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1 Introduction

Queueing networks are widely used in modelling
communication and data transmission systems, data
processing systems, etc. [1] - [5]. The most important
problem of their investigation is to simplify a calcula-
tion and an estimation of their characteristics in spite
of large number of their elements. The most widely
used mathematical tools for solution of this problem
are product-form theorems based on solving a system
of balance equations. At the same time, there is a large
number of papers devoted to estimation of parameters
of particular queueing systems [6] - [8] etc. However,
it is quite difficult to transfer these methods to estima-
tion of parameters of queueing networks whose mod-
elling is based on product-form theorems. In this pa-
per statistical estimation of closed and opened queue-
ing networks parameters is based on loading factors
which define their product-form limiting distribution-
s. This approach allows to get over a solution of large
system of balance equations with inaccurately defined
coefficients.

Another possibility to simplify stochastic model
with large number of elements is to analyze cooper-
ative effects or effects of subsystems aggregation in
stochastic system. It plays large role in different ap-
plications. The most well known results are devoted to
random graphs with identical edges in which working
probabilities of edges decrease to zero with increase
of nodes number. In this case there are conditions
when connectivity probability of random graph tends
to one [11] - [13]. Such effects are accompanied by
phenomena analogous to phase transitions in physical
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statistics [14] -[16]. Continuation of these results con-
tains in [17] - [19]. But analogous phenomena may
be established in queueing systems and networks al-
so. The first results in this area have been obtained
in [20, chapter II, chapter III, § 4] and are devoted
to limit distribution of a number of occupied servers.
In this paper cooperative effects have been analyzed
as in multiserver queueing systems so in closed and
in opened queueing networks in terms of stationary
waiting times and queue lengths.

Large number of papers is devoted to an optimiza-
tion of different queueing networks characteristics by
their route matrices (see [21] and references there-
in). Large complexity of a solution of optimal rout-
ing problem in queueing networks is closely connect-
ed with a choice of the network characteristics. Nev-
ertheless a concept of the ergodicity in opened queue-
ing networks [22] allows to define an ability to handle
customers which is closely connected with an abili-
ty to handle in deterministic transportation networks
and its equality with maximal flow [23]. So suggested
in this paper algorithms of the flow maximization in
opened queueing network occur similar to a definition
of permissible solutions in the transportation problem
of the linear programming [24], [25].

2 Parameter estimation for product-
form distributions

The first part of this paper is devoted to a construction
of a statistical estimation of parameters of a queue-
ing network with exponential service distributions and
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Poisson input flow. Main parameters of the consid-
ered queueing network are a route matrix, an input
flow intensity and service intensities in the network n-
odes. To estimate these parameters it is necessary to
solve a system of balance equations. But for consid-
ered networks limit distributions of numbers of cus-
tomers in network nodes have product form and are
defined by load coefficients of different nodes. In this
section load coefficients are estimated using estima-
tion of its limit distribution. This approach allows to
avoid a solution of the system of balance equations
with incorrectly defined coefficients. This approach
is realized for opened and closed Jackson networks:
classical, in random environment and with some pro-
hibited transitions between nodes.

2.1 Classical Jackson networks

Consider an open Jackson network consisting of m
single-server queueing systems with exponential ser-
vice times of rates 1, ..., 4, fed by a Poisson arrival
flow of rate \. The network routing dynamics is given
by a routing matrix © = [|0;5] [";_, where 0;; is the
probability of a transition after getting service from
the ith node to the jth, fyo = 0, and O is an external
source. Assume that the routing matrix is irreducible:
Vi, j € {0,1,...,m}

3 11,82, -oes bp € {1, ,m} : Giil, 9i1i27 .. .,91'”' > 0.

Then there exists a unique solution A =

(A A1, A2, \,) of the system A = AO,
Aly ey Ay > 0.
If
Ai .
pi=—<l1,i=1,....m, (D)
i

then the discrete Markov process y(t) describing the
number of customers at the network nodes with the
state set N = {n = (n1,...,ny), n; > 0} and tran-
sition rates

L(nv n + ek) = )‘00k7 L(TL + ek7n) = Mk0k07

L(n+ex,n+e;) = upbii, 1 <k#i<m,neN,

(e is the vector whose kth component is 1 and all the
others are 0) is ergodic [26] and its limiting distribu-
tion [1] is given by

m
7(n) :CHp;”, n e N,
i=1

¢t => 1" @)

neN =1

Denote by ¢ = (p1, ..., pm, C) the vector of param-
eters of the product formula (2).
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Since 7(0) = C, 7(e;) = Cp; for an open Jack-
son network we obtain formulas expressing the pa-
rameter vector ¢ by the distribution w, ¢ = f(m),
in the form

Li=1,...,m, C=m(0). (3

In turn the probabilities 7(n), n € IN, can be esti-
mated by relative frequencies

T
wr(n) = 1 [ 1) = n) .

where I(A) is the indicator function of an event A,
since the convergence in probability takes place ([9],
[10, chapter 4], [27], [2, theorem 1.2])

mr(n) = n(n), T — . )

Therefore as an estimate for the parameter vector ¢
we propose to take f(77) which converges in proba-
bility to ¢ = f(m) as T' — oo by virtue of (3) and
.

A closed Jackson network differs from an open
one in the fact that there is a constant number of cus-
tomers K in it and no customers arrive from the out-
side. The behavior of customers in the network is de-
scribed by a routing matrix © = [|6;;|[;";_;, the ma-

trix © is assumed to be irreducible. Then a solution of
the system

Al = a, (Al, )\2, veey /\m) = ()\1, /\27 ceey )\m)@
for any a > 0 exists, is unique and consists of positive
components. Operation of such a network (number

of customers at the servers) is described by a discrete
Markov process 7(t) with state set

Ng={n,ne N: inl:K}
i=1
and transition rates
L(n,n—ex+e;) = upby;, n € Ng, 1 <k#i<m.
The process y(t) is ergodic [26] and its stationary dis-

tribution [1] is given by

7 0

m
7(n) :CHp”" n € Ng,
i=1

ct= % IIn" 5)

neEN g i=1
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If H = Cpf*, & = pi/p1, 2 < i < m, then
equation (5) can be rewritten in the form

m m
ﬂ(n):HHa‘;”,nENK, H'= Z Ha;“
i=2 neNg i=2

(6)
Denote by ¢ = (e9,...,em, H) the vector of param-
eters of the product formula (6). Since

W(Kel) =H, W((K—l)el—i—ei) =He;,, 2<i<m,

for a closed Jackson network we obtain formulas ex-
pressing the parameter vector @ through the distribu-

tion 7, @ = f(), in the form

o= 7T((K - 1)61 + ei)
! 7T(K€1)

, 1 =2,...,m,

H = W(Kel).

In turn the probabilities 7(n), n € N, can be es-
timated by relative frequencies 7 (), which satis-
fy the convergence in probability (4) due to [9], [10,
chapter 4], [27], [2, theorem 1.2]. Therefore as an es-
timate for the parameter vector ¢ we propose to take

~ -~

f () which converges in probability to ¢ = f(m) as
T — oo by virtue of (4) and (7).

2.2 Networks in a random environment

Consider an open Jackson network. Denote by S the
set of all nonempty subsets s (with elements in as-
cending order) of the set {1,...,m}. Assume that for
a given s the network is determined by the character-
istics

A= A(s), pr = p1(8), oo im = pim(s), © = O(s).

Operation of the network for a given s is described by
a Markov process with state set [N and transition rates
Ls(n,n*),n,n* € N, satisfying the conditions:

1) 3 s € S such that

Va,n*e NIn',... nfc N: Lg(n,n') >0,
Ls(n',n?) >0,...,Ls(n !, n?), Lg(n?,n*) >0,

D)dD<x:VseS, VneN

Y Ls(n,n*) <D,
n*ecN

3) the function 7(n), n € N, given by (2) satisfies
the equality

m(n) Z Ls(n,n*) = Z m(n*)Ls(n*,n).

n*eN n*eN

Let operation of the network with randomly vary-
ing s be described by a discrete Markov process
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x(t) = (s(t),y(t)) with state set X = S x N and
transition rates

A((s,n), (s",n")) =
=Ls(n,n")I(s=s")+v(s,s")[(n=n") (8

whereVs,s* € S§3s!,...,ste S
v(s,sh),v(st,s%),...,v(st 8 v(s!, s%) > 0

and 3C <o0:VselS Zu(s,s*)gC.As—
s*eS

sume that there exists a function A(s) > 0 satisfying

the conditions

A(s) Z v(s,s") = Z A(s*)v(s*,s), s €S,

s*eS s*eS

Z A(s) = 1.

ses
Then the process x(t) is ergodic [28, theorem 1] and
its limiting distribution is of the form

II(s,n) = A(s)m(n), (s,n) e X =S x N. (9)

It is seen from (8) that the term
Ls(n,n")I(s = s")

entering the transition rate of the Markov process z(t)
and which accounts for changes of the component
y(t), depends on the component s(¢) varying in time.
Therefore, strictly speaking, the component y(t), is
not a Markov process. However we can use the law
of large numbers for the process z(t) to construct an
estimate mp(n) = Z 17 (s, n), which converges in

ses
probability as 7' — oo because of finiteness of S and

by virtue of (9) to the sum Z II(s,n) = m(n).
ses

Therefore as an estimate for the parameter vector
 of the limiting distribution 7(n) of the process y(t)
one can take f(7r) which converges in probability to
¢ = f(m) as T — oo. This provides rather simple
estimates for parameters of open queueing networks
in a random environment and allows us to transfer the
obtained results to open queueing networks with unre-
liable elements: nodes, paths between nodes, channels
at the nodes, and also to closed networks.

2.3 Networks with blocked transitions

We describe an open blocking network with blocked
transitions between some states [29, § 3] by assigning
to it a connected undirected graph I' with edges of the
form

[n,n+eg, neL, (10)
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n+eg,n+el, nel, ng>0 k#i, (11)

where 1 < 4, £k < m, £ C N. Denote by N the
set of all vertices of the graph I". The number of cus-
tomers at nodes of a blocking network is described by
a Markov process y(t) with the state set IN » and tran-
sition rates

L(n,n + ey) = Mok, L(n + ex,n) = uxbo,
Lin+eg,n+e;) = b, 1L<k#i<m,necL.

If the routing matrix © is irreducible, condition (1) is
fulfilled and 0 < Opg, ko < 1, 1 < k < m, then the
limiting distribution of the process y(t) is of the

m
7(n) :C’Hp;“, nec Ng,
i=1

form .
ct= > [In (12)
neN =1
If n* € L then (12) can be rewritten as
m _ N
m(n) = DHpZm_ni, n € Ng,
i=1
m _ .
D=5 L. (13)

neN, i=1

Denote by ® = (p1, ..., pm, D) the vector of param-
eters of the product formula (13). Then for an open
blocking Jackson network we obtain the following
formulas expressing the parameter vector © through
the distribution 7, ® = F(r) :

p= ) Gy
m(n*)
D=n(n").

As an estimate for the parameter vector ¢ of the prod-
uct formula (13) we propose to take F'(mwr) which
converges in probability to & = F(7) as T — o0
by virtue of (4), (14).

To describe a closed blocking network with
blocked transitions between some states [29, § 3] we

assign to it a connected undirected graph I" with edges
of the £orm (11). Here we have £ C NN and the vertex
set of I is of the form

]/\\TL;:{nvLei7 1<i<m,neLl}C Ng.

The number of customers at nodes of the closed block-
ing network is described by a Markov process y(t)

with state set N r and transition rates

L(n+ek,n+ei) = ppbi;, n€ L, 1 <k #i<m.
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If the network routing matrix © = ||0] iy s ir-
reducible and satisfies the condition 0 < 6; < 1,
1 < k,7 < m, then the limiting distribution of the
process y(t) is given by formula (12).

Let n* € N then (12) can be rewritten as

m
m(n) = GH&ZLF%, n € Ng,
i=2
n *
_ n;—n’
= Y I as)
nEJ/\\rl; i=2
Denote by ® = (e, ..., &m, G) the vector of param-

eters of the product formula (15). Then for a closed
blocking Jackson network we obtain the following

formulas expressing the parameter vector ¢ through
the distribution 7, ® = F () :

m(n*+e; —eqp)
m(n*)

g = L i=2, ... (16)

H = rn(n").

As an estimate for the parameter vector ® of the prod-
uct formula (15) we propose to take ﬁ(ﬂ'T) which
converges in probability to & = f’(ﬂ) as T — oo
by virtue of (4) and (16).

3 Aggregation of Closed Networks

In the second part a closed cycle of a mass consump-
tion and a renewal of some product is investigated. For
this aim a closed queueing network with a number of
customers, a number of servers in a consumption node
and service intensities proportional to a large param-
eter n is considered. The parameter n characterizes
a network size. For n — oo a law of zero and one
is established for a probability that all consumers are
satisfied. If the limit equals 0 a convergence by a prob-
ability to some b, 0 < b < 1, of a part of satisfied
consumers is proved. A problem of b maximization
by the network route matrix © is solved. The maxi-
mization procedure consists of a finding of a route for
some one-variable function and includes a definition
of permissible solutions of some auxiliary transporta-
tion problem.

A model of an aggregated closed queueing net-
work is considered. = This model is constructed
from n copies of a closed queuing network. Each
copy consists of single servers arranged in the nodes
0,1,...,m with service intensities vg, 1, . . . , Vp, and
contains o > 1 customers which circulate in this net-
work in an accordance with the indecomposable route
matrix. The customers play a role of products and the
node 0 plays a role of a consumer. So in the node 0 the
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consumer receives a product. The nodes 1,...,m are
places of the products renewal (customers service).

The aggregated system is the closed queueing net-
work with the nodes 0, 1, ..., m, which contain

ro=n,r1=1,...,r;m =1

servers correspondingly. M = an customers circu-
late in the aggregated network. The service inten-
sities in the servers which are arranged in the nodes
0,1,...,m are

Ho =V, U1 = NV, .oy b = NV

The customers motions are described by the route ma-
trix © = [|0;5][;";—¢- Then the solution (1, A) of the
system

(LA)=(1,M)0, A= (A,..., \n), a7

exists and is single [1]. Numbers of customers in
the nodes of the aggregated network is described by
the ergodic [26, chapter 2] discrete Markov process

y(t) = (yo(t),y1(t), ..., ym(t)) with the states set
m

Y ={n=(no,n1,....;nm) : n; >0, Zn, = M}.
=0

The process y(t) limit distribution [1] II(n), n € Y,
is the following

> ﬁai(ni), (18)

I(n)=C"! H ai(n;), C =
=0

neY i=0
ai(()):l ai(ni): ﬁ# 0<n; <M.
’ Pt min(k, Ti)ui ’ B

Our aim is to analyze the limit for n — oo of the

stationary distribution
P, = lim P(yo(t) > n). (19)
t—o0

3.1 Zero-one law for probability of con-
sumers satisfaction

Denote
nrviy .
pi = =Aigi, 1 =1,...,m. (20)
nv;
Without a restriction of a generality assume that
pPLZ P22 o 2 Pm-
Theorem 1 If
pL>p2> ... > pm >0 21D
then
. . 0, p1>1,
A, = { 1, p<l, 22)

and the convergence in (22) is geometric.

E-ISSN: 2224-2880

14

Gurami Tsitsiashvili, Marina Osipova

3.2 Law of large numbers for part of satis-
fied consumers

Theorem 2 [f the condition (21) is true and p1 > 1
then forany e, 0 < e < 1/2,

(=2

and a convergence in (23) is geometric.

lim P

n—oo

<wolt) < (14+2¢e)n

) =1 (23)
41 P1

Remark 1 Using the theorem [2, theorem 1.32] it is
possible to prove the theorems 1, 2 statements if the
condition (21) is replaced by

0 = Pmitma p Pmi+ma+1
> Pmgtedmy 41 = oo = Pmgtotmy = p(l) >0,

mi1—+..+m;=m.

Remark 2 The theorems 1, 2 remain true in the case
M = [an] with 1 < a < oo also.

Remark 3 The law of large numbers proved in the
theorem 2 for large n. In the aggregated closed queue-
ing network the number

. 1 1
min (1, p(l)> ~ max(1, pO)

characterizes a part of satisfied consumers. So it is
worthy to consider different variants of p(l) maximiza-
tion problem.

3.3 Minimization of p(*) by the route matrix

Consider a problem of a minimization of the function

®(A) = pV) = max \jg; = min, (24)
1<i<m
A= ()\17---7)\171) GM,
where the set M consists of vectors A so that
m
A >0, A, >0, > A > 1, (25)

k=1

and satisfies the conditions:
a) the set M is convex and closed and has a smooth

boundary,
b) 3 A* € M so that the minimum ®(A) by all A €
M which satisfy the equalities A1 g; = ... = A\ gm 18

in the point A*.
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Theorem 3 Suppose that the set M satisfies the con-
ditions a), b). If a tangent plane L to M in the point
AN* may be represented by the equation A - A = d in
which the vector A = (a1, ..., ay,) satisfies the con-
ditions a; > 0,...,a;, > 0 then a single solution of
the problem (24) is the point A* = (A}, ..., \k).

Remark 4 The theorem 3 allows to reduce the prob-
lem (24) solution to a search of the point A*. This ap-
proach is suggested in [25] for deterministic problems
of vector optimization and gives a simple calculation
procedure.

Suppose that the set M satisfies the conditions a),
b) and the problem (24) has the single solution A*. For
the route matrix © with non zero elements (besides of
the element with zero subscript) define A = A(©) as
a single solution of the equations system (17) and put
O(M) ={O: A(O) € M}. Consider the following
optimization problem:

1
ﬁ — Inax, O c @(M), (26)
1%

equivalent to the problem
P(A(O)) = p(l) = min, © € O(M).
Denote A\j = 1 and put
VYij = Njbij, 0<14,5 <m.

Corollary 1 The route matrix © is a solution of the
problem (26) if and only if the matrix || ;||7_o is a

|7
permissable solution of the transportation problem

m m
Swip=> =X, 0<ij<m. (@27
j=0 §=0

The condition (25) guarantees a solvability of the
transportation problem (27).

Remark 5 The most convenient form for a solution
of the p(l) maximization problem is a choice of con-
tingencies not on the route matrix © but on the vec-
tor M\,...,Am. If ®(A*) < 1 then a transition to
a maximization of the index max(1, p™V) may be re-
alized by a finding of the solution A** of the system
A1g1 = ... = A\ngm = 1 and by a test of the inclu-
sion A** € M.

Remark 6 The statements of the theorem 3 and of the
corollary 2 are proved in [30] where a similar opti-
mization procedure appears in a maximization of an
ability to handle customers in an opened queueing
network.
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4 Aggregation of Opened Networks

In the third part a model of an aggregated queuing net-
work and an optimization of its limit characteristics
are considered. In the aggregated queueing network
numbers of servers in different nodes and an intensity
of Poisson input flow are proportional to a large pa-
rameter n. Each node of the aggregated opened queue-
ing network is described by stationary occupancy of
its servers. These stationary occupancies tend by a
probability to some deterministic values for n — oo.
A maximization of a minimum of these limit occu-
pancies consists of a finding of a route for some one-
variable function and includes a definition of permis-
sible solutions of some auxiliary transportation prob-
lem.

A model of an aggregated opened queueing is
constructed from n copies of an opened queuing net-
work. Each copy G consists of the nodes 0,1,...,m
where the nodes 1,...,m are one server queueing
systems with service intensities f1, ..., tty,. The n-
ode 0 is a source for customers arriving the network
G with the intensity A and an outflow for customers
leaving G. In the network G customers circulate in an
accordance with the indecomposable route matrix.

The aggregated opened queueing network G, has
the Poisson input flow with the intensity nA and n-
server queueing systems in the nodes 1, ..., m. Each
server in the node ¢ has the service intensity ;. As
customers motions in the network (,, are described
by the indecomposable route matrix © = ||6;;|[;";_
so the solution (1, A), A = (Aq,...,\p), of the sys-
tem (17) exists, is single and consists of positive com-
ponents [1].

Suppose that
AN
pi=-—<1,i=1,...,m, (28)
Hi
then a vector of numbers of customers in the nodes
1,...,m of the aggregated network G,, is described

by the ergodic [26, chapter 2] discrete Markov process
y(t) = (y1(t), ..., ym(t)) with the states set
Y={n=my,...nn): n;>0,i=1,...,m}.

The process y(t) limit distribution [1, § 2]

II(n) = H mi(ni), n €Y, (29)
i=1
mi(ni) = C; tai(ng), Ci = Y as(ny),
n;=0
np;
i(0) =1, a;(k) = —F—F, k>0. 30
ai(0) =1, ai(k) @Hgkmm(%m (30)

Here 7;(n;) is a limit distribution of a stationary num-
ber of customers in the node 3.
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4.1 Law of large numbers for distribution
[(n)

Theorem 4 [f the condition (28) is true then for any i

and for any €, 0 < € < 1/2 we have that

>

np;(1—2¢)<n;<np;(142¢), 1<i<m

lim
n—oo

I(n)=1 31

and a convergence in (31) is geometric.

The theorem 4 establishes that the vector

(p1,...,pm) characterizes the limit occupancies
of the nodes 1,...,m in the aggregated network
Gpn, n — 00.

4.2 Optimization of limit network character-

istics
Fix the intensities A, i1, ..., 4, and introduce the
functions
O(A) = iy W(A) = mi ;
(A) = max p;, U(A) = min p;,
A= (A1, s Am)-

Define the equalities

PL= ... = Pm. 32)
Suppose that the set M consists of vectors A so that

m
A >0, A >0, > A > 1,
k=1

(33)

and satisfies the conditions:

a) the set M is convex and closed and has a smooth

boundary,

b) 3 A* € M so that the minimum ®(A) by all A €

M which satisfy the equalities (32) is in the point A*,

¢) 3 A, € M so that the maximum ¥(A) by all A €

M which satisfy the equalities (32) is in the point A,

d) the inclusion M C {A: ®(A) < 1} is true.
Consider a problem of a minimization of the func-

tion

®(A) = min, A€ M. (34)

Theorem 5 If a tangent plane L to M in the point A*
may be represented by the equation A- A = d in which
the vector A = (ay,...,an) satisfies the conditions
a; > 0,...,a,;m > 0 then a single solution of the
problem (34) is the point A* = (X}, ..., \%).

Corollary 2. The route matrix © is a solution of the
problem (34) if and only if the matrix © = |[0;;]|;":_
is a permissible solution of the transportation probiem

Zaij:ZGji:)\j,OgiSm. (35)
7=0 J=0

The condition (33) guarantees a solvability of the
transportation problem (35).
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Consider a problem of a maximization of the
function

U(A) = max, A e M. (36)

Theorem 6 If a tangent plane L to M in the point

A, may be represented by the equation A - C' = f in

which the vector C = (c1, ..., cp,) satisfies the con-

ditions c; > 0,..., ¢y > 0 then a single solution of
the problem (36) is the point A, = (AL, ... A™).

Corollary 3 The route matrix © is a solution of the
problem (36) if and only if the matrix © = ||0;;(|1"._
is a permissible solution of the transportation problem

m m .
D bp=> 0ii=X,0<4,j<m.
=0 =0

(37

The condition (33) guarantees a solvability of the
transportation problem (37).

Remark 7 The statements of the theorem 5 and of the
corollary 2 are proved in [30] where a similar opti-
mization procedure appears in a maximization of an
ability to handle customers in an opened queueing
network. This approach is suggested in [25] for de-
terministic problems of vector optimization and gives
a simple calculation procedure. The statements of the
theorem 6 and of the corollary 3 may be proved anal-
ogously.

4.3 Stationary characteristics

There are some more properties of aggregated opened
queueing networks connected with mean stationary
queue length

N =3 mi(k)(k—n), 1<i<m,

k>n

or mean stationary waiting time

1 )
wim = Y mk)(k—n+1), 1<i<m,
k>n
in the network nodes in the condition
P1= ... = Pm = P- (38)

Suppose that m = 1, n = 1, p — 1 then
N, Wl — oo Butif m = 1, n — oo and
p=pn), 1—pn)~n"*thenfor 0 < a < 1 we
have Wl(n) — o0 and for 1 < o we have Wl(n) — 0
as n — o00. Analogously ift m = 1, n — oo and
p=p(n), 1—p(n)~n"*thenfor0 < a < 1/2 we

have Wl(n) — oo and for 1/2 < o we have Wl(n) —0

Issue 1, Volume 11, January 2012



WSEAS TRANSACTIONS on MATHEMATICS

as n — oo. These cooperative effects have been estab-
lished for one node queueing network in [31, corol-
laries 1, 2]. But for opened queueing network with
arbitrary number of nodes these results may be gener-
alized in the case of equal nodes load or in the case of
approximately equal nodes load as follows.

Theorem 7 Suppose that the condition (38) is true
and p = p(n) = const < 1, n > 0, then

N™ 50, W™ 50, n—00, 1<i<m, (39)
with a geometric rate of convergence.
The formula (39) is a corollary of the inequality (48).

The conditions of the theorem 7 may be realized in the
following way:

A A
i:...:—m:a,p:)\a<1.
H1 Hm

Theorem 8 Suppose that the condition (38) is true. If
forn —o00l—p(n) ~n"*thenforl <i<m

(n) 0, 0<a<1/2,
N; _>{ 0o, a>1/2,

Wz‘(N)_){O’O<a<1’
oo, a> 1.

The theorem 8 may be proved using the formulas
(29), (30) and [31, corollaries 1, 2]. The conditions of
the theorem 8 may be realized in the following way:

A A 1—n=¢
i:._zim:G/’A:)\(n):in
M1 Hm a
Theorem 9 If1 — p;(n) ~n~%, n — oo, forl <
1 < m then
(n) 0, 0<a; <1/2,
N; —>{ 00, a; > 1/2,
Wi(n)ﬁ{o, 0<a; <1,
00, a; > 1.

The theorem 9 may be proved using the formulas (29),
(30) and [31, corollaries 1, 2]. The conditions of the
theorem 9 may be realized in the following way:

AN

T 1l—po”

A(n) = A, pi(n)

Remark that if we consider multi phase queueing
system with loaded nodes then from the theorem 9 it
is possible to obtain in last nodes a very small queue
and in first nodes - a very large queue. This property
may be interpreted as a cooperative network property.
An existence of such network properties were noted
by some specialists in computer science.
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S Superposition of Queueing Net-
works

In the fourth part a problem of a calculation of limit
distributions in a superposition of queueing network-
s is solved. A superposition of queueing network is
an opened or a closed network in which some nodes
are replaced by opened networks. Such construction-
s allow to calculate their distributions and realized a
few steps of networks superposition. In this section
an ability to handle customers in a superposition of
networks is calculated. Network superpositions may
be interpreted as recursively defined structures and are
widely used in the nanotechnology.

5.1 Product Theorem

Consider opened Jackson networks G, G’ with
the sets of oneserver nodes {go,91,-.-,9m},
{96,91,---»g.}, with the input Poisson flows
(with single intensities) and with the service in-
tensities  pi1, ..., iy, and g, ..., pl. Denote by
© = [10i|17—0, © = |10};]; ;=0 the route matrixes
of the networks G, G’. Define the superposition

G = G & G of the networks G , G’ by a replacement
of the node g,, in G by the network G’. Here an input
flow (output flow) of the network G’ is created from
customers arriving (departing) to the node (from the
node) g,,. In the network G the input flow is Poisson
with the single intensity, the nodes set is

{§O7§17 "'7§m+r—1} - {907917 "‘7gm—1agi7 791«}

m+r—1 .

and the route matrix © = |[0;;|[;";Z5"" is defined from

the formulas

0ij =0ij, 1,5 =0,1,....m — 1,

= / ..
9m—1+i m—1+j — 0137 1,] = ]-7"')T7

- / . .

Qi m—1+j = Qimeoj, 1= 0, 1, mo— 1, ] = 1, ey Ty

Om—1+ij = 0i0mj, i=1,...,r, j=0,1,....,m — 1.

Lemmal If 0,,,, = 0 then the matrix © =

116051 zmji%*l satisfies properties of a route matrix and

is indivisible.
From Lemma 1, [1, § 2] there is the single vector A so
that

A=A0, A=(1, N, dnsr1). (40)
Lemma 2 [f0,,,, = 0 then
X=X, i=1....m-—1,
An14i = Am, i =1,...,7.
Here A = (1, A1, A2, ..., A\m), A= (1, N}, A\a, .., AL)

are solutions of the systems A = A©, A' = N'O'.
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Describe a dynamics of the network G by the dis-
crete Markov process 7(t) with the state set

Y={5=n1,..nm1,n],...,n.) :

/ /
MLy eeey W15 MYy ey Ty > 0

Theorem 10 If 0,,,, = 0 and

pz:)\i/ui<1, t1=1,....m—1,

O = AN < 1,0 =1,...,m,

then the Markov process Y(t) is ergodic and its limit
distribution P(y), y € Y, has the form

m— 7

H —pi)or TTC = o)) (o)™

i=1 =1

The network G is Jackson network and so the the-
orem 10 statement is a corollary of Lemmas 1, 2 and
[1, theorem 2.1].

5.2 Abilities to Handle Customers

Construct the following sequence of the opened net-
works. Replace each node of the network G by the
network G and denote this network by G). In the
network G() replace each node by the network G and
obtain the network G2 and so on. After n steps ob-
tain the network G with m™*! nodes among which
there are m"™ nodes with the service intensity p. De-
note the route matrix of the network G) by ©() and
suppose that the single solution of the system

AD — ADg)
is A = (1,27 A0 ),

If0,; =0, ¢ =1,...,m, then from the lemma 2
the network G1) satisfies the formulas

)‘I(cl) = kA1, /\1(72&-16 = ApA2, - A(l) Cmtk = MeAms

k=1,...

7m7

and the network G2 satisfies the formulas

AN = A A =AY A=
=AY k=1, m

and so on. Then the network G(™ satisfies the formu-
las

A = NAPT AT = Y
)\EST)LH mik — /\k)\,(ﬁil), k=1,...,m
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So in the network G all nodes with the service in-
tensities juj, correspond to the vector A components

of the form )\k)\gnfl) where

/\(n—l) _ )\?1 )\32 .. + hy, = n.

; A by 4

Calculate now the ability to handle customers a,

of the network G(™). Here the ability to handle cus-
tomers equals maximal intensity of input flow for
which the network is not overloaded. From [30] ob-
tain
an = min I
1<k<m, 1<j<m" )\ )\(n 1)

n
. Mk 1
= min — | min — | .
1<k<n Ap \1<j<n A;
1 .
If min — < 1thena, — 0, n — oo, if
1<j<n \j
min — > 1 then a, — 00, n — oo, if
1<j<n A
1
min —=1 then a,, = min %
1<5<n \j 1<k<n \p

6 Proofs of main results
The Proof of Theorem 1. From the formulas (18),

(19)
P,=Y ma(k)
k=n

(k) = Z I(k,ny, ..., nm
N1y .oy Mm Z 07
ni+..+nm=an—=%k

= O™ (k) Dn(k),

n"/nl, k> n,
Yn(k) = { nk/k!, k <n,

Dn(k)= Y 10,

N1,y Mim 2 07 1=1
ny+..+nm=an—=k

k,ni,..,nm >0,
k4+ni+..4+nm=an

)=

From [2, theorem 1.31] we have the equality

where
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SO

m
Dp(k) < cpi™m M e =gl (42)
j=1

Suppose that p; > 1 and construct the upper
bound of 7, (k), k > n, assuming that

0<e<1-—1/p1.

Then it is obvious that ([a] is an integer part of a real
number a)

(k) < — k)

m([n(1 —¢)])
B n==[n(1 — &))! D, (k)
Al Do (o1 = )]

By the fixed ¢ > 0 itis possible to choose N = N (¢) :
Vn > N

<pj>an+m—[n(1—s)]—1 .

P1
Consequently the following inequality is true
Du(In(1=))) > pi™ " " e —e(m - 1)e).
So for k > n > N we have
1 )n[n(ls)] Cpl[n(l—s)]—k
1—-¢

—— <
cp—c(m—1) ~

) < (

1 ne c
§<p1<1—e>) (1)1 — c(m — 1)e)

then for n — oo

P, = Z (k) <
k=n

< cla—1)n
~ (p)e(I =)t (e — e(m — 1)e)

Suppose now that p; < 1 and construct the upper
bound of 7, (k), 0 < k < n, assuming that

— 0. (43)

0<e<min(l,a—1,1/p; —1).

By the fixed ¢ > 0 choose N = N(¢): Vn > N

(Pj ) an+m—[n(l4e)]—1

— <€
P1

consequently

Dy([n(1+e)]) > pi™ I o) —e(m—1)e)
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then )
k) < o)
_ nFln(1+¢)]! Dy(k)
~ klnlr(+lD, (01 +€)]) —

nFn(1 + 6)]!cp[1n(1+8)]_n

<
= klnln(+a)l(c; — c(m — 1)e) —

nFn!n(1 + s)][n(1+a>1—ncp[1n(1+s>1fn

<
Klnnpln(t+el-n(c; —c(m —1)e) —

{1+ e)ln+ e
A1 () — e(m — 1)e)

c(pr(l+¢))™
= cg —c(m—1)

As a result obtain for n — oo

n—1

1- P, =) mu(k) <

k=0
_ ne(p(1+ )™
~ o —c(m—1)e

The Proof of Theorem 2. Fix ¢, 0 < ¢ < 1/2, then
from the inequality (42) find an upper bound of the
probability

P<(1+2€)n§yo(t)<n>= >

P1
n(142¢) <k<n
Pl

— 0.

(k) <

< Z mn (k) _

n
()
P =

(k) Dy (K
> ¥ (k) Dn (F)

_ <
wadnlyc, e ([]) 2o ([3])
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= Z <1+s>n]ci[

a42e)n p e (n [ p1
P = o1

o1 ((Ha)n)’“‘ {uﬁ%} .

p1

So we have for n — oo that

p ((1 + 2e)n

< yolt) < n) <
P1

nc (1 _ 1+25)
c1 p1

(1+¢) [%]7[%}

Unite the formulas (43), (44) and obtain the limit

(B

— 0. (44)

< yo(t) < an) — 0, n — oo, (45)

with a geometric rate of a convergence.
Using the inequality (42) analogously to the pre-
vious case construct an upper bound of the probability

(1 —-2¢e)n

P (0 < yo(t) <
P1

|
e (=200 w
- - P1
k— |
coow () Wy ).
“ 0<k< =22 1 1L

Asfor0 <k < {p%} the product

(n)’“‘[ﬁ]<k+1>.....[n]

P1 P1
increases by k so the following inequalities are true

(1- 25)n> -

P (o < yo(t) < <
P1

< (1 —2¢e)nc ( n ) [(1;21€)n]_ {%} o

o1

pici
1-2
X ([(s)n} —i—l) X ... X {n} <
P1 P1
E-ISSN: 2224-2880 20
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S“‘m(")[“??”]—[z}

— X
pic1 P1
(1—e)n (1—2e)n
(o) [ 5] 5]
o1
<
T
(ﬂ) p1 1
P1
_ A-e)n | | (A-2e)n
Sw(l_g){ 2 } { P1 } <
p1c1
_ (1—e)n  (1—2e)n
< (1 —2¢e)nc 17€)T_T_1
p1c1
As a result obtain for n — oo that
1-2
P (0 < yo(t) < (5)”) <
P1
1-2 en _
cU=2ne B0 L0 )
pi1c1

From the formulas (45), (46) obtain the formula (23).

The Proof of Theorem 4. Fix ¢, 0 < ¢ < 1/2 then
from the definition (30)

and consequently

>, mk)< Y
i (1—

0<k<np;(1—2¢)

S

IA
(]

np;’
0<k<np;(1—2¢) np;(1—2¢e)<j<np;(1—¢) Pi

As a result obtain that for fixed e, 0 < ¢ < 1/2, and
forn — oo

Y. (k) <npi(l—e)""F = 0. @)
0<k<np;(1—2¢)
Analogously it is easy to prove that
Z II(n) <
np;(142e)<n;<n, 1<i<m
<n(l—p)A+e)™* =0 (48)
and
mi(k) < (1+e)™Epk™ k>n (49
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so from the condition (28)

S mhy < T g,

< (50)
n<k<oco —Pi

The limits (47) - (50) have a geometric (by n) rate
convergence and lead to the formula

w2

np;(1—2¢)<k<np;(1+2¢)

mk)=1. (51

Then the formulas (29), (51) give the limit (31) with a
geometric rate convergence.

The Proof of Lemma 1. The matrix © is route as all
its elements are nonnegative and

m+7‘—17
> b=
Jj=0

=1—0im+0m=1,i=0,1,...
m—l—r—li

m—1 T
> Omorvij= Y Oipbmj + > 05 =
=0 j=1

=0
= 020(1 - emm) +1-— 0;0 = 1, 1= 1, ey T
Show that for V4,5 € {0,1,....m+r — 1}

m—1 r

X_: 0ij + > Oimbo; =
=0

J Jj=1

>m_17

ki, ks €{l,...om+r—1}:

giklvgklkza“'agksj > 0. (52)

If

i,7€40,1,...om—1} (i,5 € {m,....m+r—1})
then the formulas (52) may be obtained from the ma-
trix © (from the matrix ©') indivisibility. If

ie€{0,1,...m—1}, je{m,..m+r—1}

then from the matrix © indivisibility Jiq,...,is €
{1,....om—1}:

Oiiy = Oiiy > 0,..,0i,_1i, = 0i,_i, > 0,0, >0,
and from the matrix ©' indivisibility 3 ji,..., 7, €

{1,..,1}:

’ —
00 m—1+7j1 > 0, 9m71+’]’1 m—1+j2 - 0j1j2 > 0, ceey
n /
9m_1+jn j= Hjn j—ma1 > 0.

— 0. /
AS 92‘8 m*l“rjl — Hlsmeo m—1+j1 then

9@'1 > 0, "'agis_lis > 0, gis m—1+j1 > 0,

9m—1+j1 m—1+j9 > 0,...., 0m_1+jn j > 0.
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Thecasei € {m,....,m+r—1}, j € {0,1,....,m—1}
is considered similar.

The Proof of Lemma 2. Indeed if i € {1,...,m — 1}
then from the formula (40) obtain

m—+r—1 m—1
Ni =N\ =0p; + Z Aj0ji = Oo; + Z AjOjit
j=1 J=1

3 AN Omi = Ai.
j=1

If i € {1,..,7} then

m+r—1
- _ _
AmA; = Am—1+i = 0o m—14i + E Al m—1yi =
i=1

m—1 r
= Oifom + > Nj0ibjm + > AmNj0; =
j=1 j=1

= 96160171 + 961()\771 - 90m - Amﬂmm)"’
FAmAL = Al = AmAL.
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