Int. J. Appl. Math. Comput. Sci., 2014, Vol. 24, No. 3, 503-518

DOI: 10.2478/amcs-2014-0037

ON TRUNCATIONS FOR WEAKLY ERGODIC INHOMOGENEOUS
BIRTH AND DEATH PROCESSES

ALEXANDER ZEIFMAN***1 Yacov SATIN**, VicTOR KOROLEV***{  SERGEY SHORGINT

*Institute of Socio-Economic Development of Territories
Russian Academy of Sciences, Gorkogo Str., 56A, Vologda, Russia
e-mail:la_zeifman@mail.ru

“*Department of Applied Mathematics
Vologda State University, Vologda, S. Orlova, 6, Russia
e-mail: yacovi@mail.ru

***Faculty of Computational Mathematics and Cybernetics
Lomonosov Moscow State University, Leninskie Gory, Moscow, Russia
e-mail: victoryukorolev@yandex

TInstitute of Problems of Informatics

Russian Academy of Sciences, Vavilova str., 44-2, Moscow, Russia

We investigate a class of exponentially weakly ergodic inhomogeneous birth and death processes. We consider special
transformations of the reduced intensity matrix of the process and obtain uniform (in time) error bounds of truncations.
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1. Introduction

It is well known that explicit expressions for probability
characteristics of stochastic models can be found only in
a few special cases. In view of this, the study of the
rate of convergence as time ¢ — oo to the steady state
of a process is one of two main problems for obtaining
the limiting behaviour of the process. If the model is
Markovian and stationary in time, then the stationary
limiting characteristics usually give usually, sufficient or
almost sufficient information about the model. On the
other hand, if we deal with an inhomogeneous Markovian
model, then we must approximately calculate, in addition
to that, the limiting probability characteristics of the
process. The problem of existence and construction of
limiting characteristics for inhomogeneous (in time) birth
and death processes is important for queueing applications
(see, e.g., Di Crescenzo and Nobile, 1995; Di Crescenzo
et al., 2003; 2012; Granovsky and Zeifman, 2004,

Mandelbaum and Massey, 1995; Massey and Whitt, 1994;
Massey and Pender, 2013; Olwal et al., 2012; Tan et
al., 2013; Zeifman et al., 2006). This is the second
main problem. A general approach and related bounds
for the study on the convergence rate was considered by
Zeifman (1995a), who also first mentioned computation of
the limiting characteristics for the process via truncations
(Zeifman, 1988), and later considered it in detail (Zeifman
et al., 2006). The first results for more general Markovian
queueing models have been obtained recently by Zeifman
etal. (2014).

About two decades ago Vladimir V. Kalashnikov
suggested that in some cases one can obtain uniform (in
time) error bounds of truncation. Here we prove this
conjecture.

The paper is organized as follows. Basic notions
are recalled below in Section 1. Auxiliary statements are
considered in Section 2. The main result is proved in

@


a_zeifman@mail.ru
yacovi@mail.ru
victoryukorolev@yandex

amcs@

A. Zeifman et al.

Section 3. In Section 4 we consider application of our
bounds for the M;/M,;/S queueing model. Finally, in
Section 5 we consider a specific queueing example.

Let X = X(t), t > 0 be a Birth and Death
Process (BDP) with birth and death rates A, (t), p,(t),
respectively. Let p;j(s,t) = Pr{X(t)=j|X(s) =14}
fori,7 > 0, 0 < s < t, be the transition probability
functions of the process X = X(t), and let p;(t) =
Pr{X(t) = i} be the state probabilities.

We assume throughout the paper that

Pr(X (t+h) = j/X (t) = i)
Gij () h + aij (t, h)

=Y 1—=> g () h+a;(th)
ki

if j # 1,
ifj=i, (D

where all «;(t,h) are o(h) uniformly in i, ie.,
sup; |ai(t,h)] = o(h). Here all g; ;11 (t) = Ni(t),
i i—1 (t) = pi(t) for any ¢ > 0, and all other ¢;; (¢) = 0.

The probabilistic dynamics of the process are
represented by the forward Kolmogorov system of
differential equations:

d

% = —Xo(t)po + pa(t)p1,

d (2)
% = )\k;fl(t)pkfl - (Ak(t) + /'Lk(t))pk
1 (Opeyr, kE>10

By p(t) = (po(t),p1(t),...)". t > 0, we denote
the column vector of state probabilities and by A(t) =
(a;j(t)), t > 0, the matrix related to (Z). One can
see that A (t) = QT (t), where Q(t) is the intensity (or
infinitesimal) matrix for X (¢).

We assume that all birth and death intensity functions
A;i(t) and p;(t) are linear combinations of a finite number
of functions which are locally integrable on [0, c0).
Moreover, we assume that

/\n(t) < L < oo, Mn(t) < M < oo, (3)

for almost all ¢ > 0. Throughout the paper by || - ||
we denote the /;-norm, i.e., ||x|| = > |z;|, and | B|| =
sup; >, [bij| for B = (bi;)75—0-

Let 2 be a set all stochastic vectors, i.e., [ vectors
with nonnegative coordinates and the unit norm. Then we
have

AW < 2sup(Ae(t) + pi(t)) < 2(L + M)

for almost all ¢ > 0. Hence the operator function A(¢)
from [y into itself is bounded for almost all ¢ > 0 and
locally integrable on [0; c0).

Therefore we can consider the system (@) as the
differential equation

dp _

- t> 4
1 20, “)

At)p, p=pt),

in the space [; with a bounded operator function A(t).

It is well known (Daleckij and Krein, 1974) that
the Cauchy problem for the differential equation (1)
has unique solutions for arbitrary initial conditions, and
p(s) € Qimplies p(t) € Q fort > s > 0.

Therefore, we can apply the general approach
to employ the logarithmic norm of a matrix for the
study of the stability of a Kolmogorov system of
differential equations associated with nonhomogeneous
Markov chains. The method is based on the following two
components: the logarithmic norm of a linear operator
and a special similarity transformation of the matrix
of intensities of the Markov chain considered, see the
corresponding definitions, bounds, references and other
details in the works of Van Doorn et al. (2010), Granovsky
and Zeifman (2004), Zeifman (1985; 1995b; 1995a) or
Zeifman et al. (2006).

Definition 1. A Markov chain X (t) is called weakly
ergodic if ||p*(t) —p**(t)|| — 0 ast — oo for any initial
conditions p*(0), p**(0). Here p*(¢) and p**(¢) are the
corresponding solutions of ().

Set Ei(t) = FE{X()|X(0)=k} (then the
corresponding initial condition of the system (@) is the
k-th unit vector ey).

Definition 2. Let X (¢) be a Markov chain. Then ¢(t) is
called the limiting mean of X (t) if

lim (p(t) — Ek(t)) = 0

t—oo

for any k.

2. Auxiliary notions and results

Consider an increasing sequence of positive numbers
{d;}, i = 1,2,..., di = 1, and the corresponding
triangular matrix

di di dy
0 do dy ---
D = 0 0 dy --- |- (5)

Let [; p be the space of sequences
lip = {Z = (pl,pg, .. .)T : ||Z||1D = HDZH < OO}

We also introduce the auxiliary space of sequences
llE as

he={z= 12, lzlie = kel < oo}

Set
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Consider the following expressions:

A1

o () = Ak (1) + 1 (1) — d—k>\k+1 (t)
_ d’;luk (t), k>0, ©6)
k
and
a(t) = inf ag (t). 7

k>0

At first, we recall the definition of the logarithmic
norm and the related bound (for details, see Van Doorn
et al., 2010; Granovsky and Zeifman, 2004; Zeifman
et al., 20006)

Let B(t), t > 0 be a one-parameter family of
bounded linear operators on a Banach space B and let [
denote the identity operator. For a givent > 0, the number

v (B(t)y = lim HFEABOI-1

h—+0 h
is called the logarithmic norm of the operator B (t) .

If Bis an (N + 1)-dimensional vector space with the
l1-norm, so that the operator B(t) is given by the matrix
B(t) = (bs (t))gjzo , t > 0, then the logarithmic norm
of B(t) can be found explicitly:

Y(B(t) =sup [ bj; (t) + > _|bi; ()] |, t=>0.
J i#j
On the other hand, the logarithmic norm of the

operator B(t) is related to the Cauchy operator V' (¢, s)
of the system

dx
— =B(t t>0
dt %, t20,
in the following way:
|V (@E+ht) -1
= > 0.
V(B (1) = lim_ - 20

From the latter, one can deduce the following bounds
of the Cauchy operator V' (¢, s):

[ 4(B(r)) dr

IV (¢ 8)llg < e , 0<s<t

Recall now the following general statement.

Theorem 1. Ler a BDP with the rates A (t) and g (t) be
given. Assume that there exists a sequence {d;} such that

/a(t) dt = +o0. 8)
0

Then X (t) is weakly ergodic, and the following bounds
hold:

Ip*(t) =P ()llip

—J )

dr
<e : p"(s) =™ (s)llip, (9

Ip*(t) =™ (D)

7.f a(r)dr N .
<4e > Zgz"pi(s)_pi (s)], (10)

i>1

for any t > s > 0 and any initial conditions p*(s) and
P (s).

Proof.  The property p(t) € Q for any ¢ > 0 allows
putting po(¢t) =1 — >, pi(t). Then from (@) we obtain
the following system:

dz(t
Zi ) _ B(t)z(t) + £(¢), (11)
where
z(t) = (p1(t), p2(t),...)",
£(t) = (Ao(£),0,0,...)"
B(t) = (b (1),
and
—(Mo+tM+m) ifi=j=1,
MQ_)\O 1fZ:17]:27
—Xo ifi=1,7>2,
bij =1 —(Aj+uy) ifi=j>1, (12)
I ifi=j7—-1>1,
Aj ifi=4541>1,
0 otherwise.

This is a linear non-homogeneous differential system
the solution of which can be written as

z(t) = V (t,0)z(0) —1-/0 V(t,7)f(r)dr, (13)

where V (t, z) is the Cauchy operator of (I (see, e.g.,
Zeifman, 1995a).

Consider Eqn. () in the space l1p. We have
If@®)llip = diro(t) < L for almost all ¢ > 0. On the
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other hand,
di
—(Ao + 1) T H2
j—f/\l —(A1 + p2)
DBD™' = 0 B
0 (14)
j—i% 0
—(No+ps) Ppa O
Hence
1B(#)|lip
d
= sup (We(t) + s () + T A ()
k>0 k
dp_
+ 2 1%@))
k
(15)
drt1
< sup (( — Me(t) = prg1(t) + d—)\kJrl(t)
k>0 k

4 a0 Mk(t)) + 2/\k(t) + 2Mk+1(t)>
<2(L+M)—at)

for almost all ¢ > 0.

Then f(¢) and B(t) are bounded and locally
integrable on [0, 00) as a vector function and an operator
function in /1 p, respectively.

Now we have the following bound for the logarithmic
norm v (B(t)) in Iy p:

Y(B)ip =7 (DB(t)D_1)1

B dit1 di—1
= sup (TN () + )

(16)
= (i) + i1 (1)) )
= — inf (o (1)) = —aft),
in accordance with (7). Hence
7ft a(r)dr
|V(t,s)[ip<e = . 17

Therefore, the bound (9)) holds.

On the other hand, we have

(k4|
< Zdi|pi|
i>1
=d ‘ pi + —Di )

+d2<‘ZPi+Z—pi ) +...

i>2 i>3

< d1‘2pi sz'
i>1 i>2

and ||[p* — p*|| < 2||z| for any p*,p** and the
corresponding z. Hence the bound (IQ) holds. [ |

+ 2dy

+ - < 2|z[lip,

Corollary 1. Let, in addition, the numbers d; grow suf-
ficiently fast so that W > 0. Then X (t) has the limiting
mean, say ¢(t), and the following bound holds:

4 —fa(r)dr
6(t) = Bu(t)] < g7 [p(0) — exllip. (19)
Proof.  The bound (19) follows from (O) and from the
inequality

+ do +...

oo
lzllio = di| > p
i=1

ZWZIC‘Z]%

k>1 >k

oo
Z bi
i=2

w
> S lzle @0)

3. Truncations

Now we consider the family of “truncated” processes
Xn(t) on the state space Exy = {0, 1, ..., N}, where the
birth rates are A\, (¢t), n € Fx_; and the death rates are
1n(t), n € En (and with the intensity matrix Ap). The
truncated process has the vector of probabilities governed
by the forward Kolmogorov differential system

dpy
— = An(t)PnN. 21
T NPy (2D
Below we will identify the finite vector with entries
(a1,...,an) and the infinite vector with the same first

N coordinates and the others equal to zero. The same
identification will be assumed also for the rate matrix Ay,
triangular matrix Dy, and so on.

Theorem 2. Let a BDP with the rates A\ (t) and . (t) be
given. Assume that there exists a sequence {d;} such that
/a(t) dt = +o0. (22)

0
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Then X N (t) is weakly ergodic for any N, and the follow-
ing bounds hold:
Ip*n() =P n ()l

- jt a(r)dr

se - lp*n(s) =P n(s)l1ip, (23)

IP* N () =P N (@)

—jt'oc(‘r) dr N .
<de = Zgi|pi,N(3) - pi,N(S)|
i>1
7.t a(r)dr
<ggve 1777 4

forany t > s > 0 and any initial conditions p* 5 (s) and
P n(s)
Proof.  The property py(t) € € for any ¢ > 0 allows
setting po, v (t) = 1 — > ,<, pi,n(t). Then from ZI) we
obtain the following system:
dzy (t)
dt

= Bn(t)zn (1) + N (1), (25)

where zn(t) = (pin(t),...,onn(®)T, fn(t) =
(Mo (8),0,...,0)", By(t) = (bi;(t));,_, and

Mo+t M +m) ifi=j=1,
/,LQ—/\O ifi:1,j:2,
-0 ifi=1,7>2,

bij: —()\j +Mj) ifi=75>1,
i ifl<i=45—1<N,
Aj ifl<i=j4+1<N-—-1,
0 otherwise.

(26)
The solution of Eqn. (23) can be written as

2 (1) = Vi (£, 0)zn (0) + / V() (1) dr. (27)
0

where Vi (t, 2) is the Cauchy operator of 23).
Now the following bound for the logarithmic norm
v (Bn(t)) in the [y p x norm holds:

Y (BN)lD,N
=~ (DyBn(t) DY),

<d;+il Aiga(t) + d;j w(t)  (28)
— (Ni(t) + it ()
< sup (—ak (t) = —a(l),

< max
0<i<N-1

in accordance with (23). Hence

t

— f a(r)dr
[V (t,8)|lip,v <e = : (29)
Our claim follows from this bound. ]

Denote by Ey n(t) = E{Xn(t)|Xn(0) =k} the
mathematical expectation of the truncated process under
the initial condition ey.

Corollary 2. Under the assumptions of Theorem [ the
truncated process Xy (t) has the limiting mean for any
N, say ¢ (t), and the following bounds hold:

|¢n (t) = Eg.n ()]

4 —fa(rdr

< ” PN (0) — exllip,n, (30)

and
|on (1) — Ex,n ()| < 8Ngn, (31)
forany k and any t > 0.

Now if we suppose in addition that there exist
positive R and a such that

eflf: a(u) du < Refa(tfs) (32)

for any 0 < s <, then the process X (t) is exponentially
weakly ergodic.

Moreover, consider a “new” sequence {d} } such that
di = d?, and the correspondent inequality

e~ Jia®(u)du < R*e—a*(t—s) (33)
forany 0 < s < t.

Theorem 3. Let the assumptions of Theorem 2 hold. In
addition, let the inequalities (32) and (33) hold for some
positive R, R*, a, a*. Then we have the following bounds
of truncation:

S8LRR*(L+ M
o) - pu(] < EEEEEED g
for p(0) = P (0) = eo,
ALRR*(L + M)
|Eo(t) — Eon ()] < Tarda W (35)

Proof.  Consider the correspondent non-homogeneous
equation for X (¢) (II) in the form
dz(t)
3 = Bn®)z(t)+(B(t) — By (1)) 2(t) +£(2). (36)

Then we have

z(t) =

= Vn(t)z(0)
—|—/ Vn(t,7)(B(T) — By(7))z(T)dT
0

(37)

+ /0 V() dr.

aamcs
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We note that the following equality holds:
Vi (t, s)f(s) = Vn(t, s)En(s),

for any 0 < s < t. Hence we have

z(t) —zn(t
/ Vn(t,7)(B(1) — By(7))z(T)dT (38)
if p(0) = pn(0). N
Write B(t) — Bn(t) = (b} (t))i,jzl' Then
0 ifi=1,7 <N,
o ifi=1,7> N,
0 if2<i<N-1,5<1,
b _ ] if i—j—N,
9 (N tpy) ifi=j >N,
1 ifi>N,j=i+1
py N >i,j=i—1,
0 otherwise.
(39)
Hence

(B(1) — By(1)) 2(7) = (r1(7),r2(7),...)",  (40)

where
—A0 2 isN Pi if =1,
0 if2<i<N-—1,
ri =< —ANDPN + pNt1PN+1 if i =N,
Aic1pic1 — (i + i)pi
i 1Pit1 if i> N.

(41)

Now we have

D (B(r) — Bn(7)) a(7) = (ri(7),r5(7),...)", (42)
where
_dl)\O Zi>Npi if 1= ]_7
=40 if 2<i<N, (43)
di (\ipj — pig1pip1) if i > N,
and

2L+ M) dipi(r). (44)

Therefore, in the /; p-norm the following bound holds:

12(t) —zn ()]

< [ weolem - 5

2(L + M) / Re_a(t_T) Z dipi (T) dr (45)

N(7))z(7)|| d7.

2R(L+ M
< AL+ M) sup Zdzpz
a 0<7<t i~

For estimating the right-hand side of (#3) we
consider now the upper and lower bounds for ||z(t)||1p=-
Firstly, one has

z(t)[|1 0~
< [V®)ll1p11z(0)][1p-

¢
+/ |V (t, )ll1p-[|f(T)[|1p~ dT (46)
0

. LR*
< R'e™ " '|2(0)]1p- +

a*

since \o(¢) < L for almost all ¢ > 0.
Set X (0) = 0. Then p(0) = (1,0,0,...)T, z(0) =

0, and hence
LR*

l2(t)lip- < = @)
for any ¢ > 0.
On the other hand, all p;(¢) > 0. Therefore
(t)[|1p~
= nilt Zd2 > dipi(t)
i>1 i>N
>dn Y dipi(t), (48)
i>N
and
< z®lip- _ LR
dip;(t) < < , 49
Z pi . Tde (49)
for any ¢ 2 O.
Finally, we have
2LRR*(L + M
lat) — e (t)1p < 2L s,
aa*dy

for p(0) = pn(0) = ep, and the first bound of our
theorem follows now from the inequality d||z|| < 2||z||1p.
The inequality

o0 o0
HZHlD:dl‘ZPi +d2‘ZPi +
i=1 =2

> Wzk‘ZPi

k>1 >k

w
> Zlzle D)

implies the second bound. [ ]
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Denote by p(t,k) the probability distribution of
X (t) with the initial condition p(0,k) = ey, i.e., with
the initial condition X (0) = k.

Theorem 4. Under the assumptions of Theorem 3| the
following bounds hold:

Ip(t, k) — pn(t,0)]

SLRR*(L+ M
< 8Rgpe Y + #7 (52)
aa*dyn
”p(ta k) - pN(ta 0)”
. S8LRR*(L + M
<8R*gje '+ #7 (53)
aa*dy
and
|Ek(t) — Eo,n(1)]
_ABg gy ALRRS(L4M) o
w aa*dnyW
|Ex(t) — Eo,n (1)
4R* gy X 4L *(L+ M
S R gkefa t RR ( + ) (55)
W aa*dnyW
Proof. The claim follows from the inequalities (IQ), (19),
(34) and (33). [ |

We formulate separately the correspondent statement
for the important case of periodic (1-periodic, for
definiteness) intensities.

Note firstly that in this situation the condition (22))
implies the inequality (32) for

1 t
a= / alt)dt, R=eX, K= sup / a(u) du.
0 s

|t—s|<1

Similarly, the assumption

/Oooa*(t)dt:oo

implies the inequality (33) for

1
a*z/ a*(t) dt,
0

R* = eK*7
t
K*= sup /a*(u)du.
[t—s|<1Js

Theorem 5. Under the assumptions of Theorem[3] let the
birth and death intensities be 1-periodic. Then there ex-
ist a limiting 1-periodic probability distribution 7 (t), say,

and the respective limiting 1-periodic mean ¢(t), and the
following bounds hold:

|7(t) — pn (£, 0)]

4L R? LRR*(L+ M
< R at S8LRR*(L + )7 (56)
a aa*dy
|7 (t) — PN (L, 0)]
4LR** __. LRR*(L+ M
< —}f gmart y SLARL A M) RR£ * ), (57)
a aa*dy
and
lp(t) — Eo,n(t)]
ALR? ALRR*(L+ M)
< e _
- aW c aa*dnyW (58)
|p(t) — Eo,n(t)]
4LR** _ ., ALRR*(L+ M)
< —a't atetehinh i StV 5
a*W* ¢ aa*dyW (59)

Proof. The existence of the 1-periodic solution 7 () of the
forward Kolmogorov system follows from the exponential
ergodicity in [ p-norm or [y p«-norm, respectively. For
obtaining the first summands in all inequalities, we
consider the respective expression on the right-hand side
of @). Namely, we have, instead of ||p*(s) — p**(s)||1p>
the following quantity:

[7(0) = eollip = [Im(0)[[1p

= [la(0)[lip
< 1i§n sup [[a(?)[[1p, (60)

where 7(t) and q(t) are the correspondent solutions of
(@) and (II). Now we have, instead of (@), the following
bound:

la®)lp
< IV®lhpla()l1
+AHmewath 61)

—a LR
< Re~lq(0)ip + =

and
. LR
[7(0) —eoll1p < hinsup la®)llip < — ()

Similarly, (@6) implies the bound

. LR*
[[7(0) — eoll1p+ ShltrnsupHQ(t)Hw* S (63

Finally, the claim follows from the inequalities (I0),

(T, (34), @33, and (©€2), @©3). ]
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Remark 1. The best previous bounds contain an
additional factor of ¢ on the right-hand sides of (34) and
(B3, (see Zeifman et al., 2006).

4. M,;/M./S queue

In this section we deal with a classic queueing model.
An M;/M;/S is a stochastic process whose values
correspond to the numbers of customers in the system,
including any currently in service. Arrivals occur at the
rate A\(t) according to an inhomogeneous Poisson process
and move the process from state 7 to ¢ + 1. Service
times have a nonstationary exponential distribution with
the parameter u(t) in the M;/M;/S queue. There are
S servers which serve from the front of the queue. If
there are less than S jobs, some of the servers will be
idle. If there are more than S jobs, the jobs queue in a
buffer. The buffer is of infinite size, so there is no limit
on the number of customers it can contain. Let X =
X(t), t > 0 be a queue-length process for the M;/M;/S
queue. This is a BDP with the birth and death rates
An(t) = A(t) and py,(t) = min (n, S) u(t), respectively.
There are a number of investigations of this model in a
general situation, and, especially, in the case of periodic
intensities and for the simplest M;/M;/1 model (see Di
Crescenzo and Nobile, 1995; Knessl, 2000; Knessl and
Yang, 2002; Mandelbaum and Massey, 1995; Margolius,
2007a; 2007b; Massey and Whitt, 1994; Massey, 2002;
Zhang and Coyle, 1991).

Bounds on the rate of convergence, truncations and
stability for this process were obtained by Granovsky and
Zeifman (2004), Zeifman (1995b; 1995a), Zeifman et al.
(2006) as well as Zeifman and Korotysheva (2012). Here
we improve estimates of the truncation error.

Assume that there exist § > 1, a function 6*(¢) and
positive numbers R* and a™* such that

Su(t) = 6A(t) > 67 () (64)

and
e~ j’:(l—(SiQ)a*(u) du S R*efa*(tfs), (65)

forany sandt, 0 < s <t

One can see that for some function 6(¢) and positive
numbers R and a the corresponding bounds

Si(t) — 6A(t) > 6(1) 66)

and
eflf;(lfé_l)e(u) du < Refa(tfs)’ (67)

forany sand ¢, 0 < s < ¢, hold, too.

For S = 1 we can choose § > 1 arbitrarily, and
if S > 1 we suppose 62 < S/(S —1). Note that this
assumption is unnecessary. It is formulated here only
for ease of computation. If we choose 62 > S/(S — 1),

then we obtain another formula for the bounding of «(t)
instead of (71).
Set d;, = 6~ 1. Then

Consider

o (t) =A () +min (k+1,5) p (%)

—OA(t) — %min(k,S)u(t), k> 0. (%)
Then
o (1) > a () = A(t) + (£) — A (£)  (69)
for k < S, and
ai (t) > (Su(t) —ox(®) (1-071)  (70)
fork > S.

Hence the inequality § < 6% < S/(S — 1) implies

a(t) > as(t)
> (Sp(t) = oA () (1—-07") (71)
> (1-6"106(t),
and we obtain the following theorem.

Theorem 6. The following bounds of truncation for the
queue-length process of the M/ M,/ S queue hold:

S8LRR*(L + M
o) - pu(o)] < SEEELEAD )
for p(0) = pn(0) = eo,
ALRR*(L + M)
|Eo(t) — Eo,n ()] < Tarda W (73)

where gy = (6N —1)/(5 — 1).
Moreover, Theorem [ is valid for both sequences
{d;} and {d}}. Hence we obtain the following theorem.

Theorem 7. The following bounds of truncation for the
queue-length process of the M/ M,/ S queue hold:

| S8LRR'(L 4 M)

< 8Rgpe~ . (74
aa*dy
”p(ta k) - pN(tv O)H
. LRR*(L+ M
<8R*gie * '+ SLRR'(L + M) ), (75)

aa*dy
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where p(0, k) = ey, pn(0,0) = eo,

|Ex(t) = Eo,n (t)]

ARg, _,,  ALRR*(L+ M)
< a
=T © aa*dyW (76)
|Ek(t) — Eo,n(1)]
AR*g: _.., ALRR*(L+ M)
< 2t Ik —a e AT
=T € aa*dyW a7
SN —1 52N 1

- - *:7.
gN_ 6—1’ gN 62_1

Consider the case of 1-periodic arrival and service
rates in greater detail. In this case, the conditions
(6287 appear substantially simpler. Namely, let the
following assumption hold:

1
/ (Su(t) — A(t)) dt > 0. (78)
0
Then
1 1
/ Su(t)dt > / A(t) dt. (79)
0 0
Hence, for a sufficiently small > 0,

/1 Sp(t)dt > (1+n) /1 A(t) dt. (80)
0 0

Therefore, setting 52 = (1 +n) > 1, we have

1
/ (Su(t) — 6gAt)) dt > 0. (81)
0
Then )
| (u0) = 0@ at >0, (82)
0
and we can choose
05(t) = Su(t) — SA(t), (83)
and
Oo(t) = Su(t) — doA(t). (84)

Therefore, we obtain

1
ao(t) = (1—d57) Bo(t), %=/aWMu
0
t
Ro=efo, Ko= sup / ap(u)du.  (85)
Similarly, we have

ap(t) = (1—652) 65(0), %=AaWMa

Ry =ef0, Ki= sup aj(u)du.  (86)

=
5
IN
—_
,\ﬁ

S

Theorem 8.  Let the arrival and service rates in the
My /M;/S queue be 1-periodic, and let (Z8) hold. Then
there exist a limiting 1-periodic probability distribution
w(t), say, and the respective limiting 1-periodic mean
o(t) for the queue-length process X (t), and the follow-
ing bounds hold:

I7(t) — PN (L, 0)]]
o ALRE oy, SLRoRG(L+ M)

87
ao apajdn » (87
|7 (t) — pn (£, 0)]
*2 *
< 4L1§0 emait | 8LR0R0£L + M)7 88)
ag aoaOdN
and
lp(t) — Eo,n(t)]
2 *
< 4L Rg a0t | ALRyR(L + M)7 89)
aoW apasdyW
|p(t) — Eo,n(t)]
*2 *
< 4L R§ emait | ALRyR{(L + M) 90)

as W+ apagdy W

5. Examples

51. Example 1. Let X = X(t),t > 0 bea
queue-length process for a concrete M, /M, /S with S =
2, M(t) = 1 4+ sin0.027t, p(t) = 4 + 2 cos0.027t. This
example of a queueing system with periodical intensity
functions with a sufficiently large period 7' = 100 was
considered by Zeifman et al. (2006). Now we can obtain
essentially more accurate bounds.

Remark 2. This example deals with the situation
that can happen if the intensities of arrivals and services
have different periods. As this is so if these periods
are commensurable, the limit characteristics will also be
periodic, although with a rather large period. Here L = 2,
M =6.

Set §o = /2. Then do ), = 25" and ds ) = k-1
We have

Further,

ao(t) = (1-1/V2) (2u(t) - V2A®))

aamcs
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ap=9—5vV2> 1.5,

ag(t) = 0.5 (2u(t) — 2A(1))
=3+ 2c0s0.027t — sin 0.027¢,

a® = 3.

Hence we obtain

! 100(3 — V2
Ko= sup / ap(u) du = (7\/_),
[t—s]|<100 J s ™
and
100(3 — v2
Ry = exp 7( v2) < e%.
™
Similarly,
. L 300
Ki= sup ag(u)du = —,
|t—s]<100 J s ™
and w00
Ry <er <e'.

Therefore the inequalities (74) and (Z6) of Theorem [
imply the following statement.

Proposition 1. The following bounds hold:

(k) — pn (0, 1)]]
160

< 94+k/2 60-15t € . o1
- 102757 e
and
|Ek(t) — Eo,n ()]
1++2
< Ip(k,t) — PN (0,0)]] (92)
ko 6160
< oFf% | gB0-15t :
10-2°%"

forany k, N and any t > 0.
Further, we can apply Theorem 8]

Proposition 2. The queue-length process for the model
has a limiting 1-periodic probability distribution 7 (t), the
respective limiting 1-periodic mean ¢(t), and the follow-
ing bounds hold:

I7(#) — P (0, 2)]]

S ].6 . 611971.5t + %7 (93)
10-27=
and
. 160
lo(t) — Eon(t)] < 8- €07 H% 4 ———,
10-27 =

forany N and any t > 0.

These bounds can be used for the study and
construction of limiting characteristics of the queue, as
was firstly shown by Zeifman et al. (2006).

Particularly, for N > 550, t > 150 and the initial
conditions k& < 400, we obtain error bounds for all
characteristics less than 10710,

Note that the best of previously known estimates (see
Zeifman et al., 2006, Example 2(iii)) give us (even for k =
0) significantly poorer estimates N = 945 and interval
[418,518], and the error bound 1075,

The behaviour of probabilistic characteristics of the
queue-length process is shown in the figures below.

Remark 3.  All the characteristics mentioned above
(state probabilities, mathematical expectations, etc.) are
found in one and the same way, namely, by solving the
Cauchy problem with an appropriate initial condition for
the truncated Kolmogorov system by the Runge—Kutta
method of the fourth order of accuracy. Moreover, as was
shown, the dimensionality of the corresponding system
appears to be rather moderate. Further, if the figure
depicts a characteristic on the interval [a, a + T, then the
Cauchy problem is solved on [0,a + T']. Furthermore,
the figures show that the rate of convergence to the
corresponding limit characteristics is sufficiently large so
that the parameter a can be chosen not so large.

Po

0,999

TN /

0,500

t

Fig. 1. Probability Pr(X(¢) =0/X(0) =k) of an empty
queue for k = 0 and ¢ € [70, 170].

0,993

"‘ﬁ-._\

0,500

t

Fig. 2. Probability Pr(X(¢) =0/X(0) =k) of an empty
queue for & = 400 and ¢ € [70, 170].
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Po P3
0,999 /’_ \ 0.036
/ N / 1\
/ \
/ \
/ i/
/ \ /
7 \ /
\ /
/ \
0,500 0 N e
t t
Fig. 3. Probability Pr(X(¢t) =0/X(0) =k) of an empty Fig. 7. Probability Pr (X (¢) = 3|X(0) = k) fork =0and t €
queue for k = 0 and ¢ € [150, 250]. [150, 250].
Po Pa
0,999 - 0.012
/
/ N / 1\
/ / \
/ \
/ \
74 /
i 7
\
N / \
>
0.500 0
t t
Fig. 4. Probability Pr (X(¢t) =0/X(0) =k) of an empty Fig. 8. Probability Pr (X (¢) = 4|X(0) = k) fork =0and t €
queue for k = 400 and ¢ € [150, 250]. [150, 250].
P Ps
0333 /, \ 0,004
/ /1A
\ / /] 1\
\ P4 / \
\ P \
/ \
\ S \ /
\ \ 7
N\ \ )4
0 \V/ 0
t t
Fig. 5. Probability Pr (X (¢t) = 1|X(0) = k) fork = 0and ¢ € Fig. 9. Probability Pr (X (t) = 5|X(0) = k) fork =0andt €
[150, 250]. (150, 250].
P2 Ps
0,111 0,001
/ \ FTARY
Y4 A [
/ / \
\ / / \
X / \
\ 7 '
\ i /
\ \ /
0 \ 0 \
t
Fig. 6. Probability Pr (X (¢) = 2|X(0) = k) fork =0and ¢ €
150, 250).

t
Fig. 10. Probability Pr (X (¢) = 6|X(0) = k) for £ = 0 and
t € [150, 250].
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Remark 4. One can see in Figs. 3 and 4 that they give us
very good approximations of the real limiting probability
of an empty queue.

Remark 5. In Figs. 5-10 one can see the limiting
probability of the corresponding length of the queue.

®

400

0.011

t

Fig. 11. Mathematical expectation of the length of the queue
Ea00(t), k = 400 and t € [0, 100].

0,749

prd \
N\
5 N

t

Fig. 12. Mathematical expectation of the length of the queue
Eo(t), k=0and t € [70,170].

5,994

0.011 \ =" P

t

Fig. 13. Mathematical expectation of the length of the queue
E400(t), k =400 and t € [70, 170].

Remark 6. In Figs. 14 and 15 one can see that they
give us very good approximation of the real limiting mean
(mathematical expectation) of the length of a queue.

5.2. Example 2. Let X = X(¢), t > 0 be now
a queue-length process for M;/M,;/S with § = 10'2,

Q@
s X
/ A Y
\
\
\ /
\ /
\ )
N\
i N
t

Fig. 14. Mathematical expectation of the length of the queue
Eo(t), k =0and t € [150,250].

Q@
7 X
/ A Y
\
\
\ /
\ /
\ )
N\
g N
t

Fig. 15. Mathematical expectation of the length of the queue
E400(t), k =400 and ¢ € [150, 250].

A(t) = 1+ sin2nt, p(t) = 3 + 2cos2wt. This
example and its analogue for a queueing system with
group services was considered by Zeifman et al. (2013b).
Now we consider only an ordinary “classic”
queueing model and obtain its main limiting
characteristics. Here L = 2, M = 5 - 10'2. Put
8o = v/2. Then do = 2%5* and dak = 2k—1 We have

i>1 1
oN/Z

IN= BT

gn =2 -1

Further,

ap=4—-vV2>2,
ap(t) = u() — A1), a* =2
Hence we obtain

¢
1 2
Ky= sup / ap(u)du = V2
[t—s|<100 Js m

)
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and

0,804 ~ /
m N\ /1 N\ /
Similarly, // ] //
K= sup /t ag(u) du 3 \ \ /
|t—s]<100 J s T’ \ // \ //
s / /
and RS <er <e. 0,557 / NS
Therefore, the inequalities (Z4) and (&) of t
Theorem[7limply the following statement.
Proposition 3. The following bounds hold:

Fig. 17. Probability Pr (X (t) =0|X(0) =k) of an empty
queue for k = 170 and ¢ € [3, 5].
2 13
e”-10
||p(k7 t) — PN (07 t)” < 2k/2 -t +

Ns 4 0 556
’ ‘ /"\\ \\
and VA N
_ 3e2. 1013 / \ 7/ \
1Bi(t) = Bov(t)] < 284272 - 472 4 =5 (95) / / \
: / /
/ \ / X
forany k, N and any t > 0. 74 \\// \\
Further, Theorem[§limplies the following statement. b
Proposition 4. A queue-length process for the model has

a limiting 1-periodic probability distribution 7 (t), the re-

Fig. 18. Mathematical expectation of the length of the queue
spective limiting 1-periodic mean ¢(t), and the following
bounds hold:

Ey(t),k=0andt € [1, 3].

Q@
2 . 13 8.627
I (t) = P (0, )] < 4-€*2 + 62£ (96)
and \‘
2 1013 \
lp(t) — Eon(t)] < 6-€ + 32% 97) \\
’ \
forany N and anyt > 0. 0216 N~ d\t
Here for N > 170, t > &85, and the initial
conditions £ < N = 170 we obtain error bounds for all Fig. 19. Mathematical expectation of the length of the queue
characteristics less than 10~ 10. Ey(t),k=170and t € [1,7].
b 0
/ 0,669
\\ ]/ \\ // // \
/ / T A Y WO Y A N Y A
\ / \ / A A I Y (R W (A I
X \ g Y Y A O A Y A Y A
\ / \ ] VOV TN TV T
/ / A I W A
7 7 Y W W I U A
\N4 N4 \/ A\
. t 0216 ¥ \
t
Fig. 16. Probability Pr (X (¢) = 0|X(0) = k) of an empty
queue for k = 0 and t € [3,5].

Fig. 20. Mathematical expectation of the length of the queue
Ey(t),k=170and t € [2,7].

-
p
Ro:exp(1+\/§)<e. ’
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0,580 \ \

0.216

Fig. 21. Mathematical expectation of the length of the queue
Ey(t),k=0andt € [3,5].

0,584

0.217

Fig. 22. Mathematical expectation of the length of the queue
Ey(t), k=170 and t € [3,5].

Po
0,805 /

0,559

t

Fig. 23. Approximation of the limiting probability of an empty
queue Pr (X (t) =0/X(0) =k) for k = O and ¢ €

[85, 86].
P1
0,324 g
// N
/ N
/ N
/ \
V4 N
/ \
p 4 N
/ \
N

0,174 \

t
Fig. 24. Approximation of the limiting probability

Pr(X(t) =1|/X(0) =k) for k =0 and ¢t € [85, 86].

P2
0,094 5 ,__.,\
/ N\
/ \
/ X
/ \
/ "
/ N
\
7
0,018
t
Fig. 25. Approximation of the limiting probability

Pr(X(t) =2|X(0) = k) for k = 0and ¢t € [85, 86].

P3
0,018 p ,—‘\
£ N\
/ \
/f \
/ X
¥ § \
pd \
/ N
7/ Ay
0.001 —~ S
t
Fig. 26. Approximation of the limiting probability

Pr(X(t) =3|X(0) = k) for k = 0and ¢t € [85, 86].

P4
0,002 ‘h\
/1 N\
/ \
Y
/ \
7 L
/ \
/ N\
P N
0 \5-__
t
Fig. 27. Approximation of the limiting probability

Pr(X(t) =4/X(0) = k) for k = 0 and ¢ € [85, 86].

0,999 ——
o0 M, sl
o N )
+ N /
o) N\ /
g \ /
o i /
+ \ /
a NI/
0,997 \/
t
Fig. 28. Approximation of the limiting probability

Pr(X(t) <3|X(0) = k) fork =0and ¢ € [85, 86].
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®
A N
TN
/ N
7 N\
%
\
/
pd N\
A N
0.216 d N

t

Fig. 29. Approximation of the limiting mathematical expecta-
tion of the length of the queue ¢(¢) by Ex(t), k = 0
and t € [85, 86].

6. Conclusion

In this paper, we investigated a class of weakly ergodic
inhomogeneous birth and death processes and obtained
uniform (in time) error bounds of truncation. Our
approach also guarantees that we can find limiting
characteristics approximately with an arbitrary fixed error,
see the detailed discussion by Zeifman et al. (2006).
Moreover, we can find the limiting characteristics for
any number of servers S; see the respective example for
S = 10'? by Zeifman et al. (2013b). Arbitrary intensity
functions instead of periodic ones can be considered in
the same manner. Finally, we would like to remark that
all of our results can be applied to birth and death process
with catastrophes; see perturbation bounds in the work of
Zeifman and Korotysheva (2012) and the bounds on the
rate of convergence given by Zeifman et al. (2013a).
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