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Abstract—We investigate the coexistence of underlay spec-
trum sharing in cell-free massive multiple-input multiple-output
(MIMO) systems. A primary system with geographically dis-
tributed primary access points (P-APs) serves a multitude of
primary users (PUs), while a secondary system serves a large
number of secondary users (SUs) in the same primary/licensed
spectrum by exploiting the underlay spectrum sharing. To
mitigate the secondary co-channel interference inflected at PUs,
stringent secondary transmit power constraints are defined for
the secondary access points (S-APs). A generalized pilots sharing
scheme is used to locally estimate the uplink channels at P-
APs/S-APs, and thereby, conjugate precoders are adopted to
serve PUs/SUs in the same time-frequency resource element.
Moreover, the effect of a user-centric AP clustering scheme is
investigated by assigning a suitable set of APs to a particular
user. The impact of estimated downlink (DL) channels at
PUs/SUs via DL pilots beamformed by P-APs/S-APs is investi-
gated. The achievable primary/secondary rates at PUs/SUs are
derived for the statistical DL and estimated DL CSI cases. User-
fairness for PUs/SUs is achieved by designing efficient transmit
power control policies based on a multi-objective optimization
problem formulation of joint underlay spectrum sharing and
max-min criteria. The proposed orthogonal multiple-access
based analytical framework is also extended to facilitate non-
orthogonal multiple-access. Our analysis and numerical results
manifest that the primary/secondary performance of underlay
spectrum sharing can be boosted by virtue of the average reduc-
tion of transmit powers/path-losses, uniform coverage/service,
and macro-diversity gains, which are inherent to distributed
transmissions/receptions of cell-free massive MIMO.

I. INTRODUCTION

Massive multiple-input multiple-output (MIMO) operating
in sub-6 GHz can simultaneously serve many users in the
same time-frequency resource element by virtue of aggressive
spatial multiplexing gains rendered by large base-station (BS)
antenna arrays [1]-[4]. Co-located massive MIMO in which
all BS antennas are packed into the same array is currently
being deployed in the United States [5]. Thus, the co-located
massive MIMO enabled with fully-digital beamforming has
already become a reality [6].

Recently, a distributed/cell-free massive MIMO architec-
ture, which deploys a large number of distributed access
points (APs), is proposed to enhance the coverage probability
and hence to provide a uniformly better service to users
within a much larger geographical area [7]-[14]. Coordinated
multi-point (CoMP) and network MIMO [15] are two related
technologies, which exploit the notion of cooperation among
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BSs located within dedicated cells. On the contrary to these
existing techniques, all APs are deployed in a cell-free
architecture aiming to jointly serve all users for a given/large
geographical area with no cell-boundaries. The uplink (UL)
channel state information (CSI) is locally estimated at each
AP via pilots send by users, and these APs are connected
to a central processing unit (CPU) via a fronthaul/backhaul
network [8]. By exploiting the channel reciprocity of time-
division duplexing (TDD) mode of operation, APs acquire
the downlink (DL) CSI via UL channel estimates and thereby
design precoders for DL data transmission. The requirement
for CSI exchange among APs via the CPU strictly depends on
the AP precoder design. Owing to the fact that the distributed
APs enable a user-centric architecture, the average transmis-
sion distances of a cell-free massive MIMO are inherently
smaller than that of the co-located counterpart [16], [17].
This benefit translates into transmit power and path-loss
reductions, which in turn lead to boosted energy efficiencies.
The distributed APs circumvent the impediments caused by
spatially correlated fading and shadowing due to large obsta-
cles. The underlying macro-diversity gains can be exploited
to boost the achievable rates [18], [19]. Joint beamfoming at
a massive number of APs also enables unprecedented spatial
multiplexing gains. Thus, cell-free massive MIMO enables
a large number of concurrent connections with a guaranteed
uniform service throughout a given/large geographical area.

Cognitive radio techniques based on the spectrum sharing
are extensively explored to mitigate spectrum scarcity and
underutilization/holes for the next-generation wireless com-
munication systems [20]-[22]. In particular, many spectrum
sharing techniques are evolved through three main paradigms,
namely underlay, overlay, and interweave [20]. The overlay
spectrum sharing involves sophisticated signal processing
techniques and requires codebook knowledge of the non-
cognitive users. The interweave spectrum sharing adopts
opportunistic frequency reuse over the available spectrum
holes and hence requires stringent activity information of the
non-cognitive users. The underlay spectrum sharing allows
cognitive/secondary users (SUs) to simultaneously operate
within the licensed spectrum if the secondary interference
inflicted at the non-cognitive/primary users (PUs) is below
a certain threshold. The main reasons for adopting the un-
derlay spectrum sharing in this paper are its implementation
simplicity and the achievable high spectrum utilization [20]—
[22], compared to the significantly sophisticated overlay
and interweave counterparts. Thus, in the underlay spectrum
sharing, an underlaid secondary system can be simultane-
ously operated in the same licensed primary spectrum by
defining stringent secondary transmit power constraints such



that the secondary co-channel interference (CCI) caused to
the PUs always falls below a predefined primary interference
threshold (PIT) [20].

A. Related prior research on underlay spectrum sharing with
massive MIMO

In [22], an initial foundation for investigating the feasi-
bility of underlay spectrum sharing in massive MIMO with
co-located antenna arrays at BSs is established. The BSs in
[22] use the maximum ratio transmission (MRT) for signal
transmission, and the DL achievable rate of the secondary
system which is underlaid in a primary massive MIMO
system is investigated. Reference [21] investigates the impact
of inherent intra/inter-cell pilot contamination in multi-cell
multi-user massive MIMO system with underlay spectrum
sharing. In [23], a dual-hop enabled spectrum sharing system
is analyzed, and the achievable rates are derived. Thereby, the
detrimental effects of inter/intra-cell pilot contamination are
investigated. The fundamental performance limits for relay
selection strategies in massive MIMO two-way relaying are
explored for perfect CSI in [24]. Moreover, in [24], the
asymptotic achievable rates are derived for the best relay
selection by deriving the asymptotic signal-to-interference-
plus-noise ratio (SINR). In [25], the achievable rates of
reserve-TDD based underlay spectrum sharing are presented.
In [13], the achievable rates of underlay spectrum sharing
co-located massive MIMO non-orthogonal multiple-access
(NOMA) are presented. In [26], a low-complexity sub-
optimal user-clustering technique for NOMA based underlay
spectrum sharing in cell-free massive MIMO is proposed, and
thereby, the achievable rates are derived for fixed transmit
power allocation. In [27], [28], the performance bounds of
spectrum sharing for massive MIMO with stochastic BS/user
locations are derived. Moreover, by investigating pilot con-
tamination, path-loss inversion power control, and receiver
association policies, the secondary interference for a random
cognitive massive MIMO system is characterized in [27],
[28]. In [29], the quality-of-service aware power allocation
and user selection schemes are studied for cognitive mas-
sive MIMO systems. Pilot decontamination techniques are
proposed to asymptotically mitigate the residual interference
in an underlaid single user massive MIMO cognitive radio
system in [30]. In [18], the macro-multiplexing gain achieved
from optimization of antenna locations is characterized in
terms of the ambient dimension of the cell and the path-
loss exponent. Reference [19] derives the upper and lower
bounds of the achievable rate with the perfect/imperfect CSI
for cell-free massive MIMO systems. Thereby, [19] shows
that the bounds of the achievable rate converge to a common
lower bound owing to the extra distance-diversity or macro-
diversity gain offered by distributed antennas in cell-free
massive MIMO. In [31], the effects of finite capacity of fron-
thauls in the presence of residual hardware impairments at
the users and APs are investigated by deriving the achievable
rates for the compress-forward-estimate, estimate-compress-
forward, and estimate-multiply-compress-forward strategies.
Reference [32] proposes a low-complexity power allocation

scheme to maximize the energy efficiency for a cell-free
massive MIMO system with user centric approach operating
at millimeter-wave (mmWave) frequencies. In [33], two pilot
assignments, namely the user-group and interference-based
K-means schemes are proposed for the structured massive
access.

B. Our motivation

The aforementioned related prior references [21]-[25],
[27], [30] have investigated the coexistence of massive
MIMO and underlay spectrum sharing with only co-located
antenna arrays at the BSs. The closely related references
[13] and [26], respectively, investigate the rate performance
of co-located and cell-free massive MIMO NOMA with
underlay spectrum sharing by only considering fixed power
allocation. To the best of our knowledge, multi-objective
max-min fairness-based transmit power allocation, impact
of beamformed DL pilots by APs, and the achievable rates
with DL estimated CSI at users have not yet been inves-
tigated. Thus, in our paper, we fill this gap by exploring
multi-objective power allocation, impact of DL pilots, and
practically realizable performance bounds of underlay spec-
trum sharing in cell-free massive MIMO with imperfectly
estimated UL/DL CSI. Since the APs are spatially distributed
over a given geographical area, the distributed transmissions
of cell-free massive MIMO architecture can be beneficial in
providing uniformly better average rate to users by virtue
of mitigating the near-far effect via max-min power control
than that of the co-located massive MIMO counterparts. The
average amount of secondary CCI inflicted at a particular PU
from cell-free/distributed massive MIMO transmissions can
be better constrained as specified by the PIT with low-power
distributed APs. Moreover, cell-free massive MIMO has
more robustness against the detrimental effects of correlated
small/large scale fading than the co-located counterpart [8].
Both primary and secondary systems can provide a higher
coverage probability because there are no cell boundaries,
and users are much closer to the APs in cell-free setting.
Thus, the cell-free massive MIMO can significantly boost
the performance of underlay spectrum sharing.

C. Our contribution and its difference relative to the existing
literature

Our main contribution is to investigate different UL/DL
CSI cases at APs/users, and transmit power control and their
effects on the achievable rates of underlay spectrum sharing
in orthogonal multiple-access (OMA)/NOMA-based cell-free
massive MIMO. Specifically, we derive the performance
metrics by proposing max-min based multi-objective transmit
power control algorithms and by exploring the deleterious
impact of imperfectly estimated UL CSI at APs, availability
of estimated DL CSI at the users, and effects of using
statistical DL CSI with imperfect successive interference
cancellation (SIC) signal decoding. Both the primary system
and the secondary system, which is underlaid within the
primary licensed spectrum, adopt a generalized pilot sharing
scheme to minimize the training overhead. Thus, the pilot



sequences sent by PUs and SUs are used to locally estimate
the UL channels at primary access points (P-APs)/secondary
access points (S-APs), respectively. Thereby, the impact of
imperfectly estimated CSI is considered for our analysis. Our
performance metrics for cell-free underlay spectrum sharing
are categorized by taking into account the availability of
long-term/statistical CSI and estimated DL CSI at PUs/SUs.
When only UL channel estimation is used, the users rely on
statistical CSI for signal decoding. Nonetheless, when APs
beamform DL pilots, the users adopt estimated DL CSI to
decode signals. Thus, the performance bounds are established
for these two user CSI cases. Moreover, the effect of user-
centric achieved through clustering the APs that serve for
a particular user in both primary an secondary systems is
investigated for cell-free underlay spectrum sharing.

To mitigate the secondary CCI inflected at PUs due to
simultaneous transmission, the stringent secondary transmit
power constraints are introduced at S-APs. Thus, by defining
a PIT at PUs, the secondary transmit power is constrained
such that the total secondary CCI at any PU falls bellow
the predefined PIT. Then, in the presence of imperfectly
estimated UL CSI at APs and DL CSI at users with intra-
system pilot contamination and estimation errors, the achiev-
able rates for PUs/SUs are derived. A multi-objective transmit
power control algorithm is designed based on the max-
min fairness criterion to guarantee a uniform quality-of-
service among all the users. Moreover, the above OMA-based
system model is extended to facilitate NOMA transmissions,
and the corresponding performance bounds are established.
The practical viability of underlay spectrum sharing in cell-
free massive MIMO is explored by using numerical results
through our analysis and Monte-Carlo simulations.

This paper goes well beyond our related conference papers
[1], [2] by presenting a multi-objective optimization of max-
min fairness-based transmit power allocation for the OMA-
based primary system, user-centric AP clustering aspects,
beamforming of DL pilots, impact of estimated DL channel
estimates, adoption of estimated DL CSI for signal decoding,
and the corresponding achievable rates with estimated DL
CSI for underlay spectrum sharing within cell-free massive
MIMO. All numerical results/comparisons, except for Fig.
8, and their descriptions are distinctive from those of [1],
[2], and the corresponding figures have been regenerated for
different system parameters with respect to [1], [2].
Notation: z” denotes the transpose of z . The conjugate
of z is denoted by z*. The notation z ~ CAN(-,-) denotes
that z is a complex-valued circularly symmetric Gaussian
distributed random variable. The operators E[-] and Var []
are the expectation and variance, respectively.

II. SYSTEM, CHANNEL AND SIGNAL MODELS
A. System and channel model for OMA/NOMA

We consider a TDD cell-free massive MIMO system with
underlay spectrum sharing (see Fig. 1a). A secondary system
is underlaid within a primary licensed spectrum in order to
enhance the overall spectrum efficiency by eliminating spec-
trum holes. The primary system having M single-antenna

P-APs serves K single-antenna PUs, while the secondary
system with N single-antenna S-APs uses the same time-
frequency spectrum to serve L single-antenna SUs. We
introduce the secondary transmit power constraints for all
S-APs to ensure that the performance of the primary system
is not hindered by the simultaneous secondary transmission
in the same primary spectrum. Thus, the CCI caused by
the secondary system at PUs falls below a predefined PIT,
which defines a upper limit for the CCI endurance ability of
PUs. The PIT constraint mitigates excessive secondary CCI
at PUs. A synchronized operation between the primary and
the secondary systems is assumed such that all P-APs and
S-APs simultaneously serve all PUs and SUs by adopting
spatial multiplexing rendered by cell-free massive MIMO
[8]. Moreover, P-APs/S-APs are connected to their respective
primary/secondary central processing units (P-CPU/S-CPU).
The kth PU and the Ith SU are denoted by Up (k) and Ug(1),
respectively.

In Fig. la, fmk, 9ni> Umi, and u,i are the channel
coefficients between the mth P-AP and Up(k), the nth
S-AP and Ug(l), the mth P-AP and Us(l), and the nth
S-AP and Up(k), respectively, where m € {1,---,M},
ke{l,---,K},ne{l,--- ,N},and l € {1,--- ,L}. The
above channels can be modeled in a unified manner as

hay = hany)?, (1)

where h € {f,g,u,v}, a € {m,n}, and b € {k,}.
Here, h,, ~ CN(0,1) captures the independent quasi-static
Rayleigh fading and stays fixed during the coherence interval,
while (j_, accounts for the large-scale fading, including path-
loss and shadow fading. Since the large-scale coefficients
stay fixed for several coherence intervals, it is assumed that
the large-scale coefficients are known a-prior at both P-APs
and S-APs [8]. Thus, the estimation of these large-scale
fading coefficients can be done in once about tens/hundreds
of coherence intervals [34].

Next, we extend our cell-free massive MIMO underlay
spectrum sharing techniques to facilitate NOMA. To this end,
we consider a system setup with AKX number of PUs and BL
number of SUs, where A and B are the numbers of primary
clusters (PCs) and secondary clusters (SCs), respectively (see
Fig. 1b). Based on the spatial directions of the users [25],
[35], K and L number of PUs and SUs are assigned to
each PC and SC, respectively. The kth PU in the ath PC
and the /th SU in the bth SC are denoted by Up(a, k) and
Us(b,1), respectively. The channel between the mth P-AP
and Up(a, k) is denoted by fqk, where m € {1,--- M},
ac{l,---,A}, and k € {1,--- , K'}. The channel between
the nth S-AP and Ug(b,l) is represented by g, where
n e {l,---,N},be{l,---,B},ad l € {1,---,L}.
Further, v,,;; and wu,., denote the interference channels
between the mth P-AP and Ug(b,1), and the nth S-AP and
Up(a, k), respectively. These channels are modeled similar
to (1) as

hqrs = iL /2 2

qrsShg,s?

where h € {f,g,u,v}, ¢ € {m,n}, r € {a,b}, and s €
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a. OMA system model
Fig. 1.

{k,1}. Moreover, hg., ~ CN(0,1) captures the small-scale
fading, while (., captures the large-scale fading, including
path-loss and shadowing.

B. The UL channel estimation for OMA/NOMA

For OMA, the UL channels are estimated locally at P-APs
and S-APs by using respective user pilots [8]. During UL
channel estimation period, 7, symbols out of the coherence
interval having 7. symbols are used to transmit the UL
pilot. Then, by using these pilot sequences, the channels f,x
and g, are estimated at P-APs and S-APs, respectively. In
practice, the number of orthogonal pilot sequences is limited
as it is defined by the channel coherence interval [34]. To
reduce the pilot overhead and to increase the number of
served PUs/SUs, in this work, the pilot sequences are shared
among PUs and SUs by adopting the following pilot sharing
strategy. It is assumed that () < min(K, I) number of pilot
sequences having a length of 7, symbol duration is shared
among PUs and SUs. Then, we define the complete pilot sets
used by PUs (®p) and SUs (D) as
and

®p = @5 P o5 = @85, O
where ® € CP*7» denotes the pilots shared by @ PUs/SUs
having a length of 7, symbol duration. ®p € CK=Q)x7p,
and &g € CE-Q*7 are the pilots assigned for the
remaining (K — Q) PUs or (L — Q) SUs, respectively. We

can define the orthogonal properties among these pilots

as <I>H<i>p = 0, <I>H<i>s = 0, and ‘ig@s = 0. We
T

define ®p = [¢h,, -+ @h. - Pp,| and Bs =
T T 1T 1

[d)sl,"' ,¢Sl,"' ’d)SL:| ,Where ¢Pk, E(C XTp and ¢Sl S

C™ 7 are the pilot sequences sent by Up(k) and Ug(l),
respectively, and |[¢p ||> = 1 and [|¢g,||* = 1 for k €
{1,---,K} and I € {1,---,L}. Then, we can write the
pilot signal received at the mth P-AP and the nth S-AP as

K L

Vo=V D, furdp VP vmidstup (4a)
L K

o, =P > b5,V Py Y tnkp, 41, (4b)

where P, = 7, P and P denotes the average transmitted pilot
power at each PU/SU. Moreover, n’Pm and n’sn are additive
white Gaussian noise (AWGN) vectors, having independent
and identically distributed (i.i.d.) CA(0,1) elements at the
mth P-AP and the nth S-AP, respectively. The sufficient

b. NOMA system model

A cell-free massive MIMO system models with underlay spectrum sharing.

statistics for estimating f,,r and g,; can be obtained by
projecting ¢ng and ¢§f onto (4a) and (4b), respectively, as
YPor = ¢gky39m = prmk + v vamk +np,,, (52)
YS,. = d)SHlyrS'" =V Ppgnl + v Ppunl +ns,, (5b)
where {¢p,,ds,} € ®, np, = ¢§kn'Pm ~ CN(0,1), and
ng, = ¢§Iln/sn ~ CN(0,1) as ¢p,_ and ¢g, are unitary
vectors.

Proposition 1: The minimum mean square error (MMSE)
estimates of fmr and gn; are given by

Fonke = (E [yp,., for) JE [[yPor?]) YPor = PP, (68)
g = (E [y5,,90) /E [[ys,.. ?1) ys,i = €8, Y8 (6b)

where cp_, and cs,, are given by

_ V TpPCtn (7a)

ch c )
: TI)P (gf'mk: + C’Umk) +1
TP
Co = VPG (7b)

TPP (anz + Cunz) + 1.

Proof: Appendix A-A. [ ]
Remark 1: The MMSE channel estimates in (6a) and (6b)
are valid for the coexistence of PUs/SUs with shared pilot
sequences defined by (3). The MMSE channel estimation
with the conventional orthogonal pilots for cell-free massive
MIMO is reported in [8].

Due to TDD channel reciprocity, P-APs and S-APs utilize
locally estimated fmk and g,; as DL CSI to construct their
precoders [34]. Furthermore, the actual channels can be
written as

and

®)

where €7 . and ¢,4,, are the estimation errors, which are
independent of the corresponding channel estimates yielded
from orthogonality property of MMSE criterion [36].

For NOMA, the UL channel (f,,q%) is also estimated
locally at P-APs from the pilots sent by PUs within PCs.
Again, we assume that @ < min(A, B) number of pilots is
shared among PCs and SCs as

Ppy = {‘I’; 'i)PA}

fmk = fmk + €fmk gnl = gnl + €gnis

and Pgp = [‘I’;‘i’SB} ;9
where ® € CY9*7» denotes the shared Q-pilot sequence
among PCs and SCs. Then, the remaining (A — @) PCs
or (B — Q) SCs are assigned with the pilot sequences
®py € CR-AX and ®gp € CQR-BIX7 respec-

T T T T
tively. Furthermore, ®py — [¢P1w“ @b b,



T
and QSB = |:¢,1511a"'7¢£b)"'a¢7513:| > where ¢Pa €

C'*™ and ¢g, € C'*™ are the pilot sequences assigned
to the ath PC and the bth SC, satisfying ||¢p ||* = 1 and
¢, )I> =1 forae{l,--- A} and b € {1,---,B}. The
received pilot vector at the mth P-AP can be written as

A K
yp, = \/sza:l Zk’:l fmak¢Pa
B L
+\/17pzb:1 21:1 UmblPg, + 1P,

where np ~ CN(0,1) is the AWGN vector at the mth
P-AP. Then, by projecting ¢>§a € @ into (10), we obtain a
sufficient statistic to estimate f,,q% as

(10)

¢P YP,.
L
= \/FPZ:Z.=1 Smar + \/ITPZ:],=1

By following steps similar to those in Appendix A-A, the
MMSE estimate of f,,,% can be derived as

E [ Pra fmak}

YPma

Umaj + np,, (1 ])

fmak = YPa
Ellyp,..[%]
g
_ \V 'p Cfmak mea.(12)
TP (Z —1Cfmai T Z =1 Cvmaj) +1
Since yp_ . is Gaussian distributed, we have fmak ~

CN(0,ay,,.,.), where ay, ., is given as

TpPC?mak
Tp (Z 1<fma7.+z 1Cvmﬂj)+1

Then, the channeAl estimation error of f,,,, is defined as
€fmar = Jmak — fmak ~ CN(O’ Cfmak - afm,ak)'

Remark 2: The parameters yg,, ,, gnsi, and ay, ,, correspond-
ing to the secondary system can be obtained by replacing
subscripts {P,m,a, K, k,i} of (11), (12), and (13), respec-
tively, by {S,n,b,L,l,j}. Hence, the explicit presentation
of UL channel estimates at S-APs is omitted for the sake of
brevity.

(13)

A frar—

E |:|fmak|2}:

C. AP Clustering for OMA

The P-APs/S-APs are clustered to serve a particular set
of users based on the locally estimated channel gains.
We assume that only Mp = {1,---,Mp} and Ng =
{1,---,Ng} sets of P-APs/S-APs are assigned to Up(k)
and Ug(l), respectively [37]. At each P-AP/S-AP, a set of
transmission determination coefficients can be introduced
based on the estimated channels such that 6p , = dg,, =1
for m € Mp, n € Ng, and 0p,,, = ds,, = 0, otherwise.
Remark 3: When the aforementioned AP clustering is
adopted for the proposed cell-free underlay spectrum sharing,
the primary/secondary CCI can be reduced, and hence, the
achievable rates of both primary/secondary systems can be
boosted with respect to a conventional unclustered system as
depicted in Fig. 5 in our numerical results in Section VIII.

D. Signal model for OMA

Due to implementation simplicity and near optimal per-
formance in large AP regime [34], conjugate precoding is
used at P-APs and S-APs to transmit signals towards their
respective users via the channel estimates in (6a) and (6b).
We can write the transmitted signals at the mth P-AP and
the nth S-AP as

K N
=VPr Y pnp) fasan,  (4)
s, =\/Ps Z Os.umggmas, (14b)

where n7p_, and 7ng,, are the power allocation coefficients
at the mth P-AP and the nth S-AP, respectively. Moreover,
Pp and Pg denote the maximum allowable transmit powers
at each P-AP and S-AP, respectively. Here, ng,, is selected
to satisfy the total transmit power constraints given in (28).
The signals intended to Up(k) and Ug(l) are denoted by
qp, and gg,, respectively, and they satisfy E [|gp,|?] = 1
and E [|gg,|?] = 1. Then, the received signals at Up (k) and
Us(l) can be written as

M N
rp, = E fmrzp,, + E
m=1 n=
N M
rs, = E gnlTs, + E
n=1 m=1

where np, ~ CN(0,1) and ng, ~ CN(0,1) are AWGN at
Up(k) and Ug(1), respectively. Here, xp, and xg, are given
in (14a). We can rearrange the received signal at Up(k) in
(15a) as

M R
rp, =V Pp Zm:l 5P,,Lkmlv{fk Sk Fni@py
M K
+ V PP Z Z Pn”npmz fmkfmqu
+v/ Ps Z Z S,,Jnsn7unkgnj s, +np,,(16)

where the first term represents the desired signal component
at Up(k), while the inter-system interference caused by
beamforming uncertainty of conjugate precoding is captured
by the second term. The third term accounts for the intra-
system interference yielded from the secondary CCI. Simi-
larly, the received signal at Ug(l) in (15b) is rewritten as

\/FSZ 65 an gnl.@;lqsz
+¢Fszn 12 - 05,18, gni G0,
+\/EZ Z

E. Signal model for NOMA

Again, P-APs employ conjugate precoding by using the
channel estimates in (12). The transmitted signal at the mth
P-AP can be written as

A K N
_ ./ § : § : 1/2
'er, - PP a=1 i=1 Priai f77La7,an1 ’
where np

i 18 the transmit power control coefficient at the
mth P-AP. Here, E [|gp,,|?| = 1, where gp,, is the signal

| UnkTs, + 1Py, (15a)

VmiTp, +ns, (15b)

5Pmﬂ7p Vit fniap, +ns, (17)

(18)
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Intra-cluster interference after SIC
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Error propagation due to imperfect SIC

M A K N N B L
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(22)

Intra-system interference

. AWGN
Inter-system interference

intended for Up(a, ). Thus, the received signal at Up(a, k)
can be written as

M N
e =P Y 0l fmakfandpa, (19)
+ \4 PP Z Z malfmakfmaqual

fmakfma 4P,

—‘r\/EZm IZ /#azz 1
+\/FSZ,L 1217 12 ﬂsnb nakg;qusbj—’—npa,k’

where np,, ~ CN(0,1) is the AWGN at Up(a, k). To apply
the power-domain NOMA, we assume that the users in the
ath PC are ordered based on the effective channel strength

as [12], [25], [35]
2 2
] o >E ]

=[S0
) 2
’Zfl Fonarc ] . 20)

fmak

M o
Zm:l

>...>E

In power-domain NOMA, higher transmit powers are allo-

cated for the users with weaker channel conditions. Thus,
the transmit powers are ordered as [12], [25], [35]
Pp, << Pp, << Pp,, @

where Pp,, = Ppnp,,,,.. Consequently, Up(a,k) aims to
decode the signal intended for Up(a, i) for Vi > k provided
that Up(a, k) can decode its own signal. Hence, Up(a, k)
may successively cancel the intra-cluster interference from
Up(a, i) before decoding its own signal for Vi > k, and the
residual interference due to SIC error propagation must also
captured. Moreover, Up(a, k) treats the signals for users Vi <
k as interference [12], [25], [35]. To this end, the received
signal at Up(a, k) upon imperfect SIC with error propagation
can be written as (22).

Remark 4: In our proposed cell-free NOMA-aided underlay
spectrum sharing, the perfect SIC is not feasible due to intra-
cluster pilot contamination, intra-system interference, inter-
system interference, channel estimation errors, and statistical
CSI knowledge at the users. Thus, the residual interference
caused by imperfect SIC needs to be modeled. The third term
in (22) captures the error propagation due to imperfect SIC
in which ¢p,, is the estimate of gp,,. Since gp,, is Gaussian
distributed, ¢p,, and gp,, are assumed to be jointly Gaussian

distributed with a normalized correlation coefficient Jp,, as
[12]

ani = ’lgPa'i qAPa'i + ePai’ (23)
where ¢p,, ~ CN(0,1), ep,, ~ CN (0,02, /(14 02, ),
and ¥p,, = 1/,/1+4 02, . Furthermore, ¢p,, and ep,, are

statistically independent. Thus, the third term in (22) can
be used to capture the residual interference caused by error
propagation of imperfect SIC when evaluating the SINR and
achievable rate.

Remark 5: The received signal at Ug(b,l) for the
secondary system (rg,,) and the signal intended for
(Us(b,j), qs,,) can be obtained by replacing the subscripts
{P,M,m,A,a,K,k,i} of (22) and (23), respectively, by
{S,N,n,B,b,L,1,j}.

F. Secondary Transmit Power Constraints for OMA

We constrain the transmit power at each S-AP to guarantee
that the secondary CCI inflected at PUs falls below the PIT
of each PU. Thus, we define the total transmit power at the
nth S-AP as

L
Psn é lel PSCSSnmSma (24)

where n € {1,---,N}, I € {1,---,L}, and
ZlL:1 ds,,Ms,, < 1. Moreover, the transmit power allocation
coefficient at the nth S-AP for Ug(!) is represented by ng,,
Thus, the CCI received at Up(k) from all S-APs can be
written as

N N L U2
Yk :Zn:ilink»’US,L:\/PsznzlZl:(fsnz 77511 UnkGn19525)

where g, is the transmitted signal at the nth S-AP and
defined in (14b).

Proposition 2: The total average secondary CCI power (Pry, )
inflicted at Up (k) is given by

N L
Pr,=E [|yk‘2} =Ps anl Zl:1657zlns'rLlE [‘unkgil|2}(26)

Z

where Zj, is defined as

N L N
Z, :anl Zl:fssnl NS Pgn Cunk+zn:f5S7Lk NSpk pinka(27)

where Pgn £ V TPPCSMCQM and P £ V Tp‘PCSnk Cunk'
Proof: Appendix A-B. [ ]
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Detection uncertainty
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Inter-system interference caused by beamforminmg uncertainty

AWGN

Inter-system interference caused by secondary CCI

Thus, we can give the secondary transmit power constraint
at the nth S-AP as follows:

Ps, =min (Ps, I, /Z1, -+ 11, [ Zr, -+ Iry [ ZKc).(28)

where I, is the interference threshold of Up(k).

G. Secondary transmit power control for NOMA

As per Section II-F, to ensure that the performance of
primary system is not hindered by the secondary system, we
constrain the transmit power of S-APs. The secondary CCI
received at Up(a, k) is given by

N
Yak = § Unak®S,,,
n=1

N B L
=V PS Zn:l Zb:l Zl:l néﬁilunakg;iblqsbz 5 (29)

where g, is the transmit signal intended for L users in
the bth SC. Then, the total average secondary CCI (Pr,,)
inflicted at Up(a, k) can be derived as

P, =E [Iyak|2}

= PS ij:l ZbB:]_ ZlL:1 nSnlE |:|unak§:bbl|2:| a(30)

Zak

where Z,j, can be derived by following steps similar to those
in Appendix A-B as

N B L
Zak = anl Zb:l Zl:l nsn,l)lagnbl<unak
2
N L C <
2 Uyak SIna
D Dy M50 O () 31

Cfnuzk'

Thus, we derive the secondary transmit power constraint at
the nth S-AP as

Psnzmin (PSa ITU/le7 e aITak/Zalw e 7ITAK/ZAK)3(32)

where I7,, is the interference threshold of Up(a, k).

III. ACHIEVABLE RAEE ANALYSIS OF OMA-AIDED
UNDERLAY SPECTRUM SHARING

A. Achievable rate analysis for the primary system

When the P-APs/S-APs do not beamform DL pilots for the
acquisition of DL CSI, the PUs/SUs are unaware of the in-
stantaneous DL channel coefficients. Thus, the PUs/SUs must
relay on the long-term/statistical DL channel coefficients for
signal detection [34]. This is a typical scenario in TDD-
based co-located massive MIMO in which only UL pilots are
used to estimate UL channels at the P-APs/S-APs, and the
instantaneous DL channel coefficients can be approximated
by their statistical counterparts thanks to channel hardening

property. To this end, the signal received at Up(k) can be
rearranged as (33). In (33), the effective noise consists of
the sum of (i) interference caused by detection uncertainty,
(ii) intra-system interference due to beamforming uncertainty,
(iii) inter-system interference due to secondary CCI, and
(iv) AWGN. The desired signal term and effective noise are
uncorrelated. Due to the law of large number, the latter can
be treated as worst-case independently distributed Gaussian
noise [34], [38].

Theorem 1: The effective SINR at Up (k) is given by

“ 2
Pp ‘]E [ 0P fmkf;ﬂc} ‘

YP= (34)

PpVar {Z5Pm77pmkfmkfmk]+ZIPJ‘HE [|71Pk| ]

m=1

where Ip; for j € {1,2} can be defined as

’ § itk E :m 1 P’nn nP,,“ fmkfmz
2

E E u

‘ j=1 n=1 S,LJ 775’ ’I’Lkgn]

By evaluating the expectation and variance terms in (34)

Ip, = PpE

] (35a)

Ipy=PsE

1 . (35b)

and (35), the SINR is given as (36), where p;, , =
V TPPCPmk gfmk'

Proof: Appendix B. [ ]
Then, we define the achievable rate of Up (k) as follows:

Rp, = ((1c — Tp)/TC) logy (1+p,), 37

where the effective portion of coherence interval for pay-
load data transmission is captured by the pre-log factor
((1e = 1p)/7c) and yp, is defined in (36).

B. Achievable rate definition for the secondary system

By following Theorem 1, we derive the achievable rate of
Us(1) as follows:

Rg, = ((Tc*Tp)/TC) logy (1 +7s,)

2
N 12 ax
Ps ‘]E [Zn:1 5Snz775{”gnlgnl] ‘

N, 12 | & 2
PsVar | 37 ds,,mg  gnidn |+>- Is; +E [\wsz| }
n=1 j=1

(38)

Vs, = (39)

where I5; for j € {1,2} can be defined as

’Z #Zn 1 Snﬂ?s gnlgnj
K M
‘Zi_lzm—lé

= PsE

2
] , (40a)

Is, = PpE

1/2 .
Pmianivmlfmi

2
] .(40b)
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Vs = N L M
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K M
1=1 5Pm,i nPﬂH pf"mz CUnzl +PPZm:1 6

(41)
PnLL T]Pml p%nLl + 1

Thus, by deriving the expectation and variance term in (39) in
similar manner to (34), the SINR of Ug(!) can be computed
as (41).

IV. TRANSMIT POWER CONTROL

In cell-free massive MIMO, the user-fairness must be
guaranteed in terms of the achievable rate in order to
provide a uniform quality-of-service to all users. To this
end, max-min power control algorithms have been shown
to be optimal in the sense of user-fairness in presence of
near-far effects [34], [39]-[41]. For our proposed system
model, a multi-objective optimization problem (MOOP) [42]
is most suited as both primary and secondary systems operate
simultaneously. Furthermore, the secondary transmit power
constraints in (28) must also be considered when formulating
this MOOP.

We compute the optimal power allocation coefficients of
P-APs/S-APs to maximize the minimum achievable DL rate
among all PUs/SUs by invoking the max-min optimization
criterion [34]. Since the rates in (37) and (38) are mono-
tonically increasing functions of their arguments, we can
equivalently replace Rp, and Rg, by yp, and +s,, which
are given in (36) and (41), respectively. Thus, we formulate
a max-min transmit power control problem by introducing a
common SINR (\,) for primary/secondary systems and by

defining slack variables 8p , = n},/zk and Bg,, = 77;/?
ws _ ) 42
Bpmf}g)s(grvllwzz,ek,n,l (p )™ (151 i e
subject to Ci:yp, > Ay and ~g > Ay, (42b)

kﬂpmkpfmk <1

(42d)

Cs5:0<Bp,, 0 < Bs,, (42e)

where wp and wg are the priorities assigned for primary and
secondary achievable SINR, respectively. Moreover, C3 is
obtained by invoking the maximum allowable transmit power
constraints at the mth P-AP and the /th S-AP as follows:

K 2
1/2 px
Vv Pp Z5P,,Lk77p{,bk Jmidpy

k=1

and

E[|lzp, || <Pp=E <Pp

K K
Z(Spmk NP E [|f:rlkqpk |2} <1 :>Z($Prnk NP P frme < 1.(43)
k=1 k=1

It can be shown that Zle 08,180 Py < 1. We adopt
the secondary transmit power constraint in (28) to obtain

Cjy. Since the objective functions in (42) are quasi-concave
functions, we can show that the underlaying optimization
problem is also quasi-concave [8]. Thus, an optimal solution
can be found by using the Bisection method as shown in
Algorithm 1.

Algorithm 1 Bisection Algorithm

Input: Path-losses between all P-APs/S-APs and PUs/SUs,
and the average transmit powers of PUs/SUs.
Output: The power control coefficients np, , for m €

g M}ke{l K}, and ng, for n €

L. N}, le{l,- L}
mtlallzatlon Define an initial region for the objective
functions by choosing appropriate values for A,,;, and
maz- Choose a tolerance € > 0
1: while A\, — A\nin, > € do
2. Calculate, Ay = (Mnag + Amin)/2.
3 Solve the convex feasibility problem, which can be
formulated as

M

1
Vor i< (S0,

1

N
7 (Zn_l 5snlﬁsmpgm) . (44b)

which is subjected to C5, C3, and Cy given in (420)

6Pmk /BPmk pfmk) 7(44‘3-)

Vs, Il <

(42d), and (42e), respectively. Moreover, V &
P P
[vgl 2svh,, favl \/%} , where
vp 2 |:\/ pfu(fw VP Sharn :| (452)
1 — — —
5P116P11 5PJWKBPJ\/1K
vp, & |:\/ pguguw vV Panr Cuny, :| (45b)
2 I
Snﬁsu SNL/BSNL

Vps 2 [6S1k B511.CP1yQurs 05 x1 BS wi CPr Cunvie ]7:(45@

A P, P, 1

and V., £ [vg17 = vi,, = Ve, ﬁ] , where
vs, V Pg11 Cgu ) v Pan . San (462)

Snﬁs SNLBSNL
ve, 2 |: V pf11<v1l vV Piark Coan :| (46b)

2 )
P11/BP P]MK/BPJMK
T

VSs £ [0y, BP1 €51, Cors 5 OPa BPag €Sy Copgy |- (46€)

4. If the status of the problem is feasible, then set Ayyin, =
Ay, otherwise set A\pqr = Ay.

50 Stop if Mgz — Amin < €. Otherw1se go to Step 2.
6: end while
7: return  7p,, = (3 ~and ng, = B for m €
{1,--- , M}, k € {1,--- K}, n € {1,--- N}, and
L}

Ze{l,...’




V. THE IMPLICATION OF DL PILOT TRANSMISSION

In our achievable rate analysis in Section III-A, the
PUs/SUs are assumed to be unaware of DL channel estimates,
and this is a typical assumption in co-located massive MIMO
literature [34]. It is aimed at minimizing the pilot overhead
to preserve system scalability. Thus, the users adopt long-
term DL channel statistics to decode the received signals
as the DL channel coefficients can be tightly approximated
by their average counterparts by virtue of channel hardening
[38]. Nevertheless, it has been shown in [43] that channel
hardening in cell-free massive MIMO occurs only when a
large number of APs is distributed in close-vicinity, and
hence, the adopting statistical DL CSI for signal decoding at
users may hinder the system performance. To circumvent this,
DL pilots can be beamformed to estimate DL channels at the
users, and this approach ensures that the DL pilot sequence
length does not scale with the number of APs. Next, we
investigate the impact of DL pilots for the proposed cell-free
massive MIMO with underlay spectrum sharing.

A. DL channel estimation

We define the effective DL desired and interference chan-
nel coefficients of the primary system based on the signal
received at Up(k) in (16) as follows:

M N

e 2D O ks (@7a)
N

Apy 237 85,115, unkdn (47b)

To estimate DL channels, we need an additional 7, 4 symbol
duration for transmitting DL pilots towards PUs/SUs. We
consider the same pilot sharing technique that was used for
UL pilot transmission. The same pilot sequences will be
used between P-APs/S-APs and PUs/SUs. For the sake of
exposition, we denote the primary and secondary DL pilot
sequences by ¢p, 4, respectively, for k € {1,---, K} and
¢g, q for I € {1,---L}. The pilot signal sent by the mth
P-AP can be written as

K .
1/2
XpP,,d =\ Ppa Zi:l 0PN {,ﬂf;nfﬁp,-,da

where P, 4 £ 7, 4Py and Py is the average DL pilot transmit
power at each P-AP/S-AP. Moreover, f,,; is defined in (6a).
Next, the pilot vector received at Up (k) can be written as

M N
! !
Yp 4= E fmkXp,, d+ E UnkXs, ,d +Np_4,(49)
ks m=1 n=1 ks

where n'p_,; is the AWGN vector with i.i.d. CN'(0,1) ele-
ments, at Up (k). Then, we rewrite the received pilot vector
at Up(k) by substituting (48) into (49) as

K L
Ype.a=\E.a (Zi_lﬂPm Pp, 4 +Zj:1)\ij bs, ,U>+ np, ;(50)

where pp,, and Ap,; are the effective desired and interfer-
ence DL channels (47). To estimate the effective primary
desired DL channel, the sufficient statistics can be obtained
by projecting d)gk’d into (50) as

Yyp,,d = (pgk,dy;?k,d =V Ppyd (:“Pm- + /\Pkk) +np,.d (51)

(48)

where np, 4 = ¢gk7dn’},k)d ~ CN(0,1) is the AWGN at
Up(k).

Proposition 3: With beamformed DL pilots, the MMSE
estimate of |p,, (47a) is given by

Cov (Mpkky};]“d% (yp,.a — E[yp,.d))

ﬂPk:k: =E [NPM] + .
Cov (yPk,dypkA

V PP,dvar [:U'Pkk}

Pp7d (Var[MPkk] + Var[)‘PkkD +1
X (yPk,d -V Pp,d (E [/’[’Pkk] +E [)‘Pkk])) .

Then, the MMSE estimate of |ip,, is given by evaluating (52)
as (53). In (53), vp,, and up,, are defined as

=E[pp,) +

(52)

M

VP 2 Zm:l 0Py, NP Chumk P fose (54a)
N

UPpr = anl 0,1 Sk Stt i Pt - (54b)

The actual effective/desired DL channel coefficient is given
by jup,,, = fip,, +€p, . where €, is estimation error; which
is independent of respective channel estimate.

Proof: Appendix A-C. [ ]
Remark 6: It is worth noting that the parameters ps,;, As),;»
its,,> vs,, and ug, corresponding to the secondary system
can be obtained by replacing subscripts {P, m, M, k,i} in
(47), (53), and (54), respectively, by {S,n, N,[, j}.

B. Primary achievable DL rate with DL pilots

We can rewrite the received signal at Up (k) in (16) via
the effective desired and interference DL channel coefficients
as follows:

K
rp.d =V Pppp,qp, + V Pp Z#k WPy 4P,
L
+\/ PS Zj:l )\ij qu + nPk,da

where np, 4 ~ CN(0,1) is the AWGN at Up(k). Then,
by using the DL channel estimate at Up(k), (55) can be
rearranged to facilitate decoding the desired signal as (56).
By using (56), the SINR at Up(k) can be given as (57).
From the facts that (i) up,, is Gaussian distributed, (ii) fip,,
and e‘lﬁkk are independent, and (iii) pp,,, pp,;, and Ap, ; are
independent for i, j # k [43], we rewrite the SINR in (57) as
given in (58). Thereby, we define the achievable DL rate as

(55)

Rpya = (Ta,a/7¢) Epp,, [logo (1 +7p.a)],  (59)

where 74 g = T.~(Tp+7p,q). From Jensen’s inequality, an upper
bound for DL rate at Up (k) is derived as

R o= (raaf7) 0y (1+ Eap,, pcal) s (60)
where E,, [Yp,.q] is given in (61).

Proposition 4: By evaluating expectation terms in (61), the
effective SINR at Up (k) in the case of beamformed DL pilots



M 1/2 M 1/2 N 1/2
\/Pp,dvpkkypk,d +Zm:16Pmk nP{nkpfka’_PP,d @PkkzmzﬁPmk??p{nk P frr™ UPpy anl(ssnk ﬂsik punk)

10

(Lp,, = 53
e Ppﬁd (Upkk + quk) +1 ©3)
TPy,d =V PpE [(/’l’Pl.k |/lPkA)] qp, + Pp ((/"LPAk |/1PLk) qap, — E [(:U‘Pkk ‘:&’Pkk)] qu)
Desired signal Detection uncertainty
+V/P, Z (1P )iipy) ap, +/Ps Z (56)

Apkj |[:LPkk) qS7 +nPk,d
——

Inter-system interference

K
’YP,c,d:PP |E [/’LPIck|ﬂPk,k]|2/(‘PP Zi:l E

HMqu

K
0= Pelina | (Pe (0, B nml?) + 5 e,

K

L
Q‘IU’PM] - PPlE [/‘l‘Pkk“'I’Pk,k] |2 + Ps Zj:l E

[|/’LPki

. AWGN
Intra-system interference

(A, Pl ] + 1)57)

(58)

)+PSZ
]+ E [, I >+PsZ

|/\ka —+ 1)

E [|Ap,, %] + 1) (61)

by the P-APs can be derived as in (62), where k%, , and vp,,
are defined as

2 2 2
A (1+Pp,dquk) VP +(Pp7dvpkk) U Py, +PP,dUPM

K, (63a)
" (Pp,d (UPkk + quk) + 1)2
M
VPLEY PP P G (63b)
where P, 4 £ Tp,dFa-
Proof: Appendix C. ]

C. Secondary achievable DL rate with DL pilots

We define an upper bound of the DL achievable rate at
Us(1) via steps similar to (55)-(60) as

RE = (raa/e) 108y (14 Bge, isial) s (64)

where Ej; [vs,,4] is given as (65). Then, by following steps

similar to (62) to evaluate the expectation terms in (65), the

effective SINR at Ug(l) can be written as (66), where xg,,
and vg,, are defined as

2 2
ﬁg' a2 (1+Pp,du5u) Usy +(Pp7dv5n) USZH —I—Pp,d'l)%” (67a)
! (Ppyd (vSu + uSu) + 1)

vs, &Y
St n=1

Remark 7: We reveal through our numerical results in Section
VIII that the adoption of estimated DL CSI at the PUs/SUs
for signal decoding can be exploited to boost the achievable
rates by circumventing the less prevalent channel hardening
property in cell-free massive MIMO compared to that of
co-located counterpart. The underlying implication is that
the assumption of statistical DL channels are approximately
equal to the instantaneous counterparts may not be accurate
for cell-free massive MIMO.

08,1;1150;Pgn; Sgnt - (67b)

ANALYSIS OF NOMA-AIDED

VI. ACHIEVABLE RAT
U PECTRUM SHARING

NDERLAY

A. Primary achievable rate with NOMA

We rearrange the received signal at Up(a,k) (22) to
decode the desired signal as (68), where wp,, denotes the
effective noise at Up(a, k) containing intra-cluster interfer-
ence after SIC, error propagation due to imperfect SIC, intra-
system interference, inter-system interference, and AWGN
given in (22). From (68), we write the SINR at Up(a, k) as

N 2
Pp |B [0y 02, fnak far|

(69)
PrVar |:Z77P fmakfmak:|+PPZIPm+E |:|nPak| }

VP, =

where Ip,, for i € {1,2,3,4} can be defined as

M k-1
Ip, =E ||> anmmfmakfmak : (70a)
m=1 i=1
IPa2_E meakfmaqu%l Lfmakf%ai}qai) (70b)
m=1i=k+1
97
5|y Z ZWPW Fmakfowari| [+ (00)
m=1a'#a i=1
2__
Pg al o 1/2
o= P[00
n=1b=1 j=1

Then, we compute the SINR by evaluating the expectation
and variance terms in (69) as given in (71), where [ ;DM, for
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M 1/2

PP (Z =1 nP{nak fwtak) (71)
M A K B L
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i €{1,2,3} is defined as

2
— M k=1 nP a2 Cfnlai
E me1 E ie1 mai ™ fmak ;

Cfm,ak

2

_ 2 Cf’m.ai
42 LY <<><>
/ 2 Cunakcgnaj 2 72
b= S S s, (S ) o

Cf"mak

(72a)

The derivation of (71) follows steps similar to those in
Appendix B, and hence, it is omitted for the sake of brevity.
Next, the achievable rate of Up(a,k) and the sum rate of
primary system are given by

Rp,, = ((7¢ Tp)/TC) log, (1+7Pak)a

RP_Z(L 1Zk p 7 Pak

where yp,, is defined in (71).

(73)
(74)

B. Secondary achievable rate with NOMA

We follow a similar analysis to Section VI-A for deriving
the sum rate of the secondary system as

B L
Bs = Zb:l 21:1 BRsu,
where Ryg,, is the achievable rate of Ug(b,!) and given by
Rs, = ((7e )/TC) logs (14 7s,,) -

In (76), we obtain the SINR at Ug(b,1) denoted by vsg,, by
following (71) and replacing the primary system variables

(75)

(76)

with respective secondary system variables in (71) as given
in (77), where Ig, for i € {1,2,3} is given by

2
2 anb'
1o, =3 X st (22
n= anbl
N L Cons \°
IébZ’ZQanleflJrl(l_ﬁsbi)nsnbjagnbz <<9 ” ) ’(78b)
- - Gnbl

2
PN ConmChon
Zle Zizlnpmbiaﬁnb, (Cb;fb .(78¢)
nbl

ISWZFS

(78a)

VII. THE IMPLICATION OF BL PILOT TRANSMISSION
WITH NOMA

The effective DL desired and interference channel coeffi-
cients at Up(a, k) are defined from (19) as

M
NPGL'L/]?L é Zm TYL(L ’Lfmakfma 1/7 (79a)
A N 1/2 A~k
Apar £ g tnakin- (79b)

The P-APs/S-APs again use the same pilot sequences in (9)
to beamform DL pilots toward PUs/SUs. Then, a sufficient
statistic to estimate the desired effective DL channel at
Up(a, k) is given by
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where np,, 4~CN(0,1) is the AWGN at Up(a, k). Thereby,
the MMSE estimate of u pak can be derived as [36], [43]
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A-C, the MMSE estimate of p pak can be derived as
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The actual effective DL channel gain is given by fipar =
upak + € paks where e;ak is an estimation error, Wthh is
1ndependent of the channel estimate fipak.

A. Primary achievable DL rate with DL pilots in NOMA

It is assumed that the users in same cluster are ordered
based on the effective channel gains as per (20), and hence,
SIC can be adopted to decode the power-domain NOMA
signals at the users [35]. Thereby, the post-processed signal
after an imperfect SIC operation at Up(a, k) can be written
as (84). By using (84), the corresponding SINR at Up(a, k)
can be derived as (85). By using techniques similar to those
used in (58), the expected value of vp,, ¢ can be written as

By evaluating the expectation terms in (86), the average SINR
at Up(a, k) can be derived as given in (88), where @, is
given by
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Then, an upper bound for the DL rate at Up(a,k) with
estimated DL channels via the beamformed pilots can be de-
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Ejiop [YP.y.a] is defined in (88). .
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B. Secondary achievable DL rate with DL pilots in NOMA

By following an analysis similar to Section VII-A, the
achievable rate at Ug(b,l) with estimated DL channels can

be derived as RY) ; = (74,a/7c)log, (1 +Eusz [VSu1,d ])
where E# " [vs,,.d] is defined in (90), where <I>Sbl, 95“’

and 07 o can be obtained by replacing the primary subscrlpts

{P,M,m,A,a, K, k,i} with respective secondary subscripts
{S,N,n, B,b, L,l,]} in (89), (83b), and (83c), respectively.

VIII. NUMERICAL RESULTS

In this section, our numerical results are presented to
obtained useful insights. The simulation parameters are as
follows: 7. = 196, 7, = Tpq = max(K, L), and (3, =
(do/dap)” x 10%eb/10 where d,p is transmission distance
between the ath P-AP/S-AP and the bth PU/SU, dj is the
reference distance, and v is the path-loss exponent. Here,
10%av/10 captures the shadow fading with pu, ~ N(0,8).
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Fig. 2. User rate versus the primary transmit 2power for K =
L =10, M = N = 32, Iy = 0dB, 62 = 0% = 1,
v = 24, and do = 1m. Moreover, P = Pp/2 and Ps, =
min (Pg, I, /Z1, -+ ,I1,, [ Zk, - Iy [ ZK).

In an area of 800 x 800 m2, the P-APs/S-APs are uniformly
distributed, while PUs/SUs are randomly placed.

In Fig. 2, the implications of our max-min based multi-
objective transmit power allocation are investigated. To this
end, the achievable user rates of the primary and secondary
systems are plotted against the primary transmit power per
P-AP (Pp). The maximum allowable secondary transmit
power (Pg) at each S-AP is kept at Pp/2. Then, the
primary and secondary transmit power control coefficients
are computed by using the proposed max-min algorithm in
Section IV. The rates with max-min power allocation are
compared with those with uniform power allocation. The pair
{Up(1),Us(1)} is the users with strongest channels, while
the pair {Up(10),Ug(10)} represents the users with weak-
est channel gains. Fig. 2 reveals that PUs/SUs experience
distinct achievable rates when the uniform power allocation
is adopted. Thus, the achievable rates are dependent on
the detrimental near-far effects. When the proposed max-
min power control is employed, all PUs/SUs achieve their
respective common rates regardless of the near-far effects.
For instance, at Pp = 0dBW, the weaker user Up(10)
achieves a rate gain of 241.3% from our max-min power
allocation over the uniform power allocation.

In Fig. 3 and Fig. 4, an achievable rate comparison is
presented for cell-free/co-located, statistical/estimated DL
CSI with max-min/uniform power allocations. In this context,
the achievable sum rates of the primary and secondary
systems, respectively, are plotted in Fig. 3 and Fig. 4 as a
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Fig. 3. The primary sum rate versus the primary transmit power for K =

L=10,M =N =32 Ipr = 0dB, 6% = 0% =1, v = 24, and
dop = 1m.

function of the primary transmit power per P-AP (Pp). In
Fig. 4, Pg is set to Pp/2 at each S-AP. When the uniform
power allocation is adopted, the achievable sum rate of the
primary system increases monotonically with Pp. However,
for the secondary system, the achievable sum rate gradually
increases up to a maximum in the low Pp regime since Pg
is proportional to Pp, and then it decreases as Pp grows
without bound. The reason for this behavior is that when
Pp increases, the respective secondary maximum allowable
transmit power also increases since Ps = Pp/2. Thus,
the secondary sum rate grows gradually until the secondary
transmit power constraints in (28) are met. At this point S-
APs transmit signals with their maximum allowable transmit
power Pg, and the secondary sum rate reaches a maximum.
Simultaneously, the primary transmit powers at the P-APs
keep increasing, and this causes a high level of primary CCI
at SUs. Consequently, the secondary sum rate decreases as
Pp grows without bound. When max-min transmit power
allocation algorithm is adopted for both systems, the primary
and secondary achievable sum rates increase with the primary
transmit power Pp. Furthermore, Fig. 3 and Fig. 4 reveal that
the both systems achieve higher sum rates when DL CSI is
adopted at the users for signal decoding over the statistical
CSI case. In particular, the achieve rate performance of
the proposed underlay spectrum sharing in cell-free massive
MIMO is compared with that of the co-located counterpart
in Fig. 3 and Fig. 4. This comparison shows that the cell-
free version outperforms the co-located case in terms of the
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Fig. 5. The impact of user-centric AP clustering. The achievable sum rate
versus the primary transmit power with/without AP clustering for K = L =
10, M =N=32Ir=0dB, 0% =0% =1, v=24,and dg = 1m.

sum rate of the underlay spectrum sharing. For instance, in
Fig. 4, the cell-free based secondary system achieves the rate
gains of 75.6%, 119.6%, and 130.0% for the uniform power
allocation, max-min power allocation, and DL CSI cases,
respectively, compared to that of the co-located counterpart
at Pp = 5dBW.

In Fig. 5, the effect of AP clustering is investigated. To this
end the achievable sum rates of primary and secondary sys-
tems are plotted against the primary transmit power per P-AP
with/without AP clustering by adopting max-min power allo-
cation. Fig. 5 reveals that AP clustering boosts the achievable
rates of both primary and secondary systems. For example, at
Pp of 10dBW, the primary and secondary systems achieve
sum rate gains of 39.5% and 48.7%, respectively, when the
user-centric AP clustering is adopted over the case of uniform
AP deployment without a predefined AP clustering scheme.
The reason for this behavior is that, when a certain number
of APs is allocated for a particular user, the CCI from the
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Fig. 6. The secondary user rate versus PIT (I7) for K = L =4, M =
N =232 Pp=0dBW, 0% =0%2=1,vr=24,and dp = 1m.

remaining users of the own system and the other system is
reduced. This reduced level of CCI translates into achievable
rate gains.

In Fig. 6, the effects of secondary transmit power con-
straints on the achievable secondary user rates are explored.
Two sets of rate curves are plotted as a function of PIT (/)
for M = N = 32 and with/without DL CSI at SUs by
keeping the maximum allowable transmit power Ps = Pp/2
at each S-AP. Fig. 6 clearly reveals that the secondary user
rates grow exponentially in the low Ir regime in the both
cases. In high I regime, the SU rates for the both CSI
cases saturate to a maximum. The reason for this behavior
is that in low I regime, a high amount of secondary CCI
at PUs is allowed, whereas in high Iy regime, the SU
rates saturate when the secondary transmit power meets the
transmit power constraints in (28). Fig. 6 also reveals that the
SU rates can be boosted when the estimated DL CSI from
beamformed DL pilots is used over the statistical/long-term
DL CSI counterpart for signal decoding at SUs. For example,
Us(3) and Ug(4) achieve rate gains of 20.9 % and 18.6 %,
respectively, by using the DL CSI at I = 10dB compared
to those of without DL CSI.

In Fig. 7, the implication of the number of P-APs/S-APs is
investigated by plotting the achievable secondary sum rate as
a function of the PIT (/1) with statistical DL CSI at the SUs.
By varying the number of P-APs and S-APs as M = N = 32,
M =N=7,M=N =128, M = N = 200, and
M = N = 288, five sets of rate curves are plotted. Fig. 7
shows that the maximum saturation of the secondary sum rate
is heavily depend on N/M. The reason for this behavior can
be described as follows: In the low I regime, the secondary
only can transmit smaller powers because PUs can withstand
only to very small level of secondary CCI. Thus, those
low secondary transmit powers result in smaller secondary
achievable rates. Moreover, when I grows large, it allows
to inflect a high amount of secondary CCI at the PUs, and
thus, the S-APs can transmit high power and it exponentially
increases the secondary sum rate. Once the secondary power
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constraints in (28) are met, the secondary sum rate saturates
to a maximum.

In Fig. 8, a comparison of OMA versus NOMA in terms
of the achievable sum rates of the primary and secondary
systems is presented. To this end, the sum rates are plotted
as a function of the number of users that can be served simul-
taneously. The analytical curves are plotted by using (74) and
(75) for primary and secondary systems, respectively. Since
the coherence interval 7. = 196, the maximum number of
users that can be served by OMA is limited to 196. On the
other hand, NOMA can serve more number of users than
that of OMA because of user clustering. However, Fig. 8
reveals that OMA outperforms NOMA in the regime of low
number of users. The reason for this behavior is that the intra-
cluster pilot contamination due to the shared pilots among
NOMA clusters and the residual interference caused by error
propagation from imperfect SIC hinder the achievable rates
of NOMA in low user regime. However, NOMA-aided cell-
free underlay spectrum sharing is beneficial in boosting the
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number of simultaneous served SUs and the achievable sum
rates at high user rate regime.

In Fig. 9, the impact of DL pilots on the achievable sum
rate of NOMA-aided underlay spectrum sharing for cell-free
massive MIMO is studied. The analytical rate curves for
NOMA with estimated DL CSI are plotted via our analysis in
(88) and (90). Fig. 9 shows that the achievable sum rate of the
primary system with/without DL pilots grows monotonically
with Pp. Nevertheless, the sum rate of the secondary system
with/without DL channel training gradually grows until a
maximum in the low power regime, and then, it starts to
decrease as Pp continues to grow large. The reasons for
this behavior are that the secondary transmit power is set
to Ps = Pp/2, then it reaches the maximum allowable
limit as per the secondary transmit power constraint in (28),
and finally, the higher levels of primary CCI at SUs as Pp
continues to grow large, while Pg stays fixed at its maximum
level. Moreover, Fig. 9 reveals that the achievable rates can
be boosted when the users adopt the estimated DL CSI
via beamformed pilots for signal decoding at PUs/SUs. For
instance, at a primary transmit power of 0 dBW, the primary
system with DL pilots achieves a sum rate gain of 52.4%
over a system that only relies on statistical DL CSI (without
DL pilots) for signal decoding at the PUs.

IX. CONCLUSION

The practical feasibility of deploying underlay spectrum
sharing in cell-free massive MIMO has been investigated
by adopting UL/DL pilot-based channel estimations, max-
min based MOOP, OMA/NOMA and the corresponding
achievable rates for both primary and secondary systems.
User fairness has been guaranteed by adopting an MOOP-
based max-min fairness algorithm for P-APs/S-APs, while
satisfying the secondary transmit power constraints, which
are subjected to PIT. The achievable rates for both systems
have been derived for locally estimated UL CSI at P-APs/S-
APs and DL CSI at PUs/SUs. The impact of DL channel



estimation at PUs/SUs via beamforming of DL pilots to
boost the achievable rates has been studied. We reveal that
our proposed MOOP-based max-min transmit power control
algorithm can significantly boost the achievable rate of the
both systems over the uniform power allocation by using
carefully designed secondary transmit power constraints at
each S-AP. The effect of user-centric cell-free massive MIMO
in which the P-APs/S-APs are clustered to serve a particular
PU/SU has been investigated. The trade-offs between OMA
and NOMA in terms of the number of concurrently served
PUs/SUs and the achievable rates have been explored, and
thereby, it has been revealed that NOMA-aided underlay
spectrum sharing can be beneficial in satisfying future mas-
sive access demands in a cell-free set-up. It has been shown
that the achievable rates can be boosted when the PUs/SUs
estimate DL channels from the beamformed DL pilots and
adopt this estimated DL CSI to decode signals instead of
solely relying on statistical DL CSI. Thus, our performance
analysis establishes that a secondary system can be operated
within the same primary/licensed spectrum without hindering
the primary system performance in a cell-free massive MIMO
set-up.
APPENDIX A
A. Derivation of the MMSE estimates in (6a) and (6b)

By substituting (5a) into (6a), fmk can be derived as [36]
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where cp,, is defined in (7a) and np, = np, ¢£k. The
step (a) is written by using the fact that f,,x, Vg, and np,,
are Gaussian random variables with zero means and then,
by evaluating the expectations of their squared norms [44].
Similarly, the MMSE estimate of g,,; can be derived as given
in (6b).
B. Derivation of Zy, in (27)

By substituting (6b) and (5b) into (26), Zj, is computed as
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C. Derivation of the MMSE estimate of j1p,, in (53)

By noting that fox = fmk + €7, E[up,,] can be
calculated as
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where py, .
evaluated as
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where the step (b) is written by using (6b) and (5b). The
variance term of pp,, in (52) is given by
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where the first expectation term in (95) can be derived as
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By substituting (93) and (96) into (95), we have
M
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The variance of Ap,, can be given as
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Thus, the first expectation term in (98) can be derived as
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where the step (c) is written by following steps similar to
those used in the step (b) in (94). Therefore, by using the
results in (94) and (99), we have
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Then, by using (93), (94) , (97), and (100), the effective
channel estimate can be derived as (53) [43].
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APPENDéX B
DERIVATION OF SINR IN (34)

The expectation in numerator of (34) can be derived as
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where €y, , is an estimation error of fy,; such that fp,, =
Frtey,, . satisfying E [e;, f* ] = 0.1In (101), the step (d)
is written by substituting (6a) and then evaluating expectation
term as
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Then, the variance term in (34) can be derived as
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The expectation of the first term in (35) can be computed as
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where the steps (e) and (f) are written by using (6a) and
(5a), respectively. The expectation in the second term in (35)
can be derived by following steps similar to those used in
(92) as follows:
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By substituting (101), (103), (104), and (105) into (34), the
desired SINR can be derived as in (36).
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APPEND§X C
DERIVATION OF SINR IN (62)

The expectation of magnitude squared error (e’ Prx ) in (61)
can be calculated as
E [|6l;3kk|2} =E [l:u’Pk-k- - ﬂpkk|2:| (106)
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where k%, is defined in the first term of (63) and the step
(g) is written by substituting (53) and then, evaluating the
expectation. The expectation term of yp,, in the denominator
of (61) can be derived as

T
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Then, the expectation term in (61) with Ap,
similar to the steps those used in (105) as

S Ee =
+Zn:1

The expectation term in the numerator of (61) is given by

[|HPkf€lf>kk|2]:E [|/J“Pkk|2]7E [|EPMC| }(109)
By substituting (96) and (106) into (109), we have
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is evaluated
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By substituting (106), (107), (108), and (110) into (61),
the effective DL SINR at Up(k) is evaluated as (62). By
following step similar to (106)-(110), the DL SINR at Ug({)
can be computed as (66).
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