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Abstract

This thesis is dedicated to the comprehensive study of various multi-server
Markovian queueing systems subject to breakdowns, thus reflecting the com-
plex dynamics inherent in the operations of modern communication and in-
dustrial systems.

The document is structured around three interconnected studies:

Initially, we focus on analyzing an infinite-capacity queueing system charac-
terized by batch arrivals, Bernoulli feedback, disaster, working breakdowns,
and customer impatience ( through balking and reneging). We establish sta-
bility conditions and derive steady-state solutions using probability generat-
ing functions. This model undergoes an evaluation of performance measures,
as well as a detailed cost-benefit analysis.

The second study examines a finite-capacity queueing system, incorporating
server breakdowns, threshold-based recovery, working vacations, Bernoulli-
schedule vacation interruption, customer impatience, and retention of impa-
tient customers. The steady-state analysis is conducted using the ) matrix
method. We derive key performance indicators and optimize the cost func-
tion through direct search and quasi-Newton methods. This approach allows
us to determine the optimal number of servers, the optimal system capacity,
as well as the optimal service rates during breakdown and normal operating
periods.

Finally, the third part of our work focuses on analyzing an M /M /c/N queue-
ing model with Bernoulli feedback, catastrophes, and repairs. We provide
both transient and steady-state solutions, complemented by a fluid queue
analysis.

The methodological approaches deployed in this thesis aim to bridge the
gap between theoretical queueing models and their practical applications.
They thus pave the way for more efficient system design and management
in various fields, such as telecommunications, manufacturing, and service in-
dustries.

Keywords: Queueing systems, breakdowns, customers’ impatience, cost
model.
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Résumé

Cette thése se consacre a 1’étude approfondie de divers systémes de files
d’attente Markoviens multi-serveurs sujets a des pannes, reflétant ainsi la
dynamique complexe inhérente aux opérations des systémes de communica-
tion et industriels modernes.

Le document s’articule autour de trois études interconnectées: Dans un pre-
mier temps, nous nous penchons sur I’analyse d’un systéme de files d’attente
& capacité infinie, caractérisé par des arrivées par lots, Bernoulli feedback,
catastrophe, des pannes de travail et I'impatience des clients (manifestée
par le balking et le reneging) Nous établissons les conditions de stabilité et
dérivons les solutions & 1’état stationnaire & 1’aide de fonctions génératrices
de probabilités. Ce modéle fait 'objet d’une évaluation des mesures de per-
formance, ainsi que d’une analyse cott-bénéfice détaillée.

La deuxiéme étude porte sur un systéme de files d’attente a capacité finie,
intégrant des pannes de serveur, une récupération basée sur un seuil, des
vacances actives, une interruption des vacances selon la loi de Bernoulli,
I'impatience des clients et la rétention des clients impatients. L’analyse a
I’état stationnaire est effectuée en utilisant la méthode de la matrice Q.
Nous dérivons des indicateurs de performance clés et optimisons la fonction
de cofit par le biais de méthodes de recherche directe et quasi-Newton. Cette
approche nous permet de déterminer le nombre optimal de serveurs, la ca-
pacité optimale du systéme, ainsi que les taux de service optimaux pendant
les périodes de pannes et de fonctionnement normal.

Enfin, la troisiéme partie de notre travail se concentre sur ’analyse d’un
modele de files d’attente M /M /c/N avec Bernoulli feedback, catastrophes
et réparations. Nous proposons des solutions tant transitoires que station-
naires, complétées par une analyse de files d’attente fluides.

Les approches méthodologiques déployées dans cette thése visent & combler
I’écart entre les modéles de files d’attente théoriques et leurs applications
pratiques. Elles ouvrent ainsi la voie & une conception et une gestion plus
efficaces des systémes dans divers domaines, tels que les télécommunications,
la fabrication et les industries de services.

Mots clés: Systémes de files d’attente, pannes, impatience des clients, mod-
¢éle de cotit.
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Introdcution

The reliability and efficiency of machining systems are paramount in modern
industrial applications, spanning manufacturing, processing, and assembly
sectors. These systems operate in environments fraught with uncertainties
and potential disruptions, from unexpected breakdowns to customer impa-
tience. As such, the modeling and analysis of machining systems under these
challenging conditions have become critical areas of research in operations
management and industrial engineering.

This thesis presents a comprehensive exploration of three distinct queue-
ing systems that model various aspects of machining operations under re-
alistic conditions. Through these interconnected research works, we delve
into the intricate dynamics of these systems, employing advanced analytical
techniques to derive important performance measures and optimize system
parameters. Our studies encompass both infinite and finite queueing spaces,
utilizing a range of methodologies to address the unique challenges posed by
each system.

The subsequent chapters detail each of these research works, presenting
the methodologies employed, the results obtained, and their implications
for both theoretical advancement and practical applications in the field of
operations research and industrial engineering. By addressing both infinite
and finite queueing spaces and utilizing a range of analytical techniques, this
thesis offers a nuanced and comprehensive exploration of complex machining
systems, enabling stakeholders to optimize performance, enhance reliability,
and improve cost-effectiveness across a wide range of industrial applications.

The first chapter explores the fundamental concepts of stochastic pro-
cesses and their application to queueing theory. We begin with an overview
of stochastic processes, providing the mathematical foundation for under-
standing random phenomena evolving over time. The chapter then delves
into queueing models, focusing on several key variations that reflect real-
world complexities. We examine queueing systems with server breakdowns,
which model the impact of equipment failures or maintenance in service sys-
tems. The concept of customer impatience is then introduced. We also
discuss vacation server models, representing systems where servers become
temporarily unavailable. Finally, we present various analytical methods for
solving these queueing models, enabling quantitative analysis of system per-



formance. Throughout the chapter, we emphasize the practical applications
of these models in diverse fields such as telecommunications, manufacturing,
and service industries.

This chapter is based on a paper that has been published in Yugoslav Journal
of Operations Research, http://dx.doi.org/10.2298 /Y JOR230515037R.

The second chapter introduces an advanced queueing model that extends
the classical infinite-capacity multi-server Markovian queue by incorporating
several complex features: batch arrivals, Bernoulli feedback, working break-
downs, balking, and reneging. A key innovation of this model is its considera-
tion of working breakdowns, where service continues at a reduced rate during
repair periods, reflecting real-world scenarios such as degraded performance
in computer networks or reduced efficiency in manufacturing systems. The
research makes several significant contributions to queueing theory. Firstly,
it establishes the stability condition for this sophisticated system, ensuring
the long-term existence of a steady state. Secondly, it derives the steady-
state solution using probability generating functions (PGFs), a powerful ana-
lytical tool in stochastic processes. The study then extracts key performance
metrics from the steady-state probability distributions. Furthermore, it for-
mulates a cost model to enable economic analysis of the queueing system.
To validate the analytical results and investigate the system’s behavior, a
comprehensive numerical analysis is conducted. This analysis not only con-
firms the theoretical findings but also explores the sensitivity of performance
measures to various system parameters, providing insights into system opti-
mization and trade-offs in practical applications of this advanced queueing
model.

The third chapter presents an in-depth analysis of a sophisticated multi-
server Markovian queueing system that incorporates several practically sig-
nificant features: server breakdowns, threshold-based recovery policy, work-
ing vacations, Bernoulli interruption schedule, customer impatience, and re-
tention of reneged customers. This research extends the existing literature,
which predominantly focuses on single-server models, by addressing the com-
plexities inherent in multi-server environments. The proposed model offers
improved flexibility in characterizing intricate stochastic phenomena within
multi-server systems, such as those found in manufacturing or service indus-
tries.

The analytical approach employs the Q-matrix method, a powerful tech-
nique well-suited for studying quasi-birth-and-death (QBD) processes in
steady-state. This methodology enables the derivation of steady-state prob-
abilities and various key performance metrics, providing a comprehensive
understanding of the system’s behavior under different conditions. The the-
oretical analysis is complemented by extensive numerical illustrations, which
serve to validate the analytical results and offer practical insights.

A significant contribution of this work is the development of a cost func-
tion that facilitates the optimization of service rates during both working



vacation and normal busy periods. This economic analysis extends to de-
termining the optimal number of servers and exploring the implications of
threshold-based recovery policies. These findings provide valuable guidance
for system managers and decision-makers in regulating the queueing system
efficiently and economically. This chapter is based on a paper that has been
published in Reliability: Theory & Applications, 1 (82), 981-995

The fourth chapter explores an innovative M /M /c/N queueing system,
incorporating Bernoulli feedback, catastrophes, and repairs. The research
extends beyond conventional models by deriving both transient and steady-
state solutions, offering a comprehensive view of the system’s evolution over
time. A key focus is the calculation of time-dependent and time-independent
expected queue lengths, providing crucial insights into system behavior under
various conditions. The study is further enriched by a fluid queue analysis,
which complements the discrete model with a continuous approximation,
enabling a deeper understanding of the system’s average behavior and facil-
itating performance optimization strategies.

The inherent complexity of multi-server configurations presents a formidable
challenge in queueing theory. These systems, characterized by intricate
customer-server interactions, demand rigorous analytical approaches. De-
spite their complexity, multi-server models are indispensable for represent-
ing large-scale operations in sectors such as healthcare, telecommunications,
and industrial production. The inclusion of Bernoulli feedback mechanisms
allows for a nuanced representation of customer return patterns. This prob-
abilistic approach captures the essence of recurring demand, a critical aspect
in many service-oriented environments.

By addressing both catastrophic events and subsequent repairs, the model
aligns closely with real-world scenarios. It offers valuable insights into system
resilience and recovery, applicable to diverse fields ranging from information
technology to manufacturing, where sudden disruptions and restoration pro-
cesses are common. The dual focus on transient and equilibrium states pro-
vides a holistic view of system dynamics. Transient analysis sheds light on
initial operational phases, crucial for understanding system behavior during
startup or after major disruptions. Conversely, steady-state analysis offers
long-term performance predictions, essential for strategic planning and re-
source allocation.

The fluid queue perspective introduces a macroscopic view of system
behavior. This approach, complementing the discrete model, enables the
identification of broader trends and patterns, particularly useful for large-
scale system design and optimization. By synthesizing these elements, this
chapter not only advances theoretical understanding but also bridges the gap
between abstract queueing models and practical applications. The findings
offer valuable guidance for system designers and managers in diverse fields,
enabling more informed decision-making in complex, multi-server environ-
ments subject to feedback, catastrophes, and repairs. This chapter has been



based on paper that has been accepted in International Journal of Opera-
tional Research.

The final section of the thesis outlines the key contributions, exploring
their significance and potential limitations. It also suggests possible direc-
tions for future research.

Collectively, these three distinct studies contribute to the broader under-
standing of complex machining systems operating under realistic, challenging
conditions. By developing and analyzing these sophisticated queueing mod-
els — each with its own unique characteristics and spanning both infinite and
finite buffer capacities — this thesis aims to provide valuable insights for sys-
tem designers and managers. The diverse methodologies employed, includ-
ing probability generating functions, matrix-analytic methods, and Laplace
transforms, allow for a comprehensive analysis of these systems under various
conditions.



Chapter 1

Advanced queueing models and
their applications

1.1 Stochastic processes

1.1.1 Introduction

Stochastic processes are mathematical frameworks for modeling systems that
evolve randomly over time or space. They are widely used in physics, finance,
biology, and engineering to analyze phenomena such as stock prices, parti-
cle motion, population dynamics, and signal processing. To really dig into
queueing models, we first need a solid grasp of these processes. In this sec-
tion, we will introduce the fundamental concepts and definitions. While we
have tailored some definitions to better suit our discussion of queueing theory,
much of our foundational understanding here draws from the comprehensive
work presented in [46].
A stochastic process is characterized by two key components:

e A state space (denoted S), which defines all possible values the process
can take (e.g., discrete states like integers or continuous values like real
numbers).

e A parameter space (denoted T), typically representing time (discrete
or continuous) or spatial coordinates.

Definition 1.1. A stochastic process is a family of random variables {X; :
t € T} defined on a probability space (2, F,P), where §) is the sample space,
F is a o-algebra of measurable events, and P is a probability measure.

Remark 1.2. All random variables {X;} in a stochastic process must share a
common state space S and be defined on the same probability space (0, F,P).
This ensures consistency in modeling trajectories (sample paths) of the pro-
cess.



A key concept in the study of stochastic processes is stationarity. A pro-
cess is called strictly stationary if the joint distribution of (X¢,, Xt,,...,X¢,)
is identical to the joint distribution of (X 47, Xtytrs .-, Xt,+r) forall 7,n €
N. For weak stationarity, only the mean and covariance structure must re-
main invariant over time.

1.1.2 Markov processes

While general stochastic processes can exhibit intricate dependency struc-
tures, Markov processes offer a simplified yet powerful approach. These
processes are characterized by the "memoryless" property, where the future
state depends solely on the present, independent of the past. Despite this
apparent limitation, Markov processes find wide applicability in modeling
real-world phenomena, from population dynamics to financial markets.

The mathematical tractability of Markov processes, compared to more
general stochastic processes, makes them particularly valuable in analysis
and prediction. Moreover, they often serve as effective approximations for
more complex systems.

Definition 1.3. A Markov chain is a stochastic process {X; : t € T} with a
discrete (countable) state space S, where the parameter space T is typically
either discrete (e.g., N) or continuous (e.g., RY), and the process satisfies
the Markov property:

P(Xt = Tn+1 |)(251 =T1y.-- ,th = l’n) = P(th+1 = Tn+1 |th = .I'n)

n+1
for any times t1 < tg < .-+ <ty <tpt1-

Markov processes are fully characterized by their transition probabilities
P(s,t,x, A) and an initial distribution. Here, P(s,t,z,.A) represents the
probability of transitioning from state x to any state in set A during the time
interval [s,t]. For countable state spaces, this probability can be computed
as:

P(s,t,z, A) = Z P{X(t) = y| X (s) = z}.
yeA

Definition 1.4. If the transition probability depends only on the difference
of s and t, i.e., P(s,t,z, A) = P(|t — s|,z,.A), the Markov process is called a
(time- )Jhomogeneous Markov process.

Definition 1.5. A Markov process is classified as (time-)homogeneous when
its transition dynamics remain consistent regardless of the absolute time
points considered. This property is mathematically expressed as:

P(s,t,xz, A) =P(|t — s|,z, A) (1.1)



Remark 1.6. In Equation (1.1), the transition probability depends only on
the time interval |t — s|, not on the specific values of s and t. This charac-
teristic implies that the process’s statistical behavior is invariant under time
shifts, making its stochastic properties uniform across all temporal reference
frames.

1.1.3 Markov chains

Markov chains are powerful mathematical tools that enable the computation
of limiting distributions under reasonably mild conditions. Their versatility
makes them invaluable in modeling diverse real-world phenomena across en-
gineering and scientific disciplines. The computational simplicity of Markov
chains is achieved through a strategic restriction of the state space.

Definition 1.7. A Markov chain is defined as a Markov process with a
countable (discrete) state space.

Remark 1.8. 1. An equivalent characterization of a Markov chain is that
of a stochastic process where the probability of transitioning to any
future state depends solely on the current state, not on the sequence of
events that preceded it. This property, known as the Markov property,
distinguishes Markov chains from other types of stochastic processes.

2. The classification of Markov chains is based on their parameter space,
resulting in either discrete-time or continuous-time variants. Drawing
from the definition of Markov processes, a Markov chain is termed
(time- )homogeneous if its transition probabilities are time-independent.

The subsequent sections will focus exclusively on homogeneous Markov
chains.

1.1.3.1 Homogeneous Markov chains in discrete time

In the context of discrete state space S and parameter space T, the transition
probabilities introduced in Section 1.1.2 can be simplified to p;; = P{X,, =
J | Xn—1 =1i}. These probabilities can be organized into a transition proba-
bility matrix for a single stage:

P11 P12
P = (pij)ijer = | P21 P22

Remark 1.9. [t’s important to note that "matriz"” here is used in a broad
sense, encompassing the possibility of infinite dimensions.



The ¢-step transition probability, denoted by pg), represents the probabil-

ity of transitioning from state i to state j in exactly £ steps. This probability
is computed using the Chapman-Kolmogorov equations:

B = S0l g for 22
keT

In essence, the f-step transition probabilities are recursively defined by the
single-step transition probabilities.

The Chapman-Kolmogorov equations reflect the principle that to reach
state j from state ¢ in ¢ steps, the process must pass through some inter-
mediate state k after £ — 1 steps. Since k can be any state in the system,
we sum over all possibilities. In matrix notation, the system of Chapman
Kolmogorov equations is reduced to the power operation: P® = P! For
an initial distribution vector a, the system’s state after ¢ transitions is rep-
resented by aP?. Thus, a Markov chain is completely characterized by its
initial distribution and transition matrix.

In practical systems, we often expect a steady state to emerge after an
initial transient phase. Mathematically, this steady state corresponds to
a limiting distribution—a long-term behavior independent of the system’s
starting configuration. For such a distribution to exist, the Markov chain
must be irreducible: visualized as a graph, every state must be reachable
from every other state via transitions with nonzero probability. This excludes
chains that split into disconnected components.

Definition 1.10. A Markov chain is termed irreducible if all states inter-
communicate, i.e., for any distinct states i and j in S :
.6
3¢ pij > 0.
If this condition is not met, the chain is considered reducible.

Definition 1.11. A state is classified as aperiodic if the greatest common
divisor of the set

{¢: pgi(g) > 0}

is 1. Otherwise, the state is periodic. Within an irreducibility class, all mem-
ber states share the same period.

To establish the existence of a steady state, we must ensure that the
Markov chain neither diverges to infinity nor becomes trapped within a sub-
set of states. This necessitates a detailed examination of the visitation pat-
terns for each state.

Definition 1.12. Let TZ(Z) denote the probability of first returning to state i
after exactly m steps:

r =P{X, =i, Xp #i fork=1,2,....0— 1| X = i}.



Define r; as the probability of eventually returning to state i:

T = i T’l(e).
=1

State i is classified as recurrent if r; = 1, and transient if r; < 1. For a
recurrent state, we define the mean recurrence time as:

0 = i e,
/=1

If £; < oo, state i is positive recurrent; otherwise, it’s null recurrent. These
properties extend to all members of an irreducibility class.

An alternative characterization of recurrence involves the expected num-
ber of visits to a state. Interestingly, this approach yields equivalent results
from:

Theorem 1.13. [/2] Let v; = #{n > 0: X,, = i} represent the number of
visits to state i. The following conditions are equivalent:

ri=1 <= Pluy=00}=1 <= E[v;] =0
The confluence of these properties leads to the concept of ergodicity:

Definition 1.14. A Markov chain is termed ergodic if it is irreducible, ape-
riodic, and positive recurrent.

As a Markov chain reaches equilibrium, it approaches a steady-state dis-
tribution, denoted as m; = li_>m P{X, = i¢}. These 7 values are commonly
n oo

known as equilibrium probabilities. When they exist, the probability vector
m = (m;)ics remains unchanged by the Markov chain’s transitions.
Mathematically, this steady-state behavior is described by the balance equa-

tions:
T =P, Z m; = 1.
1€S
Remark 1.15. These equations capture two essential characteristics of the

equilibrium distribution:

1. The equation m = 7P reflects the distribution’s invariance under Markov
transitions.

2. The condition ) ;. ™ = 1 ensures 7 is a proper probability distribu-
tion.



Now, we can now present key findings about the existence and nature of
the equilibrium distribution 7 from [32]| & [125]:

Theorem 1.16. [46]/ Given an aperiodic Markov chain in discrete time, the
limits m; = lm P{X,, = i} for all i € S exist. For an irreducible and
n—oo

aperiodic Markov chain the following expression holds

= —.
% gz

These limits are independent of the initial distribution but do not necessarily

constitute a probability distribution, because £; might become infinite. In case

the underlying Markov chain is ergodic, the vector m = (7);cs represents a

valid probability distribution.

1.1.3.2 Homogeneous Markov chains in continuous time

Continuous-time Markov chains require a different analytical approach com-
pared to their discrete counterparts. We’ll explore a conventional method
that builds upon discrete-time techniques, with slight adjustments to account
for the continuous nature of the parameter.

In this context, transition probabilities are expressed as p;;(s,t) = P{X(t)
j|X(s) = i}. Time homogeneity allows for the simplification p;;(s,t) =
pij(0,t — s) = p;j(t — s). It’s important to note that the concept of a single-
step transition probability doesn’t apply here, as there’s no discrete time
unit.

To analyze continuous-time Markov chains, we must employ infinitesi-
mal calculus, which necessitates additional constraints on the transition rate
matrix P(t):

Definition 1.17. A matriz P = (p;j)i jes is considered stochastic if Y p;j =
1 for alli,j € S, and each column contains at least one non-zero elejment.

Definition 1.18. A transition semigroup on state space S is defined as P(t)
if:

1. P(t) is a stochastic matriz

2. P0)=1

3. P(t+s)= P(t)P(s)

Remark 1.19. The third condition is analogous to the Chapman-Kolmogorov
equations in continuous time.

We also assume continuity at 0, meaning %in%P(t) = P(0) = I. This
—
implies:
L pi;(t) = pi; (0)
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and
pij(t) — pij (0)

gij = lim " ; (1.2)
where 0 < ¢;; < oo for ¢ # j and ¢; < 0. In matrix notation, Q Uig)i jes

represents the infinitesimal generator. The matrix equivalent to (1.2) is:

P(t)—-P P(t) -1
Q=lim PO PO _ PO-T
t—0 t t—0 t

Using the infinitesimal generator, we can define additional properties for
P(t):

Definition 1.20. P(t) is stable if -q;; < oo for alli € S. It’s conservative
if i = Y. gij for alli € S.
JES,j#i
Remark 1.21. The conservation property ensures that Y p;j(t) = 1 for
JjES

fixed t, indicating that the process preserves all work performed.

Reformulating the Chapman-Kolmogorov equations and applying limits,
we arrive at Kolmogorov’s forward differential system:

d

ZP(t) =P(H)Q.

In component form, this system can be expressed as:

d
2P (1) = pi(t)gz; + > pin(ar.
kES, k]

Similarly, the backward differential system is given by:

d
%Pij(t) = qiipij(t) + Z ikpr;(1)-
kES ki

Remark 1.22. Continuous-time Markov chains inherit concepts such as
wrreducibility, communication, transience, and recurrence from their discrete-
time counterparts. This is because for any ¢ > 0, Y,, = X (t) with t = cn
describes a discrete-time Markov chain [58]. However, aperiodicity doesn’t
apply due to the absence of a fized time unit.

To determine the steady-state distribution of a continuous-time Markov
chain, we begin with p;(0) = P{Xo = j} as the initial probability for
state j, and define p = (p;(0))jes as the initial probability vector. Us-
ing the forward differential equation and the law of total probability, p;(t) =

> ies Pij(t)pi(0), we get:

d
2¢Pi(t) = ¢jp;(t) + > praw.
keS k#j5

11



Assuming irreducibility ensures the existence of limiting probabilities
tlim p;(t). At equilibrium, %pj(t) =0, leading to:
—00

0=qp;t)+ Y pr(t)ar;.
kES ki

In matrix notation, this becomes:

0 =pQ.

This system of equations represents the concept of global balance. To ensure
pj forms a valid probability distribution, we add the constraint:

ij =1.

JjeES
These equations together determine the stationary probabilities, with p
as the stationary probability vector. A similar derivation exists for Kol-
mogorov’s backward differential system.

Having established methods for computing equilibrium distributions, a
natural inquiry arises: What conditions ensure the persistence of these solu-
tions? Drawing from our understanding of system stability and conservation
principles, we can identify two fundamental criteria from [32] & [125]:

Theorem 1.23. [/6] Given a conservative continous time Markov chain,
Kolmogorov’s backward differential system is valid. Kolmogorov’s forward-
differential system applies for a stable Markov chain in continous time.

Remark 1.24. It’s worth noting that the global balance equations are appli-
cable to both continuous and discrete cases. For discrete Markov chains, we
can construct the infinitesimal generator as Q = P — 1.

1.2 On queueing models

Queueing theory, pioneered by Agner Krarup Erlang in the early 20th cen-
tury, is the predominant analytical framework for modeling systems where
entities await resource access and service provision. Erlang’s seminal 1909
paper, "Probability Theory and Telephone Conversations," established the
foundations of queueing theory, introducing the Poisson and exponential
distributions as key components. His subsequent work over two decades de-
veloped crucial concepts such as statistical equilibrium and state equilibrium
equations. Queueing models have since been applied to diverse phenomena,
including communication networks, computer systems, manufacturing pro-
cesses, and traffic flow, making queuing theory an essential tool for analyzing
and optimizing resource allocation in various domains [16].

12



1.2.1 Core components of queueing systems

A queueing system is defined by the following elements:

e Arrival process: Describes how entities (e.g., customers, data pack-
ets) enter the system. The Poisson process is widely used due to its
memoryless property, where arrivals are random and independent.

e Service process: Governs how entities are served. Service times often
follow exponential distributions.

e Queue discipline: Rules for selecting the next entity to serve. Common
disciplines include:

— First-Come-First-Served (FCFS)/First-In-First-Come (FIFO)
— Last-Come-First-Served (LCFS, e.g., stack management)
— Processor Sharing (PS, e.g., CPU time allocation)

— Priority queues (e.g., emergency triage)

e Number of servers: Single-server (e.g., small clinic) vs. multi-server
systems (e.g., cloud computing clusters).

e System capacity: Finite buffers (e.g., call centers with hold limits) vs.
infinite waiting rooms (e.g., cloud platforms with dynamic scaling).

1.2.2 Kendall’s notation

Queueing systems are classified via Kendall’s notation A/S/c/K/m, where:

e A: Arrival process (M=Poisson, D=deterministic, GI=renewal pro-
cess).

e S: Service process (same symbols as A).

e ¢: Number of servers.

e K: System capacity (default: co).

e m: Queue discipline (default: FCFS).
Examples:

e M/M/1: Single-server queue with Poisson arrivals and exponential
service.

e GI/G/3/10: Three-server system with general independent arrivals,
general service, and finite capacity of 10.
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1.2.3 Performance metrics

Key measures include:
e Queue length: Number waiting (e.g., packets in a router buffer).
e Waiting time: Delay before service starts (critical for user satisfaction).

e Loss probability: The probability of entities being dropped when buffers
overflow.

e Server utilization: Fraction of time servers are busy (tradeoff between
efficiency and congestion).

1.2.4 Markovian queues: Key models
1.2.4.1 M/M/1 queue (Figure 1.1)

e Structure: Single server, Poisson arrivals (\), exponential service (u),
FIFO (First In First Out) discipline.

e Stability: Requires p = A\/u < 1, where p is the traffic intensity.

e Steady-state: Stationary distribution 7, = (1 — p)p"™, where m, is the
probability of n customers in the system.

A
Arrivals ———> —>@—> Departures

Figure 1.1: Schematic of an M/M/1 queue

Figure 1.2 illustrates the state transition diagram.

A
A A A
0 7 T T @ N ) /\ ....
~_ ~_ ~_ \_u/
Iz B B

Figure 1.2: transition diagram of an M/M/1 queue
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1.2.4.2 M/M/c queue (Figure 1.3)

e Structure: c¢ parallel servers (e.g., supermarket checkouts).

e Performance: Reduced waiting times compared to M /M/1; stability
requires A < cp.

e Steady-state: For p = \/(cp) < 1,

(cp)”

|
CJZ}’”

c!

m, 0<n<ec,

Tn

To, N 2¢,

where

St e 1]
Ty = P + P .
k! cd 1-p
k=0

Arrivals ———> Departures

Figure 1.3: The M /M /c model

The transition diagram is illustrated in Figure 1.4.

A A A A /2\‘ A A A A A
~— A 7 A 7 A = RN A N
(O) ( ) ...... (C_l) (c) ...... (n) (n_|_1) .....
L S ) S - v w - v ) ~_
u 2 3u cp cp s cp cp cn cu

Figure 1.4: Transition diagram of M /M /c queue

1.2.4.3 M/M /o0 queue

e Structure: Infinite servers (e.g., self-service cloud instances).

e Steady-state: Follows a Poisson distribution m, = e ?p"/n!, where
p=Ap.

15



1.2.5 Extended queueing models

1.2.5.1 Queueing models with breakdowns, working breakdowns,
and catastrophes

In real-world queueing systems, servers are subject to various types of disrup-
tions, including breakdowns, working breakdowns, and catastrophes. These
events can significantly impact system performance, revenue, and reputa-
tion. To mitigate these effects, it is crucial to maintain system reliability at
a high level and develop strategies to handle different types of disruptions.

Server disruptions in queueing systems can be classified into three main
categories:

1. Breakdowns:

e Permanent breakdowns: The server becomes permanently inop-
erable.

e Temporary breakdowns: The server is temporarily unavailable
but returns to service after a repair period.

2. Working breakdowns: The server continues to operate but at a reduced
efficiency. This state represents a degraded mode of operation where
service is still provided, albeit at a slower rate.

3. Catastrophes: Severe events that affect the entire system, potentially
causing simultaneous failures of multiple servers, clearing the queue,
or requiring a system-wide reset.

The impact of these disruptions depends on various factors, including the
number of servers, customer arrival rate, service rate, and the specific char-
acteristics of each type of disruption. Common causes of server disruptions
include:

1. Hardware failures (e.g., CPU, hard drive, memory)
2. Software errors

3. Environmental factors (e.g., temperature, humidity, electromagnetic
interference)

4. External events (e.g., power outages, natural disasters)
The consequences of server disruptions in queueing systems may include:
- Increased waiting times
- Reduced system throughput

- Decreased productivity and potential revenue loss
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- Diminished customer satisfaction
- In the case of catastrophes, potential system-wide failures or resets

Analyzing the effects of breakdowns, working breakdowns, and catastrophes
on queueing systems is essential for developing robust models that accurately
reflect real-world scenarios. This analysis can inform strategies for:

Improving system reliability

Implementing effective repair and recovery policies

Optimizing performance under various disruption risks
- Developing contingency plans for catastrophic events

A literature review on queueing models with breakdowns, working break-
downs, and catastrophes reveals a focus on causes, impact, mitigation strate-
gies, and technological advancements in server management. [7] analyzed five
types of queueing problems with server breakdown. Subsequent research ex-
plored various aspects of these systems, including repairable servers [34],
unstable servers 78], and cost analysis of multi-server systems with impa-
tient customers [149]. [57] and [148] investigated models with different types
of server breakdowns and optional services. Optimal control strategies for N-
policy queues with breakdowns were studied by [151]. [64] examined models
with working vacations and multiple breakdown types.

Recent research has focused on more complex scenarios, including work-
ing breakdown services [74, 90| and systems with catastrophes [6, 122|. Ad-
ditional studies have explored impatient customers [126], multiple adapted
vacation policies [98|, and geometric reneging [45].

1.2.5.2 Customer impatience in queueing systems

The study of queueing systems aims to provide a comprehensive understand-
ing of real-world waiting line scenarios. While traditional queueing models
often overlooked customer impatience, this factor is crucial in accurately
representing and analyzing congestion issues in both everyday and indus-
trial settings [3].

Customer impatience, manifested as anxiety and frustration during wait
times, significantly impacts queueing dynamics. As queue length increases,
arriving customers may become discouraged, leading to various behaviors
that affect system performance. These behaviors are categorized in queueing
theory as:

1. Balking: Customers refuse to join the queue upon arrival. The study
of queues with balking has evolved significantly since its inception.
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Haight [59]| pioneered this field. Since then, many research papers
have been done on the subject (cf. Wang et al. [150], Zirem et al.
[162], Boualem [19], Wang et al. [86], Hanukov et al. [60])

2. Reneging: Customers leave the queue after joining a line but leaving
before being served. The study of queueing systems with reneging has
gained significant attention in recent years, with researchers exploring
various aspects and applications of this phenomenon. Recent key con-
tributions include Kumar and Sharma [79], Kumar and Sharma [80],
Soodan et al. [124], Sudhesh and Azhagappan [128], Dong et al. [47],
Ahmadi et al. [1], Bouchentouf et al. [21], and Zhang et al. [160].

3. Jockeying: Customers switch between queues in multi-server systems.
The phenomenon of customers switching between queues, has been
an important area of study in queueing theory. Important research
contributions include Ravid [113], Kumar et al. [112], and Dudin et al.
[50].

1.2.5.3 Server vacation models in queueing theory

Server vacation models have emerged as an important area of study, address-
ing scenarios where servers become temporarily unavailable, often engaged
in maintenance tasks or serving secondary customers, to primary customers.
These models find applications in various systems, including production sys-
tems, and computer and communication systems. Comprehensive reviews
and surveys have been provided by Doshi [48], Takagi [135], and Tian and
Zhang [62].

Types of vacation policies

1. Multiple vacation policy: The server goes on vacation after serving
the customers till queue is empty. Upon his return from vacation, he
resumes service if he finds at least one customer; otherwise, he goes for
another vacation and repeats the process until he encounters at least
one.

2. Single vacation policy: The server takes one vacation after each busy
period, returning immediately upon completion.

3. K-Variant Vacation Policy: The server takes up to k consecutive vaca-
tions until finding a waiting customer or reaching the maximum num-
ber of vacations.

4. Exhaustive service policy: The server serves all waiting customers and
new arrivals before taking another vacation.
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5. Gated service policy: The server only serves customers present upon
return from vacation, taking another vacation after serving this group.

6. Limited service policy: The server serves a maximum number of cus-
tomers before taking another vacation. A special case is the single-
service scheme, where only one customer is served.

The intersection of server vacations and customer impatience in queueing
systems has garnered significant attention in recent years. Key contributions
include Yechiali and Altman [3], Kalidass et al. [72], Goswami and Selvaraju
[55], Panda et al. [106], Ammar [5], Bouchentouf et al. [23], and Goswami
and Mund [54|, and Ammar et al. [6].

1.2.6 Applications of advanced queueing models

In what follows, we present different applications that demonstrate the ver-
satility and practical relevance of advanced queueing models across various
industries, highlighting the importance of continued research and develop-
ment in this field:

- Telecommunications: In network traffic management, queueing mod-
els with breakdowns are crucial for modeling router failures or main-
tenance. Customer impatience models apply to call centers, where
callers may hang up if kept waiting too long. Vacation server models
are relevant in modeling sleep modes in energy-efficient networks.

- Healthcare systems: Emergency room patient flow can be modeled
using queueing systems with priority classes and customer impatience.
Hospital bed allocation benefits from models with server breakdowns,
representing equipment failures or staff shortages. Vaccine distribution
logistics often involve vacation server models to account for supply
chain interruptions.

- Manufacturing and production: Assembly line optimization frequently
uses queueing models with breakdowns to account for machine failures.
Inventory management systems benefit from vacation server models,
representing periods of no production. Quality control processes of-
ten incorporate customer impatience models to represent time-sensitive
materials.

- Transportation and logistics: Traffic flow modeling employs queueing
models with breakdowns to represent accidents or road closures. Air-
port security checkpoint management uses customer impatience mod-
els to optimize throughput. Shipping systems often use vacation server
models to represent scheduled maintenance of vehicles.
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- Computer systems: CPU task scheduling can be optimized using queue-
ing models with priorities and customer impatience. Database query
processing often employs models with server breakdowns to account for
system crashes. Cloud computing resource allocation frequently uses
vacation server models to represent dynamic scaling of resources.

- Retail and service industries: Supermarket checkout optimization ben-
efits from queueing models with customer impatience. Bank teller sys-
tems often use models with server breakdowns to account for technical
issues. Restaurant seating and order processing can be improved using
vacation server models to represent staff breaks.

- Energy systems: Power grid load balancing often employs queueing
models with breakdowns to represent equipment failures. Renewable
energy integration benefits from models with vacation servers, rep-
resenting intermittent availability. Electric vehicle charging station
management uses customer impatience models to optimize charging
schedules.

1.2.7 Resolution methods for queueing models
1.2.7.1 Method of supplementary variables (SVM)

The method of supplementary variables (SVM) is an analytical technique
that transforms non-Markovian queueing systems into Markovian ones by
expanding the state space. It is particularly useful for analyzing systems with
general service time distributions or complex features that resist straightfor-
ward Markovian analysis.

SVM introduces additional variables to capture non-Markovian elements,
typically representing residual or elapsed times of certain processes. This
approach enables the analysis of a wide range of non-Markovian queueing
systems and allows for both transient and steady-state solution derivations.

Key applications of SVM include calculating stationary distributions in
systems with general service time distributions, analyzing non-Markovian
queues using Markovian techniques, and examining complex queueing sys-
tems.

Cox [43] first introduced SVM, laying the foundation for subsequent re-
search. Notable contributions have come from Neuts [102|, Baccelli and
Bremaud [12], and more recently, Seeniraj and Sundaramoorthy [118] and
Kumar and Arumuganathan [92], demonstrating SVM’s continued relevance
in addressing complex queueing scenarios.

1.2.7.2 Recursive method

Recursive techniques in queueing theory solve complex problems by parti-
tioning them into smaller, manageable subproblems that can be resolved
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using the same strategy. The original problem is then solved by recursively
applying solutions to these subproblems. It is well noted that while recursive
methods can be effective for resolving queueing issues, their complexity often
leads to the use of iterative approaches in practical applications.

This technique has been widely applied in queueing literature, particu-
larly in the analysis of vacation queueing models. For more recent research
works include Bouchentouf et al. [25], Lee et al. [84], Kumar et al. [95],
Ahuja [2], Sahana and Baburaj [117], Ma and Guo [91].

1.2.7.3 Matrix analytic methods

Matrix analytic method is a powerful class of techniques in probability theory
used to analyze Markov chains with recurring structures. It employs matrix
polynomials to describe transition probability matrices, which are then ex-
amined using matrix analysis tools. The method is particularly effective
for quasi-birth-and-death (QBD) processes, where transitions are limited to
neighboring levels, allowing for representation as block matrices.

This techniques enables the calculation of various performance metrics
and facilitates the analysis of transient behaviors in QBD processes. It have
founds wide application in inventory theory, telecommunications, and queue-
ing theory, proving invaluable for examining Markov chains with repeating
structures.

The matrix analytic methodology became a cornerstone in constructing
and evaluating queue models. Zhang et al. [138] provided a comprehensive
survey of matrix analytic methods in working vacation queues, highlight-
ing the efficacy of Neuts’ [101] approach. This survey serves as a foun-
dational resource in understanding the method’s applications and develop-
ments. Recent advancements have expanded the scope and sophistication of
these methods. Bank and Samanta [13|, Chakravarthy and Kulshrestha [35],
Zhao [161], and Prabhu and Hlynka [111].

1.2.7.4 Transform methods

Transform methods are a group of approaches used in queueing theory to
analyze complex systems by converting them into more manageable forms.
These techniques reduce the complexity of queueing systems, allowing for
easier analysis and solution derivation.

Common transform methods in queueing theory include Laplace trans-
form, Fourier transform, Z-transform, Mellin transform, and the Wiener—
Hopf technique. Each method has its own strengths and is suited to different
types of queueing problems.

These methods are versatile tools for computing various performance
metrics in queueing systems, such as blocking probability, average waiting
time, and average queue length. For instance, the Laplace transform is used
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for finding waiting time distributions in M/M/1 queues, while the Fourier
transform is applied to busy period distributions in M/G/1 queues.

Recent research has expanded the application of transform methods. Sa-
hakyan et al. [116], Kim et al. [73], Ziolkowski and Tikhonenko [140],
Tikhonenko et al. [141]|, Barbhuiya et al. [14], Tang [137], and Ziolkowski
and Tikhonenko [140].

1.2.7.5 Probability generating functions (PGFs)

The probability generating function (PGF) of a discrete random variable X
is a power series representation of its probability mass function (PMF). It is
defined as:

Gx, =E(tY) =) P(X = a)t",
=0

where E[.] denotes the expected value operator, P(X = x) is the PMF of X,
and t is a real number.

PGFs are valuable tools for analyzing discrete random variables. The
kth derivative of the PGF evaluated at ¢ = 0 yields the probability that X
takes the value k:

P(X = k) =GP (0)/k!.

Applications of PGFs include finding PMFs and moments of discrete ran-
dom variables, calculating sums of probabilities, solving recurrence relations,
and generating random variables.

Karl Pearson introduced PGFs in the early twentieth century as a method
to summarize discrete random variable distributions. Since then, PGFs have
become standard tools in probability theory, particularly for discrete distri-
butions and sums of independent random variables.

Recent research has expanded PGF applications in queueing theory. Bouchen-
touf et al. [28], Bouchentouf et al. [24], Ammar et al. [6], and Bouchentouf
et al. [25].
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Chapter 2

A Markovian batch arrival
queuelng system with disasters,
working breakdowns, and
impatience: mathematical
modeling and economic
analysis

2.1 Introduction

Over the past two decades, queueing systems with disasters have garnered
significant attention due to the rapid development of communication sys-
tems and networks. Disasters in these systems lead to the forced departure
of all present customers, including the one being served. Such queueing
models find applications in various domains. For instance, in computer net-
works, a virus can act as a delete operation, wiping out all stored data.
Extensive research works have been conducted on the subject. Notable con-
tributions include a M /M /1 queue with catastrophes by [77], a multi-server
retrial queue with negative customers and disasters by [122], and a finite-
source discrete-time Geo/Geo/1 queue with disasters by [71]. Subsequently,
[108] extended the work [71] to GI/Geo/1 queues, while [74] investigated
M /G /1 queues with disasters and working breakdowns. [70] studied M/G/1
queues with distastes in a multi-phase random environment and [69] explored
GI/M/1 queues in multi-phase random environments with disasters and
working breakdowns. Recently, [130] discussed a discrete-time Geo/Geo/1
queue with feedback, repair and disaster.

Customer behavior, such as balking and reneging, plays a crucial role
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in real-world queueing systems, where arrivals may be discouraged by long
queues. Abundant literature exists on this topic, [156] studied a queue with
disasters and impatient customers in which during the breakdown period, the
new arrivals become impatient. Then, [30] presented optimal and equilibrium
balking strategies in the single server Markovian queue with catastrophes and
derived the corresponding Nash equilibrium and social optimal strategies.
Later, they analyzed the effect of catastrophes on the strategic customer
behavior in queueing systems [31]. Recently, [6] presented the transient
analysis of impatient customers in a Markovian single server queue with
disasters queue in random environment. Other contributions on impatience
customers’ in different queueing models can be found in [126, 45, 162, 158,
19, 22, 21, 40].

Queueing systems with batch arrivals have a long history, dating back
to the works of [115, 51, 120, 33, 88, 87, 93]. Subsequent researches have
explored priority queues [136], server vacations [85], and heavy traffic limit
theories [41, 107, 110]. Recent studies have investigated batch arrivals in
conjunction with multiple working vacation [11], disasters and vacation [98],
retrial queues [143], fluid queues [56], breakdowns and vacation |8, 10], vaca-
tion/working vacation queues with impatience [24, 26, 22|, and group clear-
ance [36].

This chapter presents a novel contribution by considering an infinite-
capacity multi-server Markovian queue with batch arrivals, Bernoulli feed-
back, working breakdowns, balking, and reneging. This model assumes that
service continues at a reduced rate during repair periods, reflecting practical
scenarios such as computer networks under virus attacks or machine replace-
ments in manufacturing systems. The main contributions of this work can
be summarized as follows:

- Establishing the stability condition for the proposed queueing system.

- Obtaining the steady-state solution for the system by using probability
generating functions (PGFs), which provide a powerful approach for
analyzing discrete probability distributions and stochastic processes.

- Deriving important performance measures from the steady-state prob-
ability distributions.

- Formulating a cost model for the queueing system to conduct an eco-
nomic analysis.

- Performing a numerical analysis to validate the analytical results and
investigate the impact of different system parameters on the perfor-
mance measures, total expected cost, and total expected profit.

The body of the remainder of this chapter is organized: Description of
the system and a practical application of the suggested queueing model are
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given in Section 2. In Section 3, the analysis of the system is established.
In Section 4, we formulated the performance measures of the system. In
Section 5, we present a cost model. Then, in Section 6, numerical simulation
results are provided and finally, in Section 7, we conclude the work done.

2.2 Model description

An infinite-capacity multi-server queue batch arrivals, Bernoulli feedback,
working breakdowns, balking, and reneging is considered:

- Customers arrive in batches according to a Poisson process with rate A.

We consider our system in which the size of an arriving batch is drawn
from an independent and identically distributed sequence of random
variables. We assume that the times of arrivals are given by a Poisson
process. The arrival batch size X is a random variable with probability
mass function P(X =1) = b;;1 = 1,2, .... They are served in accordance
with First Come First Served '"FCFS’ discipline.

The service time during normal busy period are supposed to exponentially

distributed with rate p.

During the busy period, the system may break down. At this time, all cus-

tomers present are removed out and the system (all the servers as one
station) is sent for a reparation. The inter-arrival times between suc-
cessive breakdowns are assumed to be distributed exponentially with
rate 7. Repair times have an exponential distribution with rate 1.

On arrival, if a batch of customers find the c servers busy, they may decide

to enter the system with a certain probability 6, or balk wit a comple-
mentary probability #/ = 1 — 6. More precisely, we suppose that the
number of customers in the batch is n(> 1) then all customers of ar-
rival batch join the system with probability 6, if n < ¢ and all leave the
system without receiving service (balk) with probability ¢, otherwise.

During the repair period of the primary servers, new customers can be

served by substitute servers. The service times during this period are
assumed to be exponentially distributed with a rate v, where v < pu.
Once the repair of the servers is completed, the service by the substi-
tute servers is immediately stopped, and the primary servers restart
operations at their regular service rate. Additionally, once the system
is repaired and the queue becomes empty, all the primary servers return
simultaneously to the system, remain idle, and wait for new arrivals.

- During a repair period, customers can get impatient; each customer ac-

tivates an impatient timer T, exponentially distributed with rate .
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If the customer has not been served before its impatience time has
expired he leaves the system without getting a service.

- If a customer is not happy with current service, he can retry many times
as a feedback customer with some probability 8’ or leave the system
with a complementary probability 5.

- The inter-arrival times, repair times, impatience times, service times are
supposed to be mutually independent.

2.2.1 Practical application of the proposed model

The proposed queueing model with batch arrivals, Bernoulli feedback, dis-
asters, working breakdowns, balking, and reneging has practical applica-
tions in various manufacturing and production systems, particularly in the
electronics industry. Consider a manufacturing facility that produces elec-
tronic devices such as smartphones, tablets, or laptops. The devices arrive
in batches of random sizes according to a Poisson arrival process and join
the queue/server for processing.

The manufacturing system comprises multiple servers, which are special-
ized machines or workstations responsible for quality checks, testing, and
assembly operations on the devices. These servers operate in parallel, and
the devices are served following the First-Come First-Served (FCFS) disci-
pline.

However, the system is susceptible to catastrophic events like power fail-
ures, fires, or shortage of supplies, which force the machines (servers) to stop
their service and evacuate the devices. In such cases, all existing devices in
the system are rejected and lost, and the system undergoes a repair process
of random duration.

During the repair period, the system can utilize backup generators and
emergency staff to provide a substitute service to the arriving devices. How-
ever, the service rate of this substitute service is typically lower than the
regular service rate. Devices arriving during a normal or breakdown pe-
riod can decide whether to enter the system or balk (leave without receiving
service) based on a certain probability.

Furthermore, devices already in the system during the repair process
can also decide whether to stay or leave based on their impatience time.
Each device activates an impatience timer with an exponentially distributed
duration. If the device’s service is not completed before its impatience time
expires, it leaves the system without receiving service. Such devices are
considered defective products and sent back to the factory.

After receiving service, if a device is not satisfied with the quality or
requires additional processing, it can rejoin the queue for another service
attempt with a certain feedback probability. This feedback mechanism allows
devices to retry the service until they meet the desired quality standards.
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2.3 Analysis of the system

2.3.1 Steady-state equations

Let N(t) be the number of customers in the system and let J(t) denote the
status of the server at time ¢. If J(¢) = 1, the system is functioning, serving
customers, whereas if J(t) = 2, the system is down, undergoing a repair
process.

Let {(N(t),J(t));t > 0} represent two-dimensional infinite state continuous-
time Markov chain with state space S = {(n,j) :n > 0,7 = 1,2}.

Let m,; = tli)nolOIP’{N(t) =n,J(t) =7}, n>0,j = 1,2 define the system
state probabilities of the process {(N(t), J(t)),t > 0}. Figure 2.1 depicts the
state transition diagram of the queueing model under consideration. Then,
based on the theory of Markov process, it is easy to show that the steady-
state equations of the model are:

c+1
)

Bt Bt
o (@ @Ry (

Figure 2.1: State-transition-rate diagram.



1. If J(t) = 1, normal busy period:

)\71'071 = 1971'072 + ﬂ/url’l, n =20, (2.1)
A+n+pp)ma = Aomor +Vm 2+ 2Bpumey, n=1,
n
A+n+nBu)my = A bnTpomi +9Tna + (n+ 1)Bumni,
m=1
2<n<c—-1, (2.3)
n
OX+n+nBu)m1 = A Z binTn—m,1 + mp2 + cBumpyi1, n=d2.4)
m=1
n
(OX+n+cpu)mmy = O Z b Tn—m,1 + 0Tp2 + cBumni11, n >(2,5)
m=1

2. If J(t) = 2, working breakdown period:

A+Nm2 = 7 Z 1+ (Bv+ x)m12, n=0, (2.6)
n=1
A+ +Br+x)me = Mmooz +2(Bv + X)Tpt1,2, n=1, (2.7)

(A +9+ n(ﬁy + X))ﬂ'n,Q = A Z bmﬂ'n—m,Q + (n + 1)(BV + X)7Tn+1,2a

2 Z:; <c—1, (2.8)
OX+I9+n(Br+x))The = A Zn: binTn—mz2 + (cBv + (n+ 1)x)Tpt1.2,

nzzcl, (2.9)
(OX+0 +cBrv +nx)mp2 = 6OA En: b Tn—m,z2 + (cBv + (n + 1)X)Tnt1,2,

n zmzl (2.10)

2.3.2 Stability condition

According to Neuts [103], the infinitesimal generator Q for the bivariate
process {(N(t),J(t));t > 0} is given as follows:
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A, ¢ c .. ... c® c®

c+1

0 0 0 1

B, A, c cg0> ch_>1 C%)
D B, A, c? c, clY,

D By Ay c
D By Ay cV

where NV is a sufficiently large number such that when the number of cus-
tomers n > N, we approximate the matrices A,, and B, by Ay and By,
respectively. In the proposed queueing model, the approximation of the
matrices A,, and B,, by Ay and By for n > N is employed to facilitate
numerical analysis and computation. This approximation is based on the
assumption that when the queue length exceeds a certain threshold NN, the
transition rates within the same level and to the next level can be considered
constant, as the dynamics of the system do not significantly change for large
queue lengths. The value of N is judiciously chosen such that the difference
between the exact and approximated transition rates becomes negligible for
n > N. Specifically, a sufficiently large IV is selected, and the matrices A y
and By are calculated using the steady-state equations and transition rate
expressions. Then, for all n > N, the matrices A, and B,, are approximated
by the constant matrices Ay and By, respectively. These approximated
matrices are subsequently used in the matrix representation of the Markov
chain and in the numerical computations. While this approximation intro-
duces some error, it is a practical consideration that enables the analysis of

large-scale queueing systems by improving computational tractability.
Each sub-matrix of the matrix Q is done as:

= 0  _( Aby O
A=y —(A—i—ﬁ))’cl —<o )\bl)’l<l<c
_( Bu n (W _ [ 0Ar 0
Bi={ 0 sy ) @ = 0 ow ) '2¢
_( nBu 0 B
Bn—< 0 H(BV—FX)) ,2<n<c—1
Bn:<c€ﬂ CﬁV(')i‘nX) e<n<N-1
_ ([ By 0 _ (0
B”‘( 0 CBV+Nx> y 2N, D_(o o)
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A, < 9 —(A+n(ﬂy+x)+19)> , 1<n<c—1

_( —(OX+cBu+n) 0
An_< v —(OXN+cBr+nx+9) ) 7 csn<N-1
[ —(OX+cBu+mn) 0

In the following Theorem, we present the stability condition of our queue-
ing system.

Theorem 2.1. The Markov process {(N(t); J(t)),t > 0} is ergodic if and
only if

1 o
ObA < [cfud + (cfr + Nx)n]m, where b= Z 1b;. (2.11)
=1

Proof. Based on [103], the approximated system is stable and the steady-
state probability vector exists if and only if

[ee]
x Y iCVe, < xBye,, (2.12)
=1

where x = [z1, x2] is the invariant probability vector of the matrix:

F=D+By+Ay+Y CY,
=1

and e, denotes a column vector with size n with all elements equal to one.
Further, x satisfies:

xF =0,
xe, = 1.
Solving the above two equations, we get
v 7
x=[x1,22| = |—\,—]|.
1, 2] [19 +n U+ 77}

Then, by substituting x, e, Cl(l), and By into Equation (2.12), we find the
stability condition (2.11). O
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2.3.3 Analysis of the steady-state probability distribution

Define the probability generating functions as:

o0
Gi(2) =Y mnja" |2l <1, j=1,2, Gjz) =

n=0

and B(z) =

Multiplying
get:

[OAz(B(z) — 1) 4+ c¢fu(l — z) — zn] G1(z) + 20G2(2)
+Op(1 = 2)iha(2) —

Zﬂnlz 7¢2

where 11 (2

bpz

Mg

f‘jﬁ

" with B(1 an =1.

)\9/21/}3(2) — 2’7771'071,

c—1

(o)
n—1 .
z) = E nmp 2", j=1,2,
n=1

1
gs. (2.1)-(2.5) by 2" and summing all possible values of n, we

=Mz (2) (2.13)

Z(c—n)ﬂn 12", and 3(z

Z Z by T — mlz

n=1m=1

Similarly, multlplylng Egs. (2.6)- (2 10) by 2™ then summing all possible val-

ues of n, we

xz(1 = 2)Gy(2) +
+Av(1 = 2)pa(2) —

Zﬂ'n 22" @2

with 1 (z

obtain:

N 203(2) — n2G1(1) + znmo 1,

c—1

n=0

Next, using the recurswe method, we get:

where

1,

A+

Bv+ X’
n—1

WpAn—1+ % Z bmAn—m-1,
m=1

0,

n

Bv+x’
n—1

wan 1+ Zb Bnmla
m=1
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Z(C—?’L)ﬂ'n,gz and 3(z

o1 = Lo + Rpmo2 + NyGi(1),

Tn2 = Anmo2 + Bpmo1 + CnGi(1),

[OAz(B(2) — 1) + cBu(1 — 2) — 20]Ga(2) = M z¢1(2)

(2.14)

Z Z b T m2z

n=1m=1



0, n=0;
-n
; n=1;
c,=1{ Br+x »
wpCn—1 + % Z men—m—la n =2,
m=1
1, n=0;
i, n=1;
L,=1{ Bu
, n—1 R
CnLnfl + % Z binLn—m—1 + 71an17 n =2,
m=1 n
0, n=0;
_—19, n=1;
R,=1{ By
, n—1 R
CnBn—1+ % Z b Rpn—m—1 + 71An—17 n =2,
m=1 n
0, n=0;
0, n=1;
Nn = , n—1 R
WNoe1 + 5 bnNpomo1 + —Cn1, 22,
G 1+ 5 mZ::l 1+ Cpn-1, n
— A+ -1 —-A
such that Kk = ——, w, = + n k = —, and (, =
Brv+x n(Br +x) n Bu
Ad+n n-1
+
npu n
Further, for z # 1 and z # 0, Egs. (2.13) and (2.14) can be respectively
written as:
210 N0 z(Ly(2) — Lo(2)) + Bu(1 — 2)La(2) — 21
Gi(z) = Go(z 0,1
B ="m*? )
M z(Ry(2) — Ro(2)) + Bu(1 — 2)Ra(2)
0,2
§(2)
A0 2(N1(2) — No(2)) + Bu(l — 2) Na(2)
G1(1),
§(2)
(2.15)
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where £(z) = 0\z(B(z) — 1) + c¢fu(l — z) — zn,

= i Zn: b Lp—mz", Z L,2", La(z Cz_i(c —n)L,z",
n=1m=1 n=0
= Z Zn: b Rn—m 2", Z Rp2", Ry(z cj(c —n)Rp2",
n= lm 1 n=0
ZZb em 2" ZN 2", Ny( Ci(c—n)zvnz",
and o -
Go(z) + [Q)‘H (2) CzB; X(lﬂ_ z)] 2(2) = [X(f,i\ 5 [A1(2) — Ao(2)] + —A2(2)
H 2B - B+ e+ o
b |06 - e+ 2 - 1| @,
(2.16)
with
= Z i b An—m2", Z A", Ag(z i(c —n)Anz",
n=1m=1 n=0
= Z Zn: b Bp—m?z", Z Bpz", Bs ci(c —n)B,z",
n=1m=1 n=0
= Z Zn: b Crpem 2™, Z Crz", Cof Ci(c —n)Cp2",
n=1m=1 n=0
and H(z / Bl z, H (z) = Biz);l.

To solve Eq. (2.14), we multiply both sides of Eq. (2.16) by 6¥H(Z)(1 —
9 cBr
z)xz x , then we get:

—ﬁH(z) 9/)\
X
Ga(z) = eﬂcﬁy{ (Ko(z) + %Kﬂz)) m,2+

(1 —2)xzx X
QX)\Kz(z) + B;K (z) + :K4(Z)> T + | —Ks(z) + iVKG( ) — %K4( ) Gl(l)},
(2.17)
where



z cBv
Kq(2) :/ 6¥H(x)(1 —x)%x x Ay (z)da,
0

Br

z ﬁH(:p) Yv_q1 cBv
Ka(z)= [ ex (1 —a)x 'z x (Bi(z) — Bo(w)) dz,
0
K3(z) :/ €¥H(I)<1 — a:)%xc%uf By(z)dz,
0
Ky(z) = / e%H(x)(l - x)§—1$057“d$’
0
Kol2) = [ X700 =00 (Cla) - Cofa)) da,
0

Kg(z) = / eAYGH(I)(l — x)%xc‘%_l(?g(x)dx.
0

Taking limit as z — 1 in Eq. (2.17) we get:

Ga(1) = e?GH‘”[C’XAKo(l) " ﬂ;Kl(l)> ro2+ (‘);KQ@) + 2L R(1) + Zmu)) o

2 =0 ey
+ | —K5(1) + @Kﬁ(l) — QK4(1) G1(1)] lim(1 — z) P
X X X z—1
(2.18)
> -9 —cBv
Since Ga(1) = an,g >0 and lim(1 —z) x 2 x = oo we must have that
z—1

n=0

<0XAKO(1) + /zjKlu)) o2 + (‘QXAKQ(U + IBXVKg(l) + "K4(1)> o1

+ (0;“” T BX”K6<1> - Zmu)) G1(1) = 0.

Therefore
G1(1) = ©1mo2 + O27o,1, (2.20)

where

—0'AKo(1) — prEi(1)

@1 - 9/)\K5(1) + ,BVKﬁ(l) — 77K4(1)7
and
o, — —MEi(1) = 9AEs(1) - BrKs(l)

9,/\K5(1) -+ BVKG(l) — 77K4(1) ’
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Further, by taking z = 1 in Eq. (2.15), we find

Gy = |1 >\9’(N1591) ~NoW) | ) 5 [AEa) - Lo(W) =n| .
N A9’<R1<129 “Ro@)|
(2.21)
By substituting Eq. (2.20) into Eq. (2.21) we obtain:
Ga(1) = ¥imo,2 + Yamo 1, (2.22)
where
g, — 0t A0 (N1(1) — No(1)))©1 N A0 (Ri(1) — Ro(1))
Y 9 ’
g, — U A0 (N1(1) — No(1)))©s n A (Ly(1) = Lo(1) —n
v v

Next, by taking z =1 in Egs. (2.13)-(2.14), we respectively have:

—nG1(1) +9G2(1) = A0 (¥1(1) — ¥3(1)) — nmo,1, (2.23)
nG1(1) = ¥Ga(1) = M (e1(1) — ps(1)) + nmo. (2.24)
Summing both (2.23) and (2.24) we obtain:
Y1(1) = ¥3(1) = @3(1) — 1(1), (2.25)
where
@3(1) = Ao(1)mo,2 + Bo(1)mo,1 + Co(1)G1(1),
(,01(1) = Al(l)ﬂ'o,z + B1(1)7T071 + C1(1)G (1),
Y3(1) = Lo(1)mo,1 + Ro(1)mo2 + No(1)G1(1),
1/)1(1) = L1(1)7T071 + R1(1)7T072 + N1(1)G1(1)

Further, by substituting Eq. (2.25) into (2.20) we find:

mo.2 = I'(1)mo 1, (2.26)

L()(l) — Ll(l) + B()(l) - Bl(l) — 0Oy [Cl(l) - Co(l) + N1(1) — N()(l)]

= 200 = Ao(D) + Ra(D) — Ro(1) + 01 [Ca(1) — Co(L) + Na(1) — No(D)]

The following Theorem presents the steady-state probabilities of the consid-
ered queueing system.
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Theorem 2.2. Under the stability condition, the steady-state probabilities
are given by

T1= Gl(l) = [@1F(1) + @2] 0,1, (227)
and

T2 = Gg(l) = [%F(l) + WQ] 0,1, (2.28)

where

—1
70,1 = {@1F(1) + Oy + !I/lr(l) + WQ} .

Proof. By substituting Eq. (2.26) into Eqgs. (2.20) and (2.22) we get 7_; and
T 2, respectively.
Then, using the normalization condition:

2

o
g E Tnj =1& m1+7m2=1, weobtain .
n=0 j=1

O]

Let L denote the number of customers in the system. Then we have
E(L) = E(L1) + E(L2), where E(L;) is the mean system size when the
system is on busy period and E(Ly) represents the mean system size when
the system is on working repair.

Theorem 2.3. The mean system sizes during busy and working breakdown
periods can be expressed as

E(Ly) = 717 [(9)\3/(1) —cBp—n)(O1(1) + O2) + I(W1 (1) + ¥5) + 77} 0,1
[0 (a0) + 50 = (1) = U 1))+ Bal1) + DE(L)]

and

B(L2) = — 5 [[(PAB (1) = = ) [4T(0) + 6] = -+ (@IT(1) + €2)] o
X0 (3(1) + 5(1) — 21(1) — 91(1)) + Bripa()].

Proof. We derive the equation Eq. (2.13) then setting 2 — 1 and , we get:
[OAB'(1) = B — | G1(1) + VG (1) +9Gy(1) = nG (1)
= M0 |—3(1) — (1) + 1 (1) + 9y (1) | — Buaa(1) — nmo 1,

where G1(1) and Ga(1) are given in Eqgs. (2.27) and (2.28), respectively.
Therefore
E(Ly) = lim G (2)
f%l
= [(9/\]3/(1) — B —n)(011(1) + ©2) + YW I'(1) + ¥2) + ?7} 0,1

o [ (1) + 05(0) = 1 (1) = (1)) + Bra1) + DE(L)].
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Next, differentiating Eq. (2.14) and taking z — 1 we find:

(0 + 0)GH1) = [NB' (1) — e — 9] Ga(1) + 78 (1) + (1) — 1 1)
—1 (1)) + Bra(1) = n[moy — Gi(1)].

Thus
E(Ly) = lim Gy()
_ ><—1H9[[<9)\B'(1) — cBv —9) AT(1) + W] — 0+ n(OT(1) + O2)] 70,

A0 (23(1) + 93(1) = 1(1) = 91 (1)) + Bra(1)].
O

2.4 Performance measures and cost model

2.4.1 Performance measures
In this subpart of paper, useful performance measures are presented.

Corollary 2.4. The mean number of customers in the queue is given as:

o0

E(Lg) = Y (n—¢)(mn1+mn2) = E(L) = c+12(1) + ga(1).
n=c+1

Corollary 2.5. 1. The probability that the servers are in working repair
period is presented as:

Py = GQ(l) = Zﬂ'n,Z-
n=0

2. The probability that the servers are in a normal busy period is presented

as:
szl_Pwr

3. The probability that the servers are working either during busy or repair
period is presented as:

o0
§ 7Tn2+77n1
n=1

Corollary 2.6.

1. The mean number of customers served per unit time is given as:

Ns = Bﬂznﬂ-nl+cﬁﬂzﬂ-nlJFBVZanZWLCBVZWnQ

n=1

= 5/1/ [CPbusy - ¢2( )] + /BV [CPwr - 902(1)] .
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2. The average rate of abandonment of customers due to impatience is given
as:
Ra == XE(LQ)

3. The average rate of balking is given as:
Rpatr = M1 — 6) [Z Tn,1 + ang] = A1 =0)[1 -1 (1) —e1(1)].

2.4.2 Cost model

Cost-profit analysis is very beneficial in the application of real-life situations
arising from industrial and technical situations.
The total expected cost (Tpogt) is defined as:

Teost = Cvby+ CrpPur + (CIE(L)) + (CyRren) + c(p +v)
x(Cs + (1 = B)Cf) + cCp,

where C}, is the cost per unit time during normal busy period, C,,; the cost
per unit time during working repair period, Cj; the holding cost per unit
time, C,; the cost per unit time when a customer is lost due to impatience,
Cs; the cost per service per unit time, Cy; the cost per unit time when
a customer returns to the system as a feedback, and C); the fixed server
purchase cost per unit.

Let R be the revenue earned for providing service to a customer, then
the total expected revenue per unit time (Trevenue) of the system is as:

Trevenue = & x Nj.

The total expected profit <Tproﬁt> per unit time of the system is as:

Tproﬁt - TreVenue - TCOSt'

2.5 Numerical analysis

To validate the analytical results obtained through mathematical modeling
and analysis, we employ computational techniques. These methods allow us
to compute and approximate the relevant quantities, including steady-state
probabilities and performance measures for the manufacturing system. By
comparing the numerically obtained results with the analytical expressions,
we validate the accuracy of our derived solutions.

While numerical analysis introduces approximations and potential nu-
merical errors, it complements analytical methods by providing a practical
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means of verifying results and acquiring a deeper understanding of the be-
havior of complex queueing systems.

In this section, important numerical results are presented in the form
of Tables and Graphs in order to illustrate the effect of various system pa-
rameters on different system characteristics, (T¢ogt) and (Tproﬁt)v using R
program. The arrival batch size X follows a geometric distribution with pa-
rameter o ,that is P(X =1) = (1 —0)"lo, with0 <o < 1,and | = 1,2, ...
Therefore, B(z) = ————.

(2) 1-(1-o0)z

For our analysis, we consider the manufacturing system discussed above. Un-
less their values are indicated in the appropriate places, the model parameters
are assumed to be as follows: the devices arrive in groups of random size
according to a Poisson arrival process with rate A = 1.0 devices per minute,
and join the queue/server for processing. The system has ¢ = 3 primary
servers. The service time of each machine is exponentially distributed with
rate ;. = 1.9 devices per minute. The time between successive breakdowns is
exponentially distributed with rate n = 5.0 breakdowns per minute, and the
repair time is exponentially distributed with rate 9 = 2.0 repairs per minute.
During a breakdown, the substitute service time is exponentially distributed
with rate v = 0.5 devices per minute, where v < . The devices can de-
cide whether to enter the system or not, based on the probability § = 0.8.
The devices that are already in the system can also decide whether to stay
or leave, based on their impatience time, which is exponentially distributed
with rate xy = 0.2 devices per minute. If a device gets a service but is not
satisfied, it can retry the service with probability 5’ = 0.5 or leave the system
with probability 5 = 0.5, and ¢ = 0.7.

To evaluate the cost and revenue of the system, we can use the following
parameters: we take the cost parameters as C, = $3.5, Cyp, = $2, C; = $2.5,
C, = %2, Cs = $0.11, Cy = $0.11, C), = $1, and R = $70. These values
can be adjusted according to the market conditions and the quality of the
devices. Numerical results are presented in Table 2.5 and Figs. 2.2-2.7:
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0,1 Py P,

E(Ly)

E(Ls)

E(L)

Rpaix;

R’/‘en

Ny

1.0 0.5156 0.3445 0.6555
A 1.5 0.3815 0.4387 0.5613
2.0 0.2894 0.5025 0.4975

0.1448
0.2163
0.2843

0.1783
0.3288
0.4869

0.3231
0.5451
0.7712

0.1238
0.2434
0.3942

0.0357
0.0658
0.0974

0.4922
0.6480
0.7749

1.1 0.2873 0.5041 0.4959
po 1.5 0.2889 0.5029 0.4971
1.9 0.2894 0.5025 0.4975

0.3465
0.3160
0.2843

0.4884
0.4872
0.4869

0.8349
0.8033
0.7712

0.3831
0.3886
0.3942

0.0977
0.0974
0.0974

0.4797
0.6244
0.7749

0.3 0.2874 0.5040 0.4960
v 0.4 0.2884 0.5033 0.4967
0.5 0.2894 0.5025 0.4975

0.2903
0.2872
0.2843

0.5051
0.4959
0.4869

0.7953
0.7831
0.7712

0.3990
0.3966
0.3942

0.1010
0.0992
0.0974

0.7349
0.7553
0.7749

0.5 0.2894 0.5025 0.4975
6 0.7 0.2874 0.5060 0.4940
0.9 0.2855 0.5094 0.4906

0.2843
0.3270
0.3705

0.4869
0.5334
0.5830

0.7712
0.8604
0.9535

0.3942
0.2391
0.0805

0.0974
0.1067
0.1166

0.7749
0.7740
0.7731

5 0.2894 0.5025 0.4975
n 7 0.3050 0.5364 0.4636
9 0.3143 0.5575 0.4425

0.2843
0.2251
0.1853

0.4869
0.5197
0.5402

0.7712
0.7448
0.7254

0.3942
0.3628
0.3443

0.0974
0.1039
0.1080

0.7749
0.6594
0.5901

1 0.1362 0.7108 0.2892
¥ 1.5 0.2210 0.5926 0.4074
2 0.2894 0.5025 0.4975

0.2064
0.2547
0.2843

1.0894
0.7019
0.4869

1.2958
0.9566
0.7712

0.5284
0.4450
0.3942

0.2179
0.1404
0.0974

0.8523
0.8075
0.7749

0.1 0.2874 0.5040 0.4960
x 0.150.2884 0.5033 0.4967
0.20 0.2894 0.5025 0.4975

0.2914
0.2877
0.2843

0.5078
0.4971
0.4869

0.7991
0.7848
0.7712

0.3990
0.3966
0.3942

0.0508
0.0746
0.0974

0.7796
0.7773
0.7749

3 0.2894 0.5025 0.4975
c 5 0.3032 0.4959 0.5041
7 03026 0.4975 0.5025

0.2843
0.3723
0.4112

0.4869
0.5333
0.5616

0.7712
0.9056
0.9728

0.3942
0.1447
0.0501

0.0974
0.1067
0.1123

0.7749
0.6822
0.6175

0.5 0.2894 0.5025 0.4975
B 0.7 0.2898 0.5022 0.4978
0.9 0.2871 0.5041 0.4959

0.2843
0.2154
0.1425

0.4869
0.4709
0.4577

0.7712
0.6862
0.6002

0.3942
0.4006
0.4075

0.0974
0.0942
0.0915

0.7749
1.1139
1.4710

0.5 0.2795 0.5030 0.4970
o 0.7 0.2894 0.5025 0.4975
0.9 0.3011 0.4981 0.5019

0.3668
0.2843
0.2474

0.5924
0.4869
0.4180

0.9592
0.7712
0.6654

0.5439
0.3942
0.2628

0.1185
0.0974
0.0836

0.9595
0.7749
0.6098

Table 2.1: Effect of A, u, v, 9,
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2.5.1 Results discussion and managerial insights

The numerical experiments explored the sensitivity of various system param-
eters on performance measures and the cost-profit model. The key observa-
tions and potential managerial recommendations are as follows:

1. Arrival rate (A\): A higher arrival rate leads to lower idle probability
(mo,1) and higher expected system lengths (E(L1), E(L2), E(L)), av-
erage balking and reneging rates (Rpaik, Rren), and mean number of
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customers served (Ng). Consequently, both the total expected cost
and profit (Tcosthproﬁt) increase. While higher demand can boost
revenue, managers must judiciously balance it against the potential im-
pact on congestion, service quality degradation, and increased system
breakdowns.

. Service rates (u,v): Higher service rates during busy and breakdown
periods reduce average system lengths and reneging rates, improving
customer satisfaction and loyalty. Furthermore, it increases idle proba-
bility (mp,1), mean number of customers served (Ny), and lowers break-
down probability (P,), enhancing profitability. However, the associ-
ated costs and feasibility constraints of increasing service rates should
be carefully evaluated.

. Non-balking probability (6): A higher non-balking probability attracts
more customers, increasing the busy period’s average system length
(E(L1)) and breakdown probability (P,). This leads to higher cus-
tomer losses (Ryen ), reducing the mean number of customers served and
the total expected profit (Tproﬁt) while increasing the total expected
cost (Teost)- Managers must strike a balance between attracting cus-
tomers and managing congestion, impatience, and system breakdowns.

. Impatience rate (x): A higher impatience rate adversely impacts the
profit by reducing the mean number of customers served due to reneg-
ing. To mitigate this, the manufacturing system should aim to decrease
the impatience rate of the devices as much as possible, by providing
substitute services, priority queues, or compensation schemes. This
can improve customer retention and overall satisfaction.

. Failure rate (n): A higher failure rate decreases the average system
length during the busy period (E(L1)), leading to more customer losses
due to impatience (Ryep), significantly reducing the total expected
profit (Tproﬁt)' This means that the manufacturing system can re-
duce the impact of catastrophic events by decreasing the failure rate
and increasing the repair rate.

. Repair rate (¢): Even when considering the server’s ability to work
during breakdowns, a higher repair rate leads to a reduction in the
number of customers served and profitability. This can be explained
by the fact that the reduced service rate can, sometimes, act as a bot-
tleneck, leading to longer queues and waiting times. Consequently,
fewer customers may be served overall, resulting in lower profitabil-
ity despite the reduction in complete downtime. Therefore, managers
must carefully evaluate the cost-benefit trade-off of investing in higher
repair rates against the potential revenue gains from reduced complete

44



downtime and the potential revenue losses due to the server’s reduced
service capacity during breakdowns.

7. Non-feedback probability (8): Similar to service rates, a higher non-
feedback probability leads to an increase in the total expected profit.
This is likely due to a reduction in congestion and a more efficient uti-
lization of system resources when fewer customers return to the system.
However, a high non-feedback probability may also indicate underlying
issues with service quality and customer dissatisfaction. While increas-
ing the feedback probability can boost revenue in the short term by
accommodating more retries, it may also exacerbate congestion and
waiting times. To strike a balance and maintain long-term profitabil-
ity, managers should focus on improving service quality through better
service rates or providing compensations to enhance overall customer
satisfaction. This can help retain customers and mitigate the potential
negative impact of a high non-feedback probability on future business.

8. Batch size probability (¢): A higher probability of smaller batch sizes
(o closer to 1) decreases the mean number of customers in the system,
customers served, the average rates of balking and reneging, proba-
bility of breakdowns, total expected cost, and total expected profit.
Attracting more devices by favoring smaller batches can be a viable
strategy. However, this approach also increases congestion and cus-
tomer waiting times. Managers must carefully balance the trade-off
between batch size probability and waiting times, as a high probabil-
ity of smaller batches can exacerbate impatience and dissatisfaction
among customers.

9. The number of servers (¢): A higher number of servers in the system
leads to higher total expected costs and lower total expected profits.
This counterintuitive result can be attributed to potential inefficiencies
and coordination challenges associated with managing a larger num-
ber of servers. With more servers, there is an increased likelihood of
underutilization or imbalanced workload distribution, leading to in-
efficient resource utilization and longer waiting times for customers.
Additionally, a higher number of servers may also increase the sys-
tem’s complexity, potentially leading to more frequent breakdowns or
maintenance requirements, further contributing to reduced through-
put and profitability. Therefore, managers should carefully evaluate
the trade-off between the number of servers, the associated costs, and
the potential impact on system efficiency and customer throughput.

Remark 2.7. The choice of parameters in Table 2.5, while arbitrary, was

carefully done to ensure the stability of the system and to observe clear behav-
iors that could be interpreted meaningfully. Based on the observations above,
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it 1s tmportant to recognize that most of the results align with our intuition.
However, there are some examples that are less straightforward to interpret,
possibly due to the specific costs and parameters chosen.

2.6 Conclusion

In this chapter, we presented a queueing system applicable to manufacturing
systems producing electronic devices like smartphones, tablets, or laptops.
Our model incorporated batch arrivals, multiple servers, catastrophic events,
substitute service during breakdowns, customer balking and reneging behav-
ior, and feedback. We derived the stability condition and employed proba-
bility generating functions to obtain closed-form expressions for the steady-
state probabilities and performance measures. Furthermore, we conducted
a numerical analysis to evaluate the impact of different parameters on key
performance metrics, total expected cost, and total expected profit.

Potential future research directions include extending the proposed model
to batch service queues. It would also be interesting to explore more complex
scenarios, such as repairable queueing systems with non-Markovian arrival
processes for customers and non-Markovian service processes for normal and
breakdown services. Such extensions would enhance the model’s applicability
to a wider range of real-world manufacturing scenarios.
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Chapter 3

Optimization analysis of
unreliable multi-server
queueing system with Bernoulli
schedule working vacation,
threshold-based recovery
policy, and impatience

3.1 Introduction

With growth of communication systems and networks, manufacturing sys-
tems, transportation systems, etc, queueing systems with breakdowns have
received growing significance [89, 121, 123].

Queueing models incorporating threshold policies, specifically the N-
policy and F-policy, have garnered significant attention in recent years. The
former policy dictates that a server activates only when N (where N > 1)
or more customers accumulate in the system [68, 131, 39, 157|. Conversely,
the latter policy restricts customer entry into the system once it reaches its
capacity. When the queue length decreases to a threshold parameter value
F, the server then permits customers to enter [53, 38, 81].

The literature on N and F' policies is extensive. However, research on
queueing models with breakdowns, repairs, and a threshold-based recovery
policy, where the server remains unrepaired until the number of customers
in the system reaches a predetermined threshold value, is limited. Notable
works include [153, 63, 104].

Vacation queueing models have attracted substantial interest from re-
searchers over the past decades, owing to their ubiquitous applications across
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diverse fields. These applications span production/manufacturing systems,
telecommunication systems and computer networks. Notably, comprehensive
surveys on this subject have been conducted by [48, 49, 135, 139].

The concept of working vacations was introduced by [119], proposing a
model where the server processes jobs with varying intensities based on the
incoming traffic. The primary objective is twofold: better control of queue
lengths and reduction of customer loss. Additionally, working vacations en-
able servers to be strategically redirected for maintenance purposes. As a
result, these models have gained significant popularity, leading to a wealth
of analytical results in the literature, such as [159, 52, 155, 154].

In recent times, queueing systems that account for customer impatience
have garnered significant attention. These models find realistic applications
in various service systems and e-commerce domains. For a comprehensive
overview of the literature on this theme, readers can refer to studies by
[83, 23, 25, 21].

In this chapter, we delve into the analysis of a multi-server Markovian
queue that integrates several crucial practical features including breakdowns,
threshold-based recovery policy, working vacations, Bernoulli interruption
schedule, impatient customers, and retention of reneged customers. The
contributions and advantages of this paper are as follows:

1. The model. Unlike existing literature that predominantly focuses
on single-server queueing models, our study embraces a multi-server
queue. By incorporating the diverse features mentioned above, our pro-
posed model offers greater flexibility in characterizing complex stochas-
tic phenomena within multi-server machining systems.

2. Methodology and results. Leveraging the Q-matrix method, we
provide a detailed theoretical analysis. We derive steady-state proba-
bilities and various performance measures. Our chosen method is well-
suited for analyzing quasi-birth-and-death (QBD) processes in steady-
state.

3. Numerical illustrations. We develop a cost function to optimize
service rates during both working vacation and normal busy periods.
Additionally, we determine the optimal number of servers and ex-
plore threshold-based recovery policies. These insights empower sys-
tem managers and decision-makers to regulate the system economi-
cally.

The chapter is structured concisely in the following manner: Section
2 presents the main motivation and practical applications of the current
research work. Section 3 briefly describes the model under consideration.
Section 4 comprises the analysis of the model in the stationary state. Section
5 enlists important performance measures. Section 6 develops a cost model
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for the proposed system and introduces cost optimization methods, namely,
the direct search method and the quasi-Newton method. Section 7 deals with
a cost optimization problem and provides numerical examples to illustrate
the effects of different system parameters on performance measures, total
expected cost, and total expected profit. Section 8 presents the conclusions
of the study.

3.2 Main motivation and practical application

The motivating context for our model is analysis of automated teller machine
(ATM) manufacturing systems. Such facilities commonly face machine fail-
ures and repairs, congestion issues, operator unavailability, impatient cus-
tomers, and more that can significantly hamper production efficiency.

Specifically, we consider a production system with ¢ parallel machines and
finite finished goods capacity. Upon arrival of failed parts/sub-assemblies
for repair, they immediately occupy any available operator. Otherwise failed
units wait in queue for a random duration. Once all repairs are completed,
operators take group vacations, relying on substitutes with slower service
rates, and may have their breaks interrupted if failures resume.

Moreover, operators undergo their own failures following a breakdown
process. Repairs only initiate after M failed machines have accumulated via
a threshold policy. Newly arriving failures may balk from the repair queue
or later renege after prolonged waits.

All such issues—breakdowns, vacations, congestion, balking and reneg-
ing—are commonly faced by real ATM manufacturers. By mathematically
capturing these dynamics in a closed-form queueing model, we aim to eval-
uate the complex tradeoffs between maintainability, throughput, and cus-
tomer impatience. The model can help optimize the number of machines,
the threshold-based recovery policy, and service rates, to control costs in
ATM production systems through resilience to inevitable disruptions.

3.3 Model description

Consider an Automated Manufacturing System modeled as an unreliable
M/M/c¢/L queueing system. The model formulation necessitates several
distinct assumptions, which can be summarized as follows:

(i) Arrival process: Customers arrive following Poisson process with pa-
rameter .

(ii) Service and working vacation processes:

(a) Upon arrival, customers are served if any servers are available.
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(iii)

(iv)

(b) After serving all existing customers, servers synchronously switch
to a vacation period.

(¢) Upon returning from vacation, if the system remains empty, servers
immediately begin another synchronous vacation.

(d) The vacation duration follows an exponential distribution with
parameter 7.

(e) During vacation, substitute servers take over from the main servers
to serve new customers.

(f) Service times during regular busy periods (RBP) and vacations
follow exponential distributions with parameters u and v, respec-
tively. We assume that v < pu.

(g) If a customer arrives and finds any of the ¢ servers free (during
busy or working vacation), they immediately occupy that server.
If all servers are busy, the customer joins the end of the queue in
the buffer and is served later according to the First-Come-First-
Served (FCFS) discipline.

Bernoulli interruption scheme:

(a) During the working vacation period (WVP), the server operates
under the Bernoulli rule. Specifically, at the instant of service
completion during this period, if there are customers in the sys-
tem:

e With probability 3, the server interrupts the vacation and
switches to the regular working period.

e With probability 3’ = 1—/3, the server continues the vacation.

(b) Notably, the service during WVP is applied only to the first cus-
tomer who arrives during this period.

Then, we can write
Op = n/BV]IQSnSc—l + C/BV]lch'

Breakdown process: The system is susceptible to unreliability at any
given time. During regular busy periods, servers are vulnerable to
breakdowns. Specifically, a server break down only if there is at least
one customer in the system. The occurrence of breakdowns follows
a stationary Poisson process with parameter . Importantly, during
repair periods (RP), customers cannot be served.

The threshold-based recovery policy and repair process: The recovery
can be performed when M (1 < M < ¢ — 1) or more customers are
present. The repair period has exponential distribution with parameter
~. Customers arriving during the repair time are ignored by the system.
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(vi) Balking: When a customer arrives, their actions depend on server avail-
ability:

e - If some servers are working and others are free, the customer is
directly served.

e - Otherwise, during working vacation, regular busy, or repair pe-
riods:
(a) The customer may join the queue with probability 6,,.

(b) Customers faced with joining a queue have an alternative:
they may balk, choosing not to enter. The balking probability
is denoted as: 6/, = 1 — 6,,, where in the case of working
vacation /regular busy period, we have : 0 < 6,41 < 6, < 1.
Consider the following scenarios:

i. For working vacation/regular busy period case, we have:
- 0<bpp1 <O, <lforc<n<L-1;
—6h=1,...,0.1 =1
ii. For repair period, we observe:
—0<0p11 <0, <1for1<n<L—1.
— 0o = 1 (no balking when the system is empty).

iii. In both cases, we have: 0 = 0 (no entering when the
system is at full capacity).

Shortly, we have for working vacation and regular normal busy:
ap = alpce + 9na]lc§n§L,

and for breakdown period:

(vii) Reneging and retention:

(a) Upon arrival, customers exhibit different behaviors based on the
server status:

- If servers are in regular working mode or working vacation
period:

— The customer activates an impatience timer 7} (for reg-
ular working) or Ty (for working vacation). If the cus-
tomer’s service is not completed before the timer expires,
they may abandon the system.

- During the reparation period:

— A new arrival activates its own timer T5. If service is
unavailable before the expiration of the impatience timer,
the customer may give up.
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(b) The impatience time 7} follows an exponentially distributed ran-
dom variable with rates ¢; > 0 (where j =0, 1,2).

(c¢) Impatient customers have two options:

e They may quit the system without receiving service with
probability k.

e Alternatively, they may be kept in the system with probabil-
ity K =1 — k.

Then, we can put:
€n,j = nkollj—o + nrg =1 + nrclj—2,

Upn = (nﬂ + fn,l)]llgngc—l + (CM + €n,1)]lc§n§L;

and

G =V +e1,0)ln=1 + (nB'v + €n0)la<n<c—1 + (¢B'v + €n,0)Le<n<L-

The customers timers are independent and identically distributed (i.i.d.)
random variables and independent of the number of customers cur-
rently waiting.

(viii) The various stochastic processes within the system are assumed to be
mutually independent.

3.4 Equilibrium probability analysis

We employ the Markov process approach, utilizing the Q-matrix, to establish
the steady-state distribution for our proposed queueing model. Our primary
focus lies in deriving the steady-state probabilities of the system, specifically
as a function of the probability 1, rather than relying on mq; or 7, ; for
j=0,1,2.

The system under consideration can be modeled as a continuous-time
Markov process, denoted by {X(t),9(t);t > 0}, where X(¢) represents the
number of customers present in the system at time ¢, and 2)(¢) characterizes
the operational state of the servers at time ¢t. The possible states for 9)(¢)
are as follows:

0, Servers are in a WVP
Y(t) = {1, Servers are in a RBP

2, Servers are in a RP

Let 7, j denote the steady-state probability that the system has n customers
and the servers are in state j, such that: m, ; = tlim P{X(t) =n,9(t) =7},
—00

where
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(n,7) € {{(n,0):n=0,1,... L} U{(n,1):n=1,2,...., L} U{(n,2) : n=1,2,..., L}}.
The state transition rate diagram is depicted in Figure 3.1.
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Figure 3.1: State transition diagram for the proposed model
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3.4.1 Governing equations

The steady-state balance equations that govern our system are expressed as

follows:

Oz7T0,0
(v +n(v + k) + 7)o

(abp, + cv + nkgy + T) 0
(0l + cv + nkgy + T) 0
(T + cv + Lrso)mr0

(o + p+ kst + @)

(o +n(p+ re1) + )T
(a4 n(p+ K1) + )T
(O +n(p+ Ks1) + @)1
(b + n(p + K1) + @)
(cu+ Lrsr + @)1
tramy 2

(b, + nKs2) Ty 2

(agn + NKSy + '7)7771,2

(Lksa + )7L 2

(p~+ ws1)m1 + (v + Kso)mi, n=0,

amp-10+ (n+ 1)(B'v + K£50)Tnt1.0,
1<n<c—-1,

amy_10 + (cﬁ'l/ + (n 4 1)k0)Th+1,0,

n=rc,

abp_1Tn—1,0+ (cB'v+ (n+ 1)Ks0)Tn+1.0,
c+1<n<L-1,

abp 1mp-10, n=1L,

Tm1,0 + 2Bvme o + 2(p + ke )mo1, n=1,

amp_1,1 + (n+ 1)Brappi0 + (0 + 1)(1 + K1) Tag11

+TTn0, 2<n<M—1,

amp_1,1 + (4 1)Bvm,i10 + (0 + 1) (0 + Ke1) i1,

M<n<c—1,

amy_11 + cfrmpg1o + (cp+ (n+ 1)ks1)Tnr11

+TTn0 + V70,2,

+TTno0 +YTn2, N =0C¢,

aby,_1mp—11 + cfrmpri0+ (e + (n+ 1)K Tpi11

+TTno +YTp2, c+1<n<L -1,

abp w11+ 7TL0 +YTL2, =1L,

Om11 + 26622, N =1,

abp_1mp—12+ (n+ 1)kGamTpi12 + @71,
2<n<M-1,

abp_1mp—12+ (n+ 1)kTpt1,2 + O 1,
M<n<L-1,

abp w12+ ey, n=0L.

The normalizing condition is expressed as:

L L L
§ Tn,0 + § Tn,1 + § T2 = 1.
n=0 n=1 n=1

(3.1)

Let’s introduce the necessary notations for the subsequent sections of the

paper:
C. . nv + €n0,
" v+ €n,

1<n<c—-1,
c<n<L,
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—(a+v,+p), 1<n<c—1,
) —(et+vnty), n=c,

@n = —(ap+vn+p), c+1<n<L-1,
_(UL+()0)7 n:L7
—(a4Céu+71), 1<n<c-—1,

9, = _(ac+<n+7')7 n=4«c,

—(ap +Cu+T), c+1<n<L—1,
( (L +7), n=1L,
—ag, n=1,

o —(ap +€n2), 2<n<M-1,

" _(an+6n,2+’7)> M§n§L—1,
_(EL,2+'7)7 n= L.

3.4.2 Matrix solution

To obtain the steady-state solution, let the steady-state probability vector
of the infinitesimal generator @) be denoted as P = (g, 71, m2), where my =
(71'0’0, 1,05 -5 7TL70), m™m = (7T1’1, T2 1y -ens 7TL71), and T = (7T1,2, 2.2y «eey 7TL72).
The steady-state equations PQ) = 0 must be satisfied by P along with the
normalization condition Pe = 1, where 0 is a zero row vector, and e =
(ep,e1,€2) is a (3L + 1) column vector of ones, with ey being an (L + 1)
column vector and ey and es being L column vectors. The block structure
of the infinitesimal generator () is as follows:

A1 Ay Ag
Q=1 & & & |,
Dy Dy Ds
where
—a «
G Y o«
G Y2 «
Alz Cc—l ﬂc—l (6% 9
Cc 190 (07
Cr—1 V-1 ar—1
0 L I
0 0 0
T 0 ... .. 0
Ay = O ... ... 0 ’
0 0 T
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01 «
U2 02 «
U3 03 «@

52: VUe—1 Qc-1 & s
(& Oc (0%
V-1 0L-1 «p—1
0 v, oL
o1 o
€22 02 Q2
€32 O3 a3
'D3: ’
€1-12 OL-1 OL-1
0 €L2 oy,
[0
U1 0
0 0
& = , &3 = , and Dy = -
0 ®

Note that A; and Ay are matrices of dimensions (L + 1) x (L + 1) and
(L+1) x L, respectively. A3 is a zero matrix with dimensions (L + 1) x L.
&1 isan L x (L + 1) matrix. &, &, Dy, and D3 are square matrices of order
L x L. Additionally, D; is a zero matrix with dimensions L x (L + 1).

3.4.3 System state probabilities

We present the steady state equations PQ = 0 and the normalization con-
dition Pe =1, as
mo A1 + m &1 + m Dy =0,
mo Ao + mEy + me Dy = 0,
mo Az + mE3 + mD3 = 0,
Tpe1 + mes + mesz = 1.

(3.2)

As A3z and D; are null matrices, then Equation (3.2) can be rewritten as

mo A1 +mE =0, (3.3)

mo Ao + mEy + M Dy =0, (3.4)
mE3 + mD3 = 0, (3.5)

moe1 + mieg + moes = 1. (3.6)
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Next, put Ay = <TOIlL>’ & = (812 g;>7 & = (pln), Dy =

( 0-4 ) , with I7, denotes the identity matrix. Further, O; is a
Os YIp—m+1
1 x L matrix. Oz and O3 are both of order (L —1) x 1 and (L — 1) x L,
respectively. Oy has dimensions (M — 1) x L. Oy is of order (L — M + 1) x
(M —1). I_pr4+1 represents the identity matrix of order L — M + 1.

Let A1~! and D3~! denote the inverse matrices of A1 and D3, respec-
tively. By referring to Eq. (3.3), we obtain the following result:

Ty = —nglAfl
_ V10
= 7r1< Ox > (3.7)
= —71,1V10,

where 0 = (0g, 0), such that 06 = (01, ...,0r) be an L row vector of the matrix
At and Os is (L — 1) x (L 4 1). From Eq. (3.5), we have

T = —71’153’1)3_1 = —7'('1(,0’1)3_1. (3.8)
Substituting Egs. (3.7) and (3.8) into Eq. (3.4), obtain
—71'1711]157' + 71 (52 — (p'Dg_l'Dg) =0. (39)

As & and Dy L are both square matrices of order L, we can affirm the
existence of the matrix:

£ = (& — ¢D3'Dy) !

Thus )
™ = (U167'5)7T1’1. (3.10)
Consequently, we can deduce easily
Ty = —(1215’7'590’1)?:1)71'171. (3.11)
Then, using Eqs. (3.7)—(3.11), we get:
Tn,0 = —V10,T1 1,
L ~
Tp1 = (U17'ZO¢+11/1m)7r1,17
i=1
L L )
Mg =— 0179 > > oip1ii@in | T,
j=1i=1

where @;; are the elements of matrix D= Dy ! and zzij are the elements of
the matrix £ = (&2 — @Dy ng)*l. Finally, to determine 7y 1, we apply the
normalizing condition (as described in Equation (3.1)):

L L L -1

T, = |- Zon +U17—ZZO’L+1¢ML UlT@ZZZO’Hrl'%jW]n

n=1 i=1 n=1 j=1 i=1
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3.5 Performance measures

In this section, we delve into the derivation of crucial system indices, lever-
aging the probabilities associated with the system distribution.
Result 1: The servers are in busy period with probability

Pbusy = Z Tn,l = U1T Z Z 01+1¢zn771 1- (312)

n=1 =1

Result 2: The servers are in working vacation period with prob-

ability
L L
Pwv = Zﬂ'mo = — (Ul Zon> T1,1- (3.13)
n=0

Result 3: The servers are in breakdown period with probability

L L L
Z Tn,2 = —U1TY Z Z Z OH—lwz]an T1,1- (3-14)
n=1 j=1 i=1
Result 3: The probability of system reliability

Pre=1—mpy,.

Result 4: The mean system size is

L
E, = Z n(mpo + Tn1 + T 2) (3.15)
n=1

= Z nop + 7 Z Z 7%02+1¢m — TP Z Z Z noz—l—lwz]u}jn T1,1-

n=1 i=1 n=1 j=1 i=1

Result 5: The effective arrival rate

L L L
/
a = am, + E QpTpo + E QpTp 1+ E QnTn 2.
n=1 n=1 n=1

Result 6: The mean waiting time of customers in the system
Ws = Eg/ o
Result 7: The average balking rate

!

Rpoiy = — . (3.16)
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Result 8: The average reneging rate

L L L
Ryen, = RS0 Z NTn.0 + KG1 Z NTn,1 + KS2 Z NTn,2 (317)

L L L
= U1K —<ozn0n+7§1zzn02+1¢m TYS2 Zzznoiﬂl@j@jn Ty 1-

n=1 i=1 n=2j=1 i=1

Result 9: The average retention rate

Ryt = /<'3/§0 Z N0 + ngl Z NTp1 + /€/§2 Z nmn 2 (318)
L L L

= Ul/I€ —<0 Z Nop + 761 Z Z n02+1¢m — TPS2 Z Z Z noz—i-lwwwjn T1,1-
n=1 i=1 n=2 j=1 i=1

Result 10: The mean number of customers served per unit time
L L
Cs=v Z Ny + Z Ny 1-
n=1 n=1

3.6 Cost model and optimization

For our queueing model, we consider he cost components as outlined below:
1. Chysy: unit time cost for system being in busy period.
2. Cyyp: unit time cost for system being is in working vacation.
3. Chreak: unit time cost for system being in breakdown period.
4. Cgq: Holding unit time cost when a customer enters the queue.
5. Cs,: Cost per service per unit time in regular working period.
6. Cs,: Cost per service per unit time in working vacation period.
7. C}: unit time cost when a customer is lost.
8. C%: unit time cost when the system retains a customer.
9. Cy: Fixed purchase cost of the server per unit.

The formulation of the cost per unit time function for the queueing system
is as follows:

7:: = Cbusypbusy + vaPuw + Cbreakab + quEs + C’l (Rren + Rbalk) (319)
+CiRyet + c(uCs, +vCs,) + cCy.
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Expressing the expected cost function 7. explicitly by substituting Equa-
tions (3.12)—(3.18) into (3.19) would result in an extremely complex formu-
lation. Consequently, studying the analytical behavior of 7. becomes a big
challenge. Furthermore, due to the nonlinearity and intricacy of the expected
cost function, deriving the optimal solution (c¢*, M*, u*,v*) in closed form
would be an arduous task.

To circumvent these difficulties and perform the optimization analysis,
we employ direct search and Newton’s methods as numerical optimization
techniques to search for the optimal solution (¢*, M*, p*, v*). Initially, the
direct search method is utilized to determine the optimal values of the vari-
ables (¢*, M*). Subsequently, with these variables fixed, Newton’s method
is applied to find the optimal values of the variables (u*, v*).

3.6.1 Numerical cost optimum parameter

We consider a practical problem concerning the automated teller machine
(ATM) production facility mentioned in Section 2. In the context of the con-
sidered practical example, the system parameters are delineated as follows:
failed machines arrive according to a Poisson process with o = 7. The sys-
tem capacity is considered finite with L = 20. If the system is in operation,
the failure occurs in which the breakdown times are exponential distribution
with ¢ = 0.1. The service and repair times of the machines obey exponential
distributions with parameters p = 3.0, ¥ = 0.9, and v = 0.3, respectively.
Once the system gets empty, it goes on vacation period, the vacation pe-
riod follows exceptional distribution with parameter 7 = 0.4. The failed
machines during both period may get impatient and leave the system with
being served. The impatience timers follow exponential distribution with
s = 0.5, ¢1 = 0.3, ¢ = 0.9. Further, during working vacation period, the
failed machines service may be continue their service during working vaca-
tion period with probability A’ = 0.6, and they can leave the system with
probability x = 0.7. The joining probability is taken as 6, =1 — 7.

An efficient algorithm based on the direct search method is employed to
determine the optimal discrete values (c¢*, M*) that optimize the expected
cost function. The effectiveness of this approach hinges on the convexity (or
unimodality) of the cost function. Throughout the numerical analysis, the
following cost elements are considered: Chysy = $20, Cyp = $20, Cpp, = $50,
Csq =810, Cs1 = $5, Cs2 = $5, C) = $30, Cy = $25, Cy = $1 and R = 50.

Figure 3.2 illustrates the behavior of the expected cost function T.(M*, ¢*)
for varying values of ¢ and M. The plotted curve exhibits a convex shape,
indicating the existence of a single relative minimum. Consulting Table 3.1,
it is evident that the minimum expected cost per unit time, which amounts
to 182.5710, is attained when M* = 6 and ¢* = 1.
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Figure 3.2: The expected cost 7. for different values of ¢

Table 3.1: ¢ and M vs. T.(M,c)

and M.

M /¢ 1 2 3 4 5 6 7 8
2 271.9823 E E : - : . -
3 216.2269  216.2388 - - - - - -
4 193.3445  193.3762 193.3707 - - - - -
5 184.5919  184.6346 184.6462 184.7100 - - - -
6 182.5710 182.6202 182.6410 182.7123 182.8470 - - -
7 183.9711  184.0241 184.0501 184.1262 184.2599 184.4512 - -
8 187.1491  187.2043 187.2331 187.3123 187.4466 187.6304 187.8610 -
9 191.2406  191.2070 191.3274 191.4083 191.5437 191.7250 191.9432 192.1971

Once the optimal values (M*,c*) are determined, Newton’s method is
employed to locate the minimum value of 7.(M*, c*, u*,v*) by iteratively
optimizing the continuous variables p and v. Newton’s method is an effi-
cient iterative technique for finding the optimum of a nonlinear function by
computing the search direction at each iteration.

The Quasi-Newton method, a variant of Newton’s method, is utilized
to numerically determine p* and v*. Numerical results obtained through
this optimization process are presented in Tables 3.2-3.7 for various system

parameter settings.

Table 3.2: T.(c*, M*,pu*,v*) and (c*, M*, u*,v*) while adjusting 7 and «
(0 =0.5,¢1=0.3,6=09,L=20,=0.7, 5 =06, p=0.1,v=0.3)

(7.a) (2,5) (2,8) (255) (258) (3.05)  (3.03)
(c* M) (1,2) (4.7) (1,2) (4.7) (1,2) (4,7)
u* 3.3953 14294 35066  1.4697  3.5803  1.4991
v* 17352 04679  1.3760  0.3242 10157  0.1853
To(cr, M*, p*,v*) 1251117 182.8660 124.4980 180.6144 123.3919 177.7679
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Table 3.3: To(c*, M*, u*,v*) and (¢*, M*, u*, v*) while adjusting 3’ (¢p = 0.5,
1=03,6%=09,L=20,k=07,a=7¢=0.1,7=04,v=0.3)

& 0.75 0.8 0.85 0.9 0.95
(e, M") (3.4) (4,5) (4,6) (5,7) (6,8)

u* 1.6362  1.3007  1.0810  0.9233  0.8065

vt 1.5967 12149  0.9672  0.7970  0.6748

Te(c*, M*, u*,v*) 1474804 150.3079 153.4443 156.8410 160.5053

Table 3.4: To(c*, M*, u*,v*) and (c¢*, M*, p*,v*) while adjusting L and &
(50=05,6¢1=03,6=09, a=7,7=04,5 =06, p=0.1y=0.3)

(L.k) (10,0.6)  (40,0.6) (10,0.7) (40,0.7) (10,09) (40,0.9)
(c* M) (7,1) (7.4) (7.1) (7.4) (7,1) (7,4)

u* 09190  1.0397  0.8876  0.9821  0.8333  0.8757

v 09180  0.8733  0.8866  0.8594  0.8323  0.8333

Te(c*, M*, u*,v*) 167.7709 167.6681 165.5115 165.0619 161.7871 160.6461

Table 3.5: To(c*, M*, u*,v*) and (c*, M*, u*,v*) while adjusting ¢ and ~
(50=05,6 =03, 6=09 k=073 =06, 7=04 a="7,L=20)

(¢, 7) (04 1) (0.4 5) (0.6 1) (0.6 5) (0.8 1) (0.8 5)
w* 0.9571 0.9275 0.9299 0.8955 0.9691 0.9342
v* 0.8955 0.8907 0.9178 0.8945 0.9075 0.9030

Te(c*, M*, p*, v*)  170.3847 162.9654 172.9348 163.4767 177.8815 165.2887

Table 3.6: To(M*, c*, u*,v*) and (M*,c*, u*,v*) while adjusting ¢ , ¢; and
©=19(k=07L=20,0a=7,7=04,p=0.1,3 =06,y =0.3)

(<1 <o) (0.2,06) (0.4,0.6) (0.208) (04,08) (0.2,1.0) (0.4,1.0)
(M* ) (8,2) (8,4) (8,2) (8,3) (8,5) (8,7)
p* 0.8287  0.7616  0.8079  0.7640  0.8041  0.7644

v 0.7697  0.7606  0.8056  0.7630  0.8031  0.7634

To(M*, c*, p*,v*) 171.4859 1724115 179.1606 180.3308 186.5172 188.2080

Table 3.7: To(M*, c*, u*,v*) and (M*,c*, u*,v*) while adjusting ¢ , ¢; and
©=31(k=07L=20,a="T7=04p=01,5 =06~ =0.3)

(s1 s0) (0.2,0.6) (0.4,0.6) (0.2,0.8) (0.4,0.8) (0.2,1.0) (0.4,1.0)
(M* c*) (8,2) (8,4) (8,2) (8,3) (8,5) (8,7)
w* 0.8211  0.7583  0.8032  0.7607  0.8006  0.7621
v* 0.7712  0.7573  0.8022  0.7597  0.7996  0.7611

Te(M*, c*, p*,v*) 170.7178 171.7406 178.4237 179.6992 185.8408 187.5095
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Tables 3.2-3.7 illustrate the relationships between various system param-
eters and the optimal service rates (u*, v*) that minimize the expected cost
,E(M*7 C*’ /‘L*’ V*) :

e As the arrival rate of failed machines («) increases, the expected cost
To(M*, c*, u*,v*) rises substantially. Similarity for 4. This is under-
standable, as a higher influx of failures naturally strains the service
system, leading to longer queues, more congestion, and ultimately in-
creased costs.

e Conversely, higher operator vacation rate (7) and greater customer
non-retention probability (k) decrease the expected cost. Obviously,
more frequent vacations provide more opportunities to serve customers
during vacation periods, alleviating congestion. Likewise, allowing
more customers to renege without service reduces the queue length
and wait times.

e The positive effect of operator breakdown rate (¢) on expected cost
is expected, since more breakdowns directly degrade service capability
and capacity. In contrast and as anticipated, faster operator repair
rate () significantly improves system performance and reduces costs
by restoring capacity quicker after failures.

e Larger system capacity (L) and impatience rates (sj,7 = 0,1,2) in-
crease service abandonment, lowering congestion and T.(M*, ¢*, u*, v*).
However, excessive abandonment negatively impact customer service.
An optimal balance is required.

3.7 Conclusion

In this chapter, based on the characteristics of the repair machine, we pre-
sented a M /M /c/L queue with breakdowns, repairs, threshold-based recov-
ery policy, working vacation, Bernoulli interruption, balking, reneging, and
retention. We established the steady-state solution of the system using Q-
matrix. Then, we studied important system characteristics based on the
steady-state probabilities. Finally, we presented the sensitivity and cost op-
timization analysis; we discussed an economic analysis as well as the optimal
threshold, the optimal number of servers as well as the service rates u and
v under a given cost assumption because determining these parameters to
achieve the minimum cost is very important in queueing theory. As further
potential future study, we can generalize this queueing model with to some
different cases, as follows:

e (i) Considering the feedback phenomenon within the queueing systems,
it is pertinent to examine the scenario involving feedback customers in
the proposed queueing model.
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e (ii) It will be interesting to incorporate retrial policy and preemptive
resume priority, this makes the system closer to real-life congestion
scenarios and the study can provide potentially practical application
in flexible manufacturing systems, transportation system, telecommu-
nication systems, and so on.

e (iii) One could also extend the present study by considering multi-
optional services.
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Chapter 4

Finite-capacity multi-server
queues with catastrophes,
repairs, Bernoulli feedback,
and fluid approximations

4.1 Introduction

Accurately modeling disruptions and their impact on operations is crucial
for effective planning and decision-making in various industries. This paper
investigates a finite-capacity multi-server queueing system with Bernoulli
feedback, incorporating catastrophes and repairs to reflect the unpredictable
nature of disruptions in real-world operational environments. By employing a
combination of techniques, including transient and steady-state analyses, as
well as fluid queue approximations, we provide quantitative characterizations
of the system’s behavior under different scenarios. The proposed model and
analytical methods offer practical solutions for operational decision-makers,
enabling proactive risk management and improved system performance.
Queueing models are mathematical tools that can be employed to repre-
sent and analyze various queueing situations that arise in different domains
including supply chain management, hospitals, computer and communica-
tion networks, and manufacturing and production processes. One of the
features that some queueing models incorporate is catastrophes, which are
events that cause the complete destruction of all units present in a queueing
system. Queueing models with catastrophes are relevant for many practi-
cal applications where such events can have significant consequences. Sev-
eral studies have explored the properties and applications of queueing mod-
els with catastrophes in different contexts, such as computer networks [37],
broadband communication networks [66], muscle contraction processes [44],
insect populations |65], emergency supply chain systems [61], and emergency
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systems with uncertainty [67], and communication networks and cellular net-
works [105].

Feedback in queueing systems is typically facilitated through repeated
service, and evaluating the performance of such systems involves assessing
the rate at which customers return for service. Customers may choose to
seek re-service for diverse reasons, such as incomplete or unsatisfactory pri-
mary service. This phenomenon is commonly observed in communication
networks, where distorted data may require repeated transmission to reach
the intended recipient. Repeated service in queueing systems can be clas-
sified into two types: instant and delayed feedback. In the case of instant
feedback, customers either immediately seek re-service or abandon the sys-
tem following the completion of their initial service, according to a Bernoulli
scheme. On the other hand, in the case of delayed feedback, customers also
follow a Bernoulli scheme but may choose to enter an orbit, where they
wait for a certain positive (random) duration before returning for re-service
or ultimately abandoning the system. Such feedback schemes are referred
to as Bernoulli-type feedback. The pioneering work by [134, 133] repre-
sented the initial studies focused on the analysis of both types of feedback
systems. These studies utilized the generating function method to analyze
two-dimensional Markov models of single-server queueing systems with an
unlimited queue and an infinite orbit volume in the case of delayed feedback.
In recent years, various authors have extensively studied these models, of-
ten analyzing systems with and without an orbit separately. For instance,
models with instant feedback have been examined in [27, 96, 23, 29|, while
models with delayed feedback have been investigated in [109, 9, 20]. Concur-
rently, studies such as [75, 94, 100] have explored queueing system models
with both types of feedback.

Analyzing queueing systems over an extended time period reveals that
their characteristics become independent of initial conditions, resulting in
a stationary state known as steady-state. Steady-state solutions represent
time-independent solutions to queuing models. They are useful for design-
ing and evaluating queueing systems that operate under stable conditions.
However, steady-state solutions may not be applicable or realistic for many
practical situations where the state of the system changes over time due to
various factors, such as opening and closing times, seasonal variations, or
random events. In such situations, transient solutions are more appropriate
and informative. These latter are time-dependent and consider the influence
of initial conditions on the system’s behavior. They can provide the prob-
abilities of different states of the system at any given time and capture the
dynamics and evolution of the system over time. Although the early focus
of queueing theory was on steady-state behavior due to the design of many
queueing systems, recent years have seen significant progress in understand-
ing transient behavior. This is particularly relevant in modern applications
such as broadband networks [99], adaptive routing, and feedback-based rate
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control mechanisms [17].

Transient solutions are more realistic and useful for many practical ap-
plications where the system changes over time, such as broadband networks
Nagarajan and Kurose|99], adaptive routing, and feedback-based rate con-
trol mechanisms Bonomi et al.[17], as well as business operations or service
providers that open and close. Therefore, studying the transient behavior
of queueing systems is important both from a theoretical and a practical
perspective. Several researchers analyzed the transient solutions of differ-
ent queueing models under various scenarios. For instance, Ammar[4| and
Ammar[5] explored the transient solutions of single server multiple vacation
queues with impatient customers and waiting server, respectively. Then,
Sudhesh et al.[129] and Sudhesh and Azhagappan|[127] investigated single
server Markovian working vacation queues with heterogeneous service and
variant impatience, respectively. Later, Suranga et al.[132] presented the
transient solution of M/M /1 queue with differentiated vacations and impa-
tient customers. Recently, Vadivukarasi and Kalidass[144] discussed single
server Markovian multiple variant vacation queues.

A stochastic fluid flow system is a sort of input-output model that uses a
continuous fluid to represent the input, which flows into and out of a buffer
storage device at rates that vary randomly. This model is particularly useful
in situations where the arrival process is made up of discrete units, but the
inter-arrival time between successive units is negligible. In such cases, the
flow of units can be approximated by a continuous fluid, since the individual
units have a relatively small impact on the system’s performance. The fluid
buffer in these models can be filled, depleted, or both, depending on the
current state of the underlying queueing model, which determines the rates
at which fluid enters and leaves the buffer. Markov modulated fluid queues
are a specific type of fluid models that find practical applications in the
modeling of various physical phenomena. One of the advantages of such
models is that they are often amenable to tractable analysis. Several real-
world scenarios where Markov Modulated Fluid Flow models have proven
valuable can be found in literature references [142, 76, 152]. The analysis
of fluid queueing models operating in a stochastic environment has been
examined by numerous researchers, with a particular focus on stationary
analysis, which has been well-established [147, 18, 146]. The study of fluid
queueing systems has gained significant attention from researchers in recent
years due to the broad range of applications in various fields such as in
computer and communication systems [15, 82|, manufacturing systems [97],
congestion control [145], risk processes [114], and so on.

Given the practical applications of catastrophes, we focus, in this chapter,
on studying a M/M/c/N queueing model with Bernoulli feedback, catas-
trophes and repairs. We derive the transient and steady-state solutions
for this model and obtain the expression for the time-dependent and time-
independent expected number of customers in the system. We also model
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the system as a fluid queue and analyze its stationary solution. The current
research is motivated by several factors, which can be summarized as follows:

Firstly, multi-server queuing models present additional complexity com-
pared to single-server counterparts due to simultaneous operation of
multiple servers, leading to more complex interactions between cus-
tomers and servers. Consequently, analyzing and modeling multi-server
queuing models necessitates meticulous attention to ensure accurate re-
sults, making them more challenging to study than single-server queue-
ing models. However, despite the increased complexity, multi-server
queuing models are crucial for modeling real-world systems such as call
centers, hospitals, and manufacturing facilities, where multiple servers
handle substantial customer volumes or tasks.

Secondly, incorporating Bernoulli feedback in the system affords us
the opportunity to comprehensively capture the intricate dynamics of
recurring customers in the system. By modelling the feedback mecha-
nism as a Bernoulli random variable, we are able to effectively account
for the probability of customers returning to the system and how this
affects the system performance.

Additionally, the study of transient and steady state solutions in a
multi-server queueing model with disaster and repairs holds substan-
tial relevance in diverse real-world applications. For instance, within
manufacturing systems, machine breakdowns requiring repairs can lead
to disruptions in production. Likewise, in service systems such as call
centers, the occurrence of virus attacks can significantly impact the
overall efficiency of customer service due to downtime.

Moreover, understanding the behavior of such systems enables the de-
sign of their performance. Analyzing the transient behavior provides
valuable perceptions into system dynamics during the initial startup
phase, when there may be a backlog of customers awaiting service.
Meanwhile, studying the steady-state behavior offers insights into sys-
tem performance over extended time periods, when it has achieved a
stable operational state.

Furthermore, investigating the fluid queue driven by the proposed
model improves our understanding of system behavior. By examining
the fluid queue, we can gain valuable perspectives into the system’s
average behavior over time, facilitating the design of the system for
improved performance.

The chapter is structured as follows: The mathematical description of the
system is presented in Section 2. Section 3 is devoted the transient-analysis
of the queueing system. In Section 4, we present the steady-sate solution
while in Section 5 we deal with the steady-state analysis of the fluid queue.
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4.2 Mathematical description of the system

Consider a finite capacity multi-server queueing system modeled by the pro-
cess {X(t),t > 0}, where X (t) represents the number of customers in the
system at time t. Customers arrive according to a Poisson process with a
rate of 7, and service times follow an exponential distribution with parame-
ter . In the case of unsatisfactory service, customers may provide feedback
and re-enter the system with a probability of #’ or exit the system with a
complementary probability of #. The system has a maximum capacity of
N customers, and the service discipline follows a First-Come-First-Served
(FCFS) approach. Additionally, the occurrence of catastrophes is assumed
to follow a Poisson process with a rate of ¢. When a catastrophe occurs, all
customers, including the one currently being served, are lost, and the system
transitions to a repair state. The repair time for a failed server is exponen-
tially distributed with a parameter of 7. During the repair state, customers
who arrive are not permitted to join the queue. The state transition diagram
of the modulating process is depicted in Figure 4.1.

Figure 4.1: Transition diagram

4.3 Transient analysis

Let X (t) denote the number of customers in the system at time ¢. Let P, (t) =
P(X(t) =n),n=0,1,2,..., N represent the transient state probability that
there are n customers in the system at time ¢ when the server is operational.
Let R(t) be the probability that the server is under repair at time ¢.
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Let P(z,t) = Zivzo P,(t)z". Then, the differential-difference equations of
the suggested queueing model are given as:

N
6”;(:) = —nR(t)+ gonZ%Pn(t), (4.1)
d]z?t(t> = —(T+@)R(t) +0uPi(t) + nR(), (4.2)
dlz?t(t) = —(1+@+n0p)P,(t) + TPu_1(t) + (n+ 1)0uP,1(t),(4.3)
1<n<c—1,
dlzct(t) — —(7' + @+ CQ,U)PC(t) -+ 7'P1n71(t) + cOpPeyq (t), (4-4>
dP;t(t) = —(T+ @+ cu)P,(t) + TPe—1(t) + cOpuPpii(t), (4.5)
c<n<N -1,
dpcjli(t) = —(p+clu)Pn(t) + 7PNn_1(t). (4.6)

The normalizing condition is as:

4.3.1 Evaluating P,(t),n=0,...,N and R(¢)

The system is presumed to have no customers at the beginning, that is
Py(0) =1, P,(t) =0,n=1,2,...,N,and R(0) = 0. By solving Eq. 4.1 for
R(t) using the initial condition R(0) = 0, we obtain

__¥ —(n+ )t]
Rt—i[l—e”@ . A7
0= @)
The differential equation satisfied by the probability generating function
(p.g.f) P(z,t) can be readily observed as:

OP(z,1)
ot

= |:TZ + 007# —(T+e+ cQu)} P(z,t)+clp [1 - i] Py(t)
+2V7(1 = 2) Py (t) + nR(t) + Ou(l — 2)¥(2), (4.8)

where
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with the initial conditions P(z,0) =1 R(0) = 0. The solution of this partial
differential equation is obtained as:

ch

t
P(z,t) = "7/ R(t—u)e[7z+ zuf(TJ“erce“)]“du
0

1 ¢ c
+chu [1 - ] / Py(t — u)e[”*%*(”%"“@#)]“du
Z1Jo

chu

t
—I—ZNT(l B z) / PN(t B u)e[7z+77(7+tp+09u)]udu
0

t
+0M(1 —Z)/ w(z)e[72+%7(7+§0+cay)]udu
0

+€[7z+%—(7+¢+c9u)}t. (49)
4.3.1.1 Bessel function

Applying the Bessel function identity, when a = 2¢/7cfp and 6 = | /%,
cou

we have - { <7-z N 00;#) t} = i (62)" In(au).

n=—oo

Here, I,(.) represents the modified Bessel function of the first kind. By sub-
stituting the given expression into Eq. (4.9) and comparing the coefficients
of 2™ on both sides, we obtain the following equation for n =0,1,..., N :

¢
P,(t) = 175"/ R(t — u)e~(THeFemu (ay)du
0
t
—|—c€u5”/ Py(t — u)e” Tt T (qu) — 81,11 (o)) du
0
t
+75"/ P (t —u)e~(THetetmu [(VNIN,n(au) — 0 WV Iy (o) | du
0
t c—1
+9‘u5n / Z (m _ C)Pm(t _ u)ef(TthercBM)u
0 m=1

[5*<m*1>1m_n_1(au) - 5*m1m_n(au)} du + 6" I, (at)e~(THEFOWE  (4.10)

In the previous step, we utilized the property that the modified Bessel
function of the first kind satisfies the symmetry property:

I—n(') = In()

This allows us to simplify the equations derived from Equation 4.9 by con-
sidering only the cases where n is non-negative.
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4.3.1.2 Laplace transform.

We obtained expressions for P,(t), where n ranges from 1 to N —1. However,
these expressions are dependent on Py(t), Py(t), and R(t). Fortunately, Eq.
4.7 provides an explicit expression for R(t). To determine the values of Py(t)
and Py (t), we utilize the Laplace transform. In the following discussion, for
any function f(-), the Laplace transform of f is denoted as f*(s), given by:

£ (s) = /0 et f(tyde

Here, the Laplace transform enables us to transform functions of time t into
functions of the complex variable s. Substituting n = 0 into Eq. 4.10 we
have:

t
Py(t) = 77/ R(t — w)e” THetedmu fay)du
0
t
—I—c@,u/ Py(t — w)e” THereOmu [ (qu) — 81 (au)] du
0

t
+T/ Py (t — u)e~ (THetedmu [5_N]N(ozu) — 6N 1y (aw) | du

tC 1
+0N/ (t _ u)ef(7+<,0+09u)u

g—(m=1p 1(au) —5_mIm(au)] du
+Io(ot)e~ (THeredn)t (4.11)

By taking the Laplace transform on both sides of Eq. (4.11) and solving for
Py(s), we get

V2 a2
VK2 —a?Py(s) = nR*(s)+ clu % P;(s)
N
S a—, V22
B K2 —« L_F K2 — Prs)
2T 2T
+9uz — )Py (s
Kk — VK2 —a? 27
-1 1, (4.12
= L_ 1]

where kK = s+ 7+ ¢ + cOu. After some algebraic manipulation, the equation
can be expressed as:
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)
1— K K o P;\}(S)
2T
= . k—vVRE_aZ|
—&-HMTnZ:l(m—c)Pm(s) e
2T
{ - 1} + 1+ nR*(s). (4.13)
Kk — VK2 —a?
Then, by solving Eq. (4.13), we obtain:
N+1
T | k—VKE—a?
P = |V A P
0(5) O o0 ~(s)
14 . K—ViZ—aZ|
Y
m=1
1
— [nR* 1
b () + 1)
cp T </€— /<;2—a2>]. (4.14)
s+ s+ 2T

On inversion, this equation yields an expression for Py(t) that depends on
Py (t) -

' I (at
P(t) = e %+ T]/ R(t —uw)e ?"du — nd {es@t * R(t) * e~ (THetcon)t 1(;1 )
_5/ - —(T—Hp—‘rcep)u (O(U)
u
+H— Je~ (THetebu (N 4 1)Mdu
u
' C - m(au)
/ Pon(t — u) e (rreretmups-m Iml0) g, =y 1)
u

m= 1

where * denotes the convolution operation. Next, substituting n = N
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into Eq. (4.10), we obtain
t
Pn(t) = 77(5N/ R(t — w)e~ TTetedmu py (qu)du
0
t
—i—cﬁuéN/ Py(t — u)e” THeHeOmn (1 () — 61y 41 (au)] du
0
—|—T/ Py (t —u)e (T+s0+09u)u[ o(au) — 4~ 111(04u)] du
t C 1
+9,LL5N/ (t - u) —(T+p+cp)u

[5_(7"_1)],”_]\/_1(0411,) — 5_m[m_N(au)} du
+6N I (at) e~ (THeFein)t, (4.16)

By taking Laplace transforms and solving for Py (s), we obtain the following
expression from equation (4.16):

N
_ 2 _ 2
> oap I K K2 —«
VE=@RG) = R [T
N
Kk — VK2 —a? k—VK2—a?| _,
+clp Fy(s)
2c0u 2chu
c—1 Y m—N
0 - )P
100 Y- i) | EY =
27 Y i K2 — a?
k— VK2 —a? 2c0p
Kk — VK2 —a?
1-— P (s). 4.1
i = Pi(s) (117)

Then, by substituting Eq. (4.14) into (4.17), we have:

N
o3 Kk — VK2 —a? Pris) o | FT K2 — 2 Kk — VK2 —a?
{ A 2 w(s) =7 2c0u 2T
L b= K2 — a? Pits) = |1+ |1— K2 —a? p T k— VK2 —
2chu 2chu s+p s+ 27
Kk — VK2 —a? N = k— VK2 —a?
* S — 0 — )P _—
R e B DU LA e
2 2 2 21V 2 N 2
Al Fo VR —a k— VK —a N T T “1) Yaas)
2chp 2c0u K — VK2 —a? Kk — VK2 —a?
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After simplification, Eq. (4.18) can be done as:
(1= f*(s))Prn(s) = G (s) + K*(s), (4.19)

where

N+1 N+1
£(s) = K— VK2 —a? K — VK2 —a? K- K2 —
N 2c0u

2T 2clp
Kk — VK2 —a?
+[269M 1 (4.20)
* 1 * *
G'(s) = —(R(s) + 1)h"(s)
N+1
1 Kk — VK2 —a?
= ~(nR*
S )+ | ]
Kk — VK2 —a?
1 1—
+ 2clu ]
cOu T Kk — VK2 —a? , (4.21)
s+ s+ 2T
with
. Kk — VK2 —a? A Kk — VK2 —a? cOu T Kk — VK2 —a?
W (s) = 2¢O L+ 1= 2chu s+ s+ 2T
and
Co = B e gp e [P
s) = Tm:lm c) P} (s o
N+1
1" K2 —a?| | k— VK2 —a? i
2chu 2chu
N+1
N K2 —« i 27 N
2c0u Kk —VR2 — a2
[27—1] . (4.22)
Kk — VK2 —a?

Upon inverting equations (4.20) and (4.21)-(4.22) we obtain an expression
for f(t), h(t), G(t), and K(t) as follows:

T 7(T+<p+00,u Il(at) +67(T+g0+09,u)t(2N_’_2)12N+2(at)
cﬂp t t

/ T —(r+ptcou)t (2N + 3)7121\7*3(“) (4.23)
t )
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N +1

N +1

—a t
+ T 2 % / e—go(t—u)e—(T-‘rsO-i-cHu)u
cfu 0

1 1
|:69,U,(N + 1)N+L(au) —2y/TcOu(N + 2)N+Z(au) du

N+1
— t
+<T> 2 / e~ Flt—0) o~ (et 4 3)
cfu 0
Mdu (4.24)
u ’ '
n [t 1
6(1) =" /0 R(t — wh(u)du + —h(1), (4.25)
and
0/1, t c—1
Kt = — i S (m — ¢) Py (w)e (THetedm
=1

% [5N+1—m(N_|_m+ 1)IN+m+1(04U) _
u

5N—m+2(N +m+ 2>IN+m+2(aU)
u
+6N+2—m(m B N) Im_N(OéU) .
u
)Im—N—i-l(au)
|

SNTI=m (i - N 41 (4.26)

Given that 0 < f*(s) < 1, we can express Eq. (4.19) as follows:
Pi(s) =H"(s) Y[/ (s)]'

where H*(s) = G*(s) + K*(s). Upon inversion, this equation provides an
expression for Py (t) as follows:

Palt) = H() + S [F(] (1.27)
i=0
Here, [f (25)}*Z represents the i-fold convolution of f(¢) with it self. Note that
[F(O]° = 1.
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4.3.2 Time dependent mean and variance of the system size

Lemme 4.3.1. The time dependent expression for the mean of the system
size is given by:

1 t
Et) = ;(7‘ —clp)(1 —e %) — T/ Py (u)e ?") dy
0
t
+(cOp — 7')/ R(u)e?t="dy,
0

+chu (/ Py(u)e —plt—u) /P e~ #(t= “)du)

+ / (o) — by ()] ¥ . (4.28)
0

N
Proof. Note that £(t) = E(X(t)) =Y _nPu(t), £(0) = Y nPy(0) = 0, and
n=1 =

N

E't)= ZnPT/L(t) Then, making use of Egs. (4.4) and (4.6), we have
n=1
N-1 N e—1 N
Ew) = -1 Z nP,(t) — ¢ Z nP,(t) — nfu Z nP,(t) — chu Z nP,(t)
n=1 n=1 n=1 n=c
N c—1 N-1
+7 Z nP,_1(t)+ (n+ 1)0u Z nPny1(t) + cOu Z nP1(t).
= n=1 n=c

After performing some algebraic manipulations, the aforementioned equation
can be expressed as follows:

E(t) = —@&t) —TPn(t) + (T — cOu) + (B — T)R(t) + cOuPo(t) — cOuPe(t)
—¢1(t) + ¢2(2),
(4.29)
where ¢1(t) = O Z n — ¢)P,(t) and ¢o(t) = Opu Z n2P ). Considering

Equation (4.29) as a ﬁl"bt order linear differential equatlon in £(t), we can
find the solution by identifying the integrating factor and utilizing the initial
condition £(0) = 0. Consequently, the solution is obtained as Equation
(4.28). 0

Lemme 4.3.2. The time dependent expression for the variance of the system
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size is given by:
t
Var(X(@) = L+ e - ) 7N +1) [ Pylue
v 0
t
—(T+ CGM)/ R(u)e?t="dy,
0
t
+2(1 — cOp) / M(u)eﬂa(tfu)du
0
t t
_Ceu/ PO(U)G*@(tfu)du_ c30u/ Pc(u)efap(tfu)du
0

0
t
20c—1 —plt-u)g
+2(c )/0 opa(u)e u
t
+ / (1 () + p3(u)] e P du — [M(t)]%. (4.30)
0
Proof. It is known that

Var(X(t))

E(X?(t)) — [E(X (1))
V(t) - €D (4.31)

where
N N N

V() = B(X2(t) = > n’Py(t), V(0)=> n’P(0) =0, and V'(t) = > n’P,(1).
n=1 n=1 n=1

From Egs. (4.4) and (4.6) we have

N—-1 N c—1 N
Vit) = =7 nPu(t) — @Y nPPu(t) —nfp Y n’Pu(t) — ety nPo(t)
n=1 n=1 n=1 n=c
N c—1 N-1
+7 Z n?P,_1(t) + (n + 1)9,uz n*Poy1(t) + cOp Z n? P (t).
n=1 n=1 n=c

After performing some algebraic manipulations, the above equation can be
expressed as follows:

V() = —V(t)+ (7 + cBp) — (7 + cp)R(t) — 7(2N + 1) Py (1)
+2(7 — cOp) M (t) — cOuPo(t) — POpuPu(t) + ¢1 (1)
+2(c — 1)ga(t) + ¢3(1), (4.32)
where

d3(t) = 200 " nPu (1),
n=1
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Considering the above equation as a first-order differential equation in V(t),
we can find the solution by identifying the integrating factor and utilizing
the initial condition V(0) = 0. The solution of the equation is obtained as
follows:

t
v = 910(7 +efp)(1—e™) = 7(2N + 1)/ Py (u)e =W dy
0
t
—(T + cOp) / R(u)e—w(t—u)du
0
t
+2(7 — clp) / M(u)e—w(t—u)du
0

¢ ¢
—CQM/ Py(u)e gy, — 39u/ (u)e =P dy,
0 0

+2(c—1) /Ot do(u)e™ P dy
+ [ 016+ dstu] e, (433)
0

Finally, substituting Eq. (4.33) into Eq. (4.31), we get (4.30). O

4.4 Steady-state analysis

This section focuses on a the discussion of the structure of steady state
probabilities for the system size and failure distribution in a multi-server and
finite capacity queueing system that incorporates factors such as Bernoulli
feedback, disasters and non-zero repair times. Our analysis aims to examine
the behavior of the system under these specific conditions. Additionally, we
derive expressions for the steady state mean and variance.

Theorem 4.1. For ¢ >0 n > 0, we have:

@
Q= £
n+ e
1c—1
Py = pp¥Pyv+(1-Q)(1—p)+-
0 po Py + ( +CZ: s

m=1
P, = ac@up”“(l p)oN Py +orpy (1= 0) Py + (1= Q)p"(1 = p)

—I—UO,uZ m — )" P, [ "(1—p)+vf(n+1)(1—v)] )
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and
c—1
Py = (pN“(l — Q)+ Ol — p?) + 61 Y (m — ) By
m=1

<[PV L= p) + po~ N1 - UH)

~1
x{r(=p=pl TN - )} (4.34)
where
(Tt et u) — /(T + o+ ) — drchp
p = 2¢O ’
(T4 @+ clp) — /(T + ¢+ cOu)? — 4rcbu
= , (4.35)
2T
and )
o= , (4.36)
V(T + @+ cu)? — drchu
Proof. For ¢ >0 n > 0, taking limit at ¢t — oo in Eq. (4.7), we get
Q=" (4.37)

n+¢

Multiplying Eq. (4.14) by s on both sides and taking limit as s — 0, we
have

c—1
im sPi(s) = L pNtipy . Lo (O T\ L _om
sh—n>10$P0 (s) = c9up1 Prn + c@,uQ ( ” (pv) + szz:l(m )™ Pp,.
Then,
n 1 c—1
Po=ppi Px+—R(1—p)+ =Y (m—c)" Py
% c
m=1
After some algebra, we get
1 c—1
Po=ppl Py + (1= Q)1 —p) + = 3 (m— o™ Py (4.39)
m=1
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By taking Laplace transforms of the Eq. (4.10), we get

1 k—ViZ—a2|" Kk — VK2 —a?
P*(s) =cb 1 vy 7
n(s)=c 'UJ\//# — a2 [ 2c0p ] [ 2c0u ]

N—
P (s) 1 Kk — VK2 —a? ! LR K2 — o?
TP (s A S
N 2 _ o2 27 27
n n
Kk — VK2 —a? 1 Kk —VKE —a?
R*
+E(s) K2 — a? 2c0p * &2—a2[ 2ctp ]
—1 m—n
Ou S Kk — VK2 —a? [ 27 }
B m—c)Pr(s) | ——— _— 1.
s L m AP | e

Multiplying the above equation by s on both sides and taking limit as s — 0,
we obtain

lim sPi(s) = ocup™(1—p)Py+ orpl (1 —v)Py + onp"Q

s—0
+obu Z (m — c)u™ " (1 — v)P,,.

Substituting Eq. (4.38) in the above equation, we get

)
(L gy Py 4 07l (1 — v) Py + (1 - Q)p"(1 - p)
c—1
+001 > (m — )™ Py |7 (1 — p) + 0~ "D (1 = v)| (4.39)

P, =occup

3

Multiplying Eq. (4.21) by s on both sides and taking limit as s — 0,

lim_ sG* (s) = %(1 — Q)+ e[l — )N, (4.40)

s—0

Taking limit as s — 0 in Eq. (4.20), we have
lim f*(s) = p(1+ p 1N (1 - p)). 4.41
Jim f5(s) = p(1+p7 " p" (1 = p)) (4.41)

Further, taking limit as s — 0 in Eq. (4.22), we find

c—1
lim sK*(s) = On Z(m —c)u™ Py, [pN‘H(l —p)+po N1 - v)].

s—0 T
m=1

(4.42)
Multiplying Eqgs. (4.19) by s on both sides and taking limit as s — 0, we

obtain

G* K*
lim sPy(s) = lim 5G7(s) + sK7(s)

s—0 s—0 1-— f*(S)
Substituting Eqs. (4.40) and (4.41) in the above equation, we get Eq. (4.34).
0

(4.43)
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4.5 Analysis of fluid queue.

One practical application of considering this type of fluid queue is in the
analysis of transportation systems, such as highways, airports, or seaports.
These systems involve the movement of vehicles or passengers through a net-
work of roads, runways, or waterways, where they may encounter congestion,
delays, or accidents. By modeling the flow of vehicles or passengers as a fluid
queue, we can capture the dynamics of the system and account for the occur-
rence of disasters that may disrupt the normal flow of traffic. Disasters can
be natural events, such as storms, floods, or earthquakes, or human-caused
events, such as terrorist attacks, strikes, or riots. These events can cause the
loss of all vehicles or passengers in the system, either by destroying them or
by forcing them to evacuate. By using a fluid queue model, we can estimate
the probability and impact of such disasters on the system performance and
reliability. For example, consider an airport with multiple runways and a
finite capacity of parking spaces for planes. The airport can be modeled as a
fluid queue operated by an M /M /c/N queueing system with disasters, where
the fluid represents the planes arriving and departing from the airport, and
the service channels represent the number of runways available for takeoff
and landing. The model can be used to analyze the impact of disasters, such
as severe weather conditions or equipment failures, on the performance of
the airport, including the waiting times, queue length, and resource utiliza-
tion. We can also use the model to compare different scenarios and identify
optimal solutions for improving the airport’s capacity and resilience. For in-
stance, we can evaluate how adding more runways or increasing the parking
capacity would affect the average waiting time and queue length of planes.
We can also assess how changing the disaster rate would affect the expected
number of planes in the system at any given time. This information can
be used to improve the overall effectiveness of transportation systems and
ensure that resources are used efficiently during times of disruption.

Consider the buffer content process {C(t); t > 0}, where C(t) is the
amount of fluid in the buffer at time ¢. The fluid enters the buffer at a
constant rate y > 0 when the servers are working (busy or idle), and leaves
the buffer at a constant rate xg < 0 when the servers are under repair, as
long as the buffer is not empty. The buffer content process has the following
dynamics:

0, if J(t)=0, X(t)=0, C(t)=0;

f“;’lf): xo. if J(t) =0, X(t) =0, C(t) > 0;

X, if J#)=1, X(t)=i, i=0,1,2,..,N, C(t) > 0.
The process {(J(t), X(t),C(t)),t > 0} is a Markov process with three di-

mensions and has a unique stationary distribution under a suitable stability
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condition. We assume that the mean total input rate is negative, that is,

N
Xoq+x D Pi <0.
k=0
Define,
R(t,x) = P{(J(t) =0,X(t) =0,C(t) < xz),t,x > 0},
and

Fi(t,x) = P{(J({t) =1,X(t) = k,C(t) < z),t,2 > 0,k =0,1,2,..., N} .

The Markov process {J(t), X (t), C(t)} satisfies the Kolmogorov forward equa-
tions

OR(t,z) OR(t,x) N .
ot X = 77R(t737)+<P1;)Fk(tu$)7
OF(t OF,(t
Oa(t, g X 2’)(95’ % - —(T+ @) Fo(t,z) + OuFi(t,x) +nR(t, x);
OF,(t OF,(t
k8(t7 ?) + X ka(xj z) = —(T1+@+nlp)Fp(t,z) + 7Fp_1(t,z) + (n + 1)0uFri1(t, z);

k=1,2,..,c—1.

8Fk(t7x) + XaFk(tvx)

ot o = _(T+(10+69/‘L)Fk(tal‘) +7Fk—1(ta IE)+CGMFk+1(t,1});

k=cc+1,..,N—1,

OFN(t, ) OFN(t,x)
ot X ox
When the system reaches a steady state, such that R(x) and Fi(x) are
the limits of R(t,z) and Fy(t,z) as t approaches infinity, respectively, for

k=0,1,2,..., N, the system simplifies to

= —(¢p+cu)Fy(t,z) +7FN_1(t,x);

N
W = ) Y ) (1.49)
L (ot o)) + 0Py () +nR(), (4.45)
dﬁ;;;;x) = —(t+@+nbu)Fp(z)+7Fp_1(x) + (n+ 1)0uFy1(x), (4.46)
k=1,2.c—1,
XW = —(t+ ¢+ u)Fi(x) + 7Fi—1(x) + cOpFyiq(z), (4.47)
k=cect1,.,N—1, (4.48)
O (o) () + mEw (o)

subject to the boundary conditions, F(0) =0,k =0,1,2,..., N, and R(0) =
a for some constant 0 < a < 1. The constant ¢ such that 0 < a < 1 is an
unknown to be determined.
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4.5.1 Stationary distribution

Assume that R*(s) and F}(s) are the Laplace transforms of R(x) and Fj(x),

respectively.
Let the generating function be

The system of difference-differential equations given by equations (4.45)-
(4.49) results in a linear differential equation as follows:

0G(z,x) _ [7‘Z+&0;L_(T+QO+CG,LL):|G(Z’JU)
ot X Xz X

Ci“ [1 - i] Fo(z) + i(l — 2)2" Fiy(2)

+-LR(z) + 9;(1 — 2 (2), (4.49)

n
X

where
c—1

v (2) =) (k=) Fi(a)z"

k=1
By integrating the above equation with respect to variable z, we get

|:7'Z - (T+ ¢+ chu)
|y
G(z,z) = / Rz —vy X Xz X dy
(72 cu (7 + @+ clu)]
cOu 1 t BV Y
+— [1—]/ Fo(z —y)el X X X 1 dy
X =1 Jo
(72 cp (T+ ¢+ chu)]
— Ty
1—2 /FN T —y X X2 X 1 dy
0“ e * m—1
+—(1—-2) Z(m—c)F (x—y)z
X 0 m=1
|:TZ+69,LL (T+e+ 69#):|
i S I Nt ol
X X2 X dy. (4.50)

By setting z = 1 in Eq. (4.50), we obtain

N — _r
;szx/o Rz —ye X'dy



Applying Laplace transform to both sides of the equation, we get

N *(g
N Fis) = fo ;. (4.51)
k=0

Likewise, Laplace transform of Eq. (4.44) gives

N
axo + Z Fi(s) = (sxo+n)R"(s). (4.52)
k=0

Using Eq. (4.51) to substitute into Eq. (4.52), and simplifying, we have

axo
R*(s) = N 7o
s _
X0 n Y5 + o
Y a4 4.53
= Q B =y .
X ;::0 (xos +n)7H (xs + ¢)7 (453)
which can be inverted to give
nx T
il J je X0 (j—1)e XO
R(z)=a <W> = e I | 1)
=5 \xox J! G =Dt
VTl
By applying the Bessel function identity, if v = e 'u, and 0 = g ,
X O

we have

T2 b >
exp {2+ Pyl = Y 695,

k=—o00

85



Comparing the coefficients of z¥ on both sides of Eq. (4.50) for k = 0,1, ..., N,
we obtain
—(T 4+ @ + cOp)

T Y
Riz) = 1ot /0 Rz —ye X () dy

—(T+p+chp)
o [* Y
+75 ) Fy(z —y)e X [ (vy) = 001 (vy)] dy
—(7+ @+ clu)

@ y
+T5k/ Fy(x —y)e X
X 0

[5—N Lo (yu) — 6~ T I)kalfN('Yy)] dy
—(T+ ¢+ cbp)

c—1
Ou k/x y
+—46 m—c)Fp(r —1y)e X
A E_( )Em( )

(67D L (y) = 5 k)] (4.55)

By setting £ = 0 in Eq. (4.55), we have

—(T+ ¢+ clp)
n Yy

Ri) = /;R(x—y)e X To(vy)dy

—(T+ ¢+ cﬂu)y
Fy(z —y)e X [lo(vy) — 0L (vy)] dy
—(T+ ¢+ chu)

€T
+/ Fn(z —y)e X
X Jo

[5_N[N(7U) -5 W *”hw(’yy)} dy

; R —(T+ @+ cOp)
2k Z(m—c)Fm(aj—y)e X

X Jo m=1

cl x
L cOn

0

Y

Y

[5’(m’1’1m_1(7y) - 5’mlm(7y)} dy. (4.56)
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By applying Laplace transform to equation (4.56), we get

{w—i— wQ—'yQ_cGu}Fg(s) _ Tlx(w—\/wz—*y?)]N
X

2 Y 27

=

—1
X(@— V@ = %) ]
+R*(s), (4.57)

= |3

0
where @ = s + w By multiplying both sides of Eq. (4.57) by

X
2 _ A2
X {x(w = =) } , we simplify it to

@ 2T

2T

{1_X(W— /w2_72)}F6k(S) _ T [r(w— ,WQ_WQ)]N-FI
2

1 — X(w — 2;—32 ’72) F;\}(S)
1 c—1
3 = R ()
m=1

+- T Rr(s)

{X(w — V& =) } . (4.58)

2T
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Solving Eq. (4.58) implies

N+1
" T | x(@- V@t - .
Fi(s) = cu[ T
c—1 m
1 )2 A2
oD (M= QF;(s) [X(w = 7)]
m=1
N g o
+00,uR (s)

(4.59)
2
X <s + SD) ’
X
Then, substituting £ = N in Eq. (4.55) yields to

—(T+ ¢+ clp)
z Yy
Fy(z) = % /0 R(z —y)e X N Iy (vy)dy

- —(T+ ¢ +chu)
y
+E1 Fo(z —y)e X
X Jo

(6™ In(vy) — 6N v (vy)] dy
—(T+ ¢ +clp)

+Z / “Fx@-ge X [hlw) 6" Liv)] dy

—(T 4+ @+ )

0

0 z c—1 y

—|—:5N/ Z(m—c)Fm(x—y)e X
0 m=1

(7 v (y) = 6" v ()| dy. (4.60)

Applying Laplace transform of Eq. (4.60), we obtain
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N B e R FX/()—TlX(w_\gm)]NH
X X T
xw - =P [, _ xlw - /F—7P) -
2c0p 2c0 N2/
2 pe(s X<w—¢m>]N
X 2chu
14 1_x(w—\/w27_72)] chp T X(@ — /&2 —72)
2c0u X(‘“‘i) x(s—&-@) 27

X l_X(w—\/m) X(w—\/m) N+ o7 N
2chu 2c0u (@ — /o2 — 2
% 2T B 11 }
x(w — /w2 —~2)
(4.61)
Further, Eq. (4.61) can be rewritten as:
(1= (5)FR(5) = G*(5) + K*(s), (4.62)
where
f*(s) . X(w_ w2_72) N+1 X - w2_72 N+1
2chp o

(4.63)

T 2c0p
2chu




and

2chp 2c0u
N
N X(@ — /w2 —~4?) 27
20l (@~ Vo 7)
27 1. (4.65)
X(@ = V@* =)

Fy(s) = [G7(s) + K7 (s)] Z /()] (4.66)

Fy(z) = [G(z) + K ()]« > [f(@)]", (4.67)
i=0
where
<T+<p+09,u>x , , (2) , (y2)
fz)=e X 269”11(795)7+(2N+2)w—1/&(2N+3)% :
c—1 _ w T
K(z) = H?M Z(m - c)Fm(x)%e ( X )
m=1
* [5N+1_m(N +m+ 1) Inymi1(v2)
6NN 4+ m 4+ 2) N ymya(y7)
+5N+2_m(m — N)I—n(72)
—NFIm () 1 — N)Im+1_N(~yx)] , (4.68)
and

G(z) = gR(a:) « h(z),
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such that

N+1( ) 40) T+ p+clu
T 9 N+ 1DiInyi(yvz) — *
h(fB) = <c@lu) T + e X
px T+ o+ B
-~ () N+1 I
te X xe X VT (v nbn)
xvebp r
2 N I
_I [T gy a2()
x \ cOu x
N+1
T[T Iny3(yz)
— N+3)————-. 4.69
2\ (N +3)— (4.69)

Then, substituting Eq. (4.66) into (4.59) and after simplification, we
obtain

Fy(s) = %@1(8)1%*(8) + O3(s), (4.70)
where
o) = — - T MIEVEI LSy
o) xo+ )
2N+2 2N+2
[x(w -V - 72)} i Oy [X(w -V - 72)] :
ONTRAN T (s t)  (@nNTL(2al) N
s [e-ve=A L [xw- Ve
Tt @eTRA)TT T ere) eOVPRdA)YT |
2N+24+m
1 c—1 [e%s) . X( _ /w2 _,),2)
O2(s) = s zzzl(m —c)Fy(s) |1+ ZZ; [f*(s)] ! [ (27)N+1+m(20gJ)N+1

G| R N RN o)

m—+1
] . }
(27)N+1+m(2c0,,)N+2 2(27)mcOu
m—+2
- VTR
a 2(2r)m e
which on inversion yields
F(z) = 1 ©,R(z) + 09, (4.71)

cBu
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where
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T X
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D" N 43+ m)bayigan(ye) | [0p™ (m 4 Dl (1)

Q

T x T T

~ /ceum<m+2>fm+2<m>]

From equation (4.54), we can see that R(z) has an explicit expression. More-
over, Egs. (4.71)-(4.67) give the expressions for Fy(z) and Fy(z) in terms
of R(x).

Similarly, for ¥ = 1,2,...., N — 1, Eq. (4.55) shows that Fj(x) depends on
Fo(z), Fn(x) and R(x), which are all known. Therefore, we can explicitly
find all the joint stationary probabilities for the fluid model.
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4.5.2 Analyzing the stationary buffer content distribution

The fluid model under consideration has a stationary buffer content distri-
bution given by

N
F(z) = P{C <} =R(x)+ > Fu().
k=0

Applying Laplace transform to both sides of the equation, we get

N
F*(s) = R'(s)+ Y Fi(s)
k=0

Ui

= R'(s)+ R*(s), 4.72
() + R (172
which can be inverted to give
¥
n ——x
F(z)=R(z) + ;e X % R(z), (4.73)

where R(z) is defined by equation (4.54). We still need to find the constant
'a’. The constant 'a’ can be obtained using the fact

lim sF*(s) = 1. (4.74)

s—0

Using equation (4.53 to substitute for R*(s) in F*(s) and then using equation
(4.74), we have
_ Xo¥ + X7
a="—"—"0
xo(n+¢)

4.5.3 Validation of analytical expressions for fluid model

We compare the analytical expressions for Fy(x) and Fy(x) in the Laplace
domain with the existing results. When N — oo, the model becomes a
fluid queue driven by an M/M/1 queue with disaster and repair. We can
see from Eq. (4.53) that

. a an/xo
R*(s) = - — ——5~——.
§ s(s—i—f—kﬂ)
X X0

93



Also, as N — oo, from equation (4.59), we have

ey = Mpeg | Or  x@— V@ =77
A P 2(sx +¢) ]
c—1 m
+%Z(m—C)F{Z(S) xe = 2;22_72)]
m=1

_ 1] oy _f(3) |
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2T

1 c—1
an(cfp — f(s))

cOuxs (s + 2 + 77)
X Xo

c—1 m
1 r(w— Vw? —92)
- —c)F) (s 4.
+- m§:1 c) [ 5 , (475)

T

/=2 _ A2
where f(s) = X(=@ 2w )
equation (4.55) as N — oo, gives

—k sk o 2 _ 21k —k sk _ 2 _ 21k
ny "o w — /@ W]R*(S)Jrc@m Ol — w 7]F0*<3>

. In the same way, Laplace transform of
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4.6 Conclusion

In this chapter, we studied a M /M /c/N queueing model with Bernoulli feed-
back, catastrophes and repairs. We derived the transient and steady-state
solutions for this model and obtained the expression for the time-dependent
and time-independent expected number of customers in the system. We
have also modeled the system as a fluid queue and analyzed its stationary
solution.

Our research is motivated by several factors, such as the complexity and
importance of multi-server queuing models, the dynamics of recurring cus-
tomers in the system, the relevance of disasters and repairs in different ap-
plications, the design of system performance based on transient and steady
state behavior, and the understanding of system behavior through the fluid
queue model.

We showed that our model can capture the effects of disasters and repairs
on the system performance and reliability, and provide insights into the
optimal solutions for improving the system capacity and resilience. We also
demonstrated the usefulness and applicability of our model for various real-
world systems, such as call centers, hospitals, and manufacturing facilities.
Our paper contributes to the field of queueing theory by providing a novel
and comprehensive analysis of a multi-server queueing model with different
features.

Some possible directions for further extensions of queueing models with
catastrophes and repairs are:

1. Considering different types of catastrophes, such as partial or complete,
that affect only a fraction or all of the customers in the system.

2. Studying the impact of retrial, or impatience on the system perfor-
mance and reliability.

3. Analyzing the optimal control policies for minimizing the expected cost
or maximizing the expected profit of the system.
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Conclusion

This thesis has presented a comprehensive exploration of complex queueing
systems modeling various aspects of machining operations under realistic
conditions. Through three distinct research works, we have delved into the
intricate dynamics of these systems, employing advanced analytical tech-
niques to derive important performance measures and optimize system pa-
rameters.

Our first study on the infinite-capacity multi-server queueing system with
batch arrivals, Bernoulli feedback, working breakdowns, balking, and reneg-
ing has provided valuable insights into system behavior under extreme condi-
tions. The use of probability generating functions and supplementary vari-
able techniques allowed us to derive stability conditions and steady-state
probabilities, leading to the development of a cost-effective model for eco-
nomic analysis.

The second research work on the finite-capacity unreliable multi-server
queueing system with working vacations, Bernoulli interruptions, and threshold-
based recovery policy has deepened our understanding of system performance
under varied operational conditions. The application of matrix-analytic
methods, particularly the quasi-birth-death process approach, enabled us
to derive steady-state solutions and explore cost parameter optimization.

Our third study on the finite-capacity M/M/c/N queueing system with
Bernoulli feedback, catastrophes, and repairs has shed light on the impact
of system failures on time-dependent performance measures and busy peri-
ods. The combination of Markovian analysis and probabilistic approaches
provided insights applicable to finite source systems such as call centers,
manufacturing facilities, and service organizations.

Implications

The findings from these studies have several important implications for
both theory and practice:

1. System Design: Our models provide a framework for designing more
robust and efficient machining systems that can better handle uncer-
tainties and disruptions.

2. Performance Optimization: The derived performance measures and
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optimization techniques can guide managers in fine-tuning system pa-
rameters to achieve optimal performance under various conditions.

Economic Analysis: The cost models developed in our studies can as-
sist in making informed decisions about system investments and oper-
ational strategies.

Reliability Engineering: Our findings contribute to the field of reli-
ability engineering by providing insights into system behavior under
failures and repair scenarios.

Customer Service: The incorporation of customer behavior (balking,
reneging, feedback) in our models can inform strategies for improving
customer satisfaction in service-oriented systems.

Further extensions
While this thesis has made significant contributions to the field, there
are several avenues for future research:

1.

Non-Markovian models: Extending the current models to incorpo-
rate non-exponential distributions for arrival, service, and repair times
could provide more realistic representations of certain systems.

Multi-class customers: Investigating systems with multiple classes of
customers with different priorities and service requirements could offer
insights into more complex real-world scenarios.

Network models: Expanding the single-node models to queueing net-
works could help in analyzing more complex manufacturing or service
systems.

. Machine Learning integration: Incorporating machine learning tech-

niques for dynamic parameter adjustment and predictive maintenance
could improve the adaptability and efficiency of these systems.

Fluid and diffusion approximations: Developing fluid and diffusion ap-
proximations for these models could provide simpler analytical tools
for performance analysis, especially for large-scale systems.

Optimal control: Investigating optimal control policies for these com-
plex systems, particularly in the presence of time-varying parameters
or state-dependent control.
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Abstract

This thesis is dedicated to the comprehensive study of various multi-server Markovian queueing systems subject to breakdowns, thus
reflecting the complex dynamics inherent in the operations of modern communication and industrial systems. The document is structured
around three interconnected studies: Initially, we focus on analyzing an infinite-capacity queueing system characterized by batch arrivals,
Bernoulli feedback, working breakdowns, and customer impatience (disaster through balking and reneging). We establish stability conditions
and derive steady-state solutions using probability generating functions. This model undergoes an evaluation of performance measures, as
well as a detailed cost-benefit analysis. The second study examines a finite-capacity queueing system, incorporating server breakdowns,
threshold-based recovery, working vacations, Bernoulli-schedule vacation interruption, customer impatience, and retention of impatient
customers. The steady-state analysis is conducted using the Q matrix method. We derive key performance indicators and optimize the cost
function through direct search and quasi-Newton methods. This approach allows us to determine the optimal number of servers, the optimal
system capacity, as well as the optimal service rates during breakdown and normal operating periods. Finally, the third part of our work
focuses on analyzing an M/M/c/N queueing model with Bernoulli feedback, catastrophes, and repairs. We provide both transient and steady-
state solutions, complemented by a fluid queue analysis. The methodological approaches deployed in this thesis aim to bridge the gap
between theoretical queueing models and their practical applications. They thus pave the way for more efficient system design and
management in various fields, such as telecommunications, manufacturing, and service industries.

Keywords: Queueing systems, breakdowns, customers’ impatience, cost model.

Résumé

Cette these se consacre a I'étude approfondie de divers systemes de files d’attente Markoviens multi-serveurs sujets a des pannes, reflétant
ainsi la dynamique complexe inhérente aux opérations des systemes de communication et industriels modernes. Le document s’articule
autour de trois études interconnectées: Dans un premier temps, nous nous penchons sur I'analyse d’un systeme de files d’attente a capacité
infinie, caractérisé par des arrivées par lots, Bernoulli feedback, des pannes de travail et I'impatience des clients (manifestée par le balking et
le reneging). Nous établissons les conditions de stabilité et dérivons les solutions a I’état stationnaire a I'aide de fonctions génératrices de
probabilités. Ce modeéle fait I'objet d’une évaluation des mesures de performance, ainsi que d’une analyse colt-bénéfice détaillée. La
deuxieme étude porte sur un systéme de files d’attente a capacité finie, intégrant des pannes de serveur, une récupération basée sur un seuil,
des vacances actives, une interruption des vacances selon la loi de Bernoulli, 'impatience des clients et la rétention des clients impatients.
L’analyse a I'état stationnaire est effectuée en utilisant la méthode de la matrice Q. Nous dérivons des indicateurs de performance clés et
optimisons la fonction de co(t par le biais de méthodes de recherche directe et quasi-Newton. Cette approche nous permet de déterminer le
nombre optimal de serveurs, la capacité optimale du systéme, ainsi que les taux de service optimaux pendant les périodes de pannes et de
fonctionnement normal. Enfin, la troisieme partie de notre travail se concentre sur I’analyse d’'un modele de files d’attente M/M/c/N avec
Bernoulli feedback, catastrophes et réparations. Nous proposons des solutions tant transitoires que stationnaires, complétées par une analyse
de files d’attente fluides. Les approches méthodologiques déployées dans cette these visent a combler I’écart entre les modeéles de files
d’attente théoriques et leurs applications pratiques. Elles ouvrent ainsi la voie a une conception et une gestion plus efficaces des systémes
dans divers domaines, tels que les télécommunications, la fabrication et les industries de services.

Mots clés: Systemes de files d’attente, pannes, impatience des clients, modéle de codt.
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