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This paper generalizes numerous classes of queues with vacationing servers. In our model, a server
not only leaves the system, but he services packets of jobs at a secondary facility up until the total
number of single jobs exceeds a specific threshold. The strategy of server processes is represented for
different state of queue. We use various techniques (including fluctuation analysis) to deliver explicit
formulas for the queueing process with discrete time parameters. We also utilize some game-theoretic
principles (namely sequential games) to efficiently construct our model.

O06001IeHBI MHOTOYHCIICHHBIE KJIACCHI OUepeIeH C MPOCTaNBAIOLIMMHU cepBepamu. B mpearae-
MO¥ MOZIEIH CepBEp HE MMPOCTO BBIXOIUT U3 CUCTEMBI, a 00pabaThIBacT MaKeThI 32124 B (HOHOBOM
PEKHME JI0 TEX MOP, MOKa 00IIIee YUCIIO0 OJMHOYHBIX 33/IaHHUI HE MPEBBICUT OMPEISICHHbIH MO~
por. IIpeacraBnena cTparerust paboThl cepBepa MPH Pa3INIHBIX COCTOSHUSX ouepenu. Mcmomb-
30BaHbI PA3JIMYHBIC METOIMKH TTOJTYYCHHUS SIBHBIX (DOpMYIT (BKITFOUAst (DITYKTYaIIMOHHBIN aHAJIN3) JUTS
poLecca MacCOBOrO OOCIY)KHBAHHS C AMCKPETHBIM BPEMEHEM, a TAKKE HEKOTOPBIC IMOIXOJbI
Teopuu Urp (IOCIIeJOBATENIbHBIC UIPbI) IS 3QHEKTUBHOTO KOHCTPYHPOBAHHS MOICIIH.

Key words: queueing, game theory, random walk analysis, fluctuation theory, marked point
process, multiple vacations.

1. Introduction. In this article we consider a complex queueing model, in which
a single server leaves an exhausted system to run a secondary work. Unlike tradi-
tional vacations queues, in our system the server works on real units and not until
he is done with some minimum of them, does he return to the system again. In a
nutshell the server enters a secondary facility (SF) with an unlimited quantity of
jobs placed in packets of random sizes. The server begins processing them one
by one and when the total number of jobs he processed reached a minimum of to
L he is allowed return to the primary facility (PF).

Now, since the jobs are placed in packets, the server is not permitted to
break any packet when he completes processing L jobs. Consequently, there will
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be an excess of L by the time his obligation at the SF is fulfilled. When the server
returns to the PF thereafter, he is expected to see at least N customers waiting for
service. If the line is shorter than that, the server returns to the SF and processes
exactly one packet followed by its checking with the queue. If it still less than N,
then a next packet will be processed and so on. By the time the queue in the PF
accumulates to NV or more units, the server upon the completion of a packet, re-
turns to the PF, now to begin a busy period.

Consequently, the server vacates during two consecutive phases. By the end
of the second phase (if it will occur), the server will be done with a number of
jobs at the SF( > L), and the number of customers waiting at the PF will be
greater than or equal to N. Thus there will be three reference values: the number
of processed jobs at the SF, the number of accumulated customers at the PF upon
the end of server’s absence, and the time of his absence. Using Kendall’s sym-
bolic, we will call our systemthe M */G/S,; — Py /1/ w0 queue (with secondary

and primary facilities and the associated exit thresholds L and N). Naturally, we
will refer to this model as a queue with (L, N)-policy.

Our article will primarily focus on the evaluation of their joint distribution in
the form of a transform using fluctuation analysis and noncooperative games.
Once this transform is known to us, we proceed with the embedded queueing
process upon departures. We however, postpone the continuous time parameter
process (that requires time sensitive analysis) to a follow-up paper considering a
limited space and our desire to focus on fluctuations.

As already mentioned, our model differs from common queues with vaca-
tioning server(s) (cf. [1]) in the sense that our server performs a background ac-
tivity during his vacations expressed in terms of processed jobs. The protocol of
the associated process will come to its full realization in our forthcoming article
on continuous time parameter process with some optimization. We still calculate
the number of fully processed jobs during a prolonged service cycle by using
fluctuation analysis and a game-theoretic approach developed in a number of
papers by the second author.

The game aspect of this model is integrated during the first two phases of an
extended idle period of the server, during which not only does he work at a
secondary facility, but he is commuting between the two facilities continuing ser-
vicing secondary jobs on the packet by packet bases. Consequently, the first phase
of server’s vacation is modeled by a game of two players A and B who attack each
other at random times with strikes of random magnitudes. Each player can sustain
only a certain amount of losses specified by two control levels L and N.

In earlier work by the second author [2], the game ended when one of the
players made the other player’s losses exceed an associated threshold of toler-
ance. In the present case, the first phase of the game lasts up until player A suf-
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fers losses in excess L of regardless of how player B has been doing. Upon the
end of the this phase, if besides player A who was severely damaged, player B’s
losses also exceeded N, then the game is over. Otherwise, the game will continue
until player B’s losses will finally exceed N . During this period of time, called
phase II, player A continues sustaining further damages. When the game is over
two phases later, it is not clear who really won the game, but in this case it is not an
issue and all we need is to know the exit time of the game and the total quantity of
damages to each player. (By the way, should we worry about who is the winner and
who is the loser, we can always figure it out using a reasonable criterion.)

As it is easy to guess, player A represents the secondary facility and player B—
the primary facility and the associated losses are the amount of jobs fully pro-
cessed at the SF and the number of customers accumulated at the PF. A some-
what similar approach was previously introduced in [3] by Al-Matar and Dsha-
lalow, only [3], the server was waiting during the second phase instead of com-
muting back and forth between the SF and PF. Other related literature is on se-
quential games [4] and fluctuation analysis applied to finance [5], physics [6],
and queueing [7].

The paper is laid out as follows. Sections 2 and 3 are preliminaries with for-
malism of our model and a general theorem from fluctuation analysis. Sections 4
and 5 deal with two phases of a model under the assumption that service times of
jobs are exponentially distributed and the sizes of associated packs are geomet-
ric. Sections 6 and 7 consider two special cases with ordinary input and no
N-policy, respectively. Section 8 concludes with Kendall’s-like formula for the dis-
crete time parameter process. In a follow-up paper we will treat the continuous time
parameter queueing process using time sensitive analysis and semi-regenerative
techniques, and obtain key performance measures such as the number of switch-
overs, potential of processed jobs, and the mean buffer load.

2. Formalism of the model. When the queue is exhausted, the server de-
parts from the system and begins serving secondary jobs at the SF. We assume
that upon its arrival at SF, there are unlimited quantities of jobs in packed in
groups of random sizes. The ith job requires a random time of processing. We as-
sume that their processing times are iid r.v.’s from an equivalence class [3] . Sup-
pose the kth packet contains X; jobs requiring service time A, . Hence the time
7, needed to process n packets is

Ty =A 4D, =8+ 40 |+ 48y, + 40y, (1)

wher.e 8, 1s the processing time of the ith job from the jth packet. As previously
mentioned,
6; €8], i,j=12,.. )

and they are iid.
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The server continues processing the packets of jobs up until it is done with L
of them. Since server’s work on any packet cannot be interrupted, it will con-
tinue processing the packet, even if the total number of jobs rendered is L . Con-
sequently, the server’s SF is finished if it completes a minimum of L jobs and not
more than L+X,,,—1 such that X| +..+.X, <L within the condition that only
integer number of packets may be processed. After this, the server is called back
to the system.

Upon its return, the server may or may not find waiting customers. In the
former case, the server starts processing them immediately. Otherwise, it again
resumes its work at the SF on the packet-by-packet basis. In other words, after it
is done with a packet it checks if the queue in the PF is replenished with at least
one customer, and if this is the case it unconditionally returns to the system. Oth-
erwise, it keeps on working on the next pack and so on, up until the queue be-
comes positive.
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We may say that the server enters the second phase of work at the SF after
the total quantity of processed jobs hits L. The second phase resembles some-
what the system with multiple vacations, with the processing time of a packet be-
ing the time of a vacation segment.

Once the queue becomes positive for the first time upon server’s completion
of a packet, the server enters phase III during which it resumes its work at the PF
and this phase is referred to the busy period.

We proceed with some more formalism. The total number of jobs processed
k

with k packagesis 4, = ZX ;- The cumulative time needed to complete 4, jobs

i=l

k X,
ist;, = ZA,-, where A; = ZSU Now, we introduce the so-called exit index I
i=1 j=l

vi=inf{n:4, >L}. 3)

Associated with v are the following key r.v.’s (see Figure):

A, 1s the number of jobs ( in excess of L) by the end of phase I;

B, is the number of customers in the buffer by the end of phase I;

T, 1s the time of server’s return at the end of phase I (exit time I).

We define B, as follows. Let y,, be the number of arriving customers in the
interval [T, T, +8,,] , where T, = 0. We now consider all pertinent events from
the trace o-algebra 7(1{Q, =0} from probability space (Q2, 7, P). Thus,

BV zyll +"'+yX1,1 +"'+y1V +'"+yXV,V’
Yl Yv

where in particular, yy , is the number of arriving customers in interval
() +.. 48 x 11,8y +..+8 x 1 |; V1 is the number of arriving customers in interval
[0,A,]; Y; is the number of arriving customers in interval (t,_;,t;],i = 1,2, .... Let
p:=inf {r:B, >0} referred to as the exit index II. Then,

zilp is the number of jobs done at the SF by the end of phase II;

B, is the number of customers in the buffer by the end of phase II;

~

T, 1s the exit time II (from phase II).
In the beginning we will be concerned with the first exit functional

@ (u,2,0)=Eu™ z5 e

and using this, we will find the second exit functional

4 B -0
O, (u,z,0)=Eu"z" e .
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3. The random walk analysis of the system during phase I. As noticed in
the Introduction, the first phase is specified by the trivariate «interdependent
process on a probability space (2, 7, P):

(A, B, 3):=i()(,., Y))e,, 4)

i=0

(e, 1s the unit mass at o) is a bivariate marked point process with position de-
pendent marking. We can also regards (_4, £, ) as a trivariate generalized
random walk process on a three-dimensional random lattice. According to (3),
7, 1s the hitting time or exit time of the random walk from the set [0, L)x N xR _ .

The random walk (_4, £, 7) can be specified by the following conditions
adapted to our model:

(7) since the server departs from the system when the buffer is completely
depleted, we have B, = 0;

(if) without loss of generality, we consider the system on the first service cy-
cle, which starts at 7;, = 0 and ends at 7} =7+ o, where T, is the end of the sec-
ond phase (if any) and o, is the first service duration at the PF. Hence the server
finds itself at the SF at Ty=1,=0;

(iii) the random walk (_4, &, 7)corresponds to phase I and it is pertinent to
the paths of the entire process on the trace c-algebra 7 ({Q, =0};

(iv) at time Ty, the number of processed jobs 4y = 0.

Accordingly, the initial functional y,, is defined as

yo(u,z,G)=E[uA°ZB°ef(9T°]=1. ®)

From the construction of our model, (_4, &, 7/)is a bivariate marked renewal
process with position dependent marking. The random vectors (X,,Y;,A,),
(X,,Y,,A,), ... are independent and identically distributed as a generic random
vector (X,Y,A), sothat(X;,Y;,A;)’s belong to the equivalent class [( X, Y, A)].
We are interested in the joint functional of (X,Y,A).

First we assume the knowledge of &(0) =Ee™® §=E8<w (see (2)).
Furthermore, suppose G (1) = Eu” with X = EX, be a given pgf (probability ge-
nerating function) of the r.v. X. Then, v (u,z,0)=E[u” z" e ] can be ex-
pressed in terms of & (0) and G (u) as follows:

Y(u,2,0)=E[u"z" e |=E[u"1 2" e™™ =

—E[u N E[ T ¢ Mo+ | X, 1]=
- 1=

=E[E[u™ (Ez e ™) 1 X 1=E[u™18 (0 +1—a(2)"1 ]=
=G [ud (0 +1—Aa(z))]. (6)
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Introduce a transformation

D, {f(p)}(x):=2 x" f(p)1-x), |x <L,

p=0

(7

where f1s an integrable function defined onset N, = {O 1, ...}. The inverse opera-
tor below can restore f, if we apply it for all & : 25 (D, (p)}(x)=1 (k)
k =0,1,..., where the inverse 2*

. 1ohT1
8
ko Do (x,y)= )l(lfolkvax [ ¢ (x, y)} k=0, (®)

0, k<0

if applied to a function ¢ (x, y) analytic at zero in the first variable. Now, we will
use the general result [8] for the extended functional.

Theorem 1. Let(_4, £, J)given in (4) be a bivariate marked point process
with position dependent marking which starts att , =0with 4, = B, =0as the ini-
tial conditions, and the entire process on the trace c-algebra /(1 {Q, =0} ends at
T, when its active component _4 crosses the threshold L. Then the joint func-
tional @ ,(u,z,0) satisfies the following formula:

@ (1,2,0)=E[u™z5 e =

Vo(ux,z,0)

=§Z)XL’1 {yo(u,z,e)—yo(ux,z,6)+l [y (u,z,0)—y (ux,z,@)]},

-y (ux,z,0)

where 2 (the inverse operator of (7)) is defined in (8).
Considering the initial functional y,(u,z,0)=E[u 4o 7807070 ]=10of (5) we
arrive at
D (1,2,0)=E[u™z5e =

1 L1 1 B _
=1-1+2, {l—y(ux,z,@)[Y(u’Z’e) y(ux,z,@)]}

:QSXLI{Y(u,z’e)_Y(ux,Z’e)}:1—[1—'}/(1/[,2,9)]2);1{ 1 }
1-v(ux,z,0) -y (ux,z,0)

followed by Theorem with the implementation of (6).
Theorem 2. In light of Theorem 1 and under the specification in (6), the
joint functional @, (u,z,0)=E[u Av 2B ¢79% ] satisfies the following formula:

D (1,2,0)=E[u™z5e =

©
=1-[1-G [ud (0 +AL—a (2))]] DL 91 —Aa(z
=1-[1 [ud ( ha(2)]] Dy {1 G [xud (0 +A ( ))]}‘
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4. Special case of phase I. The number of processed jobs. We will con-
sider the following special case:
(i) 9 is exponential with parameter d > 0, i.e.

50)=Fe® =9 . (10)
d+0
(i) The number of jobs in a packet is geometric with parameter p, i.e.
G(u)=Eu™ =" (11)
1—qu

We will use assumptions (i-i7) in light of formula (8) for @, (u, z,0). Firstly,
from (6) we have:

v(u,z,0)=G[ud (0+L—ra(z))]=
_ pud (0+A—Aa(z)) _ pdu (12)
1—qud (0 +A—Aa(z)) d+0+A—Aa(z)—qdu .
Then, from (12),

1-G [ud (0 +A —Aa (2))]=

d+0+h—-A\a(z)—du (13)
d+0+1—Aa(z)—qdu’

and finally, from (13),

I ) ! (14)
-G Lud®h—na(z)] d "
d+0+A—la(z)
From (8) and (14),
I 1 L-1 1
N
. {1—G[xu5(e+x—xa(z))]} ! q+p1 d

- xu
d+0+h—A\a(z)

Using the property of D as a linear operator having fixed points at all constant

functions, and that
‘$ k{ 1 } _ l_bk+l
YlU-bx)  1-b

(see Section 9, (40)) we have

1_( du JL
_ 1 d+0+A—Aa(z
DN q+p y =q+p y ) s
1- xu 1- u
d+0+A—la(z) d+0+L—la(z)
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Now, returning to formula (8), along with (13) and (15), we have

1_( du JL
O (1,2,0)=1— d+0+A—-la(z)—ud g+p d+0+h—ha(z)) |_
d+0+A—\a(z)—udg 1— d

u
d+0+A—-la(z)

_ p(du)* (16)
(d+0 +L—ha (z)—dqu)(d +0 +h—ra(2)* "

For the sequel, we need the marginal functionals of @, (u,z,0)=FE [u A zB 700
under assumptions (7 — if). We start with the amount of jobs A4,, processed by the
end of phase 1. From (16) we have

p(du)*
(d+0+)—ha () ~dqu)(d +0 +1—ha (1)"

@ (u,1,0)=Eu’ =

which simplifies to

Eyly = PU L
1—qu

This compact expression consists of two parts: " PY_and u*™. The first fac-
—qu
tor is the pgf of the geometrically distributed packet size, while the second factor
is the pgf of a constant packet of size L — 1 . It stands for reason to interpret the re-
sult as follows. After the total number of processed jobs reached L — 1, the server
takes one more packet of random size to complete the first phase.
The expected number of the processed jobs in phase I will therefore be

Eutv =L,
p

5. The random walk analysis of the system during phase II. When the
server completes its first phase at the SF, it returns to the system and begins ser-
vicing all customers one by one if there are N or more customers lined up and
waiting. Otherwise it keeps on commuting to the SF working on one-by-one
packed basis up until on one of its returns from the SF he finds N or more cus-
tomers. Since we do not alter our assumptions on server’s policy at the SF during
phase II, we continue to operate with the same functional

v(u,z,0)=E[u” z" %], (17)

where X stands for a packet size, A — the time needed to process all jobs in-
cluded in that packet, and Y is the number of customers entering the queue during
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time A. (Recall that [X, Y, A] is the equivalence class of all such random
vectors).

In this case, phase II with the initial status of the system at the beginning of
phase 1II is the exit status of the system from phase I. Namely,

Ay=X,=4,, (18)
B,=Y,=B,, (19)
and N

Altogether, we have the new delayed random walk process

(7.8, Tr=3(X,.T)e; . .
i=0
with the initial conditions specified by (18) — (20) and increments (X i )71 , Zi )e
e[X,Y,A],i=1,2,..distributed as those during phase I starting with i=1, 2, ...
and with the associated functional (17). As far as the initial functional

E[u)?‘)zfoe_eZO =T, (u,z,0),

we equateitto @ (u,z,0) of (9) or its more particular Vers1on(16) The ran-
dom walk (J4 Z? J)of (21) will now be terminated once Yy +..+Y, exceeds
N — 1 for some n to occur at some T,. Again we define the second exit index
p=min{n:B, =Y, +..+Y, > N}. The functional of our further interest will be

. i, B 67 22
‘Pp(u,z,e).—E[uA"z”e "], (22)

where Y, (u, z,0) satisfies the formula (cf. [8])

B} 0
\I’p(u,z,e)zfo(u,z,G)—[l—F(u,z,e)]fbyNl{lr(l’_(?yzz(;)} (23)

where as already mentioned

Iy (u,2,0)=D ,(u,z,0) (24)
and
I'(u,z,0)=y(u,z,0)=G [ud (0 +L—Aa(z))]. (25)

6. Special case 1. The ordinary Poisson input. This model will be treated
under the assumptions made in (10), (11) and in addition, we assume that input is
ordinary. In other words, we set a (z) = z . For consistency, we list again all three
assumptions:

o5 d
i)8(0)=Ee ® ="
())3(6) vy
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(i) G ()= Eu” =P,
1—qu
(i) a(z)=z.

First we will use assumptions (i- ii) in light of formula (16):

L
(e 6) = (26 p(du) :
o ) 2 ) = T (2) —dgu) (d 40+ (7))

pdu

I'(u,z,0)=v(u,z,0)= .
( )= ) d+0+A—\a(z)—dqu

Furthermore,
1-T (u,2.0) = d+0+N—-Aa(z)—du ’
d+0+h—A\a(z)—dqu
1—‘0 (u,z,@) _ p(du)L

_ _ 26
1-T(1,2,0) (d+0+L—Aa(z)—du)(d+0+h—ha(z))" 20

To continue with the main part of (22), namely

QBN_I 1—10 (uayzae)
g 1-I'(u,yz,0)
5y b

(with (26)), we now add our third assumption that a (z) =z. Then (23) — (25)
will read

_ p(dw)* B
(d +0 +\ =z —dqu)(d +0 +1 —1z)"™!

Az . du)*
B d+0+A—Az—du z)yN 1 p( H) — (27)
d+0+\—\z—dqu (d+0+A—Azy —du)(d+0 +A—Azy)"

Formula (27) will be modified to tame the use of operator 25 k.

p(du)* _d+0+h—hz—du
(d+0 +1 -z —dqu) (d +0 +L—rz)*"  d+0 +h—hz—dqu

W, (u,z,0)=
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e pli I i
(4041~ 12| (@01 (1- 22
d+0+h—du d+0 +\
Denote
Y(y)= p(dw)’” : ! —.
@stsh-dn 12 o122 )

To find Z>yN - {¥ (v)} we will use formulas (40) and (41) from section 9 for the

inverse operator *.

Case 1: L =1
d
¥(y)= = :
(d+0 +) —du) (1——Zyj
d+0+h—du
1_( Az jN
_ du d+0+A—du
PN g _ P -
r O = Y

d+0+A—du

_ pdu 1_( Az )N
d+0 +L—\z —du d+0+h—du) |
Returning to (28) in light of formula (40) from section 9 we have

pdu _ d+0+h—Az—du o
d+0+A—Az—dqu d+0+A—-\z—-dqu

y pdu 1_( Az )N _
d+0+A—Az—du d+0+A—du

W (u,z,0)=

du Az N
S P +( ) . (29)
d+0+A—Az—dqu \d+0+A—du
Case2:L>2
du)* 1

Y(y)= p (du) Azy N L1~

d+0+h—du)| 1————— L1 (q__ N2y

( )( d+e+x—duj (d+6+1) (1 d+e+x)
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B du)* 1
‘%yN 1{\{;(}))}: p( ) L_l R
(d+0+A—du)(d+0+0)"" | Az
d+0+A—du
N—l(uj—zj ( Az )f_( Az )N(d+9+k—dujj _
) i d+0 +Ai d+0 +\—du d+0 +\
p (du)*

(A0 A Az —du)(d+0+0)E
(Lﬂ 2) ( Az jj‘( Az jN(d+e+x—du)f
=0 d+0+1) \d+0+h—du d+0+1 '

Returning to (28) in light of formula (41) from the Section 9 we have

ME

1 B 67 L
¥ (u,2,0)=E[u™ 2% e " )= p(du) _
(d+0+h—Az—dqu)(d+0 +A—Az)"~
_ d+0+L—Az—du p(du)*
T d+04h—hz—dqu | (d+0+h—hz—du) (d+0+0)F

NZ(LH 2] ( Az jj_ ( Az )N (d +6 +k—dujj -
e b d+0 +\ d+0 +\—du d+0+A
p(du)* { 1 1
T d+0+h-Az—dqu| (d+0+h—hz)ET (d+040)F T

NZ(LH 2) ( hz jj‘( Az ) (d+6+k—du) (30)

=\ d+0+1) \d+0+A—du d+0 +1 '

Theorem 3 . Inthe M /G /S, — P, /1/ 0 queue (with secondary and pri-
mary facilities and the associated exit thresholds L and N) under the assumptions
(i-iti), the joint functional ‘¥, (u, z,0)=E [uAp e Jof the exit time T, from
phase II, the number of jobs Zp, and the queue length Ep at time T, satisfies for-
mulas (29) and (30).

7. Special case I1. No N-policy. In this section, we are going to investigate
another special case of ‘¥, under the assumption that N = 1. We however, retain

the generality of the input stream. Here again we list all three assumptions perti-
nent for this section:

_ d
)o(0)=Ee 98:—;
(1) 8(8) 0
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(if) G(u) = Eu” = L%,
l—qu

(i) N= 1.

From (23)—(25) we have
. " Fo(.0.0) | _
‘I’p(u,z,e)—E[u zPe 1= (u,2z,0)—[1 F(u’Z’e)]{l—F(u,O,G)}
(du)*

(d+0+L-ha(2)"
d+0 +A—\a(z)—dug

p(d+0+1—ha(2))

du
_ d+0+h—-Dra(z)—du p(d+e+x(d+e+xj g+p 1 31)
d+0+A—\a(z)—dug d+0 +A—dugq 1— du
d+0+A

Theorem 4. Inthe M* /G /S, —P, /1/ o queue (with secondary and pri-
mary facilities and the associated exit thresholds L and N) under the assump-
tions (i-iif), the joint functional ‘¥, (u,z,0) =E[u e 0% ] of the exit time ?p
from phase I, the number of jobs 4,, and the queue length B, attime T, satisfies

formula (31).
Remark. If in this special case we assume that L is a random variable with a
pef H(z)=Ez", then we can interpret (31) as the conditional expectation

N A B 0T
W, (u,z,0;L)=E[u "z e °[L].
Consequently, the functional ‘I’p (u, z,0) will be «recovered» from

E[¥,(u,2,0; L) =E[E[u™ 2% ¢ | 1] =

du
p(d+0+h—Aha(z))H [a’+6 Ny (z))

d+0+A—\a(z)—dug

(d+e+x)H( du j

_d+0+h—ha(z)-du ¥ d+0+1)| oy, ]
d+0+A—-ha(z)—dug d+0 +\ —duq 1— du
d+0+A
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8. The embedded queueing process. In this section we turn to the queueing
process, actually regarding all previous sections as preliminaries. We start with
its formal description:

(i) the input to the system is bulk Poisson J = ZU i€, with position inde-
i=1
pendent marking, a(z)=Ez"", a:=EU ;»<o0, i>1, and intensity A of its point
process Za 4
i=1

(if) service is general and independent including independence of the input,
i.e. service times 6,,6,,.. are iid r. v. with a common LST B(0)=Ee ',
Re(0)=0and b:=FEc, < ;

(7ii) O(¢) 1is the right continuous queueing process (the number of customers
at time ¢ > 0);

(iv) Ty, Ty, T», ... are successive departures of the individually processed
units;

{0, =0(T,);n=0,1,..} is the embedded process upon departures. Since
our system is of M~ /G /1type, the queueing process {O(t)} is semi-regenera-
tive relative to the sequence {7, } of stopping times and the associated embedded
process {0, } is a Markov chain;

(vi) the transition probability matrix P =(p,; ) of{Q, } is a delta-2 matrix (cf.
[3]) similar to that of M XG0 queue, with only zero row different, with no
impact on common the necessary and sufficient ergodicity condition p :=Aab<1.
The zero row contains the transition probabilities over the two-phase secondary
with waiting and service period (zero-service C}NICIG), so that the queue length
upon the end of such cycle is ¥, (z,0):=F [ZBp e ] and its pgf Py(z), is
readily seen to be: Py(z) =E[z9 0y =0]=B(A—2ra(z))a(z) z7', where

a(z)=Ez % witha (z)being of one of the two types treated in Sections 6 and 7;
(vii) consequently, if Kendall’s (or Pollaczek-Khinchine) formula in the
M /G 1/ system is

a(z)-1

P(2)=pB(r-ra(2)) S By

(cf. [9]) all we need to do is to replace a (z) witha (z):= E.
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Under the special case of the ordinary input (Section 6), the joint functional of
(29) will be used to find the marginal functional for o (z) . For the case of L =1,

a(z)z‘Pp(l,z,O)zpid—kzN (32)
—Az+ pd

and for the case of L > 2, we will use the joint functional formula in (30):

L L-1
a(z)=",(1,2,0)= pd __ v ( d ) x
(pd+1—1z)(d+h=Az)E" pd +h—hz\d +)
N-1 i i
xZ(L”. 2}( 2 )(ZJJFZN)‘ (33)
0 J d+i

From Section 7 for the case of N =1, we will get the marginal functional
from the joint functional (31),

pd" -
(pd +h—Aa (2))(d+h—ha(z))*

_ pd(l-a(z)) ( d j“ (34)
pd+h—Aa(z)\d+A

a(z)="Y,(1,z,0)=

to get

a(z)-1
z-B(A-1a(2)
Here P(z) is the pgf of the embedded queueing process in equilibrium. Also, in
Kendall’s formula, p, =(1-p)/a. So, we also replace a with o = EB,,. For the
case of L =1 when a(z) =z, we will continue from formula (32):

a =limaa (Z)=L+N (35)
z>l Oz pd

P(z)=pBr—-La(z)

and for the case of L > 2, we will use formula in (33);
el LU N-1 ([ 47 D j .
oc:(+L—lj+(d ) S| (X) (N=j). (36
d\p d+») i\ d+)

For the case of N=1 in Section 7, we will use formula (34):

L—-1
a:a’“(lu_ljw(‘f] . 37)
d\ p d+n

We can summarize the above as

30 ISSN 0204-3572. Electronic Modeling. 2011. V. 33. Ne 4



Fluctuation Analysis in a Queue with (L,N)-Policy

Theorem 5. The embedded queueing process {Q,}inthe M~ /G /1/ w type
queue with a two-phase is ergodic if and only if p < 1. Under this condition the pgf
of the invariant probability measure p=(p,, p, ,...) of the transition probability
matrix P satisfies the Kendall like formula

a(z)-1
z-B(A—ra(z))’

P(z)zl;psa—xa(z))

where a (z) and o, under the assumptions of (i-iii) of Sections 6 and 7, satisfy
formulas (32)—(34) and (35)—(37).

9. Properties of operator 5 k Proposition 1. Let g be an analytic function
at zero. Then, it holds true that

DE(x! g(x)=D 7 (g(x)). (38)

P r o o f. Indeed, first we use the Leibnitz formula

d* (K (5) (-~ (k=)
Cbc—k(F(x)G(X)FZ ) (F(x)™WG™ ™V (x)
5s=0

and set F(x)=x’ and G (x) :@. Hence when applying 2* we have

1-x
D (x g(x))=li(kj L)) (k=512 g ()
. R \sJdet 7| i

O

Leth(x)= Zbixi . Then, using Proposition 1 (38) with g (x) =1 for all x we
i=0

have
k
DEBEN=Y by 2
i=0
Now using Taylor series expansion of - and formula (39) we have
—bx
l_bk+l
:bxk{l lb }: 5 b#1, (40)
Yk, b=l
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Proposition 2. Generalization of (40). For any real number @ and for a posi-
tive integer n, it holds true that

o (n+j-1)
:bk{ 1 } Z(nj ja’,exceptfora:nzl,

X j =i J
1—ax)" /=0
( ) k+1, a=n=1.

Proof. Using the binomial expansion for an integer o (not necessarily
positive) we have
a(a—1)z? o..(o—j+1)z’

(+2)* =l+oz +——""—+ .. + +os
2 !

which converges in the open unit ball B(0, 1). Thus,

(-n)(n=D(-ax)’

(1—ax)™ =1-n(—ax)+ 5

ey __‘j e’ |
J:

(L) - z (*J’ ‘1j<ax)f.

The statement follows after we use formula (39).
Proposition 3. For two real numbers a and b it holds true that

L k (njLJ.'_lj a’ —bk“(ajj , b#l,
iZ)"{ 1 1 }z 1-b 35\ J b

X l—b 1_ n /( _1 )
* (1-ax) =Z["+‘f ja-’(k—j+l), b=l
IR

In summary,

(41)

P ro o f. Expanding in Taylor series we have

K[ k)i
= {l—bx}_:bx {,Z;‘b ) f(x)}
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interchanging the operator and the series, and then using Proposition 1

ot {2}t

with f(x)=(1 !

From Proposition 2

interchanging the sums

{1 bX} z j “ Zb Z 1 a 1_b

Jj=0

G G

{f(X)} -y (”*j_lj ol (k—j 1),

I=xJ =

For b =1, it equals

VY3arajgpHeHO OaraToducellbHI KJIacH 4epr CepBepiB IO MPOCTOIKTh. B 3ampornoHoBaHiil Mojeni
cepBep He IIPOCTO BUXOAUTH 3 CUCTEMH, 8 00pOOIIsie MAKETH 3a/1a4d y ()OHOBOMY PEKMMI JI0 THX Hip,
MIOKH 3arajbHe YHCIIO MOOAWHOKUX 3aBIaHb HE IepEeBHIIMTH O3HaudeHHil mopir. IIpeacraBieHo
cTparerito podOTH cepBepa B YMOBAX PI3HOIO CTaHy Yepri. BUKOPHCTAaHO pi3Hi METOMKH OTPHMAaH-
Hl sIBHUX (popMyit (BKItOUarouu (UIyKTyaniiiHuii aHai3) Uit IpoLecy MacOBOIO 00CIIyrOByBaHHS 3
JIMCKPETHUM YacoM, a TaKOX JEsKi Miaxoau Teopii rpu (MOCTIOBHI irpH) s ¢(HEKTHBHOTO
KOHCTPYFOBaHHSI MOJICITI.
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