how we can calculate the Shapley value for the first user. Similarly we
can calculate the value for the other users. The resulting solution is (1.5,1,7.5).

The nucleolus is generally difficult to calculate but in case of bankruptcy games it can
be easily calculate using the method described in [33]. In this case it coincides with the
Shapley value.

To calculate the 7-value we need to calculate the minimum right payoff and the utopia
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payoff. Only user 3 has a minimal right different from zero so we obtain:

user I: o-0+(1—ox)-3,

user2: -0+ (1—a)-2,

user 3: o- 5+ (1 — o) - 10.

Using the efficiency we obtain & = 0.5 and a = (1.5,1,7.5). .

The bargaining game

The bargaining model aims to find the "right" way to distribute an amount of good between
users. Mathematically, a bargaining game is a pair (C,d) where C is a bounded, closed and
convex set and it coincides with the feasible set, i.e., the set of utility vectors attainable by
the users and 7 is a point of the set called nadir or disagreement point and it coincides with
the users utility when there is no possibility to reach an agreement between them [34].

A solution of bargaining problem is a function that associates to each game a unique
point in the feasible set. The most known solution are the Nash solution [34] and the
Kalai-Smorodinsky solution [35].

The Nash solution is obtained maximizing the product of the users utility gains from n.
The obtained solution is the only one satisfying four property: (i) invariance with respect
to admissible transformation of utility function stating that changing the origin and the
measure units on the axes the solution changes accordingly, (ii) symmetry stating that the
solution does not distinguish two equal players and their ability to negotiate is the same
(i11) independence from irrelevant alternatives stating that if adding alternatives to the set C
does not bring the solution outside C, then the solution remains the same of when we do not
include the alternatives and (iv) efficiency that in bankruptcy situation is Y7, a;(v) = R.

The Kalai-Smorodinsky solution is obtained taking the segment joining the disagree-
ment and the utopia points and by considering the unique point of the segment lying on the
boundary of C. The utopia payoff U is the maximum a player can get in the bargaining
process. This solution satisfies property (i), (i1), (iv) and the monotonicity property stating
that if enlarging the set of choice for a player i the others does not change the maximal
available utility, then player i should not get less than before.

= Example 2.6 Let us consider a resource allocation problem (d,R) with 2 players so that
we can plot in a bi-dimensional space the set C and the solutions. The demand vector is
d = (4,11) and the resource is R = 10. Figure 2.6 shows the Nash (N) solution and the
Kalai-Smorodinsky (KS) solution.

S| SN} | wi(S) | v(S) —v(S\{i}) | wi(S)- (v(S) —v(S\{i}))
{1} 0 173 0 0
12y | {2y | 16 0 0
(13} | (3} 1/6 3 0.5
(123} | {23} | 173 3 1
o1 \ 15

Table 2.6: Shapley value for user i =1
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Figure 2.6: Example of Nash and Kalai-Smorodinsky solutions

2.2.4 Relating division rules and game solutions

We can state the following theorems relating the division rules described in section 2.2.1
and the game solutions described in sections 2.2.2 and 2.2.3.

Theorem 2.2.1 The following correspondences between division rules and bankruptcy
game solutions hold:

e the random arrival and the Shapley value [25];

e the Talmud rule and the prenucleolus [26];

o the adjusted proportional rule and the 7-value [36].

Theorem 2.2.2 The following correspondences between division rules and bargaining
solutions hold:
e the CEA and the Nash bargaining solution [37];
e the proportional rule and the weighted Nash solution with weights equal to the
claims [37];
o the adjusted proportional rule and the Kalai-Smorodinsky solution [37].

2.3 Fairness measures for single-resource allocation problems

The most famous index of fairness related to single-resource allocation problems is the
Jain’s index defined as follows [38].

Definition 2.3.1 — Jain’s fairness index. Given an allocation problem (d,R) and an
allocation a, the Jain’s fairness index is:

noa 2 "o
=[5 /x Gy
i=1 i i=1 i

The Jain’s index is bounded between % and 1 [38]. The maximum fairness is measured
when all the users obtain the same fraction of demand and the minimum fairness is
measured when it exists only one user that receives all the resource. The Jain’s index has
the following good properties:

e Population size independence: applicable to any user set, finite or infinite.

e Scale and metric independence: not affected by the scale.
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Index name f(a) B qi 1 r Fj 3 (a) Value range

n*Jain [38] fp(a) -1 NA| O NA [y (a,»)]2 /[Z (a)?] [0,n]
Max-Ratio [39] || fg(a) B — oo NA| 0 | NA —max; { Lo } (—c0,0]
Min-Ratio [39] | fg(a) B — —co NA | 0 NA mini{ Z—'} [0, +0)
Proportional [5] || f5(a) B—1 NA | 0 NA Y7, log(a;) (0,+o0)

O e | FETD LU | i) R @) P | 04
Atkinson-1 [40] || fg(a,q) | 1—€,e€[0,1] | 1 0 -1 - % [0,1]

Table 2.7: Common fairness indices and their parameters using (2.8)-(2.10) - NA = Not Available.

e Boundedness: can be expressed as a percentage.

e Continuity: able to capture any change in the allocation.

It is worth mentioning that this index as the ones presented hereafter are used in the
context of resource allocation frameworks where the satisfaction rate of the users is not
boolean (either satisfied or unsatisfied) and there are no strict Service Level Agreements to
be fully satisfied.

In general it is possible to consider the following family of fairness measures proposed
in [39]. In the work it is shown that it exists an unique family of fairness measures given
by:

Fya(a) = f(a) (gai)i 8

where a is the allocation, % and f are parameters belonging to R and f(a) is a symmetric
fairness measure as fg(a) or an asymmetric one as fg(a,q):

fola) =signt1 - B)| ¥ 5 )l_ﬁ]é 2.9)

Si\Lja

n a -7 ﬁ %

folag) =sign(-r(1+ )| Y ar( ) 2.10)
= \Xjdaj

where ¢; is user i specific weight and r € R is a constant.

This family of measures unifies different fairness indices belonging to different fields
as networking, economy and political philosophy. The most common fairness indices are
described with the parameters of (2.8)-(2.10) in Table 2.7. We find in the table the Jain
index and the objective function of the proportional allocation and of the o-fair allocation,
that can be used as measure of fairness. We also find two measures called Max-Ratio and
Min-Ratio, the first one measuring the fairness, in case of congestion, as the ratio of the
available resource over the minimum allocation and the second one measuring the fairness,
in case of congestion, as the ratio of the available resource over the higher allocation. The
last measure on the table is the Atkinson fairness measure that is a measure of income
inequality. Differently from the Jain index to higher values of this index corresponds lower
fairness.
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Fair multi-resource allocations

In the literature, the first work adopting a multi-resource allocation approach for multi-
resource environments, going beyond single-resource abstraction, concerns cloud opti-
mization in which a central scheduler has to decide the number of simultaneous tasks of
multiple types to run, while ensuring fairness [7, 41, 42]. Conceptually, these models
can also be applied when instead of the number of tasks to run, we have a portion of the
demand that has to be satisfied for each user, i.e., in the case it exists at least one resource
that is not enough to satisfy the demand.
We can model a multi-resource allocation problem as follows.

Definition 2.4.1 — Multi-resource allocation problem. Let N = {1,...,n} be the set of

tenants and let M = {1,...,m} be the set of available resources. A multi-resource

allocation problem can be modeled as a pair (R,D) where R = (ry,...,ry) is a vector

of positive numbers, r; representing the amount of each available resource j in M,
d11 dlm

andD= | .. .. .. | isthe demand matrix with d;; € D equal to the quantity of
dpt ... dpm

resource j demanded by tenant i in V.

The allocation, solution of the allocation problem is defined as follows.

Definition 2.4.2 — Allocation matrix. Let x = (x1,...,x,), with 0 < x; < 1Vi € N, be the
vector of the percentage of resources allocated to each tenant. The allocation matrix A
ay] ... aim dig-x1 ... dim-x
corresponding to x is given by | ... ... .. [ = ..
an| ... Qapm dyl Xy ... dym Xy

The allocation has to belong to the admissible region .% s.t. '} a;; <r;,Vjc M. We
iEN

can notice that, modeling the problem in this way, the linear resource dependency is always
respected® .

We describe in the following some of the most well-known allocation rules of the state
of the art that are largely adopted in both economical and networking literature.

Dominant Resource Fairness (DRF) rule

The DREF rule is proposed in [41] as a generalization of the MMF rule. It considers, for
each user, the dominant share (i.e., for a user, the maximum among all its resource shares)
and the dominant resource (i.e., the resource corresponding to the dominant share), and
it equalizes user’s dominant shares. The allocation produced by the DRF policy is the
solution of the following problem’:

maximize x
subject to ds;x; =dsjxj, Vi,jEN (2.11)
xeZF

dijy . .
where ds; = max ;{-} is the dominant share of user i.
J
The DREF satisfies interesting fairness properties as:

SWe will better stress this concept in Chapter 5.

7To maximize a vector means to maximize each component of the vector. Due to the constraints on the available
resources and the ones equalizing the resource allocated for the the dominant resource, the problem can be reduced to the
maximization of one component of the vector. The maximization of the others then follows.
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e Pareto efficiency: it should not possible to increase an allocation of a user without
decreasing the one of at least another user;
e strategy proofness: a user should not improve its allocation lying about its resources
demand;
e envy-freeness: a user should not prefer the allocation of another user
and in [41] it is demonstrated that it is the only allocation rule satisfying a set of desirable
properties. For this reason it is presented as the fairest one.

» Example 2.7 Let us consider a multi-resource allocation problem with D = 280 i and
= [16, 1]. The first resource is Gbps and the second the number of CPU. The dominant
shares are: ds; = max{,1} =1 and ds, = max{32,1} = f—L. The DRF allocation is the

solution of:

maximize x

subjectto x| = sz

(2.12)
8x1+20x, < 16
x1+x <1
. 4.48 0.56
and the solution is x = (0.56,0.44) and a = [ 23 0‘44} : .

Asset Fairness (AF) rule

The fairness idea behind this allocation is that equal shares of different resources are worth
the same and its aim is to equalize the aggregated resource value allocated to each user [41].
It is obtained solving:

maximize x

subjectto Y (sjdij)xi =Y (sdyj)x,Vi,k € N (2.13)
J=1 J=1
xXeF

where s is the worth of the resource j given by s; = ™4V j € N, with 7,4, equal to the
value of the greater resource in absolute value.

= Example 2.8 Let us consider one more time the multi-resource allocation problem with

D= [280 ﬂ and R = [16, 1]. The value of the worth of the resources are: s; = 12 = 1 and

= % = 16. The Asset fairness allocation is the solution of:

maximize x

subjectto  (8+16)x; = (204 16)x,
8x14+20x; < 16
x;+x <1

(2.14)

and the solution is x = (0.6,0.4) and a = {4'88 0'6}

8 04|
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Nash product rule
This allocation is well known in microeconomic theory also with the name of Competitive
Equilibrium from Equal Income (CEEI) [43, 44]. It coincides with the Nash bargaining
solutions already described in Section 2.2.3. It is obtained solving:
maximize Hx,-
iEN (2.15)
subjectto x € %

The Nash product rule does not satisfy the strategy-proof property while it satisfy the
Pareto efficiency and the envy-freeness [41].

= Example 2.9 Let us consider one more time the multi-resource allocation problem with

D= {2% ” and R = [16, 1]. The Nash product rule allocation is the solution of:

maximize xjxp
subjectto  8x; +20x; < 16 (2.16)
xX1+x <1

and the solution is x = (0.5,0.5) and a = [ 4 0'5} :

10 0.5

Other allocation rules known in literature are the Bottleneck Max Fairness, able to
provide a more favorable efficiency-fairness tradeoff [42] compared to the MMF and the
one proposed in [45], using the "no justified complaints" as objective. For this second
one each user is entitled to a fixed percentage of the resource and the proposed allocation
is considered fair because every user receives his entitlement on at least one bottleneck
resource. An exhaustive survey on multi-resource allocations is [46].

Congestion level and ratio of available resource

We conclude the chapter providing a formal definition of the congestion level and of the
ratio of the available resources, that are two measures we use in the following to estimate
the degree of congestion inside the network. Dealing with problem in which the available
resource is not enough to cover the user demand we can define the congestion level (1) as
follows.

Definition 2.5.1 The congestion level (i) of a resource R is defined as the ratio between

the sum of the demands for the resource and the available quantity of resource, i.e.,

=g

Clearly, if u > 1 the resource is congested. In a dual way we can measure the ratio of

the available resource (p) as the percentage of global demand satisfied by the available
resource. The formal definition is the following.

Definition 2.5.2 The ratio of the available resource (p) is defined as the ratio between

the available quantity of resource and the sum of the demands for the resource , i.e.,
R

Pl
It is clear that the relationship between the two resources is i = F—l) and that high values

of 1 correspond to high congested systems with low level of p, i.e., where only a small
percentage of demand can be satisfied by the resource.






3. Fair resource allocation in complete in-
formation context

In the networking literature, the resource allocation problem is, as shown in Chapter 2,
historically solved as a single-decision maker problem in which users are possibly not
aware of the other users’ demands and of the total amount of available resource. In this
chapter we are particularly interested in novel networking contexts such that users can
be aware of other users’ demands and the available amount, as depicted in Fig. 3.1. In
legacy resource allocation models, users’ interaction with the system only implies issuing
a resource request and receiving a resource allocation, therefore with an assessment of
user’s satisfaction only based on this information; in systems with demand and available
amount awareness, users are made more conscious about the system setting with a signaling
channel from the system to the users providing information about resource availability and
other users’ demands. As such, rational users shall compute their satisfaction also based
on the presence of other users and the system resource availability.

In fact, such networking contexts with demand and resource availability awareness are
making surface in wired and wireless network environments with an increasing level of
programmability, i.e., using software-defined radio and virtualized network platforms on
top of a shared infrastructure, as predicated with 5G. Sharing an infrastructure logically
implies regular and possibly real-time auditability of the system, to ensure that various
tenants esteem that they are fairly treated by the infrastructure provider [49]. In fact,
users in such scenarios can be prone to change providers if their satisfaction can improve
with another provider. In existing SND/NFV systems, using north-bound Application
Programming Interfaces (API) tenant applications and policy manager applications can
already gather resource information and share data stores with each-other. Besides forth-
coming 5G systems, methods allowing raising end-user awareness exist in current systems
such as those supporting spectrum sharing; for such systems, a large number of auctions
mechanisms are proposed in the literature [49-51], assuming either a signaling channel or
a sensing solution allowing demand (bid) and available resource awareness.

The work presented in this chapter is partially presented in [47] and [48]
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Classical Complete
setting information setting

wert F 2 & R,dud:,ds

User 2 | H | d: R,d1,dz,d3

Figure 3.1: A representation of strategic network setting without and with complete information
sharing. The amount d; is the resource demand of user i € {1,2,3}; R is the amount of shared
resource available.

The main motivation is reasoning toward a new notion of user satisfaction for such re-
source allocation situations with demand and resource awareness. Let us briefly clarify our
motivation with a basic allocation example. A user i asks a quantity of resource that is big-
ger than the resource itself (as user 3 in Fig. 3.1). Classical fairness indices [18], [38], [40]
tend to qualify the user satisfaction as maximum when i obtains exactly what it asks. In the
case where i asks more than the available amount, it cannot reach the maximum satisfaction
due to the fact that its demand exceeds the available resource. Instead, under complete
information sharing, it would be more reasonable that its satisfaction is maximum when it
obtains all the available resource. Furthermore, if all the other users together ask a quantity
of good inferior to the resource, a minimum portion of it, equal to the difference between
the resource and the sum of the demands of all the others, is guaranteed to i. Under a
dual reasoning, it also appears more acceptable that the minimum satisfaction of a user is
reached when it receives the minimum portion of the available resource, instead of when it
receives zero. If users are in complete information context the classical approach can lead
to unreasonable outcomes.

In the following, modeling the resource allocation problem as a bankruptcy game, we
define a new measure of users satisfaction together with a new resource allocation and a
new measure of fairness.

Measurement of the users satisfaction

A natural way to quantify the satisfaction of a user, as proposed by Jain, is through the
proportion of the demand that is satisfied by an allocations [38].

Definition 3.1.1 — Demand Fraction Satisfaction rate. Given the user i with demand d;
and an allocation a;, the Demand Fraction Satisfaction (DFS) rate of i is:
ai

DFS; =
l

This rate takes a value between 0 and 1 since it represents the percentage of the demand
that is satisfied.

Unavoidably, this way to quantify the user satisfaction makes the weighted proportional
allocation the fairest one since it allocates proportionally to the demand. There are, however,
situations in which the common sense does not suggest to allocate in a proportional way;
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e.g., if there is a big gap between the demands, in order to protect the ‘weaker’ users and
guarantee them a minimum portion of the estate. For such cases, the MMF allocation can
be preferable. Furthermore, as mentioned in the introduction, the presence of other users,
aware of other users’ demand and of the available resource, should rationally be considered
not to distort the evaluation of each user satisfaction.

For these reasons, we aim at defining an alternative satisfaction rate that satisfies the
following two properties we name demand relativeness and relative null satisfaction:

e Demand relativeness: a user is fully satisfied when it receives its maximal right,

based on the available resource;
e Relative null satisfaction: a user has null satisfaction when it receives exactly its
minimal right, based on other users’ demands and the available resource.

The minimal right for a player is the difference between the available amount and the sum
of the demands of the other users (i.e., taking a worst-case assumption that the others get
the totality of their demand), and the maximal right is equal to the maximum available
resource, i.e., d; if d; < R, or it is equal to R otherwise. Remembering the definition of the
characteristic function of a bankruptcy game (v(S) = max{R — Y ;c msdi, 0}) we have that:

e the minimal right for player i is v(i) = max{R — ¥ jcn\;d;,0}

e the maximal right for player i is v(N) — v(N \ i) = min{R,d;}

Thus we introduce the Player Satisfaction (PS) rate, which satisfies the above two
properties by considering the value of the bankruptcy game associated to the allocation

problem!.

Definition 3.1.2 — Player Satisfaction Rate. Given a bankruptcy game such that )"} | d; >
E and an allocation a;, the Player Satisfaction (PS) rate for i is:
a; —min;
ps;= MM
max; — min;

where: min; = v(i), max; = v(N) —v(N \i). If Y.}, d; = R the player satisfaction rate
isPS;=1,VieN.

The introduced satisfaction rate ‘corrects’ the DF'S one since it replaces the interval
of possible values [0,d;] for a; with the interval [min;,max;|. Consequently, if for the DF'S
rate the maximum satisfaction for i is measured when it gets d; and the minimum when it
gets 0, with PS, i is measured to be totally satisfied when it gets max; (i.e., d; if available,
otherwise R), and totally unsatisfied when it gets min; (i.e., max{R — ¥ jen (i1 d;,0}).

= Example 3.1 Let us consider the resource allocation problem (d,R) of Fig. 5.15b with
d=(3,2,13) and E=10.

Allocation rule | user demand | user allocation | DFS | PS
Proportional allocation 13 7.22 0.555 | 0.444
MMEF allocation 13 5 0.3846 0

Table 3.1: DF'S and PS for user 3

Table 3.1 shows that in both cases player 2 is less satisfied than what expected with the
DF S rate, when we measure its satisfaction through the PS rate. This is due to the fact that
the game guarantees player 2 to get at least 5.

lit is possible to generalize the PS measure of fairness for all the quasi-balanced game (i.e. if m(v) < M(v) and
Y mi(v) <v(N) < XE | M;(v)), considering as minimum the minimum right payoff m;(v) and as maximum the utopia
payoff M;(v).
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Let us show some interesting properties of the PS rate.

Theorem 3.1.1 If the allocation a belongs to the core of the bankruptcy game, PS; €
[0,1] VieN.

Proof. If a solution a belongs to a core it holds:

a; > v(i) and a; < v(N) —v(N\ i).

Thus v(i) and v(N) — v(N \ i) are the minimum and the maximum value that an allocation
in the core can take. If a; = v(i) = min; then PS; = 0, if a; = v(N) — v(N \ i) = max; then
PS;=1. |

Proposition 3.1.2 It is possible to summarize the bankruptcy regimes of the PS rate in four
possible cases as in Table 3.2.

di <R d; >R
PS ‘ case PS ‘ case
v(i)=0 Z—i GM % GG
v(i) £0 | 4= | Mu || 4= | MG

Table 3.2: Value of PS in the four possible cases.

Proof. Let us treat each possible cases of Table 3.2:

e Case GM: v(i) =0, d; <R.
Using the definition of bankruptcy game, it holds:
v(N) —v(N\i) = R—max{0,R—d;} =R—R+d,.
It follows PS; = ai/di.

e Case GG: v(i)=0,d; > R.
Using the definition of bankruptcy game, it holds:
v(N) —=v(N\i) = R—max{0,R—d;} =R.
It follows PS; = a;/R.

e Case MM: v(i) #0, d; < R.
As in case MG, v(N) —v(N \ i) = R—max{0,R —d;} = d,.
It follows PS; = (a; — v(i))/(d; — v(i)).

e Case MG: v(i) #0, d; > R.
Asin case GG, v(N) —v(N \ i) = R—max{0,R —d;} = R.
It follows PS; = (a; — v(i))/(R—v(i)).

|

Case terminology

The PS rate differentiates four possible cases we name GM, GG, MM, MG. If a player asks
less than R we call it moderate player (M) while if it asks more than R it is a greedy player
(G). In similar way, if the sum of the demand of a group of n — 1 players exceeds R, that
means v(i) = 0, the group is a group of greedy players (G) otherwise if v(i) # 0 we have a
group of moderate players (M). In the terminology we have used, the first character refers
to the group of players while the second refers to the player itself.

Proposition 3.1.2 highlights that not only there is a relation between the DFS rate and
the PS rate, but that the satisfaction of a user should be modified when it is considered as a
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player inside a cooperative game. In particular, we can notice that:

e for case GM the PS rate coincides with the DFS one, i.e., PS; = DF'S;;

e for case GG, the user satisfaction measured with the PS rate is higher than when it is

measured with the DFS rate, i.e., PS; > DF'S;;

e in the MM case, we have instead that DF'S; > PS;.

We can also notice that the denominator of the PS rate is always different than zero.
In cases GM and GG this is obviously true, in case MM the denominator is zero when

" ,di = R but in this case we set PS; = 1 and in case MG the denominator is zero when
Y jen,j+idj = 0 that is impossible.

Furthermore, from Proposition 3.1.2 it follows that if an allocation, i.e., a solution of
an allocation problem that satisfies efficiency, non-negativity and demand boundedness,
is an imputation, then PS; € [0, 1] for all the users. This holds due to the fact that for an
allocation, in each of the four cases presented above, it is always verified that v(N) —v(N \ i)
is an upper bound for a;.

Looking at the possible combinations of scenarios it is possible to characterize the
players of an allocation problem, and hence how they measure their satisfaction, as follows.

Proposition 3.1.3 Given an allocation problem with n = 2 users, the following combinations
are possible:
e GG: All the players are in scenario GG.
e MM: All the players are in scenario MM.
e GM-MG: One player is in scenario MG and the others are in scenario GM.
If n > 3, three combinations are added to the previous ones:
e GM: All the players are in scenario GM.
e GM-GG: Two groups of players: some players are in scenario GM and the others in
scenario GG.
e GM-MM: Two groups of players: some players are in scenario GM and the others in
scenario MM.

Proof. In case of three users, Table 3.3 validates the existence of the six scenarios listed
above. We prove that all the other combinations of scenarios, i.e. MG, GG-MM, GG-MgG,
MM-MG, are impossible.
e MG: all the user has a demand d; > R. This implies that for all user i it holds
Yj+id;j > R, but this is in contradiction with the fact that v(i) # 0.
e GG-MM: for each user i of type MM it holds } ;;d; < R but it exists at least one user
of type GG such that d; > R. This implies that }_;;d; > R that is in contradiction
with the fact that v(i) # 0.
e GG-MQG: all the users has a demand bigger or equal to R but it exists at least one user
i in configuration MG such that };,;d; < R. This is impossible due to the fact that
each demand exceeds R.
e MM-MG: for each user i it holds }_;,;d; < R but it exists at least one user such that
d; > R. This produces a contradiction.
In case GM-MG, if there exists two users i, j of type MG, it holds that d; > Rand d; > R
and };dx < R and } ;. ;dip < R. This produces a contradiction because d; > R implies
Yi+jdy > R and d; > R implies Y ;dy > R.
In case of two users, also the following scenarios are impossible:
e GM: both the users have a demand inferior to R (d; < R, d» < R). It follows
v(1) =R—d, > R and v(2) = R—d; > R that contradicts v(1) = v(2) = 0.
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e GM-GG the user 1 of type GM has d; < R so v(2) = R —d; > 0. This implies that 2
can not be of type GG.

e GM-MM: as in case GM both users have a demand inferior to R. It follows v(1) =
R—dy > R and v(2) = R—d; > R, so none of the two user can not be of type GM.

|

Problem Example

GM c=(5,5,5),R=10

GG c=(12,12,12), R=10

Mwm c=(4,4,4),R=10
GM-GG c=(3,8,12),R=10
GM-MM c=(2,6,6),R=10
GM-MG c=1(2,3,12),R=10

Table 3.3: Allocation problems with three players.

Game-theoretical interpretation

To support and justify the use of the new satisfaction rate, we show an interesting game-
theoretic interpretation.

Gately [52] introduced the concept of propensity to disrupt in order to remove the less
fair imputations from the core. The idea was to investigate the gain of the player from
the cooperation or, instead, its propensity to leave the cooperation, and to eliminate the
imputation for which the propensity to leave the coalition for some players is excessively
high. The formal definition of the propensity to disrupt is given in [53].

Definition 3.1.3 — Propensity to disrupt. For any allocation vector a, the propensity to
disrupt ptd(a,S) of a coalition S C N (S # 0,N) is the ratio of the loss incurred by the
complementary coalition N \ S to the loss incurred by the coalition S itself if the payoff
vector is abandoned. That is:
rda.s) — VNS —vN\S)
a(S) —v(s)

An equivalent definition of ptd(a,S), when a(S) = v(N) —v(N\ S) is [52]:
ptd(a,S) =

The propensity to disrupt of a coalition S quantifies its desire to leave the coalition:
e when a(S) = v(S) the propensity to disrupt of S is infinite and the desire of S to leave
the coalition is maximum;
e when a(S) > v(S) but a(S) — v(S) is small, the value of d(a, S) is very high and again
S does not like the agreement;
e when a(S) =v(N)—v(N\S) the propensity to disrupt is zero and S has the propensity
not to destroy the coalition;
e when a(S) > v(N) —v(N '\ S) the index is negative and there is an hyper-enthusiasm
for such an agreement.
It holds the following interesting relationship between the propensity to disrupt and the
player satisfaction rate.
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Theorem 3.1.4 The relationship between the player satisfaction rate and the propensity
to disrupt is: PS; = (ptd(a,i)+ 1)

YIN)—v(N\D)—v(i) _ ¢

a;i—v(i)

Proof. Using the alternative definition of ptd(a,i) we have ptd(a,i) =
but YV =v(N\i)—v(i)

a0 is equal to PLSi so ptd(a,i) = PLS,- —1. -

It is worth noting that if prd(a,i) goes to infinity, then PS; goes to 0 and if ptd(a,i) =0
then PS; = 1. This gives another interpretation of the PS rate. The higher the satisfaction
is, the bigger the enthusiasm of 7, for being in the coalition, is. On the contrary, the closer
to zero the user satisfaction is, the higher the propensity of user i to leave the coalition is.

The mood value

In this section, we define a new resource allocation rule that we call the mood value. The

fairness idea behind this rule is the same of the one behind the Jain’s index. A repartition

of a resource is fair when all the users have the same satisfaction. Furthermore, in the next

section, we propose novel fairness indices as a modification of the classical fairness ones.
Using the proposed PS rate, we can define the mood value as follows.

Definition 3.2.1 — Mood value. Given an allocation problem characterized by (c,R),
the allocation a such that PS; = PS; Vi, j € N is called mood value.

Due to the relation between the propensity to disrupt and the player satisfaction, the fairest
solution corresponds to the one in which every player has the same propensity to leave
the coalition. Equalizing the propensity to disrupt of the users, this allocation equalizes
the mood of each player. In particular, given a game, it exists a unique mood such that the
satisfaction of each user is the same. The closer to zero the mood is, the more unsatisfied
user i 1s; the closer to one the mood is, the more enthusiast the user i is.

Theorem 3.2.1 Let (d,R) characterize an allocation problem. There exists a unique
mood m such that PS; = m Vi € N:

R— mi
m=— " 3.1)
max — min
where: min =Y v(i) =Y min;, max =Y |[R—v(N\i)|] =Y max;.

The mood value is:

aj' = min; + m(max; — min;). (3.2)

Proof. Let PS; =m Vi e N. It follows:
a;=m(R—v(N\i))+ (1 —m)v(i). (3.3)

n
Due to the efficiency property it holds: Y [m(R—v(N \i)) + (1 —m)v(i)] = R. Thus
i=1
equation (3.1) holds. Since q; is the mood value iff PS; = m, Vi € N it holds % =
m and (3.2) remains proved.
[ |
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From (3.1) we can notice that the mood depends only on the game setting, thus, given
a bankruptcy game, we can know a priori the value of the mood that produces a fair
allocation. Knowing m, on can easily calculate the mood value a7

The formula (3.2) shows that each user receives the minimum possible allocation
v(i) plus a portion m of the quantity max; — min;. The nearer to 1 the mood m is, the
greater the happiness of each user is, and the closer to the maximum the allocation is. In
fact, when m is equal to 1, the player receives exactly R — v(N \ i), that is the maximum
portion of resource that it can get, being inside a bankruptcy game. Depending only on
the value of the minimum and the maximum payoff, the mood value coincides with the
T-value solution for bankruptcy games, also called adjusted proportional rules (AP-Rule)
[36]. Before detailing this relationship, let us mention that in the bankruptcy games
the core is C(v) = {a € RN : ¥,cya; = v(N),v(i) < a; < v(N) —v(N \i),Vi C N} [36].
Moreover, the core cover CC(v) is defined as the set of a € RY such that ¥,cya; = v(N)
and m(v) <a < M(v).

Theorem 3.2.2 The mood value coincides with the 7-value solution for bankruptcy
games, where the o value of the 7-value coincides with 1 —m.

Proof. The t-value is the linear combination of the minimal and the utopia payoff (2.7)
and, given the alternative definition of the mood value (3.3), we have to simply prove
that the utopia payoff for each player is given by R — v(N \ i) and the minimal one by
v(i). a multiplies the minimal payoff in (2.7) while m the utopia one in (3.3), so trivially
o = 1 —m. As already argued in [36], the core C(v) coincides with the core cover CC(v).
It follows that m;(v) = v(i) and M;(v) = v(N) —v(N \ i). |

Properties

The mood value owns some interesting properties:

1. it is an allocation thus it satisfies non-negativity, demand boundedness and efficiency
property;
it is stable, that means it belongs to the core of the game (Theorem 3.2.3);
it guarantees more than minimal right to each player (a!" > v(i));
if v(i) = v(j) and v(N \ i) = v(N\ j) then a]' = a};
it is a strategy-proof allocation because a user has no advantages in splitting his
demand.

Property 4 implies the equal treatment of equals (d; = d; = af" = a’J”) and equal
treatment of greedy claimants (given a bankruptcy game, let G be the set of greedy players,
i.e. such that ¢; > R: if |G| > 2 then o} = d' Vi, j € G). This last property guarantees that
even if a user has a cheating behavior, its demand is bounded by the available amount of
resource R (see section 3.2.2 for more detail).

Curiel et al. in [36] prove that the 7-value solution for bankruptcy games can be
characterized by (i) minimal right property, (ii) equal treatments of equals and (iii) strategy
proofness property.

kW

Theorem 3.2.3 The mood value belongs to the core of (N,v).

Proof. We should prove that a¢ > v(S), VS C N.
If v(S) = 0 the condition holds due to the fact that a/* < 0, Vi € N. Now consider the case
v(S) > 0. Suppose that ag' < v(S) = R — Y;cn\sdi- For the efficiency property it holds
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E=ag + azmv\ ¢» iImplying aﬁ\ s > Lien\sdi, which yields a contradiction with the fact that,
according to the mood value solution, each user receives at most its demand. [ |

In case of two players, it holds the following proposition.

Proposition 3.2.4 In a game with two players, the mood value coincides with the Shapley
value and the mood is equal to 0.5.

Proof. Using (3.1) and (3.2) we have m = 0.5 and

a = (i) + (R —v(N\i)) fori = {1,2}.

The Shapley solution for a game with two players is:

¢(1) = 3v(1) +3(R—v(2)), (2) = 3v(2) + 3 (R—v(1)) and it coincides with a”. W

When the number of players is bigger than two, the mood value does not coincide any
longer with the Shapley value as it is shown in the following example.

» Example 3.2 Letd; = (6,2,5) and let R = 10. The mood value is a” = (4.875,1.25,3.875)
and the Shapley value is a*(4.833,1.333,3.833). .

It is important to note that the mood value solution for a resource allocation problem
produces an interesting solution also in the case in which the sum of the demands is
inferior to the resource. This is a desirable property with an application perspective to
systems in which bankruptcy situations can dynamically alternate with situations that are
not bankruptcy situations. In such cases, each user receives the demand d; and the excess
R—Y" ,d;is divided equally between them.

Proposition 3.2.5 Let (c,R) such that }'? | d; < R. The mood value solution for user i is

R—Y" .d;
a,‘:di—f——zl_l l.
n

Proof. In order to calculate a;, it is necessary the value of v(i) and v(N \ i). It holds:
Using the formula (3.1) and (3.2), we have m = (n—1) /nand a; = R— Y. +; d; + "%1 ( "di—

— . R-YI di
R) =d;+—===. |

The socio-economical interpretation of the mood value is similar to the one of the
proportional. If with the proportional allocation the same portion of resource is allocated
to each users, with the mood value we allocate the same portion of a refined demand, that
takes into account the minimal and maximal right to each user.

Concluding, we show how we can simply adapt the mood value allocation in the case
users sign a contract with the resource provider that guarantees them a minimal allocation,
i.e. a minimum quantity of resource. Let us call this quantity minimal demand d". Under
the hypothesis that the sum of the minimal demands is inferior to the available resource,
the mood value allocation can be calculated as follows:

al = min; +m* (max; — min;). (3.4)

. . R-Y7" | min}
. [ m R . * i=1 i
where: min} = max{d",v(i)}, max; = max{d;,R}, m* = TS YT
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Analysis of cheating behaviors

Let us investigate the consequences of users’ cheating behaviors and in particular the
relationship with the mood value, which, while it allows cheating behaviors, limits the gain
of the cheating user’. Figure 3.2 shows the proportional allocation and the mood value
when users cheat on their demands. The figure refers to an allocation problem where the
available resource is 10 and the real demands of the users are 6 and 8. For the proportional
allocation, the value of each allocation is the intersection between the black line, that is the
Pareto-efficient frontier, and the line with angular coefficient given by the ratio between the
demand of user 2 and the demand of user 1; for the mood value, the value is the intersection
between the frontier and the line connecting the minimum and the maximum allocation of
the two users. We can notice that, with the proportional allocation, a user is stimulated in
asking more in order to obtain a bigger allocation. The mood value does not avoid cheating
behavior as well: asking more, users can receive more if their real demand is smaller than
the available resource; nevertheless, when the demand goes beyond the available resource
R, the mood value limits it at the available resource amount so that users have no incentive
in asking more than E. In our example the first user can increase at most its allocation
from 4 to 6 and the second one from 6 to 7. We formalize this aspect as follows:

Proposition 3.2.6 A user has no incentive in asking more than the available resource if the
allocation rule is the Mood value.

Proof. 1f a user i has a demand d; > R then the interval of value considered to calculate
the mood value is [min;, R]: increasing the demand the interval does not change because
min; depends only on R and on the demands of the other users. So it trivially follows that
the mood value allocation for the user is not increasing. |

We test now the gain of users in cheating for a 2-user allocation problem in which
both users have a demand, expressing their real need, inferior to the available resource
(d=(6,8), R=10). In order to obtain a better allocation users can declare a need superior
than how much they really need; in particular in our example from 10% to 400% more
than the demand d,.

Fig. 3.3 shows the heat map of the users gain as a function of the percentage of
cheating of both users; we use the DFS satisfaction and the gain for user i is calculated

. a$—a’ .. . . . . .
as Gain; = - —, where af is i’s allocation when there is cheating and a; is the allocation

when both users declare the true needs.

Being d; and d, bigger than %, the MMF allocation is always equal to g for both users
thus cheating brings no gain to users, otherwise a proportional or a mood value allocation
allow users to gain or to lose. With a proportional allocation the gain or the loss of user
can be very high (see Table 3.4), depending on the percentage (importance) of cheating,
while the mood value allocation limits the gain or the loss. This follows from the property
of equal treatment of greedy claimants, and from the fact that the mood value solution is
close to the MMF fair allocation when the resource is scarce with respect to the demands
of the users (see section 3.4.1 for more detail).

2]t is worth mentioning that, in order to introduce mechanisms to guarantee truthful demands, a pricing scheme like
the one proposed in [23] can be applied. Such a pricing scheme encourages the users to declare their truthful demands by
maximizing their utilities for real declarations. See appendix A for the price implementation of the most well-known
rules and for the mood value.
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Figure 3.2: Variation of the proportional and mood value allocations as function of the cheating.
d=(6,8), R=10

‘ U.1-prop ‘ U.2-prop H U.1-mood value ‘ U.2-mood value
80% ‘ 50% H 40% ‘ 12%

max gain

max lost 67% 60% 18% 27%

Table 3.4: Maximum gain and lost: comparison

Mood Value Computation Complexity

Differently from the other allocation solutions inspired by game theory, in order to calculate
this new allocation, only the value of 2n coalitions, i.e., the ones formed by the single
players and the ones containing n — 1 players, is needed. The time complexity of mood
value computation is dominated by the complexity of computing v(i) that is &'(n). In
dynamic situations, i.e., when the value of each of the n coalitions has to be updated at
each slot of time, the complexity is therefore ¢'(n?), but it can be reduced to €'(n) when
v(i) pre-computation is possible. This makes the mood value the best allocation rule in
terms of time complexity together with the proportional allocation: the Shapley value has
a time complexity of &'(n!), while iterative algorithms for the computation of MMF and
CEL allocations have a &'(n?logn) time complexity; the Nucleolus computation that in
general is a NP-hard problem, in case of bankruptcy games can reduced to &' (nlogn) [33,
54].

In terms of spatial complexity, the mood value, proportional, MMF and CEL allocations
can be considered as equivalent and in the order of &'(n). Instead, the Shapley value and
the Nucleolus computations have a spatial complexity of &(2").

Interpretation with respect to traffic theory

The classical definition of proportional and weighted proportional allocations in network
communications is done using as goal the maximization of a utility function. A typical
application is the bandwidth sharing between elastic applications [5], i.e., protocols able to
adapt the transmission rate upon detection of packet loss. In this context, we show how it is
possible to revisit the mood value as a value resulting of the sum of the minimum allocation
and the result of a weighted proportional allocation formulation where the weights are not
the original demands, but new demands re-scaled accordingly to the maximum possible
allocation knowing the available resource, and the minimum allocation under complete
information sharing. More precisely, it holds the following proposition:
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Figure 3.3: Users’ gain in cheating environment (R=10, d=(6,8)).

Proposition 3.2.7 The mood value can be computed as the result of the following 4-step
algorithm.

Step 1: We assign to each user the minimal right v(i).

Step 2: We set the new value of the estate R = R —min = R— Y}, v(i) and the new
demands d! = max; — min;.

Step 3: We solve the following optimization problem

maximize Y djloga;
a i=1
subjectto a; <d!,i=1,...,n
a;>0,i=1,...,n

n
Zai =R
i=1

Step 4: The mood value coincides with the sum of the minimal right and the allocation
given by step 3: a”" = v(i) +a;.

Proof. We should prove that the result of the optimization problem is a; = md;. The
lagrangian of the problem is L(a,1,A) =Y d/loga; — u7 (C —Aa) —A(R =YL, @),
where the vector p and A are the lagrangian multipliers (or shadow prices), C is the
vector of the demands (d},...d}) and A is the 1dent1ty matrix of dimension n. Then,
JdL

90 = a: — Ui — A. The optimum is given by a; = +/1 whenu >0,Ay<C,Y" a;=R
and pu’(C— Aa) O This coincides with the case in which u? =0 and A # 0. In fact,
we have Y —' = Lyn  d/ = R It follows that A = %Z?:l d] is greater or equal to 1
and q; = dx 1S less or equal to dl( , that is an admissible solution. We can now notice that
A=Yl d =mamin — L 1 follows a; = md,. |

R—min
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= Example 3.3 Let (d,R) be the allocation problem of Fig. 5.15b with d=(3,2,13) and
R=10. Following the algorithm we have:

Step 1: v(i) = [0,0,5].

Step 2: E' =5,d! =[3,2,5].

Step 3: x =[1.5,1,2.5]

Step 4: a™ =[1.5,1,7.5]. .

The algorithm shows that the mood value firstly assigns the minimal right (step 1)
and secondly, considering the new allocation problem resulting after the first assignment
(step 2), it allocates in a proportional way the resources (step 3). Then the proportion of
allocated resource is the mood.

We provide two ways to compute the mood value: (3.2) and the 4-step algorithm of
this section. It is clear that the computation of the mood value through the formula (3.2) is
less complex than the one using the 4-step algorithm.

The Player fairness index

In our next analysis, we propose a modification of the Jain’s index, introduced in Chapter 2.
We remind that the Jain’s fairness index is:

=[EG] /]

As we argued in section 3.1, the appropriate metric to rationally measure the satisfaction
of the users, in complete information sharing settings, is the PS rate. Consequently, we
replace in the Jain’s index the DFS rate with the PS rate and we obtain a new measure of
fairness, we call Players fairness index.

Definition 3.3.1 — Players fairness index. Given a problem (d,R) and an allocation a,
the players fairness index is:

J,= Lil (PSi)] 2/nié@si)2

The resulting new fairness index we propose takes value 1 when all the users have the
same satisfaction, i.e., when the allocation is the mood value.

Theorem 3.3.1 The players fairness index takes value in the interval [%, 1] when the
allocation belongs to the core.

Proof. From Theorem 3.1.1 follows that PS; belongs to [0, 1] and that Z PS; 1s always not

negative. The max1mum falrness is measured when all the users have the same PS rate,
ie: [X0(PS)] = (nPS;)* = nY, (PS)) = nn(PS;)”. Thus J, = 1.

The minimum fairness is measured when 3!k s.t. PS; # 0 and PS; = 0 Vj # k. In this case:
(X (PS))]” = (PSk)” = nXl,(PS)) =n(PS) = J,=1 |

For core allocations, J,, takes value in the same interval of J making possible a comparison
between the two indices. Furthermore, this index maintains all the good properties of the
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Jain’s index: the population size independence, the scale and metric independence, the
boundedness and the continuity.

It is worth mentioning one more time that our proposed fairness index, as well as
other indices from the literature that we recall in the background, are used in the context
of resource allocation frameworks where the satisfaction rate of the users is not boolean
(either satisfied or unsatisfied) and there are no strict service level agreements to be fully
satisfied.

Numerical examples

We provide a numerical analysis of the proposed allocation and fairness index in 2 scenario:
(i) when the resource to allocate is discrete, e.g. the Resource blocks (RBs) in the OFDMA
scheduling use case and (ii) when the resource is divisible, e.g. cache or link bandwidths.

OFDMA scheduling use-case

In this section, we want to test the mood value and the new fairness index and to compare
them with the classical allocations and the Jain’s index. We run numerical simulations of the
cellular OFDMA (Orthogonal Frequency-Division Multiple Access) spectrum scheduling
problem.

In OFDMA scheduling, a base station unit or controller dynamically receives new users
and decides which spectrum portion to allocate to which users, as a function of (i) their
signal power and interference levels (aspects that characterize their demands), (ii) the other
users to manage concurrently (i.e., users that arrive together during a OFDMA frame time
or still in the scheduler queue) and (iii) the spectrum already allocated to existing users.
The number of users to manage concurrently is basically limited to few (up to a dozen),
except in high mobility environments. It is worth mentioning that in OFDMA, the unit of
spectrum for the allocation is the Resource Block (RB).

We suppose that the maximum number of available resource blocks is equal to 100;
this coincides, in LTE standard, with the number of resource blocks for a bandwidth of 20
MHz. Furthermore, we consider a range for demand generation between 0 and 100 RBs
using two different distributions: (i) a uniform distribution between 0 and 100, and (i1) a
Zipf’s distribution f(k,s,N) = [£]/[ LY, ] where the parameters k and s are equal to
100 and 0.4, respectively. We choose these values for the two parameters of the Zipf’s
distribution because they permit to fit well a realistic demand distribution.

We run different instances varying the available resource (i.e., R) from 5 to 95, with the
interpretation of being the available number of resource blocks at the instant the OFDMA
scheduling problem is faced. We simulate 300 bankruptcy games with 3 and 10 users in
the scheduler.

Fig. 3.4, 3.5, 3.6 and 3.7 show the results of the simulations. We consider six allocations
discussed so far in the background and in this chapter: Proportional, Shapley, Nucleolus,
Mood Value, MMF and CEL. We calculate the Jain’s fairness index and the players fairness
index and we plot, for each value of R and each index, the mean value in between the first
and third quartile lines.

3Taking inspiration from cellular (OFDMA) resource allocation studies we emulated an indoor scenario of femtocells
using the WINNER II channel model [55]: generating in a uniform way 10000 users around the cell station between
3 and 100 m, we associate resource blocks (RBs) to each of them with a transmit power between 1 and 100 dB. The
resulting RB distribution is well fit by a Weibull distribution and the Zipf’s distribution can be seen as a discrete variation
of the Pareto distribution, that belongs to the same distributions family of the Weibull one.
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In the 3-user cases (Fig. 3.4 and Fig. 3.6) the fairest allocation accordingly to the Jain’s
index is the proportional rule, and accordingly to the players’ fairness index is the mood
value. For both allocations, the value of the respective fairness index is equal to 1 for
almost all the values of the available resource; only when the resource is scarce the value
decreases due to the fact that the solutions are rounded. We can also notice that the mood
value allocation has a behavior similar to the Shapley value and to the nucleolus and that
it is close to the proportional allocation when the resource is between 50 and 80, and to
the MMF allocation when the resource is scarce. For this last allocation the PF index has
high value when the available resource is small (high congestion), i.e., when there are
many greedy users. In fact, the MMF allocation and the mood value are close: in such
cases, both have the property of treating equally the greedy claimant, giving them the same
portion of resource, independently of their demands.

In the 10-user cases (Fig. 3.5 and Fig. 3.7), we can observe a similar trend for the
two indices, but their values decreases, in particular in case of scarce resource, due to the
discretization of the solution. Again, the mood value has a behavior similar to the Shapley
value, but it is no more close to the nucleolus.

For each scenario, we can notice that the mood value solution gives a better performance
in term of fairness, measured with both indices, with respect to the MMF allocation, that
is the one mostly used in this type of problems. In particular, the difference in term of
fairness between the two allocations increases when the number of users in the system
increases.

Continuous allocation example

Differently from the previous analysis around the OFDMA scheduling use-case where
to a user can be given a discrete and limited number of RBs, we now consider divisible
resources as caches or link bandwidths (i.e., a quasi-continuum situation with the bit
granularity but with millions of bits for a single allocation). In the appendix B, we provide
the same type of results than the one in the previous section comparing rules and fairness
indices, which lead to similar conclusions.

The continuous allocation allows us to better stress the situations in which different
users fall in, as discussed in Prop. 3.1.2 and 3.1.3, and that as a function of the congestion
level computed as the global demand over the available resource. Due to its non-informative
nature, we consider a uniform distribution of the demands between 0 and 100 units of
resource (e.g., Mega-bytes or Mega-bit/s) and we run different instances with a ratio of
E (available resource) ranging from 5% to 95% of the global demand. We simulate 300
bankruptcy games with 3 and 10 users in the system waiting for an allocation.

Fig. 3.8 shows the users configuration as a function of the available resource. With 3
users (Fig. 3.8a), for low value of R almost all are greedy players (GG case) due to the fact
that the resource is small; increasing R the number of moderate players (GM) increases but
also some users in configuration MG appear. In fact, increasing R, some greedy players
become moderate while the others remain greedy; some of them are greedy inside a group
of greedy users (GG), while some others greedy inside a group of moderate ones (MG).
When the available resource is higher than half of the global demand, greedy players GG
disappear and the number of moderate players increases. In particular, users MM appear
and they become the majority when the resource is large. With 10 users (Fig. 3.8b), we
find a similar trend than with 3 users in the number of moderate players that increases
increasing R. However, MG users disappear; in fact, it holds that it can exist at most one
MG user in a game (see Prop. 3.1.3) and, due to the higher number of users in the system,
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Figure 3.7: Fairness w.r.t. the available resource (10 users, Zipf)
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Figure 3.8: User cases distribution

it is very unlikely that there exists only a player MG in the system such that the sum of the
demands of the other n — 1 players exceeds R.

To support the analysis of the user cases distribution, we plot the ratio of the four user
types increasing the number of users from 3 to 15 and setting the demands in a uniform
way between 0 and 100 (Fig. 3.9). As we already noticed, the number of MG users is
small and it becomes negligible starting from a number of users higher than 5 (Fig. 3.9d).
Furthermore, increasing the number of users, the range of available resource in which all
the users are of type GM increases. In fact, if in 3-users scenarios a user can be of each
possible type, in 15-user scenarios we find users different from type GG only if the ratio
of the available resource is less than 0.2 or higher than 0.8. When users are of type GG,
their satisfaction is measured in the classical way with the DFS rate; it follows that with a
sufficiently high number of users, the new proposed approach gives different results from
the classical one only in case of high congestion or in case of low congestion. In order to
capture all the possible scenarios, we choose a low number of users for the simulations.

Summarizing, the simulations show how the proposed mood value produces different
results with respect to the classical approach; in particular, in case of few users or, if
the number of users is sufficiently high, in case of high or low congestion. The Mood
Value is able to nicely weight the nature (greedy or moderate) of users; in particular, it is
close to the MMF allocation when the resource is scarce and to the proportional allocation
when the resource is close to the global demand. Furthermore, it is worth noticing that
with respect the Shapley value, the results show that the Mood Value has a similar good
behavior in terms of fairness, with the key advantage of having a much lower computation
time complexity.

Dynamics in a multi-provider context

We test the behavior of the different resource allocation rules in a strategic context with
multiple competing providers. We run this analysis to (i) study the global system efficiency
under the different allocation rules, and to (ii) qualify the motivation in adopting the mood
value for a network provider.

Impact on system efficiency

For the first analysis we consider two providers, provider 1 and provider 2, providing the
same service on a competitive market. Each of them has its own capacity (R1, R2) and
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Figure 3.9: Ratio of users as function of the users number

its own way to allocate resources. We consider only the MMF, the mood value and the
proportional allocation rules.

Users are selfish and they have no binding agreements with the provider thus they can
move from one provider to the other in order to reach a better satisfaction with respect
of their allocation. The satisfaction is calculated using the demand fraction satisfaction
rate (DFS rate) with the consequence that users prefer to move if their allocation is strictly
bigger.

We set up a simulation in order to investigate the equilibrium configuration of the
user to provider choices. We are particularly interested in the percentage of time in
which the simulation produces ‘agglomerated’ configurations, i.e., when the equilibrium
configuration coincides in having all the users served by only one provider. This is the
worst configuration in terms of efficiency: the equilibrium is globally inefficient because
the entire resource of one operator gets wasted.

In order to find the equilibrium configuration we randomly choose one of the two
providers and we calculate the solution when all the users are served by this provider.
Having the initial state, we calculate, for each player, the gain in moving to the other
provider: if the gain is positive, it has propensity to move to the other provider, otherwise
it prefers to stay in the currently provider. We choose randomly one user between the users
that have positive gain and we move it in the other provider. We repeat the algorithm until
we reach an equilibrium configuration (Algorithm 1).

For our simulations we generate R1 randomly between 0 and 20 units and we consider
fixed ratios between R1 and R2 (R2 = §5R1, R2 = £R1, .., R2 =RI, ..., R2 = 10R1).
For each scenario, we generate 200 resource allocation problem instances with 3 users,
choosing the demands uniformly between 0 and R1 + R2 (CASE 1). We repeat the
simulations adding the constraints that both R1 and R2 are bigger than the smaller demand,
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Algorithm 1 Dynamic allocation in strategic context
Input: R1,R2,d
Output: a}?,a5!

s+ 1
Random selection between provider 1 and provider 2
if provider 1 is selected then
a; (1) < Allocation when users are in the provider 1
az(1) <— Null vector
else
ay (1) « Allocation when users are in the provider 2
ai (1) < Null vector
end if
repeat
for all i in N do
if i in provider 1 then
[a5]; < Allocation of user i when it moves in provider 2
G(s)i < laz)i —[ar (s)];
else
[a}]i < Allocation of user i when it moves in provider 1
Y (s)i < laj]i —[aa(s)]:
end if
end for
J < Random selection of a user with &(s); > 0
s+ s+1
ay(s) < New allocation when j is moving
ax(s) + New allocation when j is moving
until ¥ (s) <0
ail —ai(s—1)
sl —ay(s—1)

i.e., we avoid situations in which all the demands are bigger than the estate (CASE 2). This
second case makes more sense in some configurations and it follows the trivial idea that
usually a provider owns enough resource to completely satisfy at least the user with the
smallest demand.

For both cases, we plot the results in three scenarios:

e MMF-MOOD: the first provider allocates the resource using the MMF rule and the

second with the mood value.

e MMF-PROP: the first provider allocates using the MMF rule and the second with the

proportional rule.

e MOOD-PROP: the first provider allocates using the mood value rule and the second

with the proportional rule.

Fig. 3.10 and Fig. 3.11 show the result of the analysis. In CASE 1 (Fig. 3.10) we
can notice that in each scenario the percentage of agglomerated equilibria is high when
the gap between the quantity of available resource in the two providers is considerable;
for instance, if one provider’s resource is four times higher than the one of the other
provider. In these cases, there is a high probability that all the users, including the one
with the smaller demand, reach a better allocation choosing the provider with the widest
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resource. In this case, the percentage of agglomerated equilibria slightly differs from one
allocation to the other and in particular it is slightly higher when the provider allocates
using the MMF rule; differently, in CASE 2 (Fig. 3.11) the percentage of agglomerated
equilibria differs a lot with respect to the allocation that the providers adopt. In particular,
we can notice that the number of agglomerated equilibria produced by the MMF allocation
slightly decreases with respect to CASE 1, while the number of the ones produced by the
proportional and mood value solution drastically decreases. We can report that in this case
there is a resource waste that goes up to 26% (case R2 = 1%Rl) of the global resource with

the MMF allocation, and it does not exceed 1,7% (case R2 = %Rl) with the mood value
allocation.

Impact on user retention

In a second analysis, we aim to assess which type of users are attracted by which allocation
rule. In this case we consider that operators have equal resources to avoid the presence of
inefficient equilibria and we set two scenarios; we randomly generate 200 times R1 equal
to R2 and 10 users such that in average the ratio of available resource in first scenario is
10% (high congestion) and in second is 90% (low congestion).

Fig. 3.12 and Fig. 3.13 show the distribution of the four types of users previously
discussed, for the three different pairs of allocation rules among the two providers, and
for the two congestion scenarios*. We can notice that in case of high congestion there are
only GM and GG users, while without congestion there are GM and MM users. In the
former case, the mood value and the proportional allocation attract the users with high
demand when the allocation of the other provider is MMF, while in the MOOD-PROP
case there is a symmetric distribution in the users’ type. We can also notice that in the
MME-MOOD case the mood value gives a median number of users 20% higher than with
the MMF allocation. Moreover, in the high congestion scenario (Fig. 3.13), the MMF
mostly attracts MM users, i.e., users with a demand lower than the available resource and
such that the sum of other users demands is less than E; this means that if one of them
leaves the provider, there is no more congestion on that provider and there is an excess of
resource that gets wasted.

Therefore, the mood value and the proportional allocation have a similar impact on
user retention from a provider perspective: they appear better than the MMF allocation in
a multi-provider strategic context because they can better use the resource of the providers,
avoid resource waste. In particular, the gain of using these two allocations is conspicuous
when we avoid (unlikely) situations in which all the users ask more than the resource
available in one provider. Furthermore, in case of high congestion, the mood value
attracts more users and users of higher demands, with respect to the MMF; in case of low
congestion, similarly to the proportional allocation, it reduces the resource waste due to
provider change.

Summary

In this chapter we proposed a game-theoretical approach to analyze and solve resource
allocation problems, going beyond classical approaches that do not explore the setting
where users can be aware of other users’ demand and the available resource.

4e.g., in Fig. 3.12a the first provider uses the MMF rule and the user distribution is given by the first four boxplots, the
fifth one giving the sum; the remaining boxplots give the same numbers for the second provider. Each boxplot reports,
from bottom to top, the minimum, first quartile, median, third quartile, and maximum.
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In particular, we proposed a new way of quantifying the user satisfaction taking into
account the deeper knowledge of the users with respect to the resource allocation problem,
and a new fairness index as enhancement of the family of fairness measures, describing
and comparing their mathematical properties in detail. According to these new concepts,
we propose a new resource allocation rule called the ‘Mood Value’ that meets the goal of
providing the fairest resource allocation and we position it with respect to game theory
metrics as well the common theory of fair allocation in networks.

Finally, we tested our ideas via numerical simulations of representative demand distri-
butions and we provide two further analysis showing the advantages of the mood value
allocation in a strategic multi-provider context and in the presence of cheating users. Be-
sides the properties we analytically prove, the results of our simulations and of our analysis
can be summarized as follows:

e the mood value allocation is able to take into account the nature of the users and the

level of congestion of the system and consequently to choose the fairest solution;

e in case of high congestion, the mood value allocates the resources in way similar to
the MMF allocation, while in case of low congestion similarly to the proportional
allocation; this implies that if users cheat on their demand, they have a limited gain
because the mood value converges to a MMF allocation under high congestion;

e the mood value has lower computational complexity than other game theoretical
solutions as the Shapley value;

e in case of strategic contest, the mood value guarantees the efficiency of the equilib-
rium, except, with a low percentage, in case of strong resource imbalance between
the two providers and it attracts more users and with higher demands in case of high
system congestion.

In the following chapter we estimate the impact of the inaccurate information on the
allocation and we provide some fairness consideration when the network setting are such
that there is an inaccurate information about the users demands and the available resource.






4. Resource dllocation with inaccurate in-
formation sharing

Classically, the network setting is such that users have little information about the available
resources and demands of other users. Nonetheless, with the emergence of new networking
features such as 5G infrastructure sharing and programmability in SDN, and for auditability
requirements (i.e., to ensure tenants fair sharing), we explain in chapter 3 how network
setting is evolving toward a complete information sharing situation so that all users can
be aware of the demands of the other users and of the available resources for resource
allocation systems.

Classical Complete Partial
setting information setting information setting
User 1
— dh R,d:,d>,ds Raze,d1,d: +5,,d246,

R

d:

w2 (7R < Rodidhds  Riedits,ddszs,

d:

sers | ds R,d:dsd: Ree,di+6,,d:45, 05

Figure 4.1: Information sharing contexts in resource allocation.

As an intermediate context between the classical no information sharing and the
complete information sharing, we consider the scenario in which the information is
inaccurate. In this chapter, we study the behavior of resource allocation rules under
this scenario that we call inaccurate information sharing context, where the amount of
available resource is known up to a constant (Fig. 4.1); we also highlight the impact of

The work presented in this chapter is partially presented in [56]
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Allocation rule ERR;
Weighted proportional :l:z%idie
MME 0, ifi=1,..k
=2 ifi=k+1,..,n
d;
GM ims
GG +e/n
MM te/n
Z dl‘&‘d,‘
iEN, .
0 1 d,-+n2R)(lZ dvmRine: €M
= GM-GG ieN| ieNy
>
+2R R .
—§ (f:l:nze + c(ci’:ée) > €, S N2
= + Y died;/(eb), ieN
iEN]
GM-MM $ di Rye (é 4R ¥ d
| Ep—t——5— |g, i€EN,
GM-MG 0, &M
+e, ieN;

Table 4.1: Evaluation errors with misknowledge on the available resource. Nj=set of users GM,
N,=set of users of the other type. na( Y di—R)+ (ma+1)( Y di)=e,m( Y di—RFe)+ (m+

iEN iEN] iEN;
(Y d)=b, ¥ di+mR=c.
ieN; ieN;

inaccurate information sharing on the demand of the other users. Indeed, in certain practical
situations, such as in radio resource availability or in systems over/under provisioned by
the infrastructure provider, it is likely to suffer from inaccurate information on the available
resources to be shared. Furthermore, complete sharing may not be possible since this may
require a lot of exchanges of updates causing a large overhead. While the problem of
inaccurate information in networks has been studied before [57], a formal treatment on the
error estimate and fairness has not been studied for different allocations schemes.

We are interested in evaluating the error on the allocation when users are in a inaccurate
information context (Fig. 4.1). We treat first the case where there is an error only on the
available resource and later the case in which there is an error on the users demand. For
both the cases we provide some fairness considerations.

Error on the available resource

Error estimate

For each user i € N the error ERR; is defined as |@; — a;|, where q; is the share obtained by
i when the resource is R and d; is the allocation for user { when resource is R + €.

Table 4.1 summarizes the value of the error, when we consider the weighted propor-
tional allocation rule, the MMF allocation and the mood value. The errors are calculated
as follows:



Chapter 4. Resource allocation with inaccurate information sharing 69

Weighted propotrtional allocation
This allocation coincides with the allocation that assigns the resource proportionally to

n
the demand, i.e., af =d;R/ Y, d; when the resource is R. If users believe that the available
i=1

n
resource is R+ € then the allocation is 4" = d;(R+€)/ ¥, d;, which implies that the error
i=1
on the allocation for each user is:

d;

ERR; = +
: iy di

€ (4.1)

The error € is divided between the users proportionally to their demands.

MMF allocation

We consider the hypothesis that € is small enough not to change the nature of the user.
This means that if d; < %, it holds also that d; < I%. It follows that the users with small
demands receive the same amount of resource (i.e., their demand), while the excess € is
equally divided between the users that receive less than their demand. When the first &
users receive their demands, the error is:

0 ifi=1,...k
ERR;j={ ;. 77 4.2)
Py lfl:k+1,...,n.
Mood value

For the mood value allocation, we need to consider that we have four types of users
when we take into account the minimum and the maximum value they can get and six
combinations of users (Table 3.2 and Prop. 3.1.3). We again consider the hypothesis that €
is small enough not to change the nature of the user. This means that, e.g., if d; > R for a
user i € N it also holds d; > R+ &, if Z#idj < R it holds also Z#,-dj < R—¢€, and so on.
e Case GM
This case coincides with the weighted proportional allocation. For each user i the
error is given by (4.1).

e Case GG
In this case, if the resource is R it holds that min; = 0, max; = R for each user i. The
value of the mood is m = % = %, and the mood value is a}' = %. If the value of

the available resource is R + € the value of the mood 7 is again equal to /i = % and
the mood value is 47" = %. It follows that for each user i the error is equal to:

ERR; = +¢/n. (4.3)

In this case, the error is divided equally between the users without considering the
value of their demands.
e Case MM
In this case, if the resource is E it holds that min; # 0, max; = d; for each user i.
R—n(R)+(n—1) )}i d;
i=1 n—1

The value of the mood is m = — =5, and the mood value is
d[*l’l(R)#’(n*l) Z d,’
i=1

™=

i=1

n
a" =R— Y dj+"L( ¥ d;—R). If the value of the available resource is R + €, the
J# i=1
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Rte—n(R*e)+(n—1)

value of the mood 7 is given by: M =
Y di—n(R+€)+(n—1)
i=1

X

= ”%1 and the mood

&

Ts|T ™=

n
valueis @" =Rte— Y d;j+"=1( ¥ d;—RFe€). It follows that for each user i the
A i=1

erTor is:
ERR; = t¢/n. 4.4)

The error is equally divided between the users also here.

Case GM-GG

Let N = N; UN, be partitioned into two disjoint sets N1 and N, representing the set of
user of type GM and GG, respectively. When the resource is R, the value of the mood

ism= %, and the mood value is a?”:%di if i € Ny and a?’l:%
i€N] i€N) i€N]

ifieN,.

If the value of the available resource is R & €, only the maximum value for the user

GG is changing. The value of the mood is m = v diRig and the mood value

+nyRtnye’
iENl
fe A Rte T o (R+e)? e
18 a;” = mdl ifie N] and a; = Y ditmREne ifie Nz. Called c the
iGNl iENl
denominator of m, the error is :
Y died;
iENl .
i( Y dmR)( L dimREne) LE M
ERR; = ieNy ieN) 4.5)
£+2R R%n, .
ctme + c(ctnye) > g 1€N

Case GM-MM
Let N = Ny UN, be partitioned into two disjoint sets N; and N, representing the
set of user of type GM and MM, respectively. When the resource is R, the value of
(nz_l)(‘e;v di_R)+n2('€Z d;)
n2(<)1:v di—i?)+(nz+1)(';vl a7 and the mood value is /" = md; if i € N,
1ENy 1EN]
anda' =R— Y dj+m(Y d;—R) if i € N,. When the available resource is R+ €
j#i iEN

the mood is m =

(m—1)( ¥ di-R¥e)+n( ¥ dy)

the mood and the mood value are, respectively: m = NGY Lfi\%@ T H)(iegl k
i€N, i€N|
a' =md;ifie N, dl' =Rte— Y dij+m(Y di—RFe¢€)ifi € Np. Called e the
i iEN
denominator of m and b the one of 71, the error is:
+ Y d,-edi/(eb), 1€EN;
1EN;
ERR; = ¥ di~RFe (EdiR) ¥ d; (4.6)
T E— e, PN,

Case GM-MG
Let N = N1 UN, be partitioned into two disjoint sets N1 and N, representing the set
of user of type GM and the only one MG user, respectively. When the resource is R,
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R—R+ Y d;
iENl

Y di+R—R+ Y 4
ieNy iENY

ifieNjanda” =R— ¥ di+3(R—R+ ¥ di)=R—3( ¥ d;)ifi €N,

1EN] IEN] IEN]
If the value of the available resource is R + €, due to the hypothesis that we consider,
only the minimum value for the user MG is changing. The value of the mood 7 is
again equal to 3 and the mood value is @ = 3d;if i € Ny and @ = R+ & — 5 (Len, di)
if i € N,. It follows:

ERR; = {O’ LEN] (4.7)

the value of the mood is m = = %, and the mood value is @' = %d,-

+e, i€Ns.

Concerning the boundness of the error in case of the three allocation policy we can
state the following proposition.

Proposition 4.1.1 If the allocation rule is proportional, MMF or mood value, the error to
the users is less than or equal to €.

Proof. The error boundness in case of proportional and MMF allocation is easily proof
from the error formulas (4.1), (4.2). The mood value corresponds to the T-value solution of
bankruptcy games as proved in Chapter 3 (Theorem 3.2.2) and satisfies the monotonicity
property as proved in [32]. We show that |@; — a;| < €. When the resource is R+ € due to
the monotonicity it holds:

al'(R,d) <dl'(R+e,d),YieN (4.8)
and due to the efficiency it holds:

Y a'(R.d)=R,Y d'(R+e,d)=R+e (4.9)
i=1 i=1

From (4.8) and (4.9) follows that a/'(R+€,d) —a*(R,d) < &,Vi € N. In similar way when
the resource is R — € due to the monotonicity it holds:

a'(R—e,d) <aj(R,d),¥Yie N (4.10)
and due to the efficiency it holds:
Y a'(R.d)=R,Y d'(R—e,d)=R—¢ (4.11)
i=1 i=1
Given (4.10), (4.11) then a]"(R-€,d) — a'(R,d) < &,Vi € N. |

When each user has the same misknowledge of the available resource (i.e., the same
€) equations (4.1)-(4.7) explain how the error € is distributed among them. As already
noticed, the error, for each allocation, is bounded by &, i.e., the error is split between the
users without anyone being severely disadvantaged. Furthermore, considering the fairness
policy behind each error allocation, we can notice that it is close to the one of the resource
allocation. In fact:

e the weighted proportional allocation rule splits the error proportionally to the users

demands;

e the MMF allocation protects weak users, i.e., users with a smaller demand compared

to the other users, not allocating them the error. No differences exist between the
other users, receiving the same proportion of the error;
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| a | S | a4 | PS | APS(PS—PS)
User 1 | 1.3333 | 0.66665 | 1.3335 | 0.66675 10-*
User2 | 4 0.6 | 4.0004 | 0.6 0
User 3 | 4.6667 | 0.53334 | 4.6671 | 0.53333 ~1073

Table 4.2: Error on user satisfaction with the proportional allocation - a; and g; are the allocation
when R = 10 and R = 10 + &, PS and PS are the satisfaction when the allocations are a; and d;,
e=1073,d=(2,6,7).

e the mood value takes into account the nature of each user and of the others.
In particular the mood value in the GM case allocates the error as the proportional rule
does; if the users are all of type GG, or all of type MM, it does not make difference between
the user and that is a good property due to the fact that they have close demands; in the
case of mixed users, it assigns the error considering the group to which a user belongs.

When we have misknowledge on the available resources, but the error is not equal
among the users, interestingly (4.1)-(4.7) still provide the evaluation of the error for an user
i, but clearly it depends on &;. We can notice that, for each allocation and for each group of
user, again the error depends linearly on the value of the error, but compared to the case
analyzed in which the error coincides for all the users the error € is not shared between
the users so that the sum of the users error is equal to €. The coefficient of dependency
varies between the users, taking into account the nature of the user, i.e., the absolute value
of the demand and the demand compared to the other users. Because of the error of each
user depends on different variables, we can not compare in general the allocations errors
but from (4.1)-(4.7) we can see that the error is always limited by &;, so that each of the
allocation considered does not strongly advantage/disadvantage an user.

Fairness considerations

We now look at the variation of the user satisfaction between the two scenarios with and
without misknowledge on the available resource value using the three different allocation
rules'. As we exhaustively explained in Chapter 3, the user satisfaction, when users
can collect information about other users’ demands and the available resource, has to be
measured as PS; = -4 where min; and max; are equal to are the smallest and the

max; —min;
biggest possible allocation for the user i. We can state the following:

Theorem 4.1.2 If each user has a full knowledge of the other user demands and the same
misknowledge on the available resource (R £ € instead of R), the mood value is the only
scheme that:

1. equalizes the satisfaction of the users,

2. equalizes the error on the user satisfaction.

Proof. The proof of the first part is in Chapter 3. Due to the fact that the value of the
satisfaction for all the user is the same for both the case in which the resource is R and
R =+ €, the error on the satisfaction, i.e., the difference between the satisfaction in case
without and with the misknowledge on the available resource, is the same. |

!In this analysis we consider the fairness concept linked to the users satisfaction but other fairness properties can
be analyzed, such as the envy-freeness or other generalized measure of fairness, not strictly linked to the concept of
satisfaction [39] can be used.
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| a¥™F | s | aMMF | PS | APS (PS—PS)
User 1 2 1 2 1 0
User2 | 4 | 0.6 | 4.0005 | 0.60002 2-107°

User 3 4 0.4 | 4.0005 | 0.39998 —2-107°

Table 4.3: Error on user satisfaction with the MMF allocation - a; and d; are the allocation when
R=10and R = 10+ ¢, PS and PS are the satisfaction when the allocations are a; and 4;, € = 1073,
d=(2,6,7).

Satisfaction

——User1 m
—— User 2 m
2 4 6 8 10 2 4 6 8 10
Allocation Allocation Allocation
(a) GM,c=(5,6,9),R=10 (b) Go,c=(12,13),R=10 (C) MM, c=(2,3,4),R=38
K Fd===43f=========:
© FA=-==fAfl—=—=—=======
8 y
3 \
——User1 m ——User1 m
—User2 _ . #j = User 2 I
~—User 3 ~——User3
6 8 10 2 4 6 8 10
Allocation Allocation Allocation
(d) GmM-GG,c=(6,8,12),R=10 (€) GM-MM,c=(2,6,7),R=10 (f) GM-Ma, ¢ = (2,6,12), R= 10

Figure 4.2: Users satisfaction with and without misknowledge on the available resource - mood
value case.

Tables 4.2 and 4.3 show two counterexamples where proportional allocation and MMF
allocation do not allocate the same satisfaction and the same error on the user satisfaction.

Figure 5.5 shows the variation of the satisfaction for the 6 possible cases. We can
notice, as the theorem states, that the value of the satisfaction is the same for each user
and for each value of R because it coincides with the mood m and 7. Furthermore, in
Figures 4.2a, 4.2d, 4.2e, we clearly see that the gap between the satisfaction value when
the resource is R (i.e., m) and when the resource is R (i.e., /1) is the same for each user.
In addition to the two properties stated in the theorem, we can see that in Figures 4.2b,
4.2¢c, 4.2f the value of the satisfaction does not increase or decrease when we consider the
error on the available resource. In this case the satisfaction of the users, called also mood,
depends only by the number of users and not by the value of the demands. That are in fact
situations (i) in which each single user has the same nature of the coalition of the other
ones, or (ii) in which there is only one greedy user. As already explained, in the first case
the the error is split uniformly between the users and in second one the greedy users keeps
all the error. Another interesting fact is that the slope of the satisfaction line for users with
smaller demands is not smaller than the one of users with bigger demands. This imply that



74 Chapter 4. Resource allocation with inaccurate information sharing

prop MMF mood | prop MMF mood | prop MMF mood
s . ‘ . .

081 1

0.6
Japs
0.4

02 | ,
07 Il Il 4:; 1 1 1 |

0.2 0.2 0.2 0.5 0.5 0.5 0.8 0.8 0.8
E/ .
Y

Figure 4.3: Jxps for three ratio of available resource.

for these users the allocated error cannot be bigger than the other ones.
We now look at a global measure of fairness. We remind that the fairness is maximized

i=1
where PS; = -Zi—=Fi- 'We are then interested into evaluate the global fairness on the error.
In particular we can re-define Jain index as follows:

n 2 n
using the mood value allocation, when we define the index as Jpg = { Yy (PSZ-)} / n '21 (PS,-) 2,

n

Japs = {Z (APS,-)} 2 / nl_zn‘i (APS;)? (4.12)

i=1

where APS; is the difference of the satisfaction calculated when the resource is R and when
the resource is R & €. The redefinition of the index is necessary to evaluate the fairness on
the satisfaction error. We can derive the following theorem.

Theorem 4.1.3 Jpg and Japg are maximized when the resource allocation is based on the
mood value.

Proof. The maximization of Jpg happens when each user receives the same satisfaction
PS;, and the maximization of Jypg happens when each user receives the same APS; (see
chapter 3). From Theorem 5.3.1, it follows that the mood value is the allocation that
maximizes the two indices of fairness. |

We now test the behavior of the three considered allocation schemes in term of Jxpg by
simulating 100 resource allocation problems with random demands belonging to [1,10]
while varying the value of R. We set the error equal to 102, Fig. 4.3 shows the boxplot of
Japs when p is 0.2, 0.5 and 0.8. We note that the mood value maximizes the fairness on
the satisfaction error. In fact, the index takes value in [0, 1], and the higher is its value, the
higher is the fairness. The proportional and the MMF allocation can produce inequality
between users, presenting median values different from one and high variability.

In summary, the resource allocation that users in the analyzed inaccurate information
scenario prefer is the mood value allocation because:
e it equalizes the user satisfaction and the satisfaction error and it maximizes the Jain
index of fairness on the allocation and on the error;
e it takes into account the user nature in error splitting;
e in some cases, it allocates a portion of resource that provides exactly the expected
satisfaction.



4.2
4.2.1

Chapter 4. Resource allocation with inaccurate information sharing 75

Allocation rule ERR;
. . (n—1)d;6R
weighted proportional F o at - D)o) T )
MME 0, i=1,.k
%, i=k+1,...n
(n—1)d;8R
GM T a=m o) @)
GG 0
ii MM F1§
> 8(n;—1)Rd; .
i GM-GG {$ (= Hoc)e? re
" .
= + (n151+c)c7 1€N
[nab+f(1—nm1)]6 :
GM-MM Fdemdstimim-ns €M
B + [b(3na—1-2n3)—ny f]6 e N
(eEna (16 (mt Durs)>  LEM2
0, i €N
GM-MG - (n-1) 5 icN
2 ) 2

Table 4.4: Evaluation errors with misknowledge on the users demands. Nj=set of users GM, N,=set

of users of the other type. Y d;—R=f, ¥ di=b, ¥ di+mR=c,e=nyf+ (np+1)b.
i€N, €N i€N

Error on the users demand

Error estimate

In this section we analyze the error on the allocation when the error is on the users demand.
For each user i € N the error ERR; is defined as |@; — a;|, where q; is the share obtained by
i when the demand vector is d and d; is the allocation of user i when each user j # i has
ademand of d; & O . Table 4.4 summarizes the value of the error, when we consider the
weighted proportional allocation rule, the MMF allocation and the mood value. The errors
are calculated as follows:

Weighted proportional allocation

n
The allocation for user i is af’ =d;R/ ¥ d; when the demand vector is is c. When the other
i=1

n
users demand is d; + & then the allocation is @” = d;R/('Y, d;+ (n—1)8). The error on
i=1

the allocation is for user i is:

(l’l — 1)di6R

ERR; = F (4.13)
l (X dit(n—1)86)(Xidi)
Since v+ id(inq) 5 and ZR 7 are less than 1, the error is limited by (n —1)é.
ieN ieN

MMF allocation

As done in the previous scenario, we consider the hypothesis that é is enough small to
not change the nature of the user. This means that if the users i is in the first k users with
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smaller demands, it should have an allocation equal to d; also when the error is considered.

R— Y (di+5)
On contrary, in the other case, it receives ‘:ln'f T .The error is:
0 ifi=1,...k
ERR; ={ Y 4.14
: {gk—g ifi=k+1,...n (414)

The error can be greater than § but it is limited because it is bounded by k9.

Mood value

e Case GM
This case coincides with the weighted proportional allocation. The error is given by
(4.13).

e Case GG
In this case it holds that min; = 0 and max; = R for each user i. It follows that, even
if the information received about other users demands is not correct, the allocation is
exactly the one expected from the users: a; = 15. Thus the error is:

ERR; =0 (4.15)

e Case MM

n—

Tl, and the mood value is ¢/ =R— Y d; +"— (Z di —R). If we introduce
JFi i=1

an error on the demand vector, the value of the mood is 7z is given by: M =

R—n(R)+(n— ))Z dix(n—1)(n—2)6+(n—1)8

= % and the mood value is 4" =

Z di£(n—1)6—nR+(n—1) ): dix(n—1)(n—2)6+(n—1)0

i=1 i=1

R—YdiF(n—1)6+%~ ():d —R+(n—1)9). It follows that for each user i the
J#i

error is:

n—1

ERR,=7F 0 (4.16)

and bounded by §.
e Case GM-GG
Let N = N1 UN, be partitioned into two disjoint sets N and N, representing the set

of user of type GM and GG, respectively. The value of the mood is m = %,
lGNl

andthemoodvalueisa;"—md ifi € Ny and @' = ZdMleleNz If

lENl IENI
there is a misknowledge of the demand vector and i € Ny, the value of the mood is

N = R fe AL R
m= Zdi+(nl_1)8+n2R,andthemoodvaluelsai = YT -05m zdi. If i € Ny,

iENl lENl

+ . M R2
Y dn 0T mR’ and the mood value is @' = S d S ToR: Called

iENl iGNl

the mood is 1 =
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Y di+mR = c, it follows that:

iEN;
ERR; = { T (m-ree €N 4.17)
L 6n1R . E N '
(n16+c)c? ! 2

For users GM, since YA l’f TS TkR and 3 d‘ﬂ R are less than one, the error is inferior
1 1
i€eL i€L

to (I —1)4. For users GG, since

R
S IS TIR and 3 d+kR are less than one, the error
i€eL ieL
is inferior to /6.

e Case GM-MM
Let N = N1 UN, be partitioned into two disjoint sets N and N, representing the set
of user of type GM and MM, respectively. When the demand vector is d, the value

. (m=1)f+mb

of the mood is % where Yy, di —R = f and Yy, di = b. The mood

value is a’i" = md; if i € Ny and a;-" =R-Y dj+m(d,~—R+ Yy dj) ifieN, If
JF JF#

there is a misknowledge of d and i € Ny the mood is 7t = fg%;iif;;ffgiﬂ%ggﬂ;i:ng

and the mood value is &}" = ni d;. If there is a misknowledge of d and i € N, the

mood is i = ,(122( fi)(g i(Sz 5T l)(nifﬁgﬁzl 6% and the mood value is @ =R— ¥ (d; +
J#i
0)+nix(di—R+ Y, (dj£8)). It follows that the error is:
J#
[nob+f(1—n1)]0 .
ERR; — elexndot(mt)(m-19)" €N 4.18)

[b(3np—1-2n3)—n, f]8 ;
e(ej:ng(ngfl)Sﬁz(anrl)"lB)’ LEN,

where e = ny f + (np + 1)b.

e Case GM-MG
Let N = N1 UN, be partitioned into two disjoint sets N and N, representing the set
of user of type GM and MG, respectively. When the demand vector is R the value of

the mood is m = 5, and the mood value is: a}" =1 >d;ifi € Ny and af' — %( Y d)
iEN)

if i € N,. The value of the mood m, when the user knows the demand vector with

a small error is again equal to 2, both in the case in which user i is of type GM or

MG. The mood value is 4} 1d ifieNjanda" =R— Y d,~:t(n—1)3~|—%(R—

iEN;
R+ Y dix(n—1)8)=R—3( ¥ dix(n—1)8)if i€ N,. It follows:
iEN] iEN;
0, €N
ERR; = (n—1) _ (4.19)
FULS, i€N.

In contrast from the first analyzed case, when there is an error on the users demand
the error is not always limited by 6 and most of the time increases with the number of
users. For example, in the MMF case, the error can be greater than 6 but bounded by
ké$. Furthermore, we can notice one more time that the mood value assigns an error that
depends on the nature of the problem: it assigns the same error to users belonging to cases
GG and MM, while it differentiates users belonging the group GM.
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Scenario | User type PS BS
R R
Gm Gm Y4, Y dn 1)
GG GG 1/n 1/n
MM Mwm (n—1)/n (n—1)/n
R R
GM-GG GM Yien, ditmR Yien, ditmRE(n1—1)6
GG __ R R
ZieN] di+mR ZieNl di+nyR+n, 6
GM (n2—1) f+nab (na—1)(f£n26)+n2(b£(n;—1)3)
GM-MM o f+(m+1)b | na(fEtm8)+(n+1)(bx(n—1)d)
MM (na—1)e+nab (np—1)(ex(np—1)8)+na(b+n; 6)
npet+(na+1)b | nplet(np—1)8)+(np+1)(b£n, 6)
GM-MG GM 1/2 1/2
Ma 1/2 1/2

Table 4.5: Evaluation of BS and PS in case of full knowledge of the available resource and the same
misknowledge on the other users demand. N;=set of users GM, N,=set of users of the other type.

ZIENQ di _R = f’ ZiENl di = b

Fairness considerations

Looking at the satisfaction PS, we can state the following theorem for the scenario in
which there is an error on the users demands.

Theorem 4.2.1 If each user has a full knowledge of the available resource and the same
misknowledge on the other users demand, the mood value is the only scheme that
equalizes the error on the satisfaction for the same type of user.

Proof. We calculate the value of the AS in each case for each type of user. We report the
evaluation in Table 4.5, where we can see that for users of same type the error on the
satisfaction, i.e., APS (PS — PS) is the same. [

From Table 4.5 we can also see that in some resource allocation problem types (e.g.
GG, MM,GM-MG), as it was happening in case of misknowledge on the available resource,
the users receive an allocation that satisfies them at the same level of the case of complete
information.

Summary

In this chapter, we analyze resource allocation with inaccurate information sharing, provid-
ing an estimation of the error on the resource allocation. We then present three theorems
showing how the mood value allocation is superior to the proportional and MMF allocation
in terms of fairness.

In the previous and current chapter we focus the analysis on the single-resource
allocation problem, formalizing an appropriate measure of fairness and resource allocation
for the complete information sharing and the inaccurate information sharing context. In the
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following chapter, we deal with the multi-resource allocation problem, providing a general
framework where the decision-making can select the most appropriate allocation, based
on the fairness goal it wants to follow. This framework is suitable for the network slicing
resource allocation problem, where a set of heterogeneous resources has to be provided to
each tenant.






5.1

5. Multi-resource allocation for network
slicing

In this chapter we analyze the allocation of multi resources in the network slicing. In
particular, we address the following research questions: are the multiple resources called
by a slice to be allocated one after the other independently of each other, or shall one take
the multi-resource allocation as a joint allocation problem to increase system efficiency?
If the request for at least one resource is bigger than the available one, we revisit how
fairness in resource usage can be measured, and ensured by means of resource allocation
algorithms. We propose a unified mathematical framework able to generalize some of the
classical solutions for single and multi-resource allocation problems from the literature.
This framework takes into account both user satisfaction and system efficiency objectives,
meeting different degrees of fairness. Moreover, we compare multiple allocation rules and
evaluate them in terms of wasted resource (i.e., resource allocated but eventually not used)
and idle resource (i.e., resource left available for future allocations), running evaluations
against the network slicing use-case.

Network slicing

While the fourth generation (4G) of networks was designed for improving the smartphone
experience mostly in terms of network throughput, the fifth generation (5G) is instead being
designed with a much broader goal. 5G networks need to provide end-to-end connectivity,
directly supporting verticals, including radio connectivity, wired connectivity and com-
puting resource delivery and orchestration, exploiting system and network virtualization
technologies [60]. 5G verticals include, e.g., e-health services, public safety systems, smart
office, and connected vehicles, trains and aircrafts [61]. According to the International
Telecommunication Union (ITU) services are classified in three categories [62]: enhanced
mobile broadband (eMBB), Ultra Reliable Low Latency Communications (URLLC) and
massive machine type communications (mMTC) - characterized by bandwidth, latency,

The work presented in this chapter is partially presented in [58] and [59]
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Figure 5.1: Usage scenarios of International Mobile Telecommunications for 2020 and beyond
(source [62])

frequency and reliability requirements (see Figure 5.1).

Enhanced Mobile Broadband (eMBB) services are the evolution of 4G LTE enabled
services toward high speed connections with high data rate supporting, they include
3D and ultra-high-definition video transmission and virtual reality applications; massive
Machine Type Communication (mMTC) services are characterized by very high density
of connected devices typically transmitting at low data rate, they satisfy requirements of
sensor networks employed in smart cities, Internet of Things (IoT) and wearable device
networks; Ultra-Reliable Low Latency Communications (URLLC) services require high
reliability and low latency as it is necessary for wireless control of industrial manufacturing
or production processes, transport safety control, remote medical surgery services, etc.

The provisioning abstraction being formalized by 5G activities is the so-called ‘network
slice’ [60]. A network slice is an independent and logically-isolated end-to-end virtual net-
work running on a shared physical infrastructure aiming to provide the customers required
service or vertical corresponding to different business domains. It follows that a network
slice spans different parts of the network as the access, transport, core and data-center
segments, combining networking, computing and storage programmable resources [63].
The interest towards network slicing is motivated by the increasing programmability of the
Radio Access Networks (RANS) and of the core elements, also thanks to the novel technolo-
gies such as Software-Defined Networking (SDN) and Network Function Virtualization
(NFV) [60].

Provisioning resources along an end-to-end path is therefore a multi-resource allocation
problem (Figure 5.2). In the literature, different multi-resource allocation techniques
targeting forms of fairness are proposed (see Section 2.4) and recent works address
resource allocation problem in network slicing from many point of view. They use different
approaches to model and solve the resource allocation problem in network slicing. Different
perspectives are adopted, considering various resource types, alternative mathematical
tools and different objectives.

A recurrent approach is to integrate multi-resource considerations within the Virtual
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Figure 5.2: A representation of network slices and resource sharing.

Network Function (VNF) placement algorithm. For example, authors in [64] address the
slicing of radio access network proposing a multi-operator resource allocation rule, able to
assign to each user a single base station and able to quantify a fair portion of the resource
to assign to each user. Similarly, authors in [65] model the infrastructure with a direct
graph and the slice as a simple source-destination pair, solving both the placement and the
resource allocation as a unique problem. In [66] a model to place VNFs while selecting
links is proposed using a complex network analysis.

Another approach that can be found in the literature is the one concerning the maxi-
mization of the slice costumer’s profit [67] or the one considering the network revenue [68].

Modeling the problem as a competition between tenants sharing the same infrastructure,
it is also possible to adopt a game-theoretic approach. In [69], authors propose a network
slicing game in which users react to other tenants allocation and maximize their utility,
converging to a Nash equilibrium.

Distributed approaches are used in [70], where a cooperative game is introduced that,
to avoid revealing mobile operators private information, uses a distributed algorithm to
solve the allocation problem. Instead, in [71], both collaborative and non-collaborative
approaches are analyzed and solved, using auctions between slices and datacenter providers
for the former one, and a distributed approach for the latter one.

The approach of this chapter differs from the above mentioned ones in several aspects:

e we take into consideration only the problem of multi-resource allocation producing a
solution giving an amount of each resource to allocate to each tenant, independently
of the infrastructure, whereas the actual embedding of each resource into a final
resource partitioning — taking into consideration the geographical distribution and
interconnection links of computing servers — is considered as a separate, successive,
problem;

e in our network model tenants express a demand for each resource and there is an
actual problem when there is at least one congested resource, i.€., at least one resource
cannot satisfy all the tenants;

e we consider resource dependency between resources, as done for instance in [65]
(and elaborated hereafter);

o the possible allocation rules we propose span different concepts of fairness, namely,
considering or not the awareness of the tenant with respect to the available resource
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and the other tenants demands.

Resource dependency and depletion

Virtualized network systems are evolving so that network functions nodes can be given
computing power elastically and as a function of the load (i.e., virtual link bitrate), and
that the spectrum allocated via medium access protocols can be flexibly adapted to the
requested bitrate. There is indeed a dependency among different types of resources in
such systems 5G networks leverage on. For example, for the computing resource to traffic
bit-rate dependency, it is typically a linear [45, 65, 72, 73] or step-linear or piece-wise
linear relationship with few deflection points, as seen in [11, 74]; for the bitrate to spectrum
one, a step-linear relationship can be inferred from slice specifications such as [75]. Taking
such a behavior into account in network models is challenging. In the model proposed
in this chapter, we assume a linear relationship that can provide a good approximation to
such step and piece-wise linear relationships.

In our analysis, we consider two aspects to assess an allocation solution when some
resources are not enough to fully satisfy tenants’ requests. Firstly, each slice demand
expresses an inter-resource linear relationship that has to be satisfied; e.g., the number of
cores for a virtual machine in a slice can vary as a function of the bitrate and hence the
link bandwidth allocated to the slice —i.e., one core needed every given amount of traffic:
hence if less traffic is granted, a number or a proportion of core capacity can be saved.
We refer to this aspect as inter-resource dependency, which can lead to wasted resource,
i.e., allocated but not useful resource!. Secondly, we consider the resource depletion: a
resource is depleted if it is fully distributed to slices. In the case of a single-resource
system one aims at fully allocating the resource in order to provide an efficient solution,
1.e., the resource is depleted, there is no idle resource left. In a multi-resource context, a
multi-resource allocation rule taking into consideration inter-resource dependency can lead
to idle resource, i.e., the resources may not be depleted. In [76] the resource depletion is
measured as distance from the system efficiency obtained when all the resource available
is distributed to users.

Fig. 5.3 depicts a basic resource allocation problem example with 2 users and 2
resources, representing in a bi-dimensional space (i.e., the resource space) the users
demand and the available resource. A single-resource approach considers a number of
problems equal to the number of resources needed by the slice, producing allocations
that do not take into consideration resource dependency (linear in the figure). In fact, we
can notice that for both the users a portion of resource is allocated even if it cannot be
used by the tenant. Contrarily, with a multi-resource approach, resources and demands
are multi-dimensional and take into account the resource dependency. A multi-resource
allocation rule may create idle resource, hence respecting resource dependency while
meeting allocation goals such as fairness.

Under the hypothesis of linear dependency of resources, if a user decreases its demand for one resource, automatically
it decreases its demand for all the other resources. The wasted resource can be a problem from both the user and the
provider point of view. In fact the first one pays for a resource that is not able to use while the second is providing
a resource that is not used and that could be held back for itself to serve someone else. The waste of resource is
automatically nullified when we consider a multi-resource approach respecting the linear relationship. So the proposed
approach is able to meet two objectives: to avoid resource waste while ensuring fairness.
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Figure 5.3: Behavior of single and multi-resource allocations in terms of inter-resource dependency
and resource depletion. f;, i = 1,2, is the relation between the resources for tenant i, whereas d;; is
the demand of the i user for the j* resource and r i» j = 1,2, is the available amount for the ik
resource. a;; is the allocation of the i " user for the j* resource. The horizontal axis represents the
resource 1, the vertical one the resource 2.

MuUlti-Resource Allocation for NEtwork Slicing (MURANES)

In order to solve the network slicing resource allocation problem we propose a framework
based on an aggregation technique we name MURANES (MUIti-Resource Allocation for
NEtwork Slicing). Our objective is to propose a general framework to allocate multiple
distinct resources. In this direction we consider two factors: an individual satisfaction
of the tenants and a system efficiency utility. The main idea underlying our approach is
depicted in Figure 5.4. We need to consider a utility function F(y) that summarizes the
information about users demands and the available resources. To obtain this function we
can follow two methodological ‘paths’:

e we firstly aggregate the users, and then the resources;

o we firstly aggregate the resources, and then the users.
In network slicing, an important requirement is to provide a fair allocation matrix, thus it
is necessary that the input vector of the function to optimize summarizes the information
related to the user satisfaction. For this reason we follow the second path, depicted with a
red arrow in the figure, aggregating firstly the information related to the different resources
for each user, i.e., considering the user satisfaction, and secondly aggregating the users, i.e.,
considering the system efficiency objective. In particular, we propose to use as aggregation
function F the Ordered Weighted Averaging (OWA) operator [77], that is detailed in the
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Figure 5.4: User and resource aggregation paths. The vector y;. combines m data to provide a single
aggregated variable for each user. The vector y.; combines n data to provide a single aggregated
variable for each resource. F(y) is the aggregated function to optimize.

following subsection?.

In the following, after explaining the OWA operator and its flexibility in covering
different objectives, we discuss how to properly select OWA input vectors, related to
different users satisfaction concepts. The OWA framework we formalize can so incorporate
some of the existing multi-resource allocations rules, and permits also to transpose some
of the existing single-resource allocation rules to the multi-resource context.

Ordered Weighted Averaging (OWA) operators

The Ordered Weighted Averagin (OWA) function is introduced in [77] and it is defined as
follows.
Definition 5.2.1 An OWA is a scalarizing function F : R" — R parametrized by a weight-
ing vector w € R." of the form F (v, ...v,) = Yi_1 wjv(;), where v(; is the j-th smallest
element of (vy,...,v,).

Contrary to the case of the weighted sum, the weights in an OWA function are not
used to assign more importance to a component than to another one, but to control the
importance attached to good or bad components in the value aggregation process.

The F aggregator encompasses many well known aggregators such as max, min,
median and sum, as special cases. It is well known in the Social Choice area, to model
an idea of fairness in the social evaluation function. In this case, F is often referred to as
the Generalized Gini social-evaluation Function [78, 79]. Such a function used with a
decreasing weighting vector w, i.e., w; > w; 1 for all i < n allows to model a wide range of
‘fair’ attitudes going from the egalitarianism to the utilitarianism. An egalitarian solution
is based on the notion of fairness, described in political philosophy by Rawls [17] aiming
to protect weaker users, i.e., the less satisfied ones. It is obtained when we maximize
the minimum component so when we choose only the first weight w; different from
zero. An utilitarian solution, under the classical utilitarian principle, is obtained when the
decision maker maximizes the sum of the utilities of the players. It is obtained choosing
the same value for each weight (w; = w;,Vi # j). Changing the OWA weights, choosing
decreasing value of the weight, we can obtain trade-off solutions between egalitarianism
and utilitarianism.

2In the case we consider users with different priority we can use the WOWA operator, a generalization of the OWA
operator, where we can attach to different users a weight depending on its priority.
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More precisely, one common way of formally introducing a fairness property in the
aggregation is to require that the value of a vector is improved by any mean preserving
transfer reducing inequalities (a.k.a. Pigou-Dalton transfers) [80]. Given a performance
vector v = (vy,...,Vy,), any modification of v leading to a vector of the form (vy,...,v; —
€,...,vj+¢&,...,v,) for some i, j,& such that v —v; > € > 0 should make decision maker
better off. Under the Pareto principle — requiring monotonicity in every component — and
some other mild requirements such as completeness — requiring this fairness condition — it
1s possible to define the social utility as an OWA function using a weighting vector w with
decreasing components. The described potential of F is illustrated in the following:

= Example 5.1 Consider a simple case with three users. A solution with utility vector (1,
0, .3) is less preferable than (.5, .5, .3) because there exists a transfer (-.5,+.5) between
the two first agents to pass from the former solution to the latter. Consistently, we have
F(1,0,.3) = 3wy +ws and F(.5,.5,.3) = .3w; 4+ .5w, + .5w3 and therefore F(1,0,.3) —
F(.5,.5,.3) = 3(wy —wi) +.5(wz —wz) < 0 because w; > wp > w3. We obtain the
desired preference. Now if we compare (1,0,.5) to (.3,.3,5) the preference is less clear.
In particular, no Pigou-Dalton transfer holds. Moreover, in such a situation, one may
want to relax the desire of equity to hold average efficiency. Consistently, we have
F(1,0,.3) — F(.3,.3,.3) = .7w3 — .3w; which may be positive or negative depending on
w given that wy > w3. This illustrates the role of vector w that can lead to different choices
depending on the importance attached to the least satisfied users. .

The F function is also widely used in multi-objective optimization to generate solutions
with well-balanced utility profiles [81, 82]. F(v) is not linear in v due to the permutation
of components, but smart linearization are available, see, e.g., [81].

The MURANES framework we propose is based on the optimization of OWA operators.
It is designed for continuous resources, i.e., resources that can be partitioned indefinitely
but that — with straightforward model variations — can also be applied to the case of discrete
resources, or to the case in which the allocation must be selected from prefixed templates.

The general framework

As above introduced, the framework we propose is considering two axes: the system and
the individual utility. About the former, subsection 5.2.1 shows that the maximization of an
OWA function is a good candidate to obtain fair allocations, where fairness goes from the
pure egalitarianism to the pure utilitarianism. About the latter, as we anticipated, the input
vector of the OWA must depend on the user satisfaction vector, i.e., a vector containing the
measure of the satisfaction of each user respect to the m resources. We describe now the
four proposed inputs:

e classical satisfaction: Classically the satisfaction is measured as the percentage of
resource allocated to a user, i.e., as the ratio between the allocated resource and the
demanded one. In our model, for each user this ratio is the same for each resource
and it is equal to x.

e weighted classical satisfaction: We can consider a weighted version of the classical
satisfaction. Taking inspiration from the DRF allocation rule the satisfaction of each
user i we choose a weight equal to the dominant share (i.e., ds; = max j{%i})'

e player satisfaction (ps): As already explained in Chapter 3, in case of complete
information, the correct way to measure the satisfaction is using the ps rate. If in
the case of the classical satisfaction, given a user, the satisfaction coincides for each
resource, here we need to find which satisfaction summarizes the information about
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System
w=(1,0,---,0) ‘ ‘ w=(1,1,---,1)
= X max minx; e maxy? | x;
5 ds-x maxminds;x; | --- | max).;dsx;
'é ps max min ps; e max)y ! | psi
=
ds-ps | maxminds;ps; | --- | max).;_, ds;ps;

Table 5.1: Objective function of the MURANES framework.

all the resources. For this purpose, we use the dominant resource for each tenant,
because it is the more critical one and, realistically, the one that the tenant would
consider to measure its satisfaction.
e weighted player satisfaction: in a dual way to the classical satisfaction, we can again
consider the dominant share to weight the ps satisfaction.
The general problem to solve is>:
maximize OWA(v)
subjectto x € .# (5.1
0<x;<1,VieN
where .# is the admissible region s.t. Y a;; < rj, Vj € M and v can be equal to: (i)
i€N
the vector x, (ii) the vector ds-x = [ds-x| ... dsu-x,], (i) the vector ps, with the
satisfaction calculated for each user respect to the dominant resource or (vi) the vector
ds-ps=[dsi-psi ... ds,-ps,]. We summarize in Table 5.1 the value objective function
in the general framework we propose for two extreme OWA weights configurations.

MURANES properties

We describe some important properties of the allocations we obtain using the MURANES
framework.

Generalization of well known-solutions

The unified framework uses a general class of utility functions that captures different
fairness criteria, and between them we can find some already well-known ones. In fact
for special combinations of OWA inputs and weights, the allocation coincides with an
allocation known in literature. We can state the following theorems.

Theorem 5.3.1 The MURANES framework with w = (1,0, - - - ,0) and input x generalizes
to the multi-resource context the weighted proportional allocation rule.

Proof. The MURANES in case in which w = (1,0,---,0) and the input is x coincides with

the solution of:
maximize min(x)

subjectto x € .# (5.2)
0<x < 1,Vi EN

3See Appendix C to check how it is possible to refine the model.
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but (5.2) coincides with:
maximize x

subjectto x € %
X; IXj,Vi,j EN
0<x;<1,VieN

(5.3)

In fact, the constraints of (5.3) imply that the optimal solution is the Pareto efficient solution
that belongs to the line produced by the constraints x; = x;, Vi, j € N. This follows from the
fact that all the other Pareto efficient solutions are such that the variable with the minimum
value can be increased. The constraint x; = x; implies that the satisfaction of each user is
equal and this property characterizes, in the case of single resource allocations, the weighted
proportional allocation when we choose the weights equal to the user demand. |

Theorem 5.3.2 The MURANES framework with w = (1,0, ---,0) and input ds - x coin-
cides with the DRF allocation rule.

Proof. Similarly to the proof of Theorem 5.3.1, the considered optimization problem can
be rewritten as:

maximize x
subjectto x € .F

54

dSi-Xi:de-Xj,Vi,jEN (54)
0<x;<1,VieN

that is exactly the DRF allocation rule described in Chapter 2. |

Theorem 5.3.3 The MURANES framework with w = (1,0,---,0) and input ps general-
1zes to the multi-resource context the mood value.

Proof. Again, similarly to the proof of Theorem 5.3.1, the considered optimization problem
can be rewritten as:

maximize ps

subjectto x € F
psi=psj,Vi,jEN
0<x;<1,VieN

(5.5)

So, the single resource allocation that equalizes the user satisfaction calculated using the
PS is the mood value. [

To sum up, the previous theorems show that MURANES allows to capture and general-
ize classical allocation rules. For the following, let us assign a name to the corresponding
allocation rules obtained as a function of the OWA input:

e generalized weighted proportional allocation (g-prop) when the input is x,

e generalized DRF allocation (g-drf) when the input is ds - x,

e generalized mood value (g-mood) when the input is ps,

e moodified DRF (gm-drf) when the input is ds - ps*.

4The word ‘moodified’ comes from the fusion of the word ‘mood’ and ‘modified’, justified by the fact that the
allocation considers the satisfaction rate typical of the mood value allocation but also the dominant share typical of the
DREF allocation.
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Figure 5.5: Allocations with w = (1,0,---,0). (x], x3) is the solution of the allocation problem. n

is the nadir point, U is the utopia point.

Game theoretic interpretation

Let us compare the four allocations rules defined in the previous section using the corre-
sponding individual satisfaction vectors and the OWA weight vector (1,0,---,0). Fig. 5.5
shows on the tenants’ satisfaction plane the region of the admissible solutions and the four
allocation rules when we consider an allocation problem with two resources and two users.

We can notice that the solution is the intersection between a line and the Pareto efficient
frontier. The lines are:

e x; = x; for the g-prop allocation,

e ds|x; = dsyx, for the g-DRF allocation,

e ps1 = psy for the g-mood allocation,

e ds|ps; = dsypsy for the gm-drf allocation,

These solutions can be interpreted as solutions of the bargaining game between two
users. A bargaining game [35, 83] is a pair (C,n) where C is a bounded closed and convex
set and n the utility when the two users are not able to reach an agreement. The egalitarian
solution can be interpreted as the Kalai-Smorodinski (KS) solution [35] of the bargaining
game, that is the solution on the Pareto frontier obtained joining the nadir and the utopia
point. The nadir point n is (0, 0) for the first two allocation rules (Fig. 5.5a, 5.5b) while with
respect to the two solutions obtained changing the satisfaction measure (Fig. 5.5¢ and 5.5d)
the nadir point gives the minimal right for each user. Each component of the utopia
(U) point is obtained maximizing the utility of each user. It follows that for the two
cases considering the classical satisfaction the utopia point is respectively U = (1,1),
U= (%7 %) while for the other two cases it it enough to calculate the maximal right of
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Figure 5.6: Lorentz curves, POF and IR indices.

each user.

Egalitarian and utilitarian fairness trade-off

Let us elaborate on the potential of the unified framework. As anticipated in Section 5.2.1,
the two extreme behaviors in terms of fairness are the egalitarian and the utilitarian ones.
The utilitarian approach aims at maximizing the total utility of the members of a society
without paying attention to social inequality; it is in fact also sometimes referred as system
efficiency [84]. The egalitarian approach aims at maximizing the individual utility while
promoting equitable distributions of utility; for this reason it is commonly used for fair
optimization [84]. In most cases, the objective of reducing inequalities comes at a cost that
can be measured by the Price of Fairness (POF) that is defined as follows.

Definition 5.3.1 The Price of Fairness (POF) is:
&) = f ()
F(x%)

where f(x) = Y7 | x; is the utilitarian criterion, xy is the solution obtained maximizing

f and the x, ; is the egalitarian optimum.

POF = (5.6)

12

1
= Example 5.2 Let us consider a resource allocation problem with D = 150 g 1(5) and
1

10 15
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R = [20,4,20]. In this case the utilitarian optimum is x} = (0.94,0,0.88,0.44) whereas
the egalitarian optimum is x;,;, = (0.44,0.44,0.44,0.44). Hence we obtain POF = 0.21.
This value measures the normalized gap to optimal efficiency induced by the fairness
requirement. .

In the above example the POF is moderate, which shows that perfect equity can be
reached at reasonable cost regarding efficiency. This is not always the case and, in many
situations, it can be interesting to determine solutions achieving a better compromise
between pure utilitarianism and pure egalitarianism. This is precisely the interest of
resorting to an OWA optimization that enables to generate various compromise solutions
depending on the OWA weights. Let us come back to Example 5.2.

= Example 5.3 A third solution of the problem presented in Example 5.2 obtained using
OWA with the weighting vector w = (0.34,0.29,0.23,0.14) is x}, = (0.92,0.26,0.77,0, 26).
We can notice that:
e x:u'n 2 x:; Z xj"
o YL x> x> T X

|

We give now a finer description of how inequalities and POF may vary when playing

with OWA weights. For this purpose, we introduce the two following measures:

e POF(x},) = %{;M where f(x) = ¥/ x;, x} is the solution obtained in the

utilitarian case and x7, is the solution maximizing an OWA with weight w.
o IR(x})=1— %, where f(x) =Y ,x; and x}, is the solution maximizing an
OWA with weight w [85].

The first measure generalizes the one described in [84], that measures the loss of total
utility faced by users in order to guarantee the fairness associated to weights vector w.
The second index measures the inequality rate between the utility of the tenants. Both the
indices have values in the closed interval [0, 1]. So, according to the POF measure, the
utilitarian solution gets value 0 and the price increases when we consider other solutions
closer to the egalitarian one. Differently, the IR index has value O for the egalitarian
solution and its value increases for the other solutions.

Due to the opposite behavior of the indices, a good trade-off between egalitarian and
utilitarian criteria can be found in those solutions providing allocations vectors with indices
POF and IR close to 0. Looking at the example depicted in Fig 5.6a we can see that the
egalitarian solution has good properties in terms of equity but the POF has a value of
around 0.2. If we are not willing to pay that price of fairness we can select the intermediate
solution with a negligible price of fairness but we loose something in terms of fairness.

Another way to compare the various possible solutions is based on Lorenz curves [78].
A Lorenz curve is obtained plotting the cumulative x when we order the users from the
less satisfied one to the most satisfied one. We plot in Fig. 5.6b and 5.6c the Lorenz
curves for the resource allocation problem of Example 5.2 when we consider the nor-
malized and non-normalized vector x, selecting three solutions of a resource allocation
problem obtained using an egalitarian approach (w = (1,0,0,0)), an utilitarian approach
(w = (0.25,0.25,0.25,0.25))> and an intermediate one (w = (0.34,0.29,0.23,0.14)). In
Fig. 5.6b the straight line represents the perfect equality in the distribution of the satis-
faction between tenants and the most distant the curves are, the greater the inequality is.

3The weight w = (0.25,0.25,0.25,0.25) is the weight w = (1,1, 1, 1) normalized.
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API Name Memory (GB) | vCPUs | Gbps Instance Type
m4.10xlarge 160.00 40.00 | 10.00 General purpose
m4.16xlarge 256.00 64.00 | 25.00 General purpose

c5.9xlarge 72.00 36.00 | 10.00 | Compute optimized
c5.18xlarge 144.00 72.00 | 25.00 | Compute optimized

c4.8xlarge 60.00 36.00 | 10.00 | Compute optimized
r4.8xlarge 244.00 32.00 | 10.00 | Memory optimized
r4.16xlarge 488.00 64.00 | 25.00 | Memory optimized
x1.16xlarge 976.00 64.00 | 10.00 | Memory optimized
x1.32xlarge 1952.00 128.00 | 25.00 | Memory optimized
xle.16xlarge 1952.00 64.00 | 10.00 | Memory optimized
xle.32xlarge 3904.00 128.00 | 25.00 | Memory optimized
p3.8xlarge 244.00 32.00 | 10.00 | Accelerated comput.
p3.16xlarge 488.00 64.00 | 25.00 | Accelerated comput.
p2.8xlarge 488.00 32.00 | 10.00 | Accelerated comput.
p2.16xlarge 732.00 64.00 | 25.00 | Accelerated comput.
23.8xlarge 244.00 32.00 | 10.00 | Accelerated comput.
g3.16xlarge 488.00 64.00 | 25.00 | Accelerated comput.
fl.16xlarge 976.00 64.00 | 25.00 | Accelerated comput.
h1.8xlarge 128.00 32.00 | 10.00 Storage optimized
hl.16xlarge 256.00 64.00 | 25.00 Storage optimized
d2.8xlarge 244.00 36.00 | 10.00 Storage optimized
i3.8xlarge 244.00 32.00 | 10.00 Storage optimized
13.16xlarge 488.00 64.00 | 25.00 Storage optimized

Table 5.2: Amazon EC2 instances

It is clear that the egalitarian solution, that aims to equalize the satisfaction of the users,
provides a straight line, while the utilitarian solution provides a more unfair allocation.
Contrarily, checking figure 5.6¢c we can notice that the sum of the users satisfaction are
maximized with the utilitarian solution (Zle x; = 2.2500) and it has the lower value for the
egalitarian solution (Z?ZI x; = 1.78). Looking both the criteria (max-min and max-sum),
the third considered solution shows an intermediate behavior representing the trade-off
between utilitarian and egalitarian solutions.

Finally, it is worth to mention further properties that can be considered from a fairness
point of view and can be used by the decision-maker to select the weights to use. For
example one can be interested to (i) strategy-proof allocation where users should not be
able to benefit by lying about their resource demands or to (1) envy-freeness allocation
where a user should not prefer the allocation of another user. The DRF allocation, for
example, satisfies these properties [41]. On the other side one can be interested into
allocations equalizing the users satisfaction rate. In this case the DRF allocation is no more
suitable and the g-prop and g-mood with weight w = (1,0, --,0) can be preferable.

Each allocation obtained with the MURANES framework, varying the weights vector,
does not satisfy all the fairness properties we can consider at once. This gives more value
to a general framework that can be better adapted to a specific context. The only properties
satisfied by all MURANES allocation rules are the Pareto efficiency that state that it is not
possible to increase the allocation of a user without decreasing the allocation of at least
another user, and the Pigou-Dalton transfer already described in Section 5.2.1 [80].

Numerical evaluation

We test both the single-resource and the presented multi-resource allocation rules, in
a realistic scenario. We simulate 100 resource allocation problems with 3 resources
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(Memory, vCPU and link capacity) and 10 slices. We randomly generate the slice demands
from the 23 templates described in Table 5.2, a subset of Amazon EC2 instances [11]
we could extract (by simply copying the rows having a complete information about
the three considered resources). In practice, in 5G slicing we can expect quite similar
resource quantities and relations, with the link bit-rate at a lower scale as of preliminary
specifications of some slices (e.g., the eMBB one) and related scenarios found in [75].
Different scales do not matter, the important aspect being the relation between resources.

In the first scenario we analyze, only 1 resource at time is congested. We randomly
generate the amounts in this way:

e for the congested resource, the available amount has a value bigger than the minimum

demand and lower than the sum of the demands;

e for the non-congested resource, it is between the sum of the demands and two times

the sum of the demands.
In the second scenario, all the resources are congested but not always at the same level
of congestion. The ratio of available resource p considered is the fraction of the global
demand (sum of all demands) that can be allocated; e.g., if the level is 0.9, 90% of the sum
of the demands is satisfied, thus we are in a low congestion situation. In the simulations,
we consider the following four cases of congestion level combinations:

e 0.1, 0.1, 0.1: 3 resources have the same high congestion;

e 0.9,0.9, 0.9: 3 resources have the same low congestion;

e 0.1,0.9,0.9: 1 resource has high and 2 have low congestion;

e 0.1, 0.5, 0.9: the 1st resource has a high congestion, the 2nd one a medium level and

the 3rd one a low level.
The first two cases show a homogeneous congestion distribution, while the latter two have
a heterogeneous distribution that likely corresponds to a more realistic setting.

We test the presented single-resource allocations (weighted proportional with p; = d;,
MMEF, Shapley value, Mood value)®, and the proposed MURANES rules with OWA
weights w = (1,0,---,0) because we are interested in evaluating the performance of the
already known solution (i.e. DRF) compared to the new proposed one, that generalizes
single resource allocation (g-prop, g-mood), or that are not known (gm-drf).

Results in terms of wasted and idle resource

Fig. 5.7 shows the average ratio of wasted resource in the case in which only one resource
is congested. Fig. 5.8 shows the same, but when all the resources are congested. We can
notice, as we already discussed, that single-resource allocations produce resource wasting,
1.e., even if a resource is allocated, it may not be fully needed due to the assumed relation
between resources. For single-resource allocations, the trend in terms of wasted resource
depends on the congestion level: if the resource is congested it is fully allocated, and
consequently the wasted resource is zero; in case of equal congestion level between the
resources (Fig. 5.8a, 5.8¢), there is a similar ratio of wasted resource between the three
resources; in the case in which the level of congestion is heterogeneous, the ratio of waste
resource is zero for the most congested resource, and it increases decreasing the congestion
level. Multi-resource rules, respecting inter-resource dependency, do not produce wasted
resource, in each congestion level configuration. This means that there are no resources
allocated and unused by the users because multi-resource rules allocate for each user the
same percentage of demand for each resource.

bexcept the Nucleolus, whose computation has a high time complexity
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Figure 5.11: Fairness index with different allocation rules.

In a dual way, Fig. 5.9 and Fig. 5.10 show respectively the average ratio of idle resource
in the cases in which only one resource is congested, and when all the resources are
congested. We can notice that single resource allocation rules produce idle resource only
if the resource is non-congested; for this resource, tenants receive exactly what they ask
and consequently, being the resource non-congested, an idle resource is produced. For
multi-resource allocations, there is a similarity between the two allocations that consider
the satisfaction rate (g-prop and g-mood), and between the two allocations that weight the
satisfaction rate with the dominant share (g-drf, gm-drf). The first couple of allocation rules
produce less idle resource when (i) only one resource is congested or (ii) the congestion
level is homogeneous. The second one, adapting the satisfaction to the the resources
available in the network in which the slice is situated, produces less idle resource when the
congestion level is heterogeneous.

Results in terms of fairness

In order to analyze the fairness of the allocation rules, we analyze the Jain’s index of
fairness [38] and its modification considering the PS rate instead of the classical Demand
Fraction Satisfaction (DFS) rate (see Chapter 3). Fig. 5.11 shows the boxplot results of
the fairness index for the dominant resource, and for the two congestion cases. We can
notice that the two solutions with better performances in terms of fairness are g-prop and
g-mood, i.e., the ones considering as OWA input the DFS and PS rates. This follows from
the fact that the two allocations equalize the tenant satisfaction and consequently maximize
the respective index of fairness. Considering the dominant resource for each tenant, the
satisfaction is no more the same for each tenant thus the fairness decreases, but on average
not excessively.

Fig. 5.12 and 5.13 show, for the two satisfaction rate definitions (classical and PS) and
for both single- and multi-resource allocation rules, the cumulative distribution function
(CDF) of the minimum satisfaction rate, i.e., among the three resource-specific satisfaction
rates, the least one. In this way we can focus on the minimum satisfaction rate as a desirable
fitness metric to increase. Fig. 5.12 refers to the 3-congested resources case, while Fig. 5.13
to only the heterogeneous cases, i.e., (0.1,0.9,0.9) and (0.1,0.5,0.9). Again we can notice
a similarity between g-prop and g-mood (with OWA input equal to x and ps) from the one
hand, and g-drf and gm-drf (with ds - x and ds - ps) from the other hand. We see that the
minimum satisfaction is clearly linked to the congestion level. In Fig. 5.12 we have 3 cases
over 4 with p = 0.1 for at least one resource; it follows that the least satisfaction is the one
related to the most congested resource, getting a value (with the classical DFS rate) exactly



5.5

98 Chapter 5. Multi-resource allocation for network slicing

7

08

06

= Prop

—+— MMF
Mood

—=— Shapley

= Prop

—+— MMF
Mood

—=— Shapley

04

02

0 01 02 03 04 0.5 0.6 07 08 09 1 0 0.1 02 03 04 0.5 06 o7 08 08 1
Satisfaction Satisfaction

(a) Classical satisfaction rate (single) (b) PS satisfaction rate (single)

08

06

— g-prop
—+— g-drf
s o gedrf g-mood
g-mood Al —— gm-drf
02 —— gm-drf
UO- 0.1 0‘2 0‘3 (;4 0‘5 0‘6 0‘7 U‘E D‘B 1 1] DI‘\ EI‘Z DIS D‘ﬂ 0‘5 0‘6 D‘? U‘E U‘B 1
Satisfaction Satisfaction
(c) Classical satisfaction rate (multi) (d) PS satisfaction rate (multi)

Figure 5.12: Minimum satisfaction rates CDF (3 congested resources).

equal to 0.1 for the proportional and the generalized weighted proportional rules. About
50% of the tenants suffer from a very low satisfaction (between 0 and 0.15).

Therefore, we compare the global (i.e., with both heterogeneous and homogeneous
congestion cases — Fig. 5.12) results to the one with only heterogenous congestion cases
(Fig.5.13). In the former the satisfaction rate CDFs for single and multi-resource allocations
are similar: MMF, gm-drf and g-drf assign the highest satisfaction rate to about 10% of
tenants, and are hence preferable. This follows from the the fact that g-drf and gm-drf can
be considered as generalizations of the MMF allocation. With the heterogeneous cases
apart (Fig.5.13), instead, gm-drf is superior to all the other allocation rules (single- and
multi-resource ones), except for MMF with the classical satisfaction rate (Fig.5.13a) which
however is known to offer low fairness.

These results show that in realistic settings with heterogeneous resource congestion,
the MURANES rules we propose, and in particular the m-drf, g-prop and g-mood rules,
clearly outperform the application of single-resource allocation rules.

Resource allocation under Service Level Agreements

We conclude the analysis of the multi-resource allocation for network slicing providing
two multi-resource scheduling algorithms, able to slice the resources between tenants and
to fulfill their Service Level Agreements (SLAs).

A 5G network needs to fulfill SLAs that are contracts between the providers and the
customers that specify the technical conditions of a service provisioning, i.e, connection
performance, availability, liability etc., and the price of the services [86], by means of
measurable parameters or metrics [87]. In 5G case, the contract between the slice provider
and the tenant can specify (i) the minimum guaranteed and nominal capacities for each
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Figure 5.13: Minimum satisfaction rates CDF (3 resources congested - heterogeneous congestion
levels)

given resource, (ii) the amount of time the service is guaranteed, (iii) penalties in case
the service requirements are not met, (iv) latency or jitter, (v) the service assistance, etc.
Between this specification the one strictly linked to the resource allocation is (i) while the
ones related to a scheduling process are (ii)-(iv). In particular, in this section we consider
three metrics: the first one is the guarantee of the minimum service, i.e., the minimum
amount of resource that has to be guaranteed to the tenants; the second one is the nominal
capacity, i.e., the amount of resource required in normal conditions, while the third one is
the service availability, i.e., the measure, in percentage or units of time, of the successful
service access to the tenant. We firstly propose an algorithm considering only the minimum
service and the nominal capacity requirements, which we then refine to consider also
service availability and to provide an allocation fairly distributed on time.

In the following, we (a) model the problem (Section 5.5.1), (b) establish a users delaying
policy (Section 5.5.2), (c) define how to allocate the resources, under the constraint of
guaranteeing a minimum share of resource (Section 5.5.3), (d) propose two scheduling
algorithms (Sections 5.5.4, 5.5.5) and (e) we test the proposed algorithm (Section 5.5.6).

Problem statement

Given a time frame 7, the resource allocation problem is a tuple (D;, D", %;, Vi, R;) where
D; is the demand matrix, D}" is the matrix containing the minimum amounts of resource to
allocate to each tenant, R, is the available resource, ¥ is a vector containing the priority
index of each tenant, v; is a vector containing the availability rate of each tenant, i.e., it
contains the percentage of time the tenant was served, with at least the minimum resource.
The priority index % is linked to the latency of the service: if the service requires a low
latency, its priority is high and the value of 7; is low; if not, the priority is lower and the
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Figure 5.14: Order of users delaying

value of ¥, is higher. For instance URLLC services are characterized by higher priority
indexes compared to eMBB and mMTC services.

Key assumptions are as follows: (i) the demand processing time is discrete, i.e., the
matrices D; and D}" collect the information about the users demand in the time frame r — 1
and they are treated in the same moment when the time frame 7 starts; (ii) the priority index
% depends only on the service latency, while in general it can be linked also to the tenant
importance, measurable by how much a tenant is willing to pay for a service. Note that in
the following when we avoid the subscript 7 in the notation we are considering a generic
instant of time 7.

User delaying policy
When the slice provider is not able to satisfy the minimum allocation of each tenant

n
(Y dl”} > rj, for at least one resource j), it is necessary to introduce a process to eliminate
i=1

tenants and put them in hold for the next time slot. The order on which tenants have to be
held needs to take into account the tenant priority index. Different user delaying policies
are possible. Here we propose one that takes into account only the priority index, and one
that considers both the user priority index and the current availability rate of each tenant.

The two policies are depicted in Figure 5.14. In the first one only the priority index is
used as decision variable. The order of users to remove is established ordering the users
from the lower to the higher priority ones, and if tenants belong to the same class of service
(i.e. they have the same index) the choice is done randomly. In Fig. 5.14a the vector is
giving the position index of the users and it is clear that firstly tenants with priority 2 are
eliminated, and then are the ones with priority 1. The second policy is based on the idea
that we should firstly consider the priority index and then look at the value of v. Higher
values of v correspond to higher percentages of time in which tenants are served in the
past. It follows that, inside the same class of service we should eliminate users from the
one with highest value of availability rate to the one with a lower value in order to enforce
fairness within the same class of service. In Fig. 5.14b, for example, the first tenant of the
list is the Sth one because it has priority 2 and it was served 100% of the times, while the
last is the 4th that has high priority and it was never served until the considered instant of
time.

Multi-resource allocation with minimum demand

To provide an allocation that guarantees a quantity of resource not inferior to the minimum
demand we need to modify the capacity constraint of the optimization problem 5.1. In this
case we can impose the condition that the percentage of resource to allocate to each tenant

i

is bigger than the minimal ones calculated as x]* = max;(xj}) = max; (7).
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Algorithm 2 Allocation considering minimum capacity requirements (MIN-CAP)
Input: R, D, D" N, M,y
Output: A

o < ordered vector of users using y
N* <N
P+0
count <1
while it 3 at least one j € M s.t. Y ;cy+ dii >rjdo
i* < o(count)
N* < N*,.
P+ P_H'*
for k=card(P):1 do
if Y ey dij+dij <r;,Vj€Mandk € P then
N* < N7,
P+ Py
end if
end for
count < count + 1
end while
if it 3 at least one j s.t. ) ;cn+d;; > r; then
a; < solution of (5.7) Vi € N*
else
a; < d; Vi e N*
end if
a; < zeros(m) Vi ¢ N*

It follows that the problem to solve is:

maximize OWA(v)
subjectto x € .F, (5.7)
<5 <1,VieN

where v is one of the OWA input described before (i.e., x, ds - x, ps, ds - ps).

It is possible that the optimization problem has no solution when there are no enough
resources to satisfy the minimal demands of the tenants. For this reason we introduced the
user delaying policy. In next sections we combine the proposed resource allocation and the
delaying policy to get the two scheduling algorithms able to satisfy SLA constraints.

Baseline algorithm: minimum capacity (MIN-CAP)

We propose a baseline algorithm called ‘MIN-CAP’, that uses the first re-order of the users,
1.e., the one considering only the priority index.

The allocation resulting from (5.7) is calculated after having checked that the minimum
demands for each tenant can be satisfied. In the case this is not possible, the tenants are, one
at time, delayed using the proposed order. Each time a user is delayed the algorithm checks
if there is one or more than one user already delayed that can be re-introduced because its
own minimal demand can be satisfied. Obviously the order used for the re-introduction
check follows the reverse order of the tenants delaying.
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Algorithm 3 Refined algorithm (REF-MIN-CAP)
for t=0:T do
Input: R,,D;, D", N,M, v, V;
Output: A,

We avoid from here the subscript t

o < ordered vector of users using y and v
N* <N
P10
count <1
while it J at least one j € M s.t. Y;cn-djj > rj do
i* < o(count)
N* < N*,.
P+ P+,'*
for k=card(P):1 do
if Y ;e d,'j +dkj < I’j7Vj € M and k € P then
N* < N7,
P+ P,
end if
end for
count < count + 1
end while
update of v
if it J at least one j s.t. ) ;cn+ d;; > r; then
a; < solution of (5.7) Vi € N*
else
a; < d; Vi € N*
end if
a; < zeros(m) Vi ¢ N*
t=t+1
end for

The pseudo-code shows the algorithm used at time slot . The notation is lightened
avoiding the subscript 7.

Refined algorithm: considering service availability guarantees (REF-MIN-
CAP)

The MIN-CAP algorithm does not take into account SLA requirements on the service
availability. For example, if a tenant is left in a standby state at scheduling time slot ¢
in order to guarantee the minimum level of service to the other tenants, it shall likely be
served in the time slot 7 + 1, or not too late. Thus, we want an algorithm that is time-fair,
i.e., when the number of time slots 7 is big enough, the waiting time for each tenant is
similar and kept small.

With the refined REF-MIN-CAP algorithm, in order to provide time-fair allocations we
take into account the availability rate v and we use the same algorithm, changing only the
user delaying policy. In particular we use the second policy considering both v and 7.
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Figure 5.15: Number of served client and unavailability gap

5.5.6 Numerical evaluation

We provide two cases for the numerical analysis. In the first one we compare the two
algorithms in the case in which the priority index of each user is the same. This means
that for the first algorithm the users delaying policy is random, while for the second one it
depends only on the availability rate. We consider 200 time slots and a slicing problem
with 3 resources meant to represent live memory, vCPU, link capacity, and 5 slices in the
scheduling queue; the resource amounts are respectively fixed to 2000 GB, 150 vCPU and
50 Gbps.

We randomly generate the slice demands using a subset of Amazon EC2 instances [11]
(Table 5.2) so that the congestion levels (fraction of the global demand not allocated due to
resource scarcity) is heterogeneous. The minimum demand associated to each tenant is the
minimum template available for each ‘Instance Type’: for example if the tenant demand
instance type is ‘compute optimized’, then its minimum demand is 72 GB, 36 vCPUs, 10
Gbps (c5.9xlarge). We repeat the simulation 100 times.

We are interested in evaluating the performance of the two proposed algorithms. Fig-
ure 5.15 shows the average number of clients that are served at each time slot and the
boxplots of the gap between the number of times the best served and the worst served
tenant are served. From Figure 5.15a we can notice that there are no big differences in the
number of served client between the two algorithms. The REF-MIN-CAP one is slightly
better because it increases the number of times 4 tenants are served. The major differences
between the two algorithms are shown in Figure 5.15b. It is clear that for REF-MIN-CAP
after 200 time slots the number of time tenants are not served is the same (the gap is
between 0 and 2 time slots) while with MIN-CAP the best served client is served a higher
number of times, with a median value around 25.

Figure 5.16 shows the results of the waiting time analysis. Figure 5.16a and 5.16b show
the waiting time of one simulation repetition on the 200 time slots. We can notice that
MIN-CAP does not prevent the waiting time from growing excessively (in our case it can
reach 30 time slots). This is due to the absence of the availability index that considers past
service times. This index, that is present in REF-MIN-CAP, avoids an excessive growth of
the waiting time and in particular, in our case, the waiting time does not exceed 5 time slots
(Figure 5.16b). Figure 5.16c confirms that the waiting time of REF-MIN-CAP is bounded at
5, while for MIN-CAP, even if with a low probability, it can take higher values.

In the second numerical case we want to compare the two algorithms when users
have different priorities linked to the latency required by the service. Following what is
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Table 5.3: Adopted mapping of Amazon Figure 5.17: Service availability for different
templates to 5G slices. slices.

recommended in [88], the importance of latency requirement is high for URLLC services
(implying not only very low propagation delay but also very low coding and processing
time), medium for eMBB services and low for mMTC services. Moreover, mMTC
service are expected to call for in-network storage and reformatting of exchanged IoT
or machine generated data. Finally, eMBB services are expected to call for an amount
of computing resources proportional to the bit-rate, which is meant to be an important
one, in the order of the Gbps. Given this qualitative requirements, at first instance, we
consider four levels of priority: three characterizing the three class of services proposed in
the 5G and one characterizing the best effort class. Given the lack of slice templates in
current 5G specifications, we propose to derive them and differentiate them using Amazon
template instance type in Table 5.2. Table 5.3 shows, according to the service requirement
assumptions above, we associate the accelerated computing template to URLLC, the
storage optimized one to mMTC, the compute and memory optimized one to eMBB and
the general purpose one to the best effort class; the value of 7y is an arbitrary one, it just
indicates the priority order.
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Hence we randomly generate the slice demands using the differentiated subset of
Amazon EC2 instances [11] (Table 5.2), including the instance type for class differentiation
as per Table 5.3, with an heterogeneous level of congestion, and the minimum demand
considered for each tenant set as the minimum template available for each ‘Instance Type’.
We repeat the simulation 100 times.

We plot in Fig. 5.17 the availability performance, i.e., the percentage of time a tenant
is served when it submits a request. We do not differentiate among the case where the
demand is a new demand, and the one where a demand comes from a tenant that is waiting
to be served for already some time-slots. We can clearly see that the best-served tenants are
the ones requiring an URLLC service; however, the REF-MIN-CAP algorithm shows more
balance in the availability performance also for low priority classes. Non differentiating
the service types (columns All), the REF-MIN-CAP brings a better global availability with
respect to MIN-CAP.

We then consider in Fig. 5.18 the waiting time of the tenants, i.e., the time passing
from the submission of the demand and the time in which the service is provided. We do
not plot the outlier values of the boxplot, but we summarize the information about them
in Table 5.4. One can clearly observe that the second algorithm has better performance
because, with a probability of at least 75%, the tenants are served when they submit the
demand, independently of the type of service they require. On the other hand, the first
algorithm differentiates the tenants, serving with a probability of at least 75% the URLLC
tenants in 1 time-slot, and the eMBB and the mMTC tenants in 1 or 2 time-slot and the
best effort in maximum 5 time-slots. Nonetheless, we need to consider that there is a not
negligible probability that the service time gets high. Analyzing Table 5.4 we notice that
for URLLC services, with the REF-MIN-CAP, it is possible for tenants to wait 2 time slots
before being served, while with the first algorithm the probability that tenants are delayed
is negligible. For all the other types of service, tenants can wait a long time before being
served, but introducing the considerations about the availability rate in the delay policy, we
can reduce the waiting time. In particular both the lower bound and the upper bound of the
time-slot range decrease using REF-MIN-CAP. This shows how the second algorithm tries
to enhance the global availability for the tenants, while providing a scheduling algorithm
that is “time-fair".

We can conclude that REF-MIN-CAP differs from MIN-CAP, as it takes into account the
history of service of the tenants, by

e avoiding an excessive increase of the waiting time;
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. MIN-CAP REF-MIN-CAP
Service Type Probability ‘ Range | Probability ‘ Range
URLLC 1074 2 0.18 2
eMBB 0.1 [4,56] 0.2 [2,45]
mMTC 0.09 [4,15] 0.19 [2,9]
Best effort 0.06 [12,46] 0.2 [2,16]

Table 5.4: Boxplots outliers

e improving the overall availability of the system.
When taking into account services belonging to different classes, i.e., with different
priorities, to consider the availability rate slightly penalizes tenants with high priority,
while it can improve the satisfaction of the other tenants, decreasing the waiting time.
This behavior can certainly be marginally modified toward more specific requirements
adequately tuning algorithm parameters.

Summary

In this chapter we explored in depth the problem of resource allocation in network slicing
where multiple resources have to be allocated to verticals and shared concurrently. The
main contribution is the formalization of the problem, under the important assumptions
that not the entire amount of requested resources can be assigned to tenants, and that
guaranteeing a relationship between allocated slice resources is important for an efficient
operation of related services.

We propose a multi-resource allocation framework, called MURANES, based on the
Ordered Weighted Average (OWA) operator to generalize the most known single-resource
and multi-resource allocation rules and to define new ones. It is worth to notice that the
approach provides meaningful solutions also in the case in which the users demand for a
subset of resources is zero. In fact, being the solution the portion of demand to allocate, if
the demand is zero for one resource, the resource is not allocated by the provider.

We provide a complete analysis of the proposed framework and we show how it lets
to the decision-making the freedom to select the most appropriate allocation, based on
the fairness goal it is meant to follow. Through extensive simulations we characterize
the behavior of the allocation rules in terms of fairness and in terms of wasted resource.
As opposed to single-resource allocation rules, multi-resource allocation rules (i) have
the key advantage of not allocating unneeded surplus of resources, (ii) can allow for idle
capacity to support traffic peaks, and (iii) are superior in terms of satisfaction rate in case
of heterogeneous congestion (i.e., not all resources are equally congested) — which happens
for the generalized DRF and moodified DRF. Among multi-resource allocation rules, we
could highlight that the fairest ones are the proposed OWA generalization of the weighted
proportional allocation and of the mood value.

Extensions of the MURANES framework are possible to deal with the case in which
the relationship between resources is not linear and considering Service Level Agreement
(SLA) constraints. In particular, we present two scheduling algorithms fulfilling SLA
requirements: a baseline algorithm considering the capacity constraints and the users
priority and a second one aiming to provide time-fair allocations. The proposed algorithms,
and in particular the second one, represent starting points to customize network slicing
allocation performance toward more specific SLA requirements. For example, it may be
interesting to introduce the notion of demand expiration time, i.e., a deadline within which
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the service must be provided.

Up to this chapter we analyzed centralized approaches to allocate resources, i.e.,
when there is one resource provider providing all the considered resources and taking
the decision about the resources re-partition. In the following chapter we deal with
decentralized approaches to allocate resources, applied in the specific case of 5G slice
resource allocation, but that work, in general, for multi-resource allocation problems where
resources do not belong to only one provider.






6. Decentralization of 5G slice
orchestration

In the previous chapter we propose a centralized approach to allocate resources in network
slices. A centralized approach implies the presence of a multi-domain orchestrator able
to manage heterogeneous resources. Nowadays each part of the network is managed
separately (Fig. 6.1) and the presence of this kind of orchestrator may be not viable
in practice because resource can belong to different resource providers, e.g., the radio
resource is managed by radio operator and the cloud resource is managed by a cloud
service provider.

In this chapter, we are interested in investigating distributed algorithms able to allocate
slices. In particular, we propose three algorithms: two use a cascading approach and one
a parallel approach. Our reference scenario is an end-to-end path where the resources to
allocate are of three types: radio, link and cloud while being applicable to an arbitrary num-
ber of distributed resources. We compare the approaches quantitatively (time complexity,
message overhead, latency budget) and qualitatively (advantages, disadvantages).

TRANSPORT
RADIO ACCESS NETWORK DATA CENTER
RAN CTRL SDN CTRL CLOUD CTRL

LINK, CPU, RAM,

SPECTRUM é\ LINK, NODE @ STORAGE

Figure 6.1: End to-end network and orchestrators

The work presented in this chapter is partially presented in [89]
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Algorithm 4 Priority-aware allocation rules logic
Input: R,D,N, M,y
Output: x

for pr=1:sdo
S=set of user with y = pr
QO=set of user with v > pr
ifZiESdij < rj,Vj € M then
x=ones(|S|)
else
xs= solution of the selected allocation rule
xp=zeros(|Q|)
exit for loop
end if
end for

Distributing the slice resource allocation

Problem modelling

Let N = {1,...,n} be the set of tenants, M = {1,...,m} be the set of available resources
and P = {1,..., p}, with p < m be the set of resource providers. The allocation problem is
represented as a triplet (D, R, ¥), where D is a n x m matrix with d;; equal to the quantity of
resource j € M demanded by tenant i € N, R = (ry,...,ry,) is a vector of positive numbers
r; equal to the amount of each available resource j € M, and 7 is a n-dimensional vector
containing the priority index of the service required by tenants.

In this chapter we consider the priority index 7 linked to the latency of the service, as in
the previous chapter. Services requiring low latency have high priority and a low value of
7. those tolerant to higher latency have lower priority and the correspondent value of v is
high. E.g., considering the three classes of service formalized for the 5G, following what is
recommended in [88], the importance of latency requirement is high for URLLC services,
which refers to wireless connection with low latency, medium for eMBB services, which
needs high data bandwidth and moderate latency, and low for mMTC services because
they focus on massive objects connectivity, with no strict latency requirements [90]. For
this reason, at first instance, we consider 3 priority levels characterizing the 3 5G classes
of services.

Another important aspect to model in network slice resource allocation is the relation
between allocated resources. As already assumed in previous chapters and in some
works [65, 72], we model a linear relationship; this means that if a user asks for 10 Gbps,
40 CPU and 160 GB and it receives only 5 Gbps then the cloud resource provider has to
allocate 20 CPU and 80 GB because if the allocation is superior, the cloud resource is
wasted, while if inferior, the link resource is wasted.

Let the allocation outcome be represented by a matrix A with components a;; = d;; - x;
where x = (x1,...,x,), 0 < x; < 1 Vi €N, is the vector of the percentage of demand
allocated to each tenant. The allocation is not trivial if it exists a resource j € M such that
Y' ,dij > rj because the resource is not sufficient to fully allocate the demands of the
users (i.e. the resource is congested - in the trivial case the resource provider can allocate
the demand and x = (1,---,1)). The three algorithms proposed in next subsections take
into account that resources can be congested.
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Figure 6.2: CRA algorithm

We define the congestion level (1) of a resource provider p as the ratio between the sum
of the demands for its resource(s) and the available quantity of resource(s), i.e. l; = ):?:r—;d"j,
if it provides only one resource j € M. Contrarily, if it provides more than one resource,
the congestion level is the maximum between the level of each resource it provides. If

Uy > 1 the resources provided by the provider p are congested.

= Example 6.1 Let us consider the problem (D,R,y) with R = (100, 30,600,80) and D =
[20 10 160 40

20 25 488 64| and Y= (1,1, 1). The resources are resource blocks (RB), link (Gbps),
30 10 160 40

RAM in GB and CPU. The resource providers are 3: radio, network link and cloud
providers.

The congestion level is:

204+20+30
o Uy == =07,

o iy = 10425410 _ 5

160-+488+160
o U3 = max{~PEEEE

404644407 _
04401 — 1.8.

Y
n

Each resource provider has to take into account the priority index so that the up to now
considered single and multi-resource allocation rule has to be adapted to the context. In
this work we consider a simple algorithm 4 to adapt the allocation rules. We suppose that
the priority index takes integer value from 1 to s, where s is the priority index of the lower
priority required service, and lower value of y corresponds to higher service priority.

For the sake of illustration, from now on we consider a reference scenario with 3
resources providers (P = {1,2,3}) providing radio, link and cloud resources. To make the
notation clearer from now on we use the subscript r for radio (p = 1), [ for link (p = 2)
and c for cloud (p = 3).

Cascading Resource Allocation (CRA)

The first algorithm we propose follows a cascading approach, i.e., each resource provider
sends to the following one the information about its allocation, and passing through
all the providers the allocation is adjusted taking into account the congestion level of
each resource. In our scenario, the order we follow is radio-link-cloud, as presented in
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Figure 6.2. The step of the algorithm are depicted between the parenthesis and described
in the following.

(1) When a new demand arrives, each provider receives the information about the demand
for the resource it provides, i.e., a column or a sub-matrix of the demand matrix,
depending on the number of resources it manages.

(2) The radio resource provider calculates the single-resource allocation using the allo-
cation rule that it prefers.

(3) The radio provider sends the vector x, = (x;,,...,X,,) containing the information
about the demand fraction allocated to each user to the link provider.

(4) The link resource provider checks if it can allocate the same fraction of the radio
resource, i.e., it checks if 1", d;;x,, < r; with j equal to the link resource. If this is
possible it allocates the resources using the x, (i.e., x, = x;) otherwise it calculates a
new allocation such that x;; < x,,,Vi € N.

(5) The link resource provider sends the vector containing the information about the
demand fraction allocated to each user to the cloud resource provider.

(6) The cloud resource provider checks if it can allocate the same percentage of the link
resource. If this is possible then x; = x,, contrarily it calculates a new allocation such
that x., < x;,,Vi € N.

(7) The cloud provider sends the vector containing the information about the demand
fraction allocated to each user to the link resource provider and to the radio resource
provider that reallocate the resources. This step can be avoided if the vector x, is
admissible for each resource.

= Example 6.2 Let us consider the same problem (D, R, y) of Example 6.1. The algorithm’s
steps are:

(1) The radio resource provider receives the demand vector (20,20, 30), the link resource

provider receives the demand vector (10,25, 10) and cloud resource provider receives
160 40

the demand matrix |488 64| .
160 40

(2) The radio resource provider calculates the allocation. In this case there is no conges-
tion so a, = (20,20,30) and x, = (1,1,1).

(3) The link resource provider receives the vector x;.

(4) The link resource provider calculates the allocation. In this case there is congestion
so x, is not an admissible solution. The provider uses an allocation rule; if it is for
example the MMF one, the allocation is ¢; = (10,10, 10) and x; = (1,0.4,1).

(5) The cloud resource provider receives the vector x;.

(6) The cloud resource provider chegks if x; is admissible:

e 160-1+488-0.4+160-1 < 600 — yes

?
e 40-1464-0.44+40-1< 80— no
Due to the fact that the proposed x; is not admissible; the cloud provider calculates a

new allocation, taking into account that for each user i the upper bound for x,, is x;;.

108.8 27.2]

For example using the DRF rule we get x. = (0.68,0.4,0.68) and a, = [1952 256
108.8 27.2

(7) The cloud resource provider sends the vector x, = (0.68,0.4,0.68) to the link and

radio resource providers that re-allocate the resources obtaining a, = (13.6,8,20.4)
and a; = (6.8,10,6.8).
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Figure 6.3: OCRA algorithm. The steps not always necessary are drawn in dashed line.

6.1.3 Ordered Cascading Resource Allocation (OCRA)

In the presence of a multi-domain orchestrator that is able to schedule how resource
allocation takes, one can partially avoid resource re-allocation. Before each decision is
taken, the orchestrator asks or receives the congestion level of each resource (radio, link
and cloud) and re-order the resources. This can not guarantee to bypass the re-allocation
for all resources, but it can strongly reduce its impact on the solution (see Example 6.3).
The algorithm is similar to the CRA one but with two more steps, step (2) and (3) below
(see Figure 6.3):

(1) Step (1) of CRA.

(2) Each resource provider calculates the congestion level and sends it to the multi-
domain orchestrator.

(3) The multi-domain orchestrator orders the resources from the most to the least con-
gested ones, and it sends the order to the resource providers. In the following steps,
the resources are named A, B, C according to the order defined by the multi-domain
orchestrator.

(4) Step (2) of CRA replacing radio resource with resource A.

(5) Step (3) of CRA replacing radio resource with resource A and link resource with
resource B.

(6) Step (4) of CRA replacing radio resource with resource A and link resource with
resource B.

(7) Step (5) of CRA replacing link resource with resource B and cloud resource with
resource C. If x4 is not admissible for resource B, xg is sent to resource A, that
provides to re-allocate the resource.

(8) Step (6) of CRA replacing link resource with resource B and cloud resource with
resource C.

(9) If xp is not admissible for resource B, x¢ is sent to providers for A and B to re-allocate
the resources.

= Example 6.3 Let us consider the same problem (D, R, y) of Example 6.1. The algorithm’s
steps are:
(1) Each resource provider receives the demand vector/matrix.
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Figure 6.4: PRA algorithm - PRA-1 using the 1-phase consensus algorithm, PRA-2 using the
2-phases consensus algorithm

(2) Each resource provider calculates the congestion level: u, =0.7 u; = 1.5, u. = 1.8.
(3) The multi-domain orchestrator sends the resources order to the resource providers.
The first resource to be allocated is the cloud followed by the link and the radio.

(4) The cloud resource provider calculates the allocation, for example using the DRF:
107.2 2648:|

x4 = (0.67,0.412,0.67), a, = {201.1 26.4
107.2  26.8

(5) The link resource provider receives the vector x4.
(6) The link resource provider checks if xp 1s admissible:

)
10-0.67+25-0.412410-0.67 < 30 — yes.
The allocation is: xg = x4, a; = (6.7,10.3,6.7).

(7) The radio resource provider receives the vector xp.

(8) The radio resource provider accepts the proposed xp because the resource is not
congested. The allocation is: a, = (13.4,8.24,20.1).

(9) Step not necessary because no resource re-allocation.

It is worth noting that with this algorithm one cannot always avoid re-allocation. In
fact if, in Example 6.3 we increase the value of dy, from 25 to 30, the order of the
resource, based on the congestion level, remains the same (i; = 1.67), but if the cloud
provider proposes the allocation x4 = (0.2,1,0.2), the link provider cannot accept it
because 10-0.2+30-1+10-0.2 > 30. This shows that the re-allocation is not always
avoided with this algorithm, but at least its negative impact is decreased. A numerical
analysis of the occurrence of re-allocation is made in section 6.2.3.

An alternative algorithm, that avoid the presence of a multi-domain orchestrator can be
obtained assigning the role of orchestrator to the provider usually mostly congested. In
this case, when it is the mostly congested the calculus of its the allocation can be done in
parallel to the sending of the ordered list of resources.

Parallel Resource Allocation (PRA)

In the previous proposed algorithms the computation of the resource allocation is done
following a weakly distributed manner. Indeed, the resource allocation is computed
according to a defined sequence among the resource providers, which implies a high
dependency and a low collaboration degree between providers. Thus, the computation time
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required by these algorithms is related to the resource provider with the highest response
time. To limit the impact of such a situation, we design a fully-distributed algorithm which
allows to increase the level of parallelism to compute the allocation and to reduce the
computation time. Contrary to the two preceding algorithms, the idea of the algorithm
is to allow each provider to compute its own allocation, then all the resource providers
exchange their allocation and use a distributed consensus approach [91] to obtain the final
allocation.

The algorithm depicted in Figure 6.4 is:

(1) When a new demand is formulated, each provider receives the information about the
demands for the resource it provides, i.e., a column or a sub-matrix of D, depending
on the number of resources it manages.

(2) Each resource provider calculates the allocation.

(3) A consensus algorithm provides the final allocation.

We propose two different consensus algorithms. The first one has the property of being
fast, but it does not guarantee to saturate at least one of the congested resources, so it
is not Pareto efficient as we prove later (Section 6.2.2). The second one introduce an
additional information exchange to the process, but it guarantees to saturate at least one of
the congested resources.

The first consensus algorithm is a 1-phase algorithm (PRA-1); each resource provider
diffuses to all the other ones the value of x, and the allocations are obtained in the following
way: (min{x, ,x;,X¢, },- -+ ,min{x.,,x;,,xc,}). The non-saturation of the resources can
happen when there exists at least one user for which the dominant resource, i.e., the
resource in percentage most requested by the user, is not the one with higher congestion
level (see Example 6.4).

The second algorithm is a 2-phase algorithm (PRA-2); each resource provider diffuses
(1) the congestion level and (i1) the resource share of each resource it provides for each user,

1.e., rs; = {@} Vi € N and for each resource j it provides. The provider with the most
J

congested resource can identify itself and calculate the value of x using a multi-resource
approach. In fact, the information about the resource share allows the provider to take
into account the capacity constraints; moreover the optimization objective is decided by
the provider following its fairness goal. PRA-2 guarantees to provide a Pareto optimal
allocation as it is proven later.

= Example 6.4 Let us consider the problem (D,R,y) of Example 6.1. The value of x
calculated in a parallel way is x, = (1,1, 1) for the radio resource, x; = (1,0.4, 1) for the
link resource using the MMF allocation rule and x, = (0.67,0.412,0.67) for the cloud
resource, using the DRF allocation rule.
Using the 1-phase consensus algorithm (PRA-1) each resource provider allocates
the resources using x = (0.67,0.4,0.67). The allocations are: a, = (13.4,8,20.1), a; =
107.2 26.8
(6.7,10,6.7), a. = [195.2 25.6| and the resource used is (41.5,23.4,409.6,79.2). This
107.2 26.8
shows that the saturation of the resources is not guaranteed when we use the 1-phase
algorithm. In fact, for user 2 the dominant resource is the link resource but the resource
with higher congestion level is the cloud one.
When we use the 2-phase algorithm (PRA-2), the three resource providers diffuse the
following information:
e rs,=(0.2,0.2,0.3), u, =0.7.
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“With the OCRA algorithm, if the most congested provider assumes the role of multi-domain orchestrator the third 7
is in parallel with the first 8.

o rs; = (0.33,0.83,0.33), i, = 1.5.

027 05

® rs.= (081 08, u.=1.8.
027 05

The cloud resource is the most congested one and the cloud provider calculates the
value of x. For example, if it choose to use a proportional approach (equalizing the
x of each tenant), the solution is x = (0.556,0.556,0.556), a, = (11.12,11.12,16.68),

89 222
a; = (5.56,13.9,5.56), a. = [271,3 356] , .
89 222

Performance evaluation

In this section we provide a qualitative and quantitative analysis of the proposed algorithms.
Section 6.2.1 provides an analysis in terms of delay budget, Section 6.2.2 highlights
advantages and disadvantages of each algorithm, and in Section 6.2.3 we numerically
compare the algorithms.
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Algorithm ‘ Best case ‘ Worst case H Message complexity
Centralized 2746 2746 2p+1
CRA (p+1)t+0 | (p+1)T+pd 3p—2
OCRA | (p+2)t+8 | (p+3)1+pd || [4p—1, 2T )
PRA-1 2746 271+6 P’
PRA-2 374+28 37428 pPP+p—1

Table 6.1: Delay budget and message complexity - General case with p resource providers.

[ Icentralized
[ ICRA-worst
[ JOCRA-worst

0 t ét ét 4t ét ét 7‘t ét ét 10t
Figure 6.6: Comparison of delay budgets with p =3. Case 1: 1< 0,7 =6. Case 2: 6 K 7,1 =T.
Case3: 1=0=t.

Delay budget

We are here interested in estimating the delay budget of each algorithm, i.e., the global time
between the submission of a slice demand and the moment in which the slice is allocated.
Delay contributions in slice provisioning are the transmission delay and the propagation
delay for each message, and the allocation computation time. The time for checking if x
is admissible can be considered negligible. We do also assume in the following that the
transmission delay to be negligible, given the likely short message size in stake.

Figure 6.5 shows delay budget diagrams for the three proposed algorithms, and an
arbitrary centralized approach where a multi-domain orchestrator receives the tenants
demand and computes the allocation as a one-shot operation. Under the simplification that
propagation delays are all roughly equal to a value 7 and all allocation computing times
are equal to 0, we obtain the estimation of the delay budget in Table 6.1 for the general
case with p resource providers. We report the value of the delay budget in the best and
worst case; these two values do not coincide in case of cascading approaches: the best
case is the one in which only one allocation is calculated and is admissible for all the other
resource providers, while the worst one is in case an allocation has to be calculated by
each resource provider.

Clearly the centralized approach is the one with lower delay budget together with the
first distributed approach. The algorithm closer to the centralized approach is PRA-1.
Cascading approaches have a higher figure; note that while for the centralized and PRA
approaches the value of delay budget does not depend on the number of resource providers
p, for cascading approaches it does. Figure 6.6 compares the delay budget of all the
approaches with 3 resource providers, in 3 different cases: (case 1) the propagation delay
is negligible with respect to the computing time, i.e., T < 0, (case 2) the reverse case, i.c.,
0 < 7 and (case 3) the two times are comparable - we plot the case T = 0.
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Algorithm Advantages ‘ Disadvantages
) Multi-domain orchestrator
Centralized Low delay budget High confidentiality disclosure
CRA No multi-domain orcherstrator Re-allocation
OCRA Rarely re-allocation ngh de?ay budget
Multi-domain orchestrator
No multi-domain orchestrator Pareto optimal solution
PRA-1 Low delay budget not guaranteed
Independent radio allocation High message complexity
No multi-domain orchestrator High message complexity
PRA-2 Low delay budget Low confidentiality disclosure
Independent radio allocation

Table 6.2: Pros vs cons of studied algorithms.
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Figure 6.7: Messages complexity as function of the resource provider

Pros and cons

Let us draw advantages and disadvantages of the different algorithms. Table 6.2 summa-
rizes the following observations.

Choosing a centralized approach we have the advantages of a low delay budget in the
creation of the slice, due to the fact that the decision is taken atomically by a single entity.
Meanwhile the fact of having centralization at a multi-domain orchestrator can be seen as
an obvious drawback in terms of reliability from the one hand, and confidentiality from the
other hand as each provider has to share possibly sensible information, as for example the
quantity of resource available in its domain. The presence of a multi-domain orchestrator
is also necessary for the OCRA approach, in order to order the resource providers. In this
case it has only a function of dispatcher!. All the other approaches have the advantage of
non having the necessity of such a centralized orchestrator.

Concerning cascading approaches (CRA, OCRA) they have the disadvantage of re-
allocating resources during the slice provisioning; this is expected to be highly reduced
with the OCRA approach.

Advantages of parallel approaches are (i) the low delay budget, due to the simultane-
ously computation of the allocation and diffusion of the information, and (i1) the possibility
to independently allocate some resources. For example, this can be useful for the radio
resource for which the hypotheses of linearly dependency with the other resources may
appear less acceptable with some radio scheduling protocols.

I'Note that for OCRA it is however possible to avoid the presence of the multi-domain orchestrator using a distributed
approach to exchange the information about the resources congestion level, however impacting performance
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Allocation rule | No re-allocation ‘ One re-allocation ‘ Two re-allocation

MMF 82.7% 17% 0.3%
Mood value 100% 0% 0%
Proportional 100% 0% 0%

Table 6.3: Occurrence of re-allocations with the OCRA algorithm using common single-resource
rules.

Allocation rule ‘ Percentage of non-optimal solutions

MMF 57%
Mood value 72%
Proportional 56%

Table 6.4: Percentage of non-Pareto efficient solutions using the PRA-1 algorithm.

If distributed approaches have good behavior in terms of delay budget compared
to the cascading ones, considering the number of messages that have to be exchanged
the judgment is reverse. From Table 6.1 and Figure 6.7 we can see that the number of
exchanged messages grows quadratically with the number of providers p. In case in which
p = 10 the number of the exchanged messages is between 21 and 30 for the centralized
and cascading approaches, while it is 100 and 109 for the two distributed ones. This is the
price to pay when we distribute the calculus of the allocation to avoid a single point of
failure.

Among the disadvantages, for the PRA-1 we find also the possibility to get a solution
that is not Pareto efficient. In this respect, we can state the following Theorem.

Theorem 6.2.1 CRA, OCRA and PRA-2 algorithms provide Pareto-optimal solutions.

Proof. CRA and OCRA and algorithms provide Pareto-optimal solutions because the
allocation coincides with the one proposed by one provider that selects a Pareto efficient
allocation rule. The PRA-2 algorithm provides a Pareto efficient solution because the most
congested provider calculates a multi-resource allocation; it solves an optimization problem
where the objective function depends on its fairness goal and the capacity constraints are
written considering the resource share of each user for each resource. The algorithm PRA-
1, using the minimum value for each component allows the increasing of the allocation
of one tenant without decreasing the one of the other. Let us consider the example 6.4. If
we increase the allocation of tenant 2 from 0.4 to 0.412 we obtain the allocation proposed
with the OCRA in Example 6.3. Thus, it is possible to increase the allocation of tenant 2
without modifying the one of the others (allocation not Pareto efficient). |

Numerical analysis

We present a numerical analysis to measure (1) the occurrence of reallocation using the
OCRA algorithm, (2) the occurrence of inefficient solutions for the PRA-1 algorithm, and
(3) the distance of the proposed decentralized approaches from the centralized one. The
analysis for (1) and (2) is done considering services with the same priority.

Occurrence of re-allocation

The aim here is to understand if there is a real gain using an ordered approach, i.e., if the
re-allocation of the resources is reduced and consequently the delay budget induced by
allocation computation. We generate 300 problems with 3 tenants, 3 resources belonging
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Figure 6.8: Percentage of resource loss.

to 3 providers, randomly associating a level of congestion between 0.1 and 2 for each
provider. Table 6.3 shows the results of the simulations when all providers use the same
allocation rule (Proportional, Mood value, MMF). We can see that there is a real gain in
using an OCRA approach because with the proportional allocation and the mood value we
have no re-allocations, while with the MMF there are situations in which one re-allocation
is needed, but two are needed only for a negligible number of cases.

Percentage of inefficient solutions in PRA-1

We test here the efficiency of the solutions when we use the PRA-1 algorithm. Using the
same data generated for the previous simulations, we calculate the percentage of time in
which the PRA-1 algorithm does not provide a Pareto-optimal solution (Table 6.4) and
we estimate how much is the loss for the tenants in term of resources (Fig. 6.8). Clearly,
PRA-1 has high probability to provide allocations that are not Pareto-efficient. When
providers use the same allocation rule, more than half of the time the produced allocation is
not Pareto efficient. Furthermore the resource loss is high. The median value in percentage,
obtained in the boxplot (Fig. 6.8) belongs to the interval of [0.8,0.9].

Distance from a centralized approach

We introduce a measure of the distance between a centralized approach and a decentralized
one. A simple measure we can consider is the Chebyshev distance (or L. metric) defined
as follows.

Definition 6.2.1 The Chebyshev distance between two vectors y; and y; is dope =
I max;|y, — y2,| and it is equal to the limits of the L, metric.

In our case, considering a solution vector obtained with a centralized approach and one
with a decentralized one, the measure indicates the gain (or loss) of the user that obtains
the maximum gain (or loss) when a decentralized approach is used. This measure provides
an estimation of the satisfaction (unsatisfaction) of the users in adopting a decentralized
approach.

We simulate 200 problems with 5 tenants, taking inspiration from Amazon EC2 in-
stances [11]; we select those templates with different ‘instance type’(‘General Purpose’,
‘Computer Optimized’, ‘Memory Optimized’, ‘Accelerated Computing’and ‘Storage Opti-
mized’) and we consider 3 resources belonging to 2 providers (CPU and memory for the
cloud provider link capacity in Gbps for the network link provider), a level of congestion
between 0.1 and 1.5 for each provider, and both the case in which the tenants have the
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Figure 6.9: Chebyshev distance.

same priority and belong to the same class (single-class) and the case in which the tenants
have different priorities and belong to different classes (multi-class). In this second case
we associate to the different Amazon templates a type of service (URLLC with priority
1, eMBB with priority 2, mMTC with priority 3, best effort with priority 4), as done in
chapter 5.

Figure 6.9 shows the boxplot of the distance for each algorithm, using different combi-
nations of allocation rules, when the centralized approach uses the DRF rule. When the
priority is the same for each tenant there are users that can gain or loose a lot when the
providers adopt as decentralized approach the CRA, OCRA and PRA-1. In the single-class
case, the distance is reduced using the PRA-2 approach because the proposed allocation
is calculated as a multi-resource allocation taking into account the information provided
by each provider. In the multi-class case we notice a performance improvement of the
decentralized algorithm. In fact, in this case, the differences emerge only for the group of
tenants belonging to the same priority class for which the remaining resource, after that
tenants with higher priority are fully served, is not enough. In this case due to the small
cardinality of the subset of users belonging to same class, there is a high probability that
the decentralized solution is close to the centralized one.

We then consider the distance measure inside each group of services and the service
rate (Figure 6.10). The decentralized algorithm always serves the users with higher priority
and the service rate decreases with the service priority. On average, the distance increases
decreasing the service priority, but a decrease of the distance is possible because (1) services
with low priority have high probability not to be served both with the centralized and
decentralized approaches (Fig. 6.10) and (ii) as already said, if the cardinality of the last
served group is small the decentralized and centralized solutions can be close.

Dealing with run-time constraints

We propose different decentralized algorithms to slice the network in a given time frame.
We want now to give some ideas concerning how to enrich our algorithms designing
policies and mechanisms for long term resource allocation and taking into account also
Service Level Agreement (SLA) constraints [60]. In particular we discuss how to guarantee
the continuity of the service, i.e., when a tenant is served, it has to be served for the required
time

Under this setting, at the given time slot ¢, the resource allocation problem is a tuple
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Figure 6.10: Chebyshev distance average and service rate.

(D¢, Ry, %, 7)) where D, is the demand matrix at time 7, 9 is a vector containing the priority
index of each tenant, R; is the available resource at time ¢ and 7; is a vector containing
the required time of the service asked by tenants. The demands considered at each time
t frame include the one requiring the service at time ¢ and the one requiring the service
before ¢ but not still served or in service.

The structure of the algorithms remains similar but we need to adapt them so that if we
start to serve a tenant at time ¢, it is served for a required time interval so in [t + 7]. The
idea is that when a tenant is served its priority is automatically increased setting the value
of v equal to to highest priority value. In this way it is certainly served but the allocated
resources can be increased or decreased depending on the resources availability.

The risk of using this algorithm is that tenants asking for low-priority services remain
unserved for a long time. To guarantee time-fair allocation and reduce the average waiting
time it is possible to consider an expiration time for each required service, after which the
priority is increased and the tenant served.

Summary

We proposed algorithms to decentralize 5G slice provisioning, two using a cascading
approach and two a parallel approach. We extensively compared them, showing pros and
cons, also with respect to a centralized approach. In particular, decentralized approaches
have the advantage to eliminate the presence of a multi-domain orchestrator typical of
centralized approaches but they provide allocation less fair compared to centralized ap-
proaches. In fact, some user can gain (or loose) in the percentage of allocated resources
when decentralized approaches are adopted. Furthermore, parallel approaches have ad-
vantages in terms of delay budget but high message complexity compared to cascading
approaches and cascading ones have higher delay budget but lower message complexity
compared to parallel approaches. Ideas on how to deal with run-time constraints are
presented. The work can be extended considering the fault tolerance problematic and
considering providers with different priority.
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Conclusions

The aim of this thesis is to provide a formal analysis of the resource allocation problem in
congested networked systems, i.e., in the case in which the resource/es is/are not sufficient
to fully satisfy the users demands, focusing on the fairness of the allocations. In fact,
when there is/are enough resource/es for each user, they can be fully satisfied while in
congested situations it is important to understand how to partition the resource/es in a
way that do not advantage or disadvantage users. The work covers both the case in
which only one resource is required and the case in which more than one resource is
demanded, as predicted by the new 5G environment through the network slicing concept.
Furthermore, in the thesis we deal with different scenarios and approaches to solve the
allocation problem. In particular, we always consider as baseline scenario the static one,
i.e., when the evolution of the demand and of the resources with the time is not considered
and the aim is to propose fairness allocation in a certain instant of time. We complete
the analysis considering dynamic scenarios, where users can move from one provider to
the other or where allocations on a time-frame are considered. In case of multi-resource
allocation problems both centralized and decentralized approaches are analyzed. This
work provides also a several simulations, covering all the discussed topics, and supporting
theoretical analysis.

We firstly analyzed the single-resource case, going to cover the cases of complete and
partial information, not formally studied in the literature. If for the incomplete scenario
the decision maker is the only actor having information about the available resource and
the users demand and if under this condition some fairness property are likable for the
allocation (e.g., the envy-freeness and the strategy-proofness typical of the MMF allocation
or the satisfaction equality typical of the weighted proportional allocation), in case users
are aware of other users’ demand and the available resource the classical approach do not
work more. We discuss how the measure of the user satisfaction has to be re-defined in
complete and partial information settings and how this new satisfaction measure leads
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us to define a new allocation rule, we called Mood value and a new measure of fairness.
These are appropriate both for the complete and partial information scenarios.

We then moved to analyze multi-resource allocation problems, providing a general
framework to select fair allocations. In fact, as consequence of the analysis of single-
resource case, we realized that it is possible to select as satisfaction measure simply the
ratio of allocated resource (eventually weighted by the dominant share) if users has no
information about the network or the new satisfaction measure proposed in Chapter 3
called the Player Satisfaction (eventually weighted by the dominant share) if users are
aware of the network information. Furthermore we add a new dimension in the analysis,
considering an objective function that let the freedom to the decision maker to select the
allocation more appropriate to its fairness goal. In particular, the fairness concept can go
from the egalitarian to the utilitarian one. We also show how the proposed framework
generalize well-known resource allocations and that a multi-resource approach has better
performance compared to the use of single-resource approaches for each resource: it does
not allocate unneded surplus of resources and it can allow for idle capacity to support
traffic peaks.

The considered application for multi-resource approaches is the network slicing, in-
troduced by the new 5G technology where heterogeneous service has to be provided and
so the network has to be partition in slices optimized for the specific required service.
The multi-resource approach presented presupposes the presence of a centralized provider
(the network slice provider), that can manage each resource. Nowadays each part of the
network is managed separately and the presence of a centralized orchestrator may be not
viable. We so propose decentralized algorithms analyzing and comparing them together
and with centralized approaches to show the advantages and disadvantages of each of
them.

The network slicing problem is also studied in chapter 5 from a dynamic point of
view, proposing two scheduling algorithms able to take into account some Service Level
Agreement requirements, as the allocation of the minimal demand and the time-fairness.
Similar algorithms can be potentially used also for decentralized approaches and can be a
starting point to customize network slicing allocation performance toward more specific
SLA requirements.

Concluding, this work shows how it is difficult to find a consensus about which is
the fairest allocation in a resource allocation problem and it aims to provide guidelines
for understand which are the best metric to use, depending on the context, to verify the
fairness of an allocation and to help the decision-maker to select the allocation that fits
with its fairness goal. The analyzed scenarios are not strictly related to networking and
computing frameworks and they can be extended to many other fields. For example the
complete information settings perfectly model auctions where the good can be divided
among the bidders and bids are public and submitted contemporaneously.

Perspectives

The work done in this thesis can be extended and completed in multiple directions. Firstly,
looking at the Figure 1.1 in introduction we can notice that the analysis of multi-resource
in partial information sharing allocation is missing. In this case allocation rules, as the
DREF [41], are obtained as results of an optimization problem. Differently from the case
single-resource in which there are rules with a direct formula to calculate the allocation,
the estimation of the error becomes complex. Concerning the last contribution, algorithms
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dealing with run-times constraints are only mentioned and they require a more formal and
in-depth analysis together with an evaluation via simulations.

Another interesting direction of research could be to investigate the relationship between
the mood value and the risk of collusion, i.e. the possibility that using the mood value rule
users are encouraged to form a coalition with other users to obtain a greater resource.

Regarding the case of multi-resource allocations, it is interesting to investigate the case
study in which some resources are not divisible and the case in which the relationship
between resources is not linear. For the first case the OWA operator should still work
well and for the second case a hint of how to generalize the allocation rule is given in the
appendix but it must be further investigated.

Focusing on the use-case mostly considered in this work, i.e. the network slicing, it
does not exist still a consensus on what exactly a network slice is. In particular it is not
clear which it will be the granularity associated to the slices. We know that each slice
correspond to a specific service but should we consider one slice per family of services
(eMBB, mMTC, URLLC), or one slice per set of technical requirements, or one slice per
vertical customer, or a combination of the them? Once there will be greater clarity in this
regard it might be interesting to redo the simulation with a more realistic scenario.

The work presented can be useful as starting point for in the study of the virtual network
function (VNF) orchestration, i.e., VNF placement and routing. In fact we take into
consideration only the problem of multi-resource allocation producing a solution giving
an amount of each resource to allocate to each tenant, independently of the infrastructure,
whereas the actual embedding of each resource into a final resource partitioning, taking
into consideration the geographical distribution and interconnection links of computing
servers, can be considered as a separate, successive, problem.
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(A. Pricing framework and implementation

To ensure that users formulate true demands, robust pricing frameworks need to be consid-
ered. A well-know mechanism used in [23] for the price implementation is the Myerson’s
mechanism [92] that is a truthful auction, i.e. an auction where every claimant is encour-
aged to give his true evaluation of the resource!. We can think the users demands as the
bids of the auctioneers and the resource partition as the result of the auction. Called b;
the bid of user i, we would like that b; is equal to d, i.e. the true demand of user i. The
outcome of the mechanism is providing the allocation a and the prices (or payment rule)
p. We assume quasi linear utilities expressed by u; = v;a;(b) — pi(b) where a;(b) = C’il(‘fb)
takes value in [0, 1], v; is the private evaluation per unit of resource and p;(b) € [0, b;a;(b)).
Thus an agent’s goal is to maximize the difference between his valuation and its payment.
The implementation of the price associated to different allocation rules is possible
through the Myerson theorem [92]. To state this theorem, we need firstly some preliminary
definitions.
Definition
e The tuple (a, p) is Dominant-Strategy Incentive-Compatible (DSIC) if truthful
bidding is always a weakly dominant strategy for every bidder and if truthful
bidders always obtain nonnegative utility.
e An allocation rule a is monotone if for every agent i and bids b_; of the other
agents different from i, the allocation a;(z,b_;) of user i is nondecreasing in his
bid z.

The tuple (a, p) is DSIC if choosing the bid equal to the real demand for an user is
the strategy that maximizes his utility, no matter what the other users do. Being the utility
u; = vja;(b) — pi(b), if the pricing rule is p; = b;a; then u; = 0 for truth-teller and they have
incentive to declare a lower demand to increase the utility. Contrarily, if the price per unit
of resource is fixed user has incentive to increase the bids (i.e., the communicated demand

10ther types of auctions have the property of being truthful, e.g. the VCG auction [93], [94], [95]
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Pi

i

0 bi <
Figure 1: Price and utility interpretation

to receive an higher portion of resource). We state now the theorem, ensuring that user has
no incentive to lie about their demand.

Theorem If an allocation rule a is monotone, then there is a unique payment rule p such
that the mechanism (a, p) is DSIC. The payment rule is given by the following explicit
formula:

.a,-(bi, b,,‘) 1

b;
p(bi,b_;) = b; R — E/o ai(zi,b_;)dz (D

The pricing formula has an easy interpretation. Plotting the function of a; as function
of the declared demand z, the price is the area above the curve when z = b;; the area below
is the utility u; (Figure 1).

Due to the monotonicity of the allocation rules we consider, it is possible to implement
the price associated to them. The price formulas for rules 1-4 are described in [23] while
we provide the proof of the price formula for the mood value.

1. Proportional rule

pi= bi bi+ | Y b log( ?_1bj)
i= < —bi j -
j=1b; Jj#i ! Lj#ibj

pi= bl‘ min(b,-,a,-(R)) minz(b,-,a,-(R))

R 2R

3. Nucleolus®
It is possible to approximate the integral of the allocation curve as follows:

b; 2n71 A
/O ai(z)dz~ Y (x,-(kA)A+ S ba((k+1)a) —xl-(kA)]>
k=0
where A = 2,,,1’{' —7- The price follows from (1).

2The Shapley value is piece-wise linear as function of b;, so it is possible to identify the point where the curve change
slopes and consequently to calculate the price in closed-form. Transition points of the curve in case of nucleolus cannot
be found in closed form so only an approximated estimation is provided as results of numerical methods.
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4. Shapley value®
The allocation a; given by Shapley on the interval [0, b;] is piece-wise linear with
respect player i’s bid b;. We know that ¢;(0) = 0 and the derivative is a stepwise
function given by:

dafy [T, O for 0<z<dr
PO _y? 1 @ for dp<z<dy k=12, 20711

0 for &y1<z<b;

where
o ® c R¥ ! is the vector having as entries the image of the function

q(S):maX{O,R— Z bj} VS e N\ {i}

JEN\{S.i}
e O is the corresponding vector having as elements all the Shapley coefficients:

sl(n—s—1)!

Os = "
n!

e & is the vector ® sorted in increasing order
e © is the vector of coefficients which corresponds to ®
Thus, the integral of the allocation curve can be calculated as the area under the curve
summing up all the areas of triangles and rectangles. And consequently formula (1)
is applied to calculate the price.
5. Mood value
The integral of the allocation curve can be calculated as follows:
( % bi < min;

min?

5+ +min;(b; —min;) +- <R — leyzl minj> (bj — min;)—

. N . ) . Z_N:](maxj—minj)
/b, (D (R — Y- mmj> Y jzi (maxj—min;) In <—Z;¢i(ma~x.,~—min_,-)
=2
! "5 + mini(E — miny) + (E — X jmin;) (E — min;)—
(E—Y jmin;) Y.z (max; —min;) In (—Zj(maxj_mmj))> +

Y j+i(max j—min;
. E-Y min; .
\ [mm,-—i—W(E—mmi)} (bj—E), bi>E

), min; < b; < E

and the price follows from (1).

Proof. Recalling the definition of mood value
a; = min; + m(max; — min;)

where:

min; = max {R — Z bj,O} and max; = min{b;, R}
J#i
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we can write the allocation rule as

N .
R_ijl min;
N -
Zj?éimaxj‘f):j:l minj+z
N .
R*ijl min

X#imaxjfff]y:l min;+R

min; + (z—min;) if z<R

ai(z) =

min; + (R—min;) if z>R
Since supposing b_; fixed implies that player i knows the value of his minimum
allocation, the function can be consequently modified as follows:

z if z<min;
szjjyzlminj
X#imaxjffij:l minj+z
R—Zlyzlminj

Z#,-maxj—xljyzl minj+R

min; + (z—min;) if min; <z<R

ai(z) =

min; + (R—min;) if z>R

The integral fé’ “aj(z,b_;)dz inside the pricing function has to be calculated in three
different cases:
(a) b; < min;:

[\

b; b?
. 1
/0 ai(z)dz = >

(b) min; < b; <R:

bi b; min?
/ ai(z)dz = fmml_ ai(z)dz+ —+ =
0 mini2

>+ +min;(b; — min;) +- (R - Z?lzl minj> (bj — min;) —

N . . ):N: (max ;—min;)
(R — ijl mmj> Z#i (maxj — mmj) In (m)

(©) bi > R:

2

b,' mll’l R b,‘
/Oai(z)dz: 2’+/ ai(z)der/R a;i(z)dz

min;

where the first integral is

/R ai(2)dz = ming(R — ming) + <R — ¥ min ,~> (R— min;) —

min;
N . . YV | (max;—min )
(R B ijl mlnj) Zj?'éi (maxj - mlnj) In <):jj¢1(maxjj-min;) )

and the second is

R—Z]jyzl min;

N .
Zj:1 max;—y. ;min;

/Rbi ai(z)dz = {min,- - (R- mini)} b=



(B. Continuous allocation - supplementary results

We report results on the comparison of allocation rules and fairness indices related to the
continuous allocation case introduced in Section 3.4.2. We analyze the behavior of the
mood value and the new fairness index compared to the classical allocations and the Jain’s
index, as function of the level of congestion of the system, when we generate the demands
using a uniform distribution.

We provide in the following Fig. 2 and 3 the results of the simulations in terms of
fairness. The two figures show the differences obtained by the classical Jain’s index and
our new players fairness (PF) index.

In Fig. 2 we can notice that the MMF allocation is a fair allocation according to PF
index under high congestion. i.e. in presence of greedy claimants. This follows from the
closeness between the MMF allocation and the Mood value treating in the same way greedy
claimant. Instead, when E increases, the MMF one is not fair anymore because it satisfies
more the two users with less claim while it gives the minimal right to the one with bigger
claim; in such cases the mood value becomes closer to the Proportional allocation, to the
Shapley value and to the Nucleolus. The similarity between the Proportional allocation
and the mood value is due to the fact that the correct way to measure the satisfaction of
moderate players is through the DFS rate and increasing E the number of moderate players
increases. It follows that the allocation equalizing the DFS rates, i.e., the Proportional one,
is close to the one equalizing the PS rates of user, i.e., the Mood Value.
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(C. Refinement of the MURANES model

If for most of the resource pairs we can realistically model the relationship between
resources (as elaborated in Section 5.1.1), for other resources (e.g, the ones depending on
particular radio schedulers) such an assumption may be too strong.

In practice, the analytical relationship between the resource can be known a priori,
for example as a results of preliminary analysis of the mutual interference or dependency
among pairs of resources. If the relationship between the resources is expressed by a
strictly increasing monotonic function, the allocation problem can still be solved using
an OWA approach, but we need to re-define the resource allocation problem. More
precisely, the relationship can no longer be included in the multi-resource allocation
settings, but has to be added as a constraint. In particular x is no more a vector but
a matrix n x m, whose components x;;, with 0 < x;; <1 Vi € N, is the percentage of
resources j allocated to tenant i. The allocation matrix A corresponding to x is given by

ay ... aip diy-x11 ... digm-Xim

apl .- Apm dnl - Xp1 oo dpmXnm
The constraints to add to classical problem (5.1) are of type x;x = f(xis), Vi € N, Vk # 5.
The following example illustrates the relaxation of the linear dependency hypothesis.

» Example Let us consider two resources, A (j = 1) and B (j = 2), such that the de-
pendence between A and B is quadratic for each user i € N. Let the matrix demand

D= {g 431 and the resource vector R = [10 5] . The problem to solve is:

maximize OWA(v)

subjectto  6x11 +9xp1 < 10,
4x1p+3x20 <5, 3)
Xi1 =xp,i=1,2
0<x;<1,VieN
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where v is one of the OWA input described in section 5.2.2 for one of the resources. .

More generally we can suppose there is no relationship between resources. In this case
one way can be to considerate each resource separately but to guarantee a global fairness
we need to introduce a multidimensional inequality measure. Our indication in this other
possible direction is to resort to the Multidimensional Generalized Gini Index [96] that
is a sum over the resources of inequality indices defined as instances of OWA for every
resources.
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