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A Queueing Model of Finite and Infinite Source Interaction

0O.J. Boxma
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An M/M/1 service system is considered, which also serves one finite source. The joint distribution of
queue length at the M/M/1 queue and position of the finite source customer in the system is determined.
This leads to exact expressions for various performance measures; such expressions yield insight into the
interaction of finite and infinite sources.
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1. INTRODUCTION

Consider the following simple model of finite and infinite source interaction. Infinite source custo-
mers arrive at a single server queue Q according to a stationary Poisson process with rate A, requiring
negative exponentially distributed service times with mean 1/ pp. There is one finite source (fs), hav-
ing negative exponentially distributed think times with mean 1 /. The finite source customer requires
at Q a negative exponentially distributed service time with mean 1 /pg. Both customer types thus
share Q (cf. Fig. 1). The queueing discipline at Q is FCFS; hence no customer type has priority over
the other type.
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Fig. 1 The interaction model

This model, and its generalization to the case of N identical finite sources, has been studied by Kauf-
man [2]. He points out that, if pp = pg, the model is a simple product-form network, whereas if
pp 7 Py, the resulting model is no longer product-form and ”in fact appears to be intractable”. Sub-
sequently he presents a very accurate approximation method for estimating all mean performance
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,measures of interest, thus obtaining insight in the extent to which the fs (finite source) customer
increases the congestion experienced by the Poisson customers.

The main goal of the present paper is to give an exact analysis of the model described above, with
one finite source. In Section 2 we obtain an explicit expression for the generating function of the
joint distribution of queue length at Q and position of the fs customer in the system. From this gen-
erating function, exact formulas for all mean performance measures of interest are derived. In Section
3 we study the asymptotic behavior of the queue length at Q, thus obtaining some extra insight into
the interaction of the finite and infinite source customers - an interaction about which not much is
known in non-product form networks.

In the sequel we assume that

A
=—<1. .

pi= (L)
It is clear from M/M/1 theory that this is a necessary condition for ergodicity of the system. It is not
difficult to see that this condition is also sufficient. One can in fact extend the analysis of Section 2 to
the time-dependent case, and use the thus obtained results to show the sufficiency of Condition (1.1);
but heuristically it is quite clear that, with FCFS service in Q, the one fs customer should not be able
to influence the ergodicity of the M/M/1 queue.

Remark concerning literature

The method employed in the solution of the model is similar to the method used by Takacs [3] to
analyse a model of two queues with alternating priority. The model is similar to one discussed by,
a.0., Vinod and Solberg [4], the only difference being that in the model of [4] the fs customer has
preemptive-resume priority over the Poisson customers - a fact which strongly influences the
mathematical analysis. In their model Q represents a machine that can break down, after which it is
repaired by the fs customer (who hence clearly has priority).

2. ANALYSIS
Let
h(x,m):= Pr{x = x,n = x+m}, x,m = 0,1,..., 2.1
with

n := the total number of customers in Q,
x := the position of the fs customer;

here
x = 0 if the fs customer is in its source,
x = i if the fs customer is in Q in position i (position 1 denoting: in service).

Then
A+ppdh(x,m) = M(x,m —1) + pph(x +1,m), x=2,3,., m=12,..; (2.2a)
A+pph(I,m) = M(Il,m—1) + pph(2m), m=12,..; (2.2b)
A+pp)h(x,0) = ya(0,x —1) + pph(x +1,0), x=2,3,...; (2.20)
A+pgh(1,0) = yh(0,0) + pph(2,0) ; (2.2d)

A+pp+yY)R(O,m) = M(0,m —1) + pph(0,m +1) + psh(lm), m=1.2,..; 2.2¢)

A+1R©0,0) = pph(0,1) + pgh(1,0). (.26
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Introducing
[+ ] o0
Hw,z):= 3 3 h(xmw*z", |w|<], |z]<], 2.3)
x=0m=0
o0
Hi(z):= D h(l,m)z™, |z|<]1, 2.9
m=0

it follows from (2.2a)-(2.2f) and (2.2¢), (2.2f), respectively, that for |w|<1,|z|<I1,

=)+l =0 HO2) = (ap —psYov—1) H1(2) @5)
+ (=D HOO + wHOW) + (- HE2),
i - 1 1 tp 1
H\() = —=M1=2)+p(1 =)+ HO.2) — (12 H©,0). 26
b : w2

Substitution of (2.6) into (2.5) yields after some calculations:

YoHOw) + N1 =2)+ pp1 =Ly t41 (0 = -w i 0.2)
H(w,z) — HQO,z) = b

1 @7
}\(l—z)-hup(l—;)

1. K
Be(1= )l — 0 ~D=wIH (0,0)
- £ 1 , w1, |z|<L.
M1=2)+pp(1==)

Once H(0,z) is determined for |z|<1, H(w,z) follows from (2.7). Determination of H(0,z) proceeds
as follows. The denominator of the rhs. of (2.7) becomes zero for

w=8():= [1+—7‘—(1—z)]‘l . (2.8)
bp

For |z|<1, clearly |8(z)| <1 (in fact, 8(z) is the LST of the service time distribution of the Poisson
customers, evaluated at A(1—z)). Since the Ihs. of (2.7) is analytic in |w|=<1, |z| <1, the numerator
of the rhs. of (2.7) should be zero for w=4(z), |z|=<1. So for all z with |z| <],

H(,z) = C(z) H(0,0) + D(z) H(0,8(z)) , (2.9
with
1
#P(l—‘;)
C@):= — 2.10)
}\(1—2)+MP(1'“Z")+Y
D(z):= Y el @.11)

1 AMl—=z)+ps
Mi=2)+p(i—)+y T THs

Note that C(z) and D(z) have exactly one pole z,, 0<z,<1, in |z|<1:

2= Mty = Vst — M| /20 2.12)
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ReMARK 2.1
In the extreme case y=0 (the fs customer never leaves its source) it follows from (2.7) and (2.9),
(2.10), (2.11) that

Mp
pp—Az

which indeed leads to standard M/M/1 results.

Hw,z) = HQ0,z) =

H©0,0), |z|<]1,

We have to determine H(0,z) from the conditions that, for all z with |z| <1, (i) it is an analytic
function of z, and (ii) it satisfies (2.9). 8(z) and its iterates, defined below, play an essential role in
this analysis. Define, for |z|<],

80@z):=z, (2.13)
8M(z) 1= 8@» V() , n=1,2,....

For future reference we collect some results concerning 8™(z) in the following lemma.

LemMA 2.1
For |z|<1, n=1,2,..,

O @ =1-p

.. 1-6™(z) "
) 1—_8(7_—1‘-){2—)—;»8”(::)

@iy |8@)|<1,

. 1—8(")522
) | 1——8("_1)(z)| <1,
) lim &) =1.

n-3>00

PROOF
Trivial.

REMARK 2.2

It follows from (2.10), (2.11) and Lemma 2.1(i) that for n—oco:
C@E™M(2) ~ o, (2.14)
1 — D(E™(2)) ~p" .

Iterating Relation (2.9) we obtain (an empty product being one, by definition):

0 . i—1 .
H(0,z) = H(0,0) 20 {CEP@) Ho D(E9(2))} 2.15)
i= j:

+ H(@O,1) ﬁ D@y, |z|<l.
j=0




We shall now determine the two unknowns H(0,0) and H(0,1) in (2.15). One relation between
H(0,0) and H(0,1) is obtained by observmg that H (0, z) should be ana.lytlc in |z|=<1. Using Lemma

2.1 and (2.14) one can show that HD(av)(z)) and 2 {C(6<'>(z))HD(s<l>(z))} are well-defined and
j=0 j=

analytic in |z| <1, except for those z for which a nonnegatlve mteger n exists such that §")(z) = z,

(cf. (2.12)); we omit the details. In particular, D (z), occurring in every term in the right-hand side of

(2.15), has a pole at z=z,. Divide both sides of (2.15) by D(z), and subsequently put z=z,; the

analyticity of H(0,z) in z=z,; now implies that

H(0,0) ZI{C(s‘O(zl» HD(«W)(zl»H DE ‘§ + H(O0,1) ﬁlu(sv"(zl»=o. (2.16)
i= j=
Here, by definition,
£e) _ (1———)—<1+——(1 21,
D(z1) s !

cf. (2.10) and (2.11).
Similarly, divide both sides of (2.15) by D(z)D (8(z)), and put z=8" !(z1); the analyticity of H(0,z) in
z=8"1(z,) again implies relation (2.16). Continuing in the same way, it is seen that Condition (2.16)
ensures the analyticity of H(0,z) at all those values of z, for which a positive integer n exists such that
8M(z)=z, (the fact that one and the same condition takes care of all the singularities is a direct
consequence of the structure of (2.9) and of C(.) and D(.)).

Relation (2.16) provides one equation for determining the constants H(0,0) and H(0,1). The
second equation is obtained by putting w=z in (2.5), dividing both sides by z —1 and subsequently
substituting z =1. This yields:

p—1 = H,(l)(f£—~1) — H(0,00 — LH(©,1). (2.17)

kp ke

Putting z =1 in (2.6) leads to the - obvious - relation
reH1(1) = YH(QO,1). (2.18)

Combination of (2.17) and (2.18) gives us a second relation between H(0,0) and H(0,1):

HO,1) = % (1—p—H(0,0)). @.19)
Introduce
0@ = 3(COe) / TIPEP@) , |21<1 220
combination of (2.15), (2.16) and (2.19]) then leads to our main result:
THEOREM 2.1
H@©,z) = iol’r{x =0,r = m}z™ (2.21)
= a-p) [IpE9y LE=LED <y,

j=0 1 - L0@)
1

S




H(0,0) = Pr{x = O,n = 0} = — 1= (222)
1- ,jQ(zl)

Finally, the joint generating function H(w,z) of x and n follows from (2.7) and Theorem 2.1.

REMARK 2.3
In the special ”"product-form case” pp =py, cf. Section 1, it can easily be checked that substitution of

_ 1
HQO,z)=H (0,0)—1 o
in (2.9) leads to an identity.

ReMARk 2.4
It follows from (2.16) and (2.20) that

_ - HOO0 _ —0 |x=
= Q=) HQO.1) Pr{n=0 |x=0}.
This interpretation implies in particular, cf. (2.22), that H (0,0)<<1—p (cf. also (2.19)).

Remark 2.2 implies that, in order to numerically evaluate the infinite sum and product in, e.g.,
Q(z,), it is sufficient to take only a few terms of this sum and product - unless p is close to one.
Extensive numerical experiments confirm this. We have calculated H(0,0) and H(0,1) using (2.22)
and (2.19), replacing Q(z,) in (2.22) by

N N
0"(1) := Z(CE°¢)/ TIDEP¢)
i= Jj=i

The numerical calculations suggest the following. For p<<0.6, N =5 is already sufficient to calculate
H(0,0) and H(0,1) with an error of at most 1%; and for N =10, the error is already negligible. For
p~0.75, N =10 leads to an error of approximately 1%; for p=~0.9, N =20 may still yield an error of
4%. The numerical calculations are extremely simple, hardly occupying any computer time.

It is not difficult to evaluate various performance measures, starting from Theorem 2.1. Following
Kaufman’s [2] terminology, define Ly and Lp to be the mean number of fs and Poisson customers,
respectively, in Q at a random epoch, and let L=_Lg+Lp. (2.19) and (2.22) enable us to evaluate

Lgy = 1—H(0,1) = Pr{fs customer is in Q}. (2.23)
One can obtain the mean total gueue length L in Q by performing some straightforward calculations,
starting from the identity L:ZH (2,2)|; =1, or one can, as in [2], use basic relations such as Little’s
law to obtain:
L=Lp+L = (Zr+1)—2— + L. (2.24)
s 1—p
Note that L, = p /(1—p) in the case without finite source.
Introduce, for the fs customer, Ag, W, Sp,n%) and n$®, denoting respectively his arrival rate at Q,
his mean waiting time and mean sojourn time at Q, the mean number of customers found by him in

Q upon arrival and left behind by him in Q upon departure. All these quantities can be expressed in
Ls=1—H(0,1):
fs

As = YH@O,1) = y(1—Lg) ; (2.25)




Ly,

Sﬁ = Wﬁ‘*’l/pﬁ Lﬁ /}\ﬁ- 'Y(l—‘Lﬁ,) s (226)
Kp Ls ‘
1 = W, = —— + pp—t . 2.27
3 bp ¥ g5 e kp Y(I“Lfs) 227)
L
D =S, = \A—L— 228
P =25 =M1 @29

It is now easy to evaluate these performance measures numerically.

REMARK 2.5

In all our numerical experiments n{= (<)n¥) iff pg= (<)pp, with equality iff pg=pp.
Kaufman’s approximation [2] also predicts this result, which is intuitively obvious. Indeed, during an
fs waiting time in Q, Q behaves like an ordinary M/M/1 queue (for which the queue length distribu-
tions at arrival and departure epochs are the same); but when ps> (<) pp, the queue length in Q
during an fs service on the average builds up less (more) than it does during a service in an ordinary
M/M/1 queue.

The difference between nf® and nf® becomes negligible for relatively large values of y - which is obvi-
ous as in this case each fs departure from Q is almost immediately followed by an fs arrival at Q.

Tables 1 through 6 display numerical results for n{®), n®, Lp, L, p/(1—p) (the mean queue
length in the model without finite source) and Kaufman’s approximation n¥) for n¥. In all six
cases pp=1. The six cases consider various combinations of relatively small and relatively large
values of y and pg.

Kaufman [2] approximates Ly by introducing one basic approximation assumption, viz.

Up
)~ e = (DLt DT
Piss 1—p

(with Lg yet to be determined). Comparison of n}f,‘) and n}‘s‘,K shows the accuracy of Kaufman’s
approximation assumption. The approximation is exact when pg=pp (cf. Tables 2 and 5), and it is
very accurate when vy is relatively large (Table 3).

Comparison of n{®) and n® confirms Remark 2.5 above concerning their relative order.

In Tables 2 and 5 equalify of py; and pp leads to 1) = nf® = p /(1—p). In this case we have, cf.
Kaufman [2],

~

L=2Ff_ 4+ £°°P

1-p  14p—p .
here p=v /pp. Hence the mean queue length at an arbitrary epoch can be much higher than the
mean queue length at an arrival or departure epoch from the fs customer - as is confirmed by the
tables.
Finally, comparison of Lp and p /(1—p) shows the influence of the one fs customer on the mean
queue length of the Poisson customers. This influence is small for small values of y and large values of
1 (cf. Table 3), but very pronounced for large values of y and small values of s (cf. Table 4).
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TABLE 1

Mean queue lengths; v=0.2 pg=02 pp=1

p | nx | 0P | AP L Lp _iin
0.15 054 | 0.37 0.81 1.15 0.63 | 0.18
0.30 1.37 1.06 1.82 2.15 1.60 | 043
045 2.76 2.31 3.29 3.84 325 | 0.82
0.60 5.48 483 5.90 7.13 6.47 1.50
075 | 1217 | 11.22 | 12,16 | 1523 | 1447 | 3.00
090 | 41.41 | 40.18 | 40.66 | 5042 | 49.52 | 9.00
TABLE 2
Mean queue lengths; y=0.2 pg=1 pp=1
p | nfx | n® | n® L Lp TE—p—
0.15 | 0.18 | 0.18 { 0.18 0.40 021 | 0.18
030 | 043 | 043 | 043 0.75 052 | 043
045 | 0.82 | 0.82 { 0.82 1.30 1.04 | 0.82
0.60 | 1.50 | 1.50 { 1.50 2.33 2.00 1.50
0.75 | 3.00 | 3.00 { 3.00 4.78 433 | 3.00
090 | 9.00 | 9.00 | 9.00 | 15.67 | 1500 | 9.00
TABLE 3
Mean queue lengths; y=0.2 pi=9 pp=1
Pk | M0 | M| L | L | T
015 | 0.17 | 0.15 | 004 | 023 | 0.18 | 0.18
030 | 040 | 0.35 | 0.14 052 | 043 | 043
045 | 072 | 0.64 | 0.34 096 | 0.83 | 0.82
060 | 1.24 | 1.12 | 0.74 1.73 | 1.53 1.50
075 | 2.19 | 207 | 1.64 341 | 3.10 | 3.00
090 | 485 | 528 | 485 | 10.04 | 952 1 9.00




TABLE 4
Mean queue lengths; y=9 ps=02 pp=1

p Sy | n® n® L Lp —lin
015 | 087 | 084 | 088 [ 202 | 1.04 | 0.18
030 | 212§ 208 | 212§ 352 | 254 | 043
045 | 405 | 401 | 405 | 585 | 486 | 082
060 | 745 | 740 | 744 | 992 | 893 150
0.75 | 1493 | 14.89 | 1492 | 1891 | 17.92 | 3.00
0.90 | 4492 | 44.89 | 4490 | 54.90 | 53.90 | 9.00
TABLE 5
Mean queue lengths; y=9 pg=1 pp=1
p | x| @ | A L Lp TE;
0.15{ 0.18 | 0.18 | 0.18 | 125 | 034 | 0.18
0.30 | 0.43 | 043 | 043 1.75 | 0.83 | 043
045 | 082 | 0.82 | 0.82 | 2353 1.59 | 0.82
060 | 150 | 1.50 | 1.50 | 3.89 | 294 | 1.50
0.75 | 3.00 | 300 | 3.00 | 6.89 | 592 | 3.00
0.90 | 9.00 | 9.00 | 9.00 | 18.89 | 17.90 | 9.00
TABLE 6
Mean queue lengths; y=9 ps=9 pp=1
p | i | n® | n@ L Lp .l{_p
0.15 | 0.09 | 004 | 0.02 | 076 | 0.19 | 0.13
0.30 | 0.19 | 0.08 | 0.06 1.10 | 046 | 043
045 | 030 | 0.16 | 0.12 1.59 | 0.88 | 0.82
0.60 | 046 | 028 | 024 | 241 [ 163 | 1.50
075 { 0.72 | 055 | 050 | 4.14 | 329 | 3.00
0.90 | 150 | 1.57 | 1.51 | 10.88 | 9.94 | 9.00
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3. ASYMPTOTICS

In this section we study the asymptotic behavior of /(0,m) for m—o0. In the special case y=0 the
fs customer does not influence the service of the Poisson stream of customers, and M/M/1 theory
yields:

H@O,z) = (1—p)/(1—p2),
hence
h(O,m) = (1—p)p™" , m=0,1,...;

and trivially we see that asymptotically 4 (0,m) ~ p™.
In the following let y>0. We want to investigate the influence of the fs customer on the asymptotic
behavior of /(0,m), by exploiting our knowledge of H (0,z) (cf. (2.21)).

TureoOREM 3.1
For y>0 fixed,

m

A

h(0,m) ~ {max|p, m—oc0. 3.1

PROOF

The pole of H(0,z) with the smallest absolute value will determine the asymptotic behavior of 4(0,m)
for m—oo0; if this pole is x, then 2 (0,m) ~ (1 /x)", m—oc0. Starting-point is Expressmn (2.21) for
H(0,z). First consider the poles of C(z) and D(z), rewriting (2.10) and (2.11):

La-2)

— e 32
€@ = Goie—2 ©2)
D(z) = Vg /X

(z—z1)z—z22)z—23)
Here z; and z, are the two zeros of z[A(1—z)+pup(1 —%)%—y]; z) has been defined in (2.12), where it
was observed that 0<z, <1, and

z9 = [)\+p.p+'y + \/(}\+1.LP+7)2 - 4)\p,pJ J 2\ = -2—1? > —})— >1; 3.3)
1

z3 = Atpg) /A> 1. 3.4

We not only have to consider these poles z,,2;,z3; we also have to consider the points z for which an
n € {1,2,..} exists, such that §”(z) equals z, or z, or z;. Introduce the inverse e(.) of 8(): for
lz] <1,
. (l) I 1 _ 1
e(z) := eV (@) := 1+———, 3.5)
P pz

e™M(2) = e(e" D), n=23,...

Now we consider in turn the singularities e™(z,), €™ (z,), €®™(z3), n =0,1,... (with e©@(z2)=z) of the
expression for H(0,z) in (2.21). It is clear that e®(z;), n=0,1,.., is a removable singularity of
H(,z).

Next consider €™ (z,), n=0,1,.... The fact that z,>>1 / p implies that

1 < e(")(zz) < 1+-l- , n=12.;
p P
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and (cf. Lemma 2.1),

1—e® I
) gy >,
1—e®™(z,)

SO
e(z3) < " V(zp);
for n->o0, it follows that

e™(z) 1 1/p. (3.6)

Finally consider e™(z3), n =0,1,.....

If A+pg >pp, then z3>1/p, and e®(z3) | 1/ p for n—o0.

If A+ pg =pp, then e®(z3)=1/p for n=0,1,....

If A+pg<pp, then e™(z3)>e" " V(z3)> - - - >z3=(+pg) /A; only in this last case z; is the pole
of H(0,z) with smallest absolute value. This concludes the proof.

REMARK 3.1 ,

It can easily be derived from Theorem 3.1 and Formula (2.7) with w =z, that, globally speaking,
Pr{n = m} has a similar asymptotic behavior as Pr{x = O,n = m}.

The interpretation of Theorem 3.1 is the following. For A<<pip <<A+pz, the Poisson customers dom-
inate the queue length behavior at Q. For larger values of pp this domination disappears. Indeed, in
the limiting case pp—o00 the queue at Q can only build up during service times of the fs customer at

Q. In this respect the term {

Atn }" is significant, as it denotes the probability of m Poisson arrivals
£

during one fs service in Q.

NOTE

During the preparation of this manuscript it came to the author’s attention that Dr. B.T. Doshi and
Dr. W.S. Wong of AT&T Bell Laboratories recently have also analysed the model under consideration
[1]. Their approach is different, and they obtain the generating function of the queue length distribu-
tion at Q seen by the arriving fs customer (which is different from H(0,z), but which also yields Lg
and Sg). They also consider the case of LIFO service in Q.

In a future study we shall determine the joint distribution of queue length at Q and position of the fs
customer at departure epochs from Q, for completely general service time distributions in Q; this will
enable us to obtain the waiting time and sojourn time distributions of the fs customer in Q.
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