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AN SMDP MODEL FOR A MULTICLASS MULTI-SERVER
QUEUEING CONTROL PROBLEM CONSIDERING
CONVERSION TIMES

ZHICONG ZHANG!, Na L1%, Snual Li!, X1aoHUul YAN!
AND JIANWEN GUO3

Abstract. We address a queueing control problem considering ser-
vice times and conversion times following normal distributions. We for-
mulate the multi-server queueing control problem by constructing a
semi-Markov decision process (SMDP) model. The mechanism of state
transitions is developed through mathematical derivation of the tran-
sition probabilities and transition times. We also study the property
of the queueing control system and show that optimizing the objec-
tive function of the addressed queueing control problem is equivalent
to maximizing the time-average reward.

Keywords. Queueing control, semi-Markov decision process, reward.
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1. INTRODUCTION

Multi-server queueing problems assuming that customers arrive with Poission
process are widely applied to manufacturing and service industries. These prob-
lems have received remarkable attention from researchers. In literature, research
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on multi-server queueing problems is mainly categorized into two types. Some re-
search focuses on analyzing the performance measures of the queueing systems
in stationary state [7,9, 18] contending for resources under a given policy, e.g.
to analyze the performance measures such as the utilization of the servers, the
workload balance of the servers, the queue length, the waiting time of the cus-
tomers or the flow time of the customers under FCFS (First Come First Served)
dispatching rule. Some research pursues a good policy by comparing several can-
didate control policies [5]. For example, Borst et al. [3] study a system of parallel
servers handling users of various classes and compare the server assignment only
policy (SA), the coordinated scheduling only policy (CS) and the combined server
assignment and scheduling policy (SACS). Andriansyah et al. [1] study open zero-
buffer multi-server queueing networks in the semi-process and process industries.
They evaluate the performance of the queueing networks in terms of throughput
using the generalized expansion method (GEM) and compare the results with a
simulation method.

Some queueing networks control problems are solved by heuristics such as ge-
netic algorithm [4] or formulated into fluid networks models [13,16,17]. However,
many researchers study queueing networks with Markovian property. These queue-
ing networks control problems are formulated into Markov chain models [2] or
Markov decision process (MDP) models [10,12,19] and solved by analytical meth-
ods such as matrix analysis [14] or handled by simulation methods. Harchol-Balter
et al. [8] present the first near-exact analysis of an M/PH/Ek queue with m > 2
preemptive-resume priority classes. They introduce Recursive Dimensionality Re-
duction (RDR) whose key idea is that the m-dimensionally infinite Markov chain,
representing the m class state space, is recursively reduced to a 1-dimensionally in-
finite Markov chain, that is easily and quickly solved. Xu and Zhang [20] consider a
Markovian multi-server queue with a single vacation (e, d)-policy. They formulate
the service or manufacturing systems with servers’ maintenance performed during
their idle time as quasi-birth-and-death (QBD) processes and develop the various
stationary performance measures for these systems. They also prove several con-
ditional stochastic decomposition properties. Kogaga and Ward [11] formulate a
M/M/N+M queue with abandonment as a Markov decision process (MDP), show
that the optimal policy is of threshold form, and provide a simple and efficient it-
erative algorithm. They solve the approximating diffusion control problem (DCP)
and obtain a convenient analytic expression for the infinite horizon expected av-
erage cost as a function of the threshold level. Choudhury and Pallabi [6] and
Pallabi and Choudhury [15] analyze a single server Markovian queuing system
and a multiserver Markovian queuing system with limited waiting space under the
assumption that customers may balk as well renege.

In the following, we address a queueing control problem with unrelated parallel
servers considering sequence-dependent conversion times so as to minimize the
weighted mean flow time. We describe the queueing control problem in Section 2,
formulate the problem as a detailed semi-Markov decision process (SMDP) model,
analyze the state transition mechanism and develop the transition probabilities
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in Section 3, prove the property of the queueing control system in Section 4, and
present a numerical example in the Section 5. The main contributions of this
paper are obtaining analytic expression of the mechanism of state transitions,
i.e. the explicit formulation of state transition probabilities and the probability
distribution of transition times, revealing the property of the multi-server queueing
control problem with normal distributed conversion times and service times, and
showing the equivalence of the objective of the queueing control problem and the
objective of the corresponding SMDP model.

2. PROBLEM STATEMENT

In some manufacturing and service industries, e.g. machinery industry and semi-
conductor industry, many production or service control problems consider dynamic
jobs arrival and conversion times. Take the example of semiconductor industry, a
semiconductor test station usually contains several testers which test many types
of semiconductor products. Different types of products arrive at the test station
following Poission processes. Any product must be tested on one tester in the
station. To test a semiconductor product, a tester, a handler and an enabler are
simultaneously in need. A product can be tested with one or more [tester, handler,
enabler] combinations, and one [tester, handler, enabler] combination is qualified
to test one or more products. Therefore, when a tester finishes testing a product,
e.g. product P1, and intends to test another product, e.g. product P2, a qualified
handler and a qualified enabler for product P2 need to be setup on the tester,
which takes a specific amount of conversion time. In some circumstance, both the
conversion times and the testing times follow normal distributions.

The above problem can be modeled as a multi-server queueing control problem
described as follows. There are n classes of customers to be served at a service
station containing m unrelated parallel servers. Different classes of customers arrive
at the service station following independent Poission processes and the jth class
of customers arrive following Poission process with rate A\;(1 < j < n). All the
arrived customers wait in a queue until they are selected to be served by a server.
Each customer needs to be served on one server only and each server is qualified to
provide service for the specific classes of customers. The service time of customer
J(1 < j < n)onserver i(1 < i< m), denoted p; j, is stochastic and follows normal
distribution N(xf ;, (o j)2). The servers are unrelated, that is, p; ; is independent
of pg,; for any customer j and all servers 7 # k, and p; ; is independent of p;; for
any server ¢ and all customers j # [. A conversion takes place when a server finishes
serving a customer and selects another customer to serve. The conversion times
are customer-sequence-dependant and independent of servers. For any server, the
conversion time between customer classes j and [ (1 < j,1 < n), denoted s;,, is
stochastic and follows normal distribution N(N?,z» (0571)2). Suppose s;1,11 and ;2,12
are independent if j1 # 1 or j2 # [2. Trivially, s; ; is zero for any customer j.
Moreover, the conversion times and the service times are independent, that is, p; ;
is independent of s;; and s;; for any server i(1 < ¢ < m) and any customers j
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and I(1 < 4,1 < n). If a server completes serving a customer, then the customer
leaves the service station immediately. The customer classes are classified by their
importance weights. Let J; ;, denote the kth arriving customer of class j, then the
objective function of this queueing control problem is to minimize the expected
weighted mean flow time of all customers defined as:

. = 1 Z” ZNJ
Mln E[f] = E ZTL N j:1 k=1 w] (Cj7k - dj7k‘) Y (21)
g=1-"J

where d; i, is the arrival time of customer Jj i, ¢; 1 is the completion time of serving
customer J; ., w; is the weight of customer class j, N; is the number of customers
of class j having been served, and c¢;,; — d; 1 is the flow time of customer Jj .

3. THE SMDP MODEL

In this section the queueing control problem is formulated into an SMDP model.
An SMDP model includes the following key elements: states, policies, transition
probabilities, and the reward function. A policy determines the action selected at
each state. The transition probabilities indicate the behavior of state transitions.
The reward function evaluates the instant impact of an action on the system at a
transition from one state to another and the value function specifies the value of
a state in the long run which is usually the expected total reward or the expected
average reward from this state.

3.1. STATE REPRESENTATION

A state describes the characteristics of the system including the information
of the servers and the customers. It is capable of tracking the variation of the
system status. The system state at a decision-making epoch can be represented
by a vector of state variables defined as:

s=[g;(1<j<n);Bi(1 <i<m);T;(1 <i<m);t;(1 <i<m), (3.1)

where ¢; denotes the number of customers of class j(1 < j < n) waiting in the
queue, B;(1 < i < m) denotes the customer class that the last customer having
been completely served on server i(1 < ¢ < m) belongs to, T;(1 < i < m) denotes
the customer class that the customer being served on server i(1 < i < m) belongs
to (T; equals zero if server 4 is idle), and ¢;(1 < i < m) denotes the time starting
from the beginning of the latest conversion on server i(1 < i < m) (¢; equals zero
if T; =0, i.e. server ¢ is idle). There are 3m + n components in the state vector.

3.2. ACTIONS

We define the action taken at decision-making state s as agn, where 2 =
{(4, j)|serveriisselected to serveacustomerofclassj,;1 < ¢ < m,1 < j < n}. If
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sojourntime=-{ triggeringevent
transitiontime

Sk
FIGURE 1. Scheme of state transitions.

T; # 0 for any server i(1 < i < m), then {2 is empty ({2 = ¢), i.e. a server cannot
select a customer if it is serving another customer. For any server i(1 < ¢ < m), if
T; = 0, then [{(4,7)|(i,7) € 22,1 < j < n}| <1, i.e. aserver cannot select two or
more customers synchronously, where | 4| is the cardinality (size) of the set A. Triv-
ially, for any customer j(1 < j < n), we have |{(¢,7)[(3,)) € 2,1 <i<m}| < gj,
i.e. the number of customers selected is not more than the number of customers
waiting in the queue.

Apparently a natural action is to select no customer. For example, when a server
is serving a customer in a state, it is not allowed to select another customer to
serve synchronously. Or if no customer is in the queue in a state, all the idle servers
have to keep idle in this circumstance. That is, if {i|T; = 0,1 < i < m} = ¢ or
{jlg; > 0,1 < j < n} = ¢, then ag selects no customer, i.e. 2 = . In this case,
we also use a, to denote ap

3.3. THE MECHANISM OF STATE TRANSITIONS

This section develops the mechanism of state transitions, focusing on the transi-
tion probabilities and transition times. The transition probabilities and transition
times determine the trace of state transitions. There are two types of system states:
the decision-making states and the interim states. Let s; and sj respectively de-
note the kth decision-making state and the kth interim state. As shown in Figure 1,
when the system arrives at decision-making state si, an action, denoted ay, is se-
lected immediately at state s and the system immediately transfers from si to
an interim state, denoted s, with probability 1. The system stays at state s for
some time, called the transition time or the sojourn time, and it transfers into the
next decision-making state, denoted sj41, and receives reward r, when a trigger-
ing event for state transition takes place. The sojourn time of a decision-making
state is zero.

Specifically, suppose s is represented as

sk=[gp(1<j<n)Bip(l<i<m)Tip(l<i<m)itin(l<i<m). (32)

Let 7, denote the time at the kth decision-making state. Let (2 =
{(4, j)|action ay, selects serverito serve a customer of classj,1 < i < m, 1 < j < n}.
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After taking action ay, the system immediately transfers form s; to an interim
state s}, denoted as

sio= (a3 (1 <G <n)i Bl (1 <i<m); T (1 <i <m)it),(1<i<m)]  (3.3)

)

where sz =B (1 <i<m), t;‘,k =t (1 <i<m), q}"k is defined as:

—1 if Fe{l,2,...,m} st.(i,j) €N

X 95,k .
G = . (1<j<n), (34
ajk otherwise

and 77 is defined as:

(1<i

N

= m.  (35)

. J if 35 €{1,2,...,n},s.t.(4,5) € 2
T;  otherwise

There are two kinds of events triggering a transition from an interim state
to the next decision-making state: arrival of a new customer and completion of
serving a customer on any server. The next decision-making state, denoted sg1,
is represented as

Skl = (@411 <7 < n); By (1 <0 < my);
Tikr1 (I <i<m)iti g (1 <i<m)] (3.6)

If the triggering event for the transition from s} to sj1 is completion of serving a
customer on some server, we have {i|T;, = 0,1 <4 < m} # ¢ In the following we
derive the analytical expression of the transition probabilities and the transition
times respectively when the two kinds of events take place.

3.8.1. The triggering event of state transitions: arrival of a customer

If the triggering event of the state transition from s}, to si4; is arrival of a new
customer (say, belonging to customer class J), we use si 41 to denote the next
decision-making state sii1. Let X ; denote the transition time from s} to si_H,
then

*

Grt+l if j=J '
Qi +1 = ! . (1<ji<n), (3.7)
4k otherwise

Xy i TF >0
k i,k
tigsr =14 ’ 1<i<m), 3.8
i,k+1 { ;k if T:k —0 XU X ) ( )
and for all 1 <7 < m, we have B; 11 = B; and T p41 = 7.

Let F;(u) denote the probability of that the triggering event of the state tran-
sition from s} to s, under action aj is arrival of a customer of class J and the
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transition time from s}, to s, ; is not longer than u, then
Fj(u) = P{X; < u, the trigger event of the state transition from s}, to i,

is arrival of a customer of class J} = P{0 < X; <u, Xy < X;(Vj #J), SBr Ty

+piTr — tr > X,V # 0)‘83;,711_* + iy — tr >0V # 0)}

PO Xy <u, Xy < X4(V) ;éJ) smems P — 1 > Xs(VTF £ 0), 5510
n piTy — tr >0 (VTi* #0)}
Plsp; e +pir; —1; > 0(VT; £0)}

(3.9)

where X;(1 < j < n) denotes the length of the time interval from 74 to the time
when the next customer of class j arrives. Since the customers of class J arrive
following Poission process with rate Ay, X s is a continuous random variable having
exponential distribution with parameter A ;. Hence,

Fy(u) =
Jo PAXs < X;(Vj #J),spxmr +pirr —t7 > Xg(VT7 #0)| Xy = a}Aje M odx
P{sps 1+ +pir —t; > 0(VIF #£0)}
fou P{X; >x(Vj #J),spr.rr +pire —tf > x(VI; #0)}Ae > 7da
B P{sp: 1+ +pirr —t; >0(VI; #0)}

- (3.10)

Since customers of class j (1 < 7 < n) arrive following Poission process with rate
Aj, we have

P{X;>x(Vj#J),spr1r +piry —t; >x (VI #0)}
—PX; > 2 (V) £ D)} Plsw: v+ pire — £ > 2 (V7 £0)}

=P{sprrr +pirs —t; >x (V7 #0)}  [[  P{X; >z}
1<jsn,j#J

=P{sprrr +pirs —t; >x(VI7 20)} [ e M (3.11)
1<js<n,j#J

Because the conversion times and the service times on all servers are independent
random variables, spr 7+ + pi 1 and spr 1 + pr, Ty (Tr#0,T7 #0,1 <i#k <
m) are independent random variables. Hence,

P{sp;r: +pizy —t; > (VI; #0} = [ Plspray +pirs >t + o},
1<i<m, T #0
(3.12)
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P {SB;‘,T{‘ + i1 — t: > a (VT # 0)} = H P {SB;‘,T,L.* + piTy > t;k}
1<i<m, TF £0
(3.13)
Since spy 1y follows normal distribution N(uj. 7, (0 7 )?) and p; 7+ follows
normal distribution N(uf s> (o} T;)2)75 Br.17 + pir> follows normal distribution
N(p: 1 + 17 g (U%;‘VT;)Q + (aiTi*)2) and thus

1
r 2
2 | (0 7 )* + (o—f,T.*) ]

(Y — Wpe e — Hoge)?

+oo
P{sp: 1 +pirr >t +xz}= /
“x

X eXp { ——= 5 -7 ¢ dy, (3.14)
2 (U%f’T‘*) + (O’,IZ)T_*) ]
400 1
P {SB;,T; + i > tf} = / - -
t;
\/271' |:(O'}93:(7T_*) + (O'QT_*) ]

(y — 1B - — :“f,T;)Q

- 2 2
2 [(agﬁp) + (ofs) ]

By equations (3.11)—(3.15), equation (3.10) yields

X exp dy. (3.15)

Fy(u) =

Ay fou exp (— ékﬂ:) IT f+oo L

. . titx 2 2
lsism, Ty #0 zw[<ag;j;) +<of,Ti*) }
P
Y= B px =B 1
400 1 _ i Bi.T; Ty

tr 2 ) exp 2 N 2
y * K
L<i<m. Ty 0 %ﬂ[(%r,n*) ()] 2| (7 mr ) +(hrr ) |

2
(y - N%;,T; - NZT;)
expq — dydzr (3.16)

2 2
2 [(ag;ﬁ) n (aiji*) }

Let Pr(s}, ak, siﬂ) denote the transition probability from s} to siﬂ by taking
action ay, then

dy

PF(SZaakvsg-i-l) :FJ(+OO) (317)
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3.83.2. The trigger event of state transitions: completion
of serving a customer

If the triggering event of the next state transition is completion of serving a
customer on a server (say, server I), we use si,; to denote the next decision-
making state sp41. Let Y7 denote the transition time from s} to sf, , then

T, if i=1
Bigi1 =19 (1<i<m), (3.18)
fe i iAL
0 if =1
Ti,k = 1 § ) g m), 3.19
Ty AT ( ) (819)

Lik+1 = ]
otherwise

{t;‘,k+Y1 if 77, >0 and i#1
and for any customer class j(1 < j < n), we have gj x+1 = qj ;.-

Let G;(u) denote the probability of that the triggering event of the state transi-
tion from s to si 41 under action ay, is completion of serving a customer on server
I and the transition time from s} to Sé—&-l is not longer than u, then

Gr(u) = P{Y7 < u,the trigger event of the next state transition is completion of

serving a customer on machine I}.
(3.21)

Since Y7 = sp: 1: + pr.r; — 1}, equation (3.21) yields

Gr(u) = P{sps 1y +prr: —t7 <u,X; > sp: 7+ +pr7y —t7(1 < j<n),sps >
+pirr —t; > sy +prry =t (VI #0,i# I)|spr s
+pi’Ti* — t;‘ >0 (VTZ* 7é 0)}

~ P{O0<spyr;+prr; —t; <u, X;> spy oy +prry — (1< j <n),spr e
P{SB;‘,T{« + piy — tr >0 (VT # 0)}

pirr —tf > sp: 1 +proy —t1(VI7 #0,i # 1)}

: 3.22
P{spr1 +pirr —t; >0(VI} #0)} (3.22)
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Let H (x) denote the probability distribution function of sp+ s +ps 1, i.e. H(z) =
P{sB;,T; +prr < x}, then equation (3.22) yields
L P{X;>spsry+prry —t1(1 < j <n),sp: o +piry —t > sp:1;
Plsprr 4 pirs — 1 > 0(VI; #0))
prry — i (VT # 0,1 # I)|sp: 77 + prry = v}dH ()
P{sp: 1+ +pirr —t; >0V} #0)}

G[(u) =

t+uP{X >z —15(1< )SB*T*+pzT*>-73
P{sp: 1+ +pir > t*(v #0)}
ty — (VI # 0,1 5 I)}dH(x)
P{sp: 1+ +piy > t;(VI;} #0)}

Since the customer of class j(1 < j < n) arrive following independent Poission
process with rate J);, it follows that

P{XJ > m—t}(l <J < n),sB;,T; +pi’Ti* > 1’+t;k —t?(VTZ* 75 0,1 75 I)}

=P{X;>z—t7(1 <j<n)}P{sprpr +pir- >x+t; —t;(VI; #0,i #1)}

= P{sp;1r; +piry > v+ 17 —t7(VI7 #0,i# )} H P{X;>a—t7}
1<5<n

= P{sp:1r +pirs >x+t] —t; (VI #0,i# 1)} H e Ni(@=tr)

1<j<n

(3.23)

= P{spr 1 +pirr >+t —t;(VI] #0,i# I)}exp | (t] — ) Z)\j
j=1

(3.24)
Similar to the derivation of equations (3.12) and (3.13), we have
P{SB;’T; +piTr >+ tf — t?(VTi* #0,1# I)}
= 11 P{sp: 1 +pirr > x+t; — 17}, (3.25)
1<i<m, Ty £0,i£T
P{sp; 1 + piy > ;(VI] # 0)} = H P{SB;,T; +piTy > tr}. (3.26)

1<i<m, T #£0

By equations (3.24)—(3.26), equation (3.23) yields

Gr(u) =
. n
S Mexp | (1 — ) 3 N
I j=1 1<i<m, T #0,i#41

P {SB;,T; +piTr > t’:}
1<i<m, T #0

P{spr .1+ + pir > v+ t7 — t}}dH (x)

(3.27)
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Similar to equation (3.14), we have

+oo 1

rHtr—t* 2 2
+ 7 I P
27 (afgﬁp) + (ULT_*)

2
(y - NSB;,T; - NZT;)
X exp { — dy,

2 2
2 [(ag;)ﬁ) + (obs) }

P{sp:a- +pirr >x+t; —t7} =

(3.28)

400 1

ti [ 2 » 27
S
2m (‘U;;*,T;) + (ai,TL-*)

P {SB;,T; + i > t;k} =

(= Wh e — 15 7)?
X exp —— BT A dy.  (3.29)

2 » 2
S
2 [(ohne )+ (o7

By the definition of H(z), we have
R
1 (-r ~ HBrTy MI,TI*)
exp § — 5 5
2 T 2| (i) (o)
27 (agﬂ;) + (a?T;) B} Ty 1Ty

Hence, it follows from equations (3.27)—(3.29) that

dH(z) = dz.

(3.30)

Gr(u) =
i exp [(t; SIPIPY

[ R 1
. . L . z+t;—t7 2 2
G=1 7| 1<i<m, T #0,i#1 gﬂKUE*,T;) +<U;T*> }

+oo 1

B ( ? s
o ) i) )]

i

x exp{ — ‘ dydH (z) (3.31)

where dH (z) is shown as equation (3.30).
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Let Pg(sy,ak, st.,,) denote the transition probability from s; to sf,, under
action ag, then

PG(S;;? Qf, Si-‘,—l) = GI(+OO) (332)

3.8.3. The probability distribution of transition times

Assume that random variable V(V = 7441 — 7% ) denote the transition time from
state sy to state sky1, and F(z) is the probability distribution function of V', i.e.
F(z) = P{V < z}. Thus,

n
F(z) = 21 P{0 < X; < z,the trigger event of the next state transition is arrival
fm

of a customer belonging to class j} + > P{0 < Y; < z,the trigger event
1<i<m, TF #0
of the next state transition is completion of serving a customer on server i}

=ZHIFJ(SE)+ S Gr(w). (3.33)
J=1

1<I<m, Ty #0
3.4. THE REWARD FUNCTION

A reasonable reward function indicates the instant impact of an action on the
queueing system, that is, to link an action with immediate reward. Moreover, the
accumulated reward or the average reward indicates the performance of a control
policy. We define the reward function as follows and prove the property of the
reward function in the fourth section.

Definition 3.1. Let ri(k=1, 2, ...) denote the reward received at the transition
from state sx to sgpy1 at time 7541. rg is defined as

n

T = —(Tht1 — Tk) ijl qu;,k, (3.34)

where 7, is the time at the kth decision-making state, w; is the weight of customer
class j, and ¢, is the number of waiting customers of class j at the kth interim
state which is a component of vector s} as equation (3.3).

From the definition of the reward function, rj is computed due to s}, and the
transition time from s} to sy41. Because s} is determined by si and ay, 73 is also
determined by si and aj. Let S denote the state space. It is easy to shown that
for any s € S we have

P{spt1 = 8, Tht1 — T < b7k < T[S0, T0, Q05 S15T1, Q15 -+ 5 Sky Thy Gk

= P{Spt1 =51 — Tk < t,7% < T[Sk, Tk, Ak }s (3.35)

where 7541 — 7 is the transition time from sj, to si41. That is, the decision process
associated with (s,7,a) is a semi-Markov decision process.
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4. THE PROPERTY OF THE QUEUING CONTROL SYSTEM

In Section 3 the queuing problem is formulated as an SMDP problem. In the
following we investigate the property of the queuing control system and also show
the relationship of the reward function and the objective of the discussed queueing
control problem.

Lemma 4.1. Let N% denote the number of customers of class j arriving by time
T, Nt denote the number of customers of all classes arriving by time T. Then

(1) ,
Tlirf P{N}=k}=0 V1<j<nkeZ u{0} (4.1)
(2)
lim P{Nr =k} =0 VYkeZ"u{0} (4.2)
Proof.

(1) Since the customers of class j arrive following Poission process with rate \;,
it follows that

P{Ni =k} = %e_AjT()\jT)k. (4.3)

Hence, for any 1 < j < n,k € ZT U {0},

; 1 1
: i L NT ks Ty gk _
i PNE =8 = i e T = gl MO =0 (4
(2) Since the customers of class j arrive following Poission process with rate A;,
N% follows Poission distribution with parameter )\jT(l < j € n) and thus Np
follows Poission distribution with parameter Z?:1 A;T'. Similarly to the proof of
part (2.1) we obtain equation (4.2).

Lemma 4.2. Suppose C > 0, D > 0, ¢ is a positive integer (¢ > 1), K is an
non-negative integer (0 < K < q) and j is an integer (1 < j < n). Then

(1)
. C .
lim — | =0 Vi<j<n (4.5)
(2) .
i Fl|l———| = 4.
T—1>r£oo {NT-l-D} 0 (4.6)
(3)
+oo

. C P
TETOOkZ e PNt =k} =0 (4.7)
=q
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(4)
400 C
P 2 g PN =R =0 (*5)
=q

Proof.
(1) By the definition of mathematical expectation, we have

C X C :
_ = — _P{N). =k
Nj+D| & k+D N =k}
+oo k
AT
=3 D (49
k=0 ’
Since C > 0 and D > 0, it follows that
LP{NJ‘ =k} >0 (VkezZtu{o}). (4.10)
k+ D T
Hence,
C
A >0 (VI'>0). (4.11)
Ni.+D

For arbitrary >0, there exists a positive integer W satisfying that W >
max{C/e — D,0}. Hence,

<e. (4.12)

By equation (4.9) we obtain

w +o0
T)* )k
NJ‘C 5| =F % SD (lj'ék)T > ka (/:'JeA)T
T+ =0 kW1
w +o0
C & (AT C (A T)*
hd Sl 4.1
<X meT T ESD Jlon T (4.13)
k=0 k=W+1

c & W) = D)
K+ Z kleNiT Z kleNiT
k= 1 k=K+1
E = ()\]T)k
eNT k!
k=0

=e. (4.14)
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w ok ke
Since Tlirf &\ E:"-’zﬂ,)T = % lim EC’}]?,)T =0, it follows from inequali-
oo —) kle J le™i
ties (4.13) and (4.14) that as T — +oo, E[C/(NJ. + D)] < ¢ for arbitrary ¢ >
0. According to the definition of limit and the arbitrariness of ¢, we arrive at

equation (4.5).

o)

(2) Since N7 follows Poission distribution with parameter Z;;l AT, similar to
the derivation of equation (4.5) we obtain equation (4.6).
(3) Since ¢ > K, there exist a number M > 1, e.g. M = (k+1)/(k— K)+1, such

that for arbitrary k > ¢ we have 1/(k — K) < M/(k + 1). Then by equation (4.3)
we have

+o0 +oo
C ; MC
Zk_—KP{N%:k} T P{N%:k}
X MONT)F
W' (4.15)
Obviously,
+oo C )
Hence,
—+oo C, —+oo
0<) +— KP{N% =k} < MCZ k+ 1 'e>‘ = (4.17)
k=q
Since
oo o'} -1
i WD~ Jrz oYL qz \T)*
= (k+ 1)leNT = (k+ 1)lersT = (k+ leNT
g—1
= -y 4.18)
T (
NJ +1] = ( k+ 1 'e
and from equation (4.5) we have
o]
lim E , =0, (4.19)
T—+o0 Nq{ +1
by taking the limit of the two sides of (4.18) we obtain
+oo k [ ] q—1 k
: \T) : 1 : \T)
1 —L = lim F , -1 — =90
T—Ho kZ:q (k4 1)leNT Fpa | NJ +1] Tiglm];) (k4 1)leNT
(4.20)

Then inequality (4.17) and equation (4.20) yield equation (4.7).
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(4) Since Nr follows Poission distribution with parameter -7, A;T, similar to
the derivation of equation (4.7) we obtain equation (4.8).

Lemma 4.3. Let f, denote the flow time of the gth arriving customer, wy denote
the weight of the gth arriving customer. Suppose K is an arbitrary integer and
V = maxigjcn{w;}. If there exists a positive number U such that E[fs] < U for
arbitrary g(g € Z"), then

1 Nr+K
Nr+ K Z Wy fa
g=1

1 &
N_Tzwgfg] as T — 400
g=1

Proof. According to the definition of mathematical expectation, we have

Nr+K
1 T+

K
Nk > wgfgl Z%ngE[fg}P{NTZO}
T 1 g=1

“+oo k+K

+ ’; M;K Zl wy B[ fg] P{Nr = k}. (4.21)

In the following we show inequalities (4.22) and (4.23) respectively.

1 Nr+K 1 Nt
Ny + K Z U)gfg < N_ngfg] as T — 400 (4.22)
T g=1 T g=1
1 NTi:K 1 %T:
Elv=T% wyfg| 2 E | = Y wefg| as T — +o0 (4.23)
N+ K st Nt =
Trivially,
1 k+K k+K
Zk-l—Kng ng{NT—k'} Z ng ng{NT—k}
k=1"" g=1
“+oo k+K
= Z ng [f,]P{Np = k} + Z > weE[f]P{Ny =k}.  (4.24)
= g=k+1

Since E[f,] < U and w, < V hold for arbitrary g (g € Z"), then

+oo k+K “+o00

D1 3 wElIPN =k} < <> —ky )

k=1 gk:+1 k=1

According to the definition of mathematical expectation, we have

1 Np “+o00 1 k
S WAL 9ES SR LR N
g=1 k=1 g=1
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It follows from equations (4.21), (4.24)—(4.26) that

Nr+K
1 T

Ny + K Z wgfg] szg o] P {Nr = 0}

Zwyfg

+ Z @P{NT = k}. (4.27)

It follows from Lemma 4.1 that

Llim P{Np =0} =0. (4.28)
Hence,
Ll ng [f,JP{Nr =0} = 0. (4.29)
By equation (4.8), we have
lim io KUV piNg =k} =0 (4.30)
T—o0 £~ k

Hence, by equation (4.27) we obtain

1 Nr+K
Nr+ K Z Walg
g=1

<

1 &
N_Tz_:wgfgl
+ hm ng [fg]lP{NT =0}

“+o00
) KUV
-t ST PO =

1
2 waly
Nr

as T — +oo. (4.31)

On the other hand, we have

k+K +oo

ijKng PN =k > 3

o0 F_ (% k+K)] ng [fs] P{N7 = k}

1

Z ng{NT—k}

+

I
(]
M?T =~

4+
8

00 k
wy B, P{Nr = k} - ZMH{ Z E[f,)P{Nr = k}. (4.32)

bl
Il
o
| =
9
-
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By the definition of mathematical expectation we have

1 Nt +o0 1 k
Nr ngfg} =2 & > wyElf|P{Nr = k}-
g=1 k=1 g=1

Hence, inequality (4.32) yields

k+K

Zkiszg [f] P{NT = k}

k
1 K
N ngfg - Z e D WaBlfel P{NT = k}-
Nrp o Pt k‘(k‘ + K) _
Thus, according to equation (4.21) we have
Nr+K 1 K
NT+K Z ] >§Z;w9E[fg]P{NT:O}
g:
S| - e S BLIPIN = b)
T o= k=1 g—1
Since 25:1 wyE[fy] < kUV, it follows that
oo k
KUV
2 R ) 2 UL = RE < D e PN = k)
k=1 g=1
KUV |
Nr+ K

Thus, by inequality (4.35) we obtain

1 Nr+K
E oK Z wgfg] /Kng [fglP{NT =0}
1 KUV
N_Tg;w“’fg [NHK]'
It follows from equations (4.6) and (4.29) that
[ KUV
lim FE =
THITOO | N7 + K]

Hence, according to inequality (4.37),
1 Nr+K
MR 2 Ul

1 T
>F | — w as 1T — +oo.
) gfg]

Hence, by inequalities (4.31) and (4.39) the result follows.

(4.33)

(4.34)

(4.35)

(4.36)

(4.37)

(4.38)

(4.39)
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Lemma 4.4. Let f, denote the flow time of the gth arriving customer. Suppose

A= 2?21 Aj. If there exists a positive number U such that E[f,] < U for arbitrary
g (g€ ZT), then

=\E

1o
fzwgfg
g=1

Proof. By the definition of mathematical expectation we have

1 &
Ny ngfgl as T — +oo0. (4.40)
g=1

1 & R
T ngfg] =27 2w BUIP (N =1}
_’\Z ng fol =7 ﬂ\T()\T)

+oo k

—)\T
A w iy O (1.41)

k=1g=1

Let ¢ = k — 1, then equation (4.41) yields

oo (i+1 ( ) 1
e )

1 i+1
Z ng [fg] P{NT =i}
1+ 1
1 NT+1
= 4.42
Ny +1 gzzl Wy fg (4.42)
It follows from Lemma 4.3 that
1 Nr+1 1 Nt

Ny 11 g; wefg| = N g;wgfg as T — +oo0. (4.43)

Hence, by equations (4.42) and (4.43) the result follows.

Theorem 4.5. Let N% denote the number of decision-making states by time T, dg
denote the arrival time of the gth arriving customer, and cq4 denote the completion
time of the gth arriving customer. Suppose there erists a positive number U such
that E[fg} U for arbitrary g (g € ZT). Let vl denote the time-average reward by

time T, fr denote the average flow time of the customers served by time T, which
are defined as
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_ 1 Nr
7‘% — = Zrk’ (4.44)

k=1

_ 1 M
fr= N_ wgfga (4'45)

T

where fg=cy—dg. Let §4(t) denote an indicator function defined as

og (t) =
0 if the gth customer has not arrived or has been completedly served by time ¢
1 if the gth customer is waiting or being served at time ¢

(4.46)

Then we have . o
E [rtT] = \E[fr] as T — +o. (4.47)

Proof. By equations (3.34) and (4.44) we obtain

N

Na

n
ot 1 *
rp = T —(Th+1 — Tk) W;q; k
k=1 j=1

NE s Nr
:_%Z/ : > wydy(t)dt

k=1"1=Tk g=1

Tk+1

Ni Ny
1
t=Ty

k=1g=1

=-7 Z Wy fg- (4.48)

Hence,

1 &
T > w, fg] : (4.49)

It follows from Lemma 4.4 that

E {E} = —\FE as T — oo. (4.50)

1
Ny ngfg
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According to equations (4.45) and (4.50) the result follows.
By Theorem 4.5 the reward function has the following property:

Proposition 4.6. Minimizing all the customers’ expected weighted mean flow
time defined as equation (2.1) is equivalent to mazimizing the expected time-average
reward in the SMDP model when the queuing system runs infinite time.

From the above proposition, we can see that solving the discussed queueing
control problem is equivalent to solving the SMDP with average reward objective
formulated in Section 3. In other words, to find an optimal policy for the queueing
control problem is equivalent to find an optimal policy for the SMDP.

5. A NUMERICAL EXAMPLE

In this section we present a numerical example to illustrate the computation
of transition probabilities and the probability distribution of transition times and
demonstrate the property of the multi-server queueing control problem. In this
queueing control problem, there are 3(n = 3) classes of customers to be served at
a service station containing 3(m = 3) unrelated parallel servers. The rates of the
Poission processes for customers’ arrival are Ay = 0.1, Ao = 0.05, and A3 = 0.04.
The mean matrix of the normal distributions for service times is

[10.47 5.98 8.12 ]

_11.36 6.68 13.92

The standard deviation matrix of the normal distributions for service times is

[2.99 1.17 1.87]
{Uf,j (1<i§3,1§j§3) = 131 157 288 .
_3.05 2.16 3.32_

The mean matrix of the normal distributions for conversion times is

0 21.40 16.10
{1 a<icsi<ics) = 2330 0 29.90
25.90 21.90 0

The standard deviation matrix of the normal distributions for conversion times is

0 2.64 3.59
{0t agicsacicsy = | 314 0 4.19
275 3.21 0

Suppose the kth decision-making state is represented as

sk =1[2,3,4;1,2,3;0,1,2;0,4.6,5.8].
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Thus the first server is idle and the other servers are busy at this decision-
making epoch. Suppose aj selects a customer of the second class to serve on the
first server. Then the system immediately transfers into the kth interim state sj;
represented as

sy =12,2,4;1,2,3;2,1,2;0,4.6,5.8]

By equations (3.16) and (3.17) the probability of that the triggering event of

the state transition from s} to spi1 is arrival of a customer of the first class is
computed as

1
Pr (slt:vafkv sk:Jrl) =R (+OO)
_ (y—21.40-5.98)2 expd — (y—23.30—5.10)2
€Xp 2(2.642+1.172) +o0 P 2(3.142+1.312)
V/2m(2.64241.172) YJae+a V/2m(3.14241.312)

_ (y—21.40-5.98)2 _ (y—23.30-5.10)2
400 eXp{ 2(2.64211.172) } 400 eXp{ 2(3.14211.312)

0 V/2m(2.64241.172) 4.6 \/2m(3.14241.312)

0.1 [ em0100 [+oe

dy

expl — (y—21.90-6.68)2
- foo 2(3.212+2.162)

}d dz
5-8+= \/27r(3.212+2.162) Y

X oxnd (y—21.90—6.68)2
f+oo P 2(3.212+2.162) dy
5.8 \/21r(3.212+2.162)
= 0.515.

Similarly, the probabilities of that the triggering event of the state transition
from sj to sp41 is arrival of a customer of the second class and of the third class
are respectively computed as

Pr (85, an, Spy1) = Fa(+00) = 0.256,

Pr (st ak, s341) = F3(+00) = 0.205.

By equations (3.30), (3.31) and (3.32), the probability of that the triggering event
of the state transition from s} to si41 is completion of serving a customer on the
first server is computed as

P (sz, ay, s,lg_H) = G1 (+00)

exp{ ,Mﬁ} exp{, (y—21.90-6.68)? }
e £0-19(5.8—2) [+ee 2(3.142+1.312) - oo 2(3.21212.162) dy
0 ohas \/21r(3.142+1.312) z+5.8 \/27r(3.212+2.162)

exp{f £y721.42075.982)2}
2(2.642+1.17
-f0+oo ( ) dy f;rgo

{ £y723.3075.1022}
exps —

d
\/2w(2.642+1.172)

2(3.142+1.312)

\/2w(3.142+1.312)

{ £z721.4075.98)2}
expl —

2(2.642+1.172)
\/27r(2.542+1.172)

expd — (y—21.90—6.68)2
P 2(3.21212.162) d

\/27r(3.212+2.162)

+oo
Js5.8

= 0.003.
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Similarly, the probabilities of that the triggering event of the state transition
from sj to sjy1 is completion of serving a customer on the second server and on
the third class are respectively computed as

Pg (s}, ak, spyq) = Ga(+00) = 0.008,

Pg (st ag, siy1) = Gs(+00) = 0.013.

By equations (3.16), (3.31) and (3.33), the probability of that the transition time
from state si to state spy1 is less than or equal to 10 is computed as

F(10)=§:FJ(10)+ > Gi(10)
J=1

1<I<m, Ty #0

3 3
=Y F;(10)+ Y _ Gr(10)
J=1 I=1
= 0.850. (5.1)

To demonstrate the result of Theorem 4.5, we run the SMDP model of the above
numerical example under a stochastic policy with 30 random instances. Define an
index GAP as

GAP = [fr —r7/A|, (5.2)

where fr denotes the average flow time of the customers served by time 7" averaged
over 30 random instances and rp denotes the time-average reward by time T
averaged over 30 random instances. Figure 2 shows the variation of GAP value
with respect to the number of customers served. As shown in Figure 2, GAP value
asymptotically decreases to zero, which means fr asymptotically approaches rp /A
and demonstrates equation (4.47).

6. CONCLUDING REMARKS

This paper studies a multi-server queueing control problem with customers of
various classes considering service times and conversion times following normal dis-
tributions. We convert the queueing control problem into a particular SMDP model
by constructing elaborate state representation, actions and the reward function, in-
vestigate the mechanism of state transitions by deriving the analytic expression of
the transition probabilities and transition times, study the property of the queuing
control system and show the equivalence of the queueing control objective and the
solution to the modeled SMDP. Although the service times and conversion times
follow normal distribution in this study, the method for developing the mecha-
nism of state transitions is also applicable for service times and conversion times
following general distribution functions. The technique for formulating queueing
networks control problems with adaptive multi-state service stations is worthy of
further investigation.
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0.2r

GAP

0.1

D 1 1 1 1 1 1 1 1
0 1 2 3 4 5 5 7 8 9 10

The number of customers served

FIGURE 2. Variation of GAP value with respect to the number of
customers served.
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