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Performance analysis of a discrete-time Geo™ /G/1
queue with single working vacation

Shan Gao, and Zaiming Liu

Abstract—This paper treats a discrete-time batch arrival queue
with single working vacation. The main purpose of this paper is
to present a performance analysis of this system by using the
supplementary variable technique. For this purpose, we first analyze
the Markov chain underlying the queueing system and obtain its
ergodicity condition. Next, we present the stationary distributions of
the system length as well as some performance measures at random
epochs by using the supplementary variable method. Thirdly, still
based on the supplementary variable method we give the probabil-
ity generating function (PGF) of the number of customers at the
beginning of a busy period and give a stochastic decomposition
formulae for the PGF of the stationary system length at the departure
epochs. Additionally, we investigate the relation between our discrete-
time system and its continuous counterpart. Finally, some numerical
examples show the influence of the parameters on some crucial
performance characteristics of the system.

Keywords—Discrete-time queue; Batch arrival, Working vacation;
Supplementary variable technique; Stochastic decomposition

[. INTRODUCTION

URING the last two decades, discrete-time queues with

vacations have been well investigated because these sys-
tems are more appropriate than their continuous-time counter-
parts for modeling computer and telecommunication systems
since the basic units in these systems are digital such as a
machine cycle time, bits and packets, etc. Past work may be
divided into two categories: (i) the case of server vacation
and (ii) the case of working vacation. In the case of server
vacation, the readers are referred to the survey paper by Chang
and Choi[2], Doshi [3], Takagi [13], Tian and Zhang [14]and
Zhang and Tian [19], Shanthikumar[12] and references therein.
In the case of working vacations, Servi and Finn [11] first
examined an M/M/1 queue with multiple working vacations
(Such model is denoted by M/M/1/WV queue) and modeled
a wavelength division multiplexing (WDM) optical access
network using multiple wavelengths which can be reconfig-
ured. The work of [11] is rooted in performance analysis
of gateway router in fiber communication networks. On the
other hand, working vacation policy has practical application
background in optimal design of the system. When the number
of customers in the system is relatively few, we set a lower
speed operating period in order to economize operating cost
and energy consumption. Furthermore, Liu et al. [10] obtained
the stochastic decomposition structures of the system indices
in the M/M/1 queue with working vacations. Later Kim et
al. [4], Wu and Takagi [16], Li et al. [8] generalized results
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in Servi and Finn [11] to an M/G/1 queue with working
vacations. Yi et al.[17] presented a Geo/G/1 queue with
disasters and multiple working vacations and Li et al. [9]
analyzed a GeoX /G/1 queue with working vacations. Wu and
Takagi [16] used the methods of embedded Markov Chain and
plural function. Embedded Markov chain method and M /G/1-
type matrix analytic technique were mainly used in Li et al.
[8] and Li et al. [9]. One thing to be mentioned is that Li et al.
[9] applied the connection of the M /G/1-type matrix analytic
approach and the stochastic decomposition method. Based
on the supplementary variable method, Yi et al.[17] firstly
considered a Geo/G/1 queue with disasters and then used its
results to analyze the working vacation queue. Baba [1] and
Li et al.[5] respectively discussed a continuous-time G1/M /1
and a discrete-time GI/Geo/1 queue with working vacations.
Recently, Li and Tian [6] analyzed a GI/Geo/1 queue with
working vacations and introduced a new policy: vacation
interruption. Under such a policy, the server can come back to
the normal working level no matter whether the vacation ends.
They obtained the steady-state distributions for the number of
customers in the system at arrival epochs and waiting time for
an arbitrary customer using matrix-geometric solution method.
Subsequently, its continuous counterpart, the GI/M/1 queue
with working vacations and vacation interruption, was studied
by Li et al.[7]. Lately, Zhang and Hou [18] discussed an
M/G/1 queue with multiple working vacations and vacation
interruption. To the best of our knowledge, most of the existing
literatures focus on multiple working vacation queues and
there are no works on discrete-time batch arrival queueing
systems with single working vacation. In order to fill the
existing gap in the literature about the working vacations
in discrete-time systems, this article studies a GeoX/G/1
queue with single working vacation which is denoted by
Geo®X /G/1/SWV.

The rest of this paper is organized as follows. In Section
2, we give the description of the model and give the ergod-
icity condition for the Markov chain underlying the queueing
system. Section 3 analyzes the joint distribution of the server
state and the system length together with the main performance
measures by using supplementary variable method. In section
4, we obtain the stochastic decomposition formulae for the
PGF of the stationary queue length at the departure epochs.
Moreover, section 5 focuses on the relationship between our
discrete-time queue system and its corresponding continuous-
time queue system. Section 6 gives some numerical examples
to illustrate the effect of varying parameters on some crucial
performance measures.

1401



International Journal of Engineering, Mathematical and Physical Sciences
ISSN: 2517-9934
Vol:5, No:8, 2011

II. MODEL FORMULATIONS AND THE MARKOV CHAIN

Thereinafter, we denote z = 1 — x for any real number = €
(0,1). The Geom™ /G/1 queue with single working vacation
we considered here is an early arrival system that is, a potential
arrival can only take place in (n,n") and a potential departure
can only take place in (n™,n). We assume that the beginning
and ending of vacations occurs at the instant n¥. Arriving
customers are queued according to the first-come, first-served
(FCFS) discipline. The server can serve only one customer at
a time. Various stochastic processes involved in the system are
independent of each other.

The detailed description of the model is given as follows:
(1). Batches of customers arrive at the system according to
a Bernoulli arrival process with parameter p(0 < p < 1),
p is the probability that a batch of customers arrives in the
interval (n,n). The batch size sequence {X;}$2; consists of
independent and identically distributed (iid) random variables
distributed as X having the probability mass function (PMF)
P(X =j) =z;,j =1,2,---, and n-th factorial moments
&n,n=1,2.

(2). The service time Sy, in a regular busy period has a general
PMF P(S, = i) = s%,i > 1, and PGF Sy(z) = > 0, sbz!
and n-th factorial moments 3y ,,n > 1, (Obviously 1 =
B[S = L.

(3). The Working vacation is an operating period in a lower
rate, the service time S, in a working vacation period has
a general PMF P(S, = i) = s¥,i > 1, and PGF S,(z) =
Sooc, sVz" and mean E[S,] = i’“” < fp.

(4). The server begins a working vacation at the epoch when
the system becomes empty, the distribution of vacation time
V is geometrically distributed with rate 6(0 < 6 < 1), ie.,
PV=5)=00"1i>10<0<1.

If a customer arrives during a working vacation period
then the server serves the customer at the lower rate pu,. At
a vacation completion instant, if there are customers in the
system, the server will immediately come back to the normal
working level and restart to serve the interruptive customer
and a regular busy period starts. Otherwise, the server stays in
a idle period, the server begin a new busy period immediately
once there are customers arrived in the system.

Next, we will study the Markov chain underlying the
queueing system at random epochs.

At time nT, the system can be described by the process
Y, = {J(n),{(n),N(n)}, where J(n) denotes the state of
the server (0 or 1 according whether or not the system stays
in a working vacation period) and N(n) is the number of
customers in the system. If J(n) = ¢, N(n) > 1, ¢(n)
represents the remaining service time of the customer being
served immediately after the n-th slot, i=0,1. It can be shown
that {Y,,,n € N} is the Markov chain of our queueing system
with state space S = {(0,0), (1,0)}U{(¢,4,k) : i =0,1,5 >
1,k > 1}

For the Markov chain {Y;,,n € N} we have the following
results.

Theorem 1. Define p = %. The Markov chain {Y,,,n € N}
is ergodic if and only if p < 1
Proof It is not difficult to see that {Y;,,n € N} is irreducible

and aperiodic. To prove it is also positive recurrent, we
shall use the following Foster’s criterion: An irreducible and
aperiodic Markov chain is ergodic if there exists a nonnegative
function f(s),s € S, called test function, and £ > 0 such that
the mean drift x5 = E[f(Y,41) — f(Yy)|Y, = s] is finite for
all s € S and z5 < —¢ for all s € S except perhaps a finite
number. In our case, we choose the following test function on
the state space S:
MibeL s=(0,0),(1,0),
fls)=9q B +§  s=(04k), j2Lk>1 (1)
j71+%, s=(1,45,k), j>1,k>1.

To obtain its mean drift , it is necessary to specify the one-
step transition probability probabilities of {Y;,,n € N}:
If Y, = (0,0):

(0,0), with probability ]3@,
(0,4,k),  with probability pfx;.s?,
Yo — j>1Lk>1,
") (1,0),  with probability 7o,
(1,4,k),  with probability pfzysh,
j>LE>1
If Y, = (1,0):
(1,0), with probability p,
Yoi1 =14 (1,5,k), with probability pzys?,

j>Lk>1.
IfY, =(0,1,k), k>1:

(0,0), with probability p8, k = 1,

(1,0), with probability pf, k =1,

0,4,k — 1), with probability pfls?,
J>2Lk2>2,

1,4,k = 1), with probability pfs?,

)/;1,+1 = . J

J>2Lk>2,

0,47,k +m—1), with probability p@xms}’,
Jj=zlm>1,

(L,j,k+m—1), with probability pfz,,s’,
Jzlm=>1

If Y, = (0,i,k), i >2,k>1:

(0,i—1,k), with probability 76,
(0,5—1,k+m), with probability pfz,,,
m>1,
Yot1 =< (1,7,k), with probability ]3952’-,
Jj=1
(1,4, k 4+ m), with probability p9x7ns§7
j>1m>1

IfY, = (1,1.k), k> 1:
(0,0),

(1ajak_ 1)7

(1,5, k4+m—1),
Y, = (Lik), k>1,i>2:

Y. _ (172717]{)7
T (1,0 - 1,k 4 m),

with probability p, k=1,
with probability ;Es?, k>2,
with probability p;L'msé’-.

Yn+1 -

with probability P,
with probability px,,.
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Therefore, the mean drift is given by

0
p+ 0t s=(0,0),i=0,1, (2
. .
Ty = pflf—fék,lﬁ s=(0,1,k),k>1, (3)

s=(0,4,k) or (1,4,k),
122,7>21Lk>1, 4

where 0; ;, denotes the Kronecker delta.

If p <1, taking ¢ = (1 — p)/2 > 0 and it follows from
(2)(3)and (4), we know that x; < —e for all states except for
states (4,0),¢ = 0, 1. Therefore, p < 1 is a sufficient condition
for the ergodicity of the Markov chain {Y,,n € N}. This
condition is also necessary since pg o > O (the exact expression
of pg,o is obtained in the next section).l]

III. STEADY-STATE DISTRIBUTION

In this section, we study the steady-state distribution for
the system under consideration. First, we introduce some
generating functions to be used later.

Let A, be the number of the batches arriving during the

random length =z,
ar = P(As, =k)= > (Z)Pkﬁj_k, k>0,

j=max(1,k)
by = P(As, =k, S, < V)
= 2 <2>p’“ﬁf"“5j k>0,
j=max(1,k)

ek = P(Ag, = k,S, =V)

= > 5 <2>Pkﬁf"“0?j‘1, k>0,
j=max(1,k)

Uk:P(AV:k’,V<Sv)

= o ()

j=max(1,k)

o0
kpi—k Z sy, k>0.

i=j+1

Then ay, is the probability that there are k£ batches arriving
during S, (normal service time), by, is the probability that S, <
V' and k batches arrive during S,, (vacation service time), ci
is the probability that S, = V and k batches arrive during
Sy, and vy is the probability that V' < S, and k batches
arrive during V. The z-transforms of {ax,k > 0}, {bg, k >
0}, {ck,k > 0} and {vg,k > 0} are given, respectively, as
follows:

(2) = axz" = Sy(p +p2),
k= =0

TR
- K _ 0B(z)
C(z) = Z cpz” = ,

(0(p+ p2)),

k=0 [
oo ; )
z)= E v, Zk:f _ ) "
V( ) k=0 g 9(1 70(?4’}72)) (9(p+p ) B( ))

Putting ak = Zj ajxk ,Bk = Zj:()bjgc,(:),% =

Zf Ocjark ,519 = Z?zov]xg),k > 0, where xi” is the
probability that & customers arrive in j batches and is the
j-fold convolution of zj, and 1380) = 1. Then «j is the
probability that there are k customers arriving during Sp, Ok
is the probability that S, < V and k customers arrive during
Sv, Yk is the probability that S, =V and k customers arrive
during S, and dj is the probability that V' < S, and k
customers arrive during V.

Let n(z) = p + pX(z), the PGFs of {ax}32, {8k}t
{172, and {0x}32, are given by as follows:

2) =Y apt = A(X(2)) = Sy(n(2)),
k=0

2) =Y B = B(X(2)) = Su(0n(2)),
k=0

9= ek =cx()) = 2,
k=0

_ - ok — 2)) = 0 5 _5(2)
=30t VO = s (- 22)
Evidently,
a(1) = 1,50) = 5,0, 2 = 2V, 50y =1- P

Thus {Bk,k > 0}, {yk, k& > 0} and {0,k > O} are three
non-complete probability distributions.

Let h, = Z?:o djar—j,k > 0, then hy represents the
probability that the vacation time V is smaller than the
vacation service time S, and k customers arrive during V' plus
Sy and H(z) = Y32 hiz® = 8(z)a(z). For these PGFs, we
have

B(B(2) + (=) = (=),
/(1) = B = 5 g(1) = 9pes51(0),

Ho ~
F(0) +05(1) = 03 (1) +7/(1) + 8'(1) = P (),

H'(1) +B'(1) +~'(1) = p&(l—ﬁ(l))ﬂ(l—ﬁ(l)/?),-

We alsojineed the following lemma whose proof is omitted.
Lemma 1 If p < 1, the equation z = S(1(2)) has_the min-
imal nonnegative root z = 1 and the equation z = S, (n(z))
has the unique root r in the interval (0, 1).

Remark 1 (1) If & — 1, our model is approximately reduced
to the classical discrete-time GeoX /G/1 queue (without va-
cation), in this case, r — 0. _

(2) If no service exists during vacation, i.e., Sy(z) = 0, the
root of the equation z = S,(An(z)) is r = 0 and our model
is changed to the classical single vacation model,

Based on the above results, we derive the steady-state
distribution of the process {Y,,,n € N}. Under the stability
condition p < 1, we define

pjo = lim P(J(n) =j,N(n)=0),j =0,1,
pjik = lim P(J(n) = j,{(n) =14, N(n) = k),
Jj=0,1,i>1k>1
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Then we have the following theorem.

Theorem 2 Under the stationary condition p < 1, the
generating functions of the stationary joint distribution of the
Markov chain {Y,,n € N} are given by:

Po.o =[0p&i(1 = p)(1 = B(1))]x
{0S1[p+0(p +pX(r))I(1 — (1))

+p(1 = X(r))(@p&a (1 = B(1)) — 6pB(1))}
_0p+pX()
Op[Su(x) — B(2)] X(2) — X(r)
¢o(z,2) = T 0n(2) =30 P0,05
b1(z,2) = _Sbl(@) —alz) 1

p(I—X(2) P02z - B()
{(p+0n(r) (X (2) — 1)(z — B(z))+
pIX(2) = X(M](B(2) + 020(2) — 02)}.

Proof Based on the one-step transition probabilities, we have
the following set of equilibrium equations

P0,0 = PIpo,o + POpo,1,1 + D111, )
P1,0 = Pp1,0 + POpo,o + +POpo,1,1, (6)
Po,ik = POTL5] D00

k—1
+0 <pp07i+1,k + pf Z Impo7i+1,km)

m=1

k
+0 <Pp0,1,k+1 +p Z xnl,p0,17k7n+1> s

m=1
i>1,k>1, (N
Pk = POTLSIP0,0 + PTESIP1L0 + PP1it1k
k-1
+p Z TmP1,i+1,k—m
m=1
k
+ (ppl,1,k+1 +p Z l'mpl,Lka) s
m=1
k
+0 <PP0,1,k+1 +p Z %’mpo,l.,/c—m+1> s
m=1
k—1 oo
+0 prom ) Tmpojir-m | st
m=1 j=2
1> 1,k 2 1, (8)

(by convention Z?n:l = 0) and the normalization condition
is

o0 oo o0 o0
Po,0 + P10+ Z Zﬂ'o,i,k + Z Zpl,i,k =1
i=1 k=1 i=1 k=1

In order to obtain the solution of (5)-(8), we define the

following generating functions:

¢0,i(z Zpoucz i>1, ¢o(z,2) =

k: 1

$1,i(z Zpukz i>1, $1(x,2) =

Z:L ¢02
Zw¢lz

Multiplying (7) by z* and summing over k leads to

“TpX (00 + n(:)on ) + 0 20, ()

—POs{poia,i > 1. )
Multiplying (9) by 2 and summing over i yields

%77(2)@)(367 z) :ggv(l’)(pX(z)po,o — PPoaa)

On(z)

z

¢0,z‘(z)

(2= Su(@))do1(2).  (10)

Choosing = = 0n(z) in (10), the left hand side of this equation
vanishes and therefore we have
~ 2B(2)(pX (2)po,0 — PPo,1,1)
bo,1(2) = :
n(2)(z = B(z))
From lemma 1, the denominator at the right-side of (11) is
equal to O if z = r, so does the numerator. Then we have

(11

Ppo,1,1 = pX(r)po,o-
Substituting the above expression into (11) yields

pzB(2)(X(2) — X(r))

. 12
¢0 1( ) 77(2)(2 — /B(Z)) Po,o ( )
Substituting (12) into (10), we obtain
_0p[Sy(x) — B(2)] X(2) — X(r)
¢0(x7 Z) - T — 977(2) ”— [3(2) pr(),O- (13)

Similarly, multiplying (8) by z* and 2%, summing over k and
1 leads to

2= 1(z) 1 (

1) (2, 2)

= | pX(2)(@po,0 + p1,0) —D(OP0,1,1 + P1,1,1) +

+¢0%(Z)> 97}(z)) Sy(z) + Miﬂ_z]%,l(z)- (14)

Inserting ppo,1,1 = pX (r)po,o into (5) and (6) we can get

P11 = (1= 0(p+ pX(r)))po.o, (15)
pp1,o = 0(p +pX(r))po,o- (16)
From (12) and (13), after some calculations we can obtain that
1—
Z%,J % 1( ) _ do(1,2) + %%,1(2’)
_ PO[X(2) — X ()] (2) + 28(2)
PP on(z)

a7

Z bo,5(2)
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Inserting (15)-(17) into (14) and using the equality 6 + fp =
p + 0p yields

z 71, 0tz )¢1(I» z) = M%,l(z) +po,oz_b7(;()z)><
{(p+0n(r)(X(2) = 1)(z — B(2)) + p[X(2) — X(r)]x
(B(2) + 020(z) — 02)}. (18)

Taking = = 7(z) in (18), the left hand side of (18) vanishes
and then

()
00(0) = (e =

[+ n()(X(2) ~ 1)(z — B) + pIX(2) ~ X()]x
(B(2) + 020(2) — 02)}. (19)

Combining (18) with (19), we have

Sp(x) — a(z)mp 1 %
p(1—X(2)) (2 — al2))(z — B(2))
{(p+0n(r)(X(2) = 1)(z = B(2)+
pPIX(2) = X(1)](B(2) + 020(2) — 02)}.

Finally, from the normalization condition pgo + p1,0 +
¢0(1,1)+¢1(1,1) =1 and (16), we can obtain the expression
of po,0 and pi1,. O

Remark 2 In (5)-(8), if we take 6 = 1, then these equilibrium
equations are corresponding to the classical discrete-time
GeoX /G /1 queue (without vacation), in this case, the state
that the serve is busy with lower service doesn’t exist any
more, and Py o+ P o is the probability that the server is idle,
denoted as P;. Then we can get the generating functions of the
stationary joint distribution function for the classical discrete-
time GeoX /G/1 queue without vacation as follows:

o1 (Iv Z) =

pr=1=p,
o1(z,2) = %aaz(l -p)

and the generating function of the number of customers in
system at arbitrary epochs is

(1—-p)1 =z)a(z)

Lo(2) £ pr+é1(1,2) =

which is the wellknown result.

Corollary 1 (1) The marginal generating function of the
system size when the server is busy with lower rate service

is:

Op[l — B(2)] X(2) — X(r)
1—0n(z) 2-0(2)
(2) The marginal generating function of the system size when
the server is busy with normal service is:

_ 1—a(z) o %
L2 = ARG = ol = AR) P
{(p+On(r)(X(2) - 1)(= — B())+
PIX(2) = X()(8(2) +26(2) — 02)}.

¢0(17 Z) =

ZP0,0-

(3) The PGF of the system size, denoted as P(z), is given by:

P(z) =po,o + p1,0 + ¢o(1,2) + ¢1(1, 2)
1-=2 N(Z) Po,o

TI-XEDE) p 0
where
N(z) =(p + 0n(r))(X(z) = 1)(z = B(2))a(z)
+p[X(2) = X())(0H () + B(2) - Ba(2)),

D(z) =(z — a(2))(z - B(2))-

In the following corollary, we provide some performance
measures at the stationary regime.
Corollary 2 (1) The probability that the server is in working
vacation period is :

0 +0p(1 — X(r))

P00+ ¢o(1,1) = 7 Po,0-
(2) The probability that the server is idle is
on(r
P10 = 7]( )p0,0~

(3) The probability that the server is busy with normal service
is
PPo,0
1,1 ; X
R T e Y)

{061(1 — B(1))(p + On(r)) + p(1 — X (r))
(Op&1 (1= 5(1)) = 65(1))}-

(4) The probability that the system is empty is

+ On(r
=Po,0 + P10 = pfpﬁ( ))po,o-

P(empty)

IV. ANALYSIS OF SYSTEM SIZE AT THE DEPARTURE
EPOCHS

In this section, we mainly use the supplementary variable
method to obtain the expression for the PGF of the system
size at the departure epochs and its stochastic decomposition.
To this end, we firstly derive the queue length at the beginning
of the regular busy period, and the expected busy period and
expected busy cycle.

4.1 The queue length at the beginning of the busy period and
expected busy cycle

In this subsection, we will use the supplementary variable
method to obtain the PGF of the queue length at the beginning
of the regular busy period.

The duration in which the server works at the normal service
rate continuously is called a (regular) busy period, denoted by
Ly. Denote the number of customer at the beginning of a
busy period Qp, and its PGF Q,(z) = > o2 | 2" P(Qp = n).
Let L, be the working vacation which begins when a busy
period expires and ends at the expire instant of a vacation,
Ly be the length of the period in which the server is not in
working period but available which begins when the vacation
ends without customers waiting in the queue until the new
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customers arrive. A busy cycle © is then defined as the sum
of Ly,L; and L,. Let D, with PGF Db( ), represent the
length of busy period beginning with only one customer in
non-vacation classic GeoX /G/1, Tian et al. (2008) showed
that Db( ) fulfils the implicit equation Dj(z) = Sy(z(p +
pX(Dy(2)))) and E[D] = El[f;]. Thus in our mode, we have
that

E[Ly)) = E[D|E[Q,). @1

In the following, we first derive the PGF Q,(z).
Conditioning on the system states at the epoch prior to the
beginning of the regular busy period, we have that

P(Qb:n)
n—1 oo

=K |:p0‘rnp00 +pezp02n +p9 Z Zpo,l,n m

= m=1 i=2

+p0po,1,nt1 + po Z TmPo,1,n—m-+1 +pInp1,0] ,n>1.
m=1

Multiplying both sides of the above expression by z" and

summing over n from 1 to oo, we obtain after simplification

@Qu(2) =K[0+06(1 + pX(r))(X(2) —1)]
Lk [ep< ()= XEN0) + )]
z—B(2)
(22)
The unknown constant K can be determined by using the
normalization condition Q,(1) = > °0  P(Qy, = n) = 1,
which leads to
_ 1
(0 +0p(1 = X()poo

Then we obtain
1

Bl =& = 50 5@+ a1 —x))
061 (p+ 05 + pX (1)) (1 - B(1))
o1 — X () @pa(1 - B(1) — 65(D)}. 23)

Therefore,

E[Ly) = El5] x
[0(1 — B(1))(0 + Op(1 — X(r)))](1 — p)
{66 (p+6(p + pX(r))) (1 = B(1))

+p(1—X(r)) (gpfl(l - B(1)) — 0[)’(1))}. (24)
By using the alternating renewal theorem, we may write
_ BlL)] E _ ElL.]

By Corollary 2 and (24), we can get E[O], E[L;| and E[L,]
as follows:

1
A X &
0(p +pX(r))
P64 Bp(1— X ()
0+0p(1—X(r) 1

BlL.] = 000+ op(1— X(r) 0 @7)

E[L{] =

(26)

4.2 The PGF of the queue length at departure epochs and its
stochastic decomposition

In this subsection we will derive the PGF II(z) of the
stationary distribution {7}, of the queue size at the
departure epochs. Let P,(P,) be the probabilities that an
arbitrary customer is served completely at the lower service
rate(at the normal service rate), denoted by S = 0(S = 1), and
P, .., (Ps,n) be the probability that there are n customers in the
system immediately after the slot when one customer is served
completely at the lower service rate (at the normal service
rate). Define P,(2) =Y 07 Pynz", Po(2) = > 07 Pon2™.

By analyzing relations between arbitrary and departure
epochs and considering various possibilities one can easily
see that m,, P, ,Py.n and po1,n,P0,1,n are connected by the
relation

7'rn:IDI).,n‘i'Pl?,”rz

n
- Kl |:pp0.1,n+1 + (1 - 60,7L)p Z I77Lp0,1,7b7rL+1:|

m=1

+ K3

PPt + (1= don)p ilxmpl,l,n—m+1:| ;
which leads to
1) = Po(2) + Bo(z) = K2 W2 (60,0 (2) + 01, (2))
Py(z) = Kl@%,l(z)v Py(z) = Kl@qjm(z)).
From (12) and (19), we know that
PIEXG) - X()

Py(z) =K o= A02) P0,05 (28)
. (2 .
B = =@ e ™

{(p+0(p+0pX(r))(X(2) — )(z = B(2))
+p[X(2) = X(r)](B(2) + 026(2) — 02)}.  (29)

Then we can obtain that

N(z)

(z) = Klpo,ow~

The unknown constant /; can be determined by using the
normalization condition II(1) = P,(1) + P»(1) = 1, then we
can obtain K; = %.

We summarize the preceding results in the following theo-
rem.

Theorem 3 For the PGFs 11(z), P,(z), Py(z), we have

_ pooN(2)
1= Do) 0
_ BEX(G) ~ X(1)) poo
PO o b
By — 00

By

(z —a(2))(z
{(p+ 0+ 0pX(r))(X(2) = 1)(z = B(2))
+p[X(2) = X(M](B(2) +020(2) — 02)}. (32)

1406



International Journal of Engineering, Mathematical and Physical Sciences
ISSN: 2517-9934
Vol:5, No:8, 2011

Remark 3 Comparing (20) with (30), we find that

1—X(2)
II(z) = P(2) 60=2)
It is not surprising that this is same as that in the standard
Geo™ /G /1 queueing system.
Corollary 3 (1)The probability that an arbitrary customer
is served completely at the lower service rate(at the normal
service rate) is

(33)

BAA = X(r)) poo

1-p1) &
(2)The probability that an arbitrary customer is served com-
pletely at the normal service rate is

P, =P,(1) =

Py=P(1)=1- P,

Remark 4 If there is no service during the vacation period,
ie. B3(1) = S,(f) = 0, we have P, = 0 and P, = 1, which
means that all customers are served completely by the normal
service rate.

By using the conditional argument

II(z) = P,E[z"|S = 0] + P, E[z*|S = 1]

OI:1E)

=P,
Pu Pb

After manipulating, we can easily get that

L BG(X() - X)) 1-B()
&) =L=="00 B - X0)
pU=p0 =2

alz) —z

+

where

1-— Qb(z)
Ly(2) = .
© = meg -5
Then we get the following theorem.

Theorem 4 If p < 1, the probability generating function 11(z)
of the stationary queue length L at departure epochs is

B(2)(X(2) = X(r)) 1-p(1)
z—B(z) A1 = X(r))
P, (I—p)A —2)a(z) 1-Qs(2)
a(z) —z E[Qp](1 - 2)

I(z) =P,

Jr

Denote by L; = E[L|S = 1]. From above discussion, we
can obtain the following conditional stochastic decomposition
discipline.

Theorem 5 If p < 1, the conditional queue length L, can
be decomposed into the sum of two independent random
variables: L1 = Lo + Lg, where Lg is the stationary queue
length of a classic Geo™ /G /1 queue without vacations with
PGF

(1—p)(d = 2)a(z)

Lo(z) = a(z) — z

From the above theorem, we can get the expected queue
length at the departure epochs, denoted by Il as follows

g & 1- /6”(1))

B TT-X()  1-80)

2

(P€1)*Bo,2 + P&2Bo1 +sz(1)> .
2(1-=p)

Let £ be the expected system length at random epochs, then

Ls = P'(1), by (33) we have

II; =P, (

+ By <P+

&

26
and by Little’s low, the mean sojourn time in the system (
denoted by W) is given by

Ly=P(1) =TI,

L,
W, = 2.
" p&

V. RELATIONSHIP TO THE CONTINUOUS-TIME SYSTEM

This section is dedicated to the analysis of the relation-
ship between our discrete-time system and its continuous-
time counterpart. More specifically, we will show that the
continuous-time M*X /G/1 queue with single exponentially
working vacation can be approximated by the corresponding
discrete-time system. To this end, time is slotted into intervals
of equal length, so the approximation tends to the exact value
when the length of the intervals goes to zero.

We consider the continuous-time M %X /G/1 queue with sin-
gle working vacation where batches of the customers arrive ac-
cording to a Poisson process with rate A > 0 and the batch size
X has PMF P(X = j) = x;,j = 1,2,---, and PGF X (z)
and n-th factorial moments &,,,n = 1, 2. Normal service times
( lower rate service times during a vacation period) in a regular
busy period are independent and identically distributed with
distribution function Gy(z)(G,(x)), Laplace-Stieltjes trans-
form G (s)(G%(s)) and a finite mean py ' (uy ', pa < p11).
Vacation time V' is exponentially distributed with parameter
0. Various stochastic processes involved in the system are
independent of each other. If we suppose that time is divided
into intervals of length A € (0,1/)), the previous continuous-
time system can be approximated by our discrete-time model
choosing the parameters as follows:

p=AA, §=0A,
iA iA
st :/ dGp(z), s} :/ dGy(x),1>1
(i—1)A (i—1)A

where A is sufficiently small so that p is a probability. It is not
difficult to check the following equalities using the definition
of the Lebesgue integral:

lim p = i
lim p = lim p&1/5,1

zgliiir}o)\AZi/

i=1 (i-1)A

=& /OOO wdGy() = 2L 2 5

H1

A
dGb(I)

1407



International Journal of Engineering, Mathematical and Physical Sciences
ISSN: 2517-9934
Vol:5, No:8, 2011

lim 5,5+ pX (=)

- T e NXO4G, (1) = GiA(L - X(2))).
0

zg%§dﬂﬁ+pX@D)

:/ e CFAA=XENAG, (z) = GE(6 + A1 — X (2))).
0

Therefore we have

Jim a(2) = Gi(M(1 - X(2))) 2 a(2),

lim B(z) = G1(6 4+ A(1 - X(2))) £ B(2),
i 60 — im0 () P2
iILHO 6(2) o glin() 1 —gn(z) (77( ) ? )
)

m[l =G0+ M1 = X(2)))],

gir_I}OH(z) = iigloé(z)a(z)
)
T AL - X(2)
1= G0+ A(1 = X(2)]G (M1 = X(2)))

H(z),

[
N

and

lim po,o = [AE1(1 = P)(1 = G (8))]
AL = X ()M (1= G5(6)) — 65G5(5)]
+ 06 (A +6)(1 = GL(8)} " 2 Yoy,

where r is the unique root in the range (0,1) of the equation
z = G0+ M1 — X (z)). Taking into account these results,
we achieve

_1—=z 1
71_X(Z)(z

{(A+0)(1 = X(2)(8(2) — 2)a(z
)

AIEI}OP (2)

and

. Yo,0 1
lim I[1(z) = — —
N T
{A+0)(1 = X)) - 2)aCe)
FA(X() - X)) + 5 - a(2)), 69)

which are respectively the PGFs of the system sizes in the
MX /G /1 queue with single working vacation at random times
and departure times.

VI. NUMERICAL RESULTS

In this section, we present some numerical examples to
study the effect of the varying parameters on the main per-
formance characteristics of our system. For simplicity, it is
assumed that the service times S, and S, follow the geomet-
rical distributions with parameters (; and p,, respectively, and
uy = 0.8, p, varies from 0 to 0.8, the batches size follows a

geometrical distribution with mean £ = 2 and p = 0.2. The
model is denoted as Geo%®°/(Geoy, Geoy)/1/SWV.

We will concentrate our attention on four important per-
formance descriptors: L, the mean system size, P(empty),
the probability that the system is empty, E[O], the expected
busy cycle and P, the probability that a customer is served
completely by the normal service rate.

In Fig. 1, L, is plotted against the parameter 6. Obviously,
the system size L is decreasing as function of 6, that is, the
bigger the probability 6, the shorter the vacation time, and then
the chance that the customer is served by the normal service
rate (which can also be seen in Fig.4) is increased which leads
to the decrease of L,. Additionally, we study the influence
of the lower service rate p, on L,. Specially, three curves
are presented corresponding to p,, = 0,0.15,0.25,0.45,0.65.
As is to be expected, L, decrease with increasing values of
W, Which also agrees with the intuitive. We should note that
when 6 approaches to 1, L, will achieve a fixed value, i.e.,
the system size without vacation.

Figs. 2-4 depict the behavior of the P(empty), E[O] and
P, against p,,. Obviously, P(empty) is increasing as function
of p, and E[O] and P, decrease with increasing values of
ly. Meanwhile, in Figs. 2-4, P(empty), E[O] and P, are
compared with varying values 6§ = 0.25,0.45,0.65,1. As we
expected, P(empty) and P, increase and E[©)] decreases with
increasing values of 6. It can be observed from Figs.2-3 that
the effect of # can be ignored when p, = p, = 0.8, in this
case, P(empty) and F[O] achieve fixed values, respectively,
i.e., the probability that the system is empty and the mean busy
cycle in the queueing system without vacation corresponding
to 6 = 1. However, when p,, = 0, that is, the model is reduced
to the classical discrete-time queue with single vacation, the
effect of 6 can’t be ignored any more. On the other hand,
Fig.4 shows that when p,, = 0, 6 has no effect on P, because
customers can only be served by the normal service rate, ie,
P, =1

s

Expected system size L

0.2 0.3 0.4 05 0.6 0.7 0.8 0.9 1
6

Fig.1 Ly vs. 6 for different .
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v

Fig.2 P(empty) vs. u, for different 6.

1 T T
—e—0=0.25
—e— 6=0.45
125f —— 0065 ]
——o=1
T 12r
w
o
S
3 115}
z
]
2
E’ 11
5
8
g
d 105}
10 4

0.1 0.2 0.3 0.4 0.5 0.6 0.7 0.8
o

v

Fig.3 E[O] vs. u, for different 6.

—e—0=0.25
—0— 0=0.45
0.9 —+— 0=0.65
—p—6=1

0.1 0.2 0.3 0.4 0.5 0.6 0.7 0.8
"y

Fig.4 Py vs. u, for different 6.

VII. CONCLUSION

In this paper, we consider a discrete-time GeoX/G/1/
queue with single working vacation. For this model, we obtain
the distributions for queue length at departure epochs and
at arbitrary epoch, also we discuss some important system
characteristics. With these indices of the system, we can model
some practical problems in the communication networks and
computer and evaluate the performance of those systems.
Meanwhile, we also present the stochastic conditional decom-
position result for the queue size at a departure epoch and
establish the theoretical framework for the Geo™ /G/1 queue
with single working vacation. For future research, one could
consider the case with single working vacation and vacation
interruption.
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