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Abstract

In this thesis, we analyze the impatient behaviour in different queueing systems due
to different factors including server state, quality of service, waiting time, etc. Firstly,
we obtain the steady-state probabilities for an M/M/2/N queueing system with two
heterogeneous servers, feedback, vacation, working vacation, balking, reneging which
depends on server state and retention of reneged customers, using supplementary vari-
able and recursive techniques. Secondly, we use the recursive method to establish the
solution of an infinite capacity queueing system with differentiated vacations, vaca-
tion interruption, balking, reneging during the busy period and retention of reneged
customers. Thirdly, we analyze the impatient behavior (reneging), the impact of re-
tention of reneged customers and feedback in an M/M/1 queueing system with single
vacation and waiting server, MX/M/1 with waiting server and K-variant vacations,
MX/M/c with K-variant working vacations as well as M*/M/c with waiting servers
and both single multiple vacation policies. We establish the stationary analysis for
these queueing systems using the probability generating function. In addition, we de-
rive useful performance measures and present the economic analysis of the different
models presented in this thesis. In addition, we study the optimization of the fourth

and sixth queueing systems using the PSO and QFSM methods.

Keywords:

Queueing systems, impatient customers, balking, reneging, stability.
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Résume

Dans cette these nous analysons le comportement d’impatience dans différents sys-
temes de files d’attente, due aux différents facteurs notamment ’état de serveur, qual-
ité de service, le temps d’attente, etc. Dans un premier lieu, nous obtenons les prob-
abilités d’état stable pour un systeme de file d’attente M/M/2/N avec deux serveurs
hétérogenes, feedback, vacances, service pendant les vacances, dérobade, abandon
qui dépendent de I’état du serveur et rétention des clients abandonnés, en utilisant
la méthode de variable supplémentaire et la récursivité. En second lieu, nous util-
isons la méthode récursive afin d’établir la solution d’un systeme de file d’attente de
capacité infinie avec des vacances différentiées, interruption de vacances, dérobade,
abandon pendant la période d’occupation et rétention des clients abandonnés. En
troisieme lieu, nous analysons le comportement d’impatience (abandon), I'impact des
rétentions et du feedback dans les systemes de files d’attente M/M/1 avec vacance

unique, MX/M/1 avec K vacances consécutives, MX/M/c avec K vacances consécu-

tives et services pendant les vacances, MX/M/c avec vacances uniques et multiples, ol
les serveurs dans le premier, deuxieme et quatrieme systémes sont autorisés a prendre
des vacances chaque fois que le systeme est vide apres une période d’attente aléatoire .
Nous établissons I’analyse stationnaire pour ces systemes de files d’attente en utilisant
la fonction génératrice des probabilités. En outre, Nous dérivons importantes mesures
de performance et présentons 1’analyse économique des différents modeles présentés
dans cette these. En outre, nous étudions dans cette theése 'optimisation du quatrieme,

et sixieme systeme de files d’attente en utilisant les méthodes PSO et QFSM.

Mots cleés:

Systémes de files d’attente, clients impatients, dérobade, abandon, stabilité.
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Chapter 1

Introduction

Queueing theory is an prominent branch of mathematics with applied probability,
calculus, complex analysis, statistical distribution, matrix theory, etc. This theory is
a tool for analyzing various components of a queueing system and evaluating mathe-
matical results for various performance measures. The results of the queueing theory
are necessary to obtain the characteristics of the system and to evaluate the effect of
the modifications of the model. It helps to provide the vital information required by
a decision maker by anticipating various queueing features, such as the mean waiting
time, the mean number of customers in the queue, etc.

Queueing systems with impatient customers (balking and reneging) have been the
subject of many studies over the last three decades. The analysis of these models has
emerged as an significant area of queueing theory. These systems have wide applica-
bility in many real life situations as telecommunication systems, computer networks,
production and manufacturing systems, aircraft waiting for landing at a busy airport
and other stochastic systems.

The objective of this thesis is to study different queueing systems with impatient
customers wherein these later tend to leave the queue for different reasons including
the temporary unavailability of the server (being in vacation period) for a certain pe-

riod of time and other reasons associated with dissatisfaction of the customers with
the service time. This type of abandonment is visible not only in human queue situ-

ations but also in many practical real-world systems including call centers, computer
and telecommunication systems, production and manufacturing industries, and so on.
The thesis contains a detailed analysis of the stochastic processes underlying these

models.
The remainder of this chapter is organized as follows: In Section 1.1, we provide a

literature review on impatient customers in queueing models. In Sections 1.2 and 1.3,
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we give a fairly broad set of results on vacation queues and customers’s impatience in
vacation queueing systems, respectively. Then, Section 1.4 we present different solu-
tion methods for queueing models with impatient customers and/or vacation. Section
1.5 is dedicated to presented the concept of feedback queues. Finally, we present the

contribution and outline of the thesis in Sections 1.6 and 1.7, respectively.

1.1 Impatient customers in queueing models

1.1.1 Impatient behaviour

The main objective of the study of queueing systems with impatient customers (irrita-
tion/dislike with everything causing delay) is to understand the real-world situations
as well as possible. Thus, the impatient customer acts are involved in the analysis
of queueing systems to model reality accurately. To characterize impatient customer
behavior, there are two terminologies employed in queueing system, that is, balking,
defined as deciding not to join the queue at all, and reneging, defined as joining the
queue but leaving without being served. Furthermore, there exists another term as-
sociated with the act of impatience, that is retrial, defined as join orbit (the virtual
pool of customers) after balking or reneging and repeats its request after random pe-
riod of time. The analysis of impatient behaviour in queueing theory is potentially
very valuable research area as diverse real situations in important industries and ser-
vice systems can be formulated as queueing systems with impatient customers. In this
chapter we are limited to some which have been the basis of diverse research results
in the literature while focusing on those presented in this thesis, namely, balking and
reneging.

— Balking: The customer faces the decision to join the queue or not when the server
is not inactive. The principal factor that leads the customer to decide whether or not
to join the system is the waiting time before he experiences the service. Nevertheless,
the customer always makes his decision according to the length of the queue since
information on the waiting time is imperceptible.

— Reneging: A customers may give up after a waiting time but do not leave on
arrival if the queues size exceeds a certain number. On the other hand, a customers
who has joined the queue may decide to leave the system if it seems that the time spent
can exceed the maximum waiting time T (threshold value) available to him.

— Retrial: The customer who may balk at interning the system or renege from it
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may join the virtual customer pool, called orbit, and repeat its request after a random
period of time. The probability that either balked and reneged customers will join the
orbit may depend on the number of customers in service. Indeed, queueing systems
with repeated attempts occur in different practical situations including telephone sys-
tems, retrial shopping queue, random access protocols in digital communication net-

works, priority queues computer systems and communication systems, etc.

1.1.2 Literature Review

1.1.2.1 On balking behaviour

During the past decades, notable research works on balked customers in queueing sys-
tems have been done due to their wide application in real-life situations such as real-
time telecommunication, computer networks with packet loss, hospital emergency
rooms’ handling of the critical patients and perishable goods storage inventory sys-
tems, etc. A body of pioneering researches within the queueing systems literature
which consider the balking feature include Haight (1957), Finch (1959), Haight (1960),
Ancker and Gafarian (1963b), Singh (1970), and Yechiali (1971). Later, Kumar et al.
(1993) obtained the transient solution for the system size of an M/M/1 queueing model
where balking occurs when the system size equals or exceeds a certain threshold value.
Later, Liu and Kulkarni (2006) presented the explicit solution of the steady state equa-
tion for a M/PH/1 queue with workload dependent balking by reducing the integral
equation of the steady state workload distribution to a differential equation with con-
stant coefficients for Phase-type service time distribution. Liu and Kulkarni (2008b)
extended the work in Liu and Kulkarni (2006) by considering the busy period analysis
for M/PH/1 queues with workload dependent balking. They developed an alterna-
tive method to study the first passage time in this queue via fluid models. Lozano
and Moreno (2008) carried out the economic analysis of an Geo/Geo/1 with finite and
infinite buffer queueing system for two variants balking scenarios which are the con-
stant and discouraged rate policies, authors proved the ergodicity condition and ob-
tained the closed-form expression for the stationary distribution of the system size.
Then, Manoharan and Jose (2011) dealt with a single-server Markovian queueing sys-
tem with customers’ impatience in the form of balking. They determined the mean
and variance associated to the stationary distribution of the system size and discussed

the maximum likelihood estimation of the balking parameter. Goswami (2014) gave
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an analysis of the multi-server Markovain queueing system with balking. The positive
recurrence conditions of the Geo/Geo/m and M/M/m queues has been given. Recently,
Wang et al. (2018) discussed the equilibrium strategies in infinite space single server

Markovian queue with a pay-for-priority option and balking.

1.1.2.2 On reneging behaviour

There is a board literature in queueing theory which studies the problems of reneging.
The pioneering research papers on the subject include Haight (1959), Finch (1960),
Daley (1965), Stanford (1979), Boxma and de Waal (1994), Garnett et. (2002), Choi et
al. (2004), and Choudhury (2008). Since then, abundant literature has been given in
different queues with reneging. Xiong et al. (2008) dealt with an M/G/1 queueing sys-
tem with deterministic reneging. Then, Xiong and Altiok (2009) extended the paper
to a M/G/n queueing model. The infinite space Markovian single server queueing sys-
tem with pre-emptive priority and Poisson reneging has been addressed in Nasrallah
(2009). Perel and Yechiali (2010) considered different Markovian queueing models,
namely, M/M/1, M/M/c and M/M/co queues in fast and slow phases Markovian ran-
dom environment, with impatient customers. After that, Kapodistria (2011) treated
single and multi-server queueing models with synchronized reneging. Later, Singh et
al. (2016) investigated the study of finite capacity and finite population M/M/1/K and
M/M/1/K/L queues at which the server works in fast and slow random environments,
depending on the status of service system. In this paper, authors considered reneging
if the server does not change its state before the impatience timer expires. For more
details on reneging behaviour in queueing system, excellent survey on the subject can
be found in Ward (2012).

1.1.2.3 On balking and reneging behaviours

Balking and reneging together in the queueing systems have been discussed by many
researchers, the pioneering works on the topic are given by Ancker and Gafarian
(1963a,1963b), Rao (1965,1967), Montazer-Haghighi et al. (1986), Abou-El-Ata (1991),
and Jain and Singh (2002). Later, the M/M/c/N queueing system with balking and
reneging concepts was analyzed by Abou-El-Ata and Hariri (1992) by giving an ex-
plicit form of the steady state distribution of the number of units in the system and the

expected number of units in both the system and queue. In Wang and Chang (2002),
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authors focused on the cost analysis of an finite M/M/R queue with balking, reneg-
ing and server breakdowns. After that, Liu and Kulkarni (2008a) presented the exact
analysis and approximations for a M/G/s queueing system. Shin and Choo (2009) con-
sidered the infinite space multi-server Markovian queue with balking, reneging and
retrials. Al-Seedy et al. (2009) gave the analysis of a multi-server Markovian queue-
ing model with balking and reneging, where a customer has a constant probability of
balking independent of the queue size while he may renege with regard to negative
exponential distribution. Then, Choudhury and Medhi (2011c) dealt with balking and
reneging behaviours in Markovian multi-server queueing system. Ammar et al. (2012)
obtained the transient solution of the M/M/1/N queueing system with discouraged
arrivals and reneging. Later, Ammar et al. (2013) considered the busy period study
of a M/M/1 queueing system with balked and reneged customers. The literature on
balking and reneging is extensive, we limit the reference body to the most important
research works on the subject by refereing to Gupta et al. (2008,2009), Wu and Ke
(2010), Choudhury and Medhi (2011a,2011b), and references therein.

1.1.2.4 On retention of reneged customers

Customer’s impatience leads to loss of potential customers and has a very bad effect
on the revenue generation of a firm. Thus, many firms employ various strategies to
retain a reneging customer and they manage to do it with some probability. For that
reason, the concept of customer retention assumes a great importance for the busi-
ness management. Customer retention is the key issue in the organizations facing the
problem of customer’s impatience. Firms are employing a number of customer reten-
tion strategies to maintain their businesses. An impatient customer (due to reneging)
may be convinced to stay in service system for his service by utilizing certain convict-
ing mechanisms, like increasing the service rates or adding a supplementary service
channels in the system Bouchentouf et al. (2019).

Although many research papers have been dealt with queueing models with impa-
tience, while literature on customers retention is limited. Basic idea of retention of re-
neged customers has been developed by Kumar and Sharma (2012a,2012b). Then, Ku-
mar and Sharma (2013) considered a finite capacity multi-server queueing model with
reneging and retention of reneged customers. This work has been extended to a gen-
eral case, where Kumar (2013) incorporated the balking behaviour. Then, Bouchen-

touf et al. (2014) dealt with heterogeneous two server queueing model with balking,
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reneging and retention of reneged customers. Later, Madheswari et al. (2016) dis-
cussed the retention mechanism of reneged customers for a retrial queueing system
with impatience. Yang and Wu (2017) considered the retention of reneged customers
in a finite-capacity Markovian queueing system with working breakdowns. Recently,
Kumar and Sharma (2018a) presented the transient analysis of an infinite buffer multi-
server queuing system with balking, reneging and retention of reneged customers.
More papers on retention of reneging can be found in Kumar (2016), Som and Seta
(2017), Laxmi and Kassahun (2017), and Kumar and Sharma (2018b).

1.2 Vacation queues

In the contemporary world, competition between service providers is tough enough.
Thus, to survive, service systems must be managed efficiently and economically. The
demand for service varies predominantly wherein there may be periods of low flow
of customers. During such period, it may not be economical from the system point
of view to keep inactive servers in the system. On the other hand, no system can
afford to lose its customers. It is therefore necessary to find a balance between the
two uttermost situations. It is from this point that the study of queueing systems with
vacation and working vacation has been taken into consideration. In addition, other
situations can lead to server vacation including system maintenance, system failure,

resource sharing, and so on.

1.2.1 Different types of vacation policies

Various kind of vacation policies has been seen in the literature:

— Single vacation queueing models: The server goes on vacation at the end of each
busy period and returns immediately after the vacation period is over, even if the sys-
tem is empty at that time.

— Multiple vacation queueing models: The server takes a sequence of vacations
until he finds the system nonempty at a vacation completion instant.

— Working vacation queues: The server works continuously in the this period with

lower rate.
— Gated vacation queues: The server places a gate behind the last waiting customer

and serves only the ones who are within the gate according to certain rules.

— Limited service discipline: The server goes on vacation after serving K consecu-
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tive customers or after a time length ¢ or if he is idle.

— Exhaustive service discipline: The server is serving customers until the system is
empty, after which he takes a vacation of a random length of time.

— Differentiated vacation queues: The server may takes two types of vacation, the
first one is taken after the server has finished serving at least one customer and the
second type is taken when the server has just returned from the previous vacation to
find an empty space.

— K-variant vacation queues: At the vacation completion instant, if there exist some
customers in the queue, the server switches to busy period, otherwise, he is permitted
to take K vacations sequentially. When the K consecutive vacations are complete, the

server returns to the busy period and stay there till the arriving of new customers.

1.2.2 Literature review

Vacation queueing systems are that models at which the server may become unavail-
able for a random period of time when there are no waiting customers in the queue
at a service completion instant. The idea of server vacation was proposed at the first
time by Miller (1964) in his Phd thesis. In the past four decades, these queueing mod-
els have been well described and successfully applied in many areas such as com-
puter and communication network systems, flexible manufacturing systems, service
systems, and so forth. Several excellent surveys, monographs and books on the subject
have been done by Doshi (1986), Takagi (1991,1993), Tian and Zhang (2006), Ke et al.
(2010), Upadhyaya (2016), and references therein.

The literature on queueing models with vacation is abundant. In what follows, we
are limited to some which have been the basis of various research results including

those presented in this thesis.

On single and multiple vacation queues

Single and multiple vacation queueing models have attracted a considerable attention
of many researchers. Levy and Yechiali (1975) considered the vacation time for some
additional work and supposed that the idle time of the server is not completely lost.
In their paper, authors gave the mean queue length and the Laplace transform of the
waiting time of an arbitrary arrival in M/G/1 queueing model. Then, Levy and Yechiali

(1976) analyzed an infinite-buffer multi-server Markovian queueing system with mul-
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tiple and single asynchronous vacation policies. An M/G/1 queueing model with va-
cation times has been studied by Van der Duyn Schouten (1978). Fuhrmann (1984)
presented a note on the M/G/1 queue with server vacations. Later, Baba (1986) treated
the M/G/1 queue with group arrival and vacation time, he obtained the steady state
distribution of the queue size at an arbitrary time. Servi (1986) dealt with vacation
times in an D/G/1 queueing model. Then, Kella and Yechiali (1988) gave the analy-
sis for the M/G/1 queueing system with the preemptive and non-preemptive priority
regimes under single and multiple server vacations. An GI/M/1 queue with exhaustive
service and multiple exponential vacation were considered in Tian (1989). Chatterjee
and Mukherjee (1990) studied a GI/M/1 queue with multiple vacation policy. Kao and
Narayanan (1991) dealt with an M/M/N queueing model with asynchronous multi-
ple vacation policies. Later, Afthab Begum and Nadarajan (1997) studied an M/M/s
queueing system with multiple vacation at which at least r servers should be always
available in the system whatever busy or idle for service and only the remaining s —r
servers are permitted to go for vacation, when the there are no customers waiting in
the queue. After that, Alfa (2003) presented the analysis of a single server vacation
queueing models with single arrivals and non-batch service. Zhang and Tian (2003)
discussed a multi-server M/M/c queueing model with a single and multiple vacation
policies for some idle servers. They obtained the stationary distribution of the queue-
ing systems. In addition, they established conditional stochastic decomposition prop-
erties for the waiting time and the queue length given that all servers are busy. Re-
cently, Saffer and Yue (2015) considered a M/G/1 multiple vacation queueing model
with balking for a class of disciplines. Then, Ke et al. (2019) analyzed an M/M/c

balking retrial queueing system with both single and multiple vacation policies.

On working vacation queues

In the classical vacation queues, the basis of the research is the supposition that during
vacation period, the server completely stops a service. Nevertheless, there are many
situations in which the server does not remain completely idle during the vacation but
provides a service to the waiting customers at a lower rate. The idea of this concept
was first used by Servi and Finn (2002), where they studied an M/M/1 queueing model
with multiple working vacation policy. Since then, the studies on this type of vacation
have received an increasing interest. Research papers on single working vacation poli-

cies are extensive, the most important papers given on the subject include Wu and
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Takagi (2006), Li and Tian (2008), Lin and Ke (2009), and Zhang and Hou (2012).
Analyses of multiple working vacation queueing models showed a significant interest,
some preeminent articles include Baba (2005), Li et al. (2007), Baba (2012), Laxmi et
al. (2013b), Selvaraju and Goswami (2013), and Yu et al. (2017).

On K-variant working vacation queues

Variant of multiple vacation policy is relatively recent compared to the vacation types
presented above at which a server is allowed to take a certain fixed number of consecu-
tive vacations, if the system remains empty at the end of a vacation. Literature related
to this kind of vacation can be found in Zhang and Tian (2001), Ke (2007), Ke et al.
(2010), Wang et al. (2011), Yue et al. (2014), and Laxmi and Rajesh (2016).

On differentiated vacation queues

Differentiated vacation models can be applied in hospital emergency room operation
where a type 1 vacation is used to set up the room for the next wave of patients, getting
the equipment ready and performing any cleanups and sterilization. Similarly, a type
2 vacation can be used to give the emergency room personnel some actual rest, given
that the necessary cleanup and setup preparation for the room have been done.

The concept of queueing system with differentiated vacations was initiated by Ibe
and Isijola (2014). Then, Isijola and Ibe (2014) extended their work by considering va-
cation interruption. Further, Ibe and Isijola (2015) considered single server Markovian
queueing model with differentiated multiple vacations and vacation-dependent ser-
vice rates. Later, the model given in Ibe and Isijola (2014) were extended by Gupta et
al. (2016), authors considered a deterministic service time. Recently, Vijayashree and
Janani (2018) determined the time-dependent result for an M/M/1 queueing system

with differentiated vacations.

On vacation queues with waiting server

Vacation queueing models with waiting server are seen in many real-life situations
including postoffice, banks, etc, where the server waits a certain period of time before
taking a vacation even though the system is empty.

The concept of waiting server was introduced by Boxma et al. (2002), where they

considered a M/G/1 queueing model with waiting server under single and multiple
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vacation policies. Yechiali (2004) generalized this study to the case when customers

arrive in batches of random size (M*/G/1 queue). Other references on this subject
are found in Padmavathy et al. (2011), Sudhesh and Azhagappan (2016), and Suranga
Sampath and Jicheng (2018).

1.3 On customers’ impatience in vacation queues

Eminent research papers have been done on different vacation queueing systems with
impatient customers. In what follows, we cite the most resent works. Yue et al. (2006)
presented the analysis of a finite-buffer multi-server Markovian queueing model with
balking, reneging and synchronous vacations of partial servers. The impatient be-
haviour of the M/M/1 and M/G/1 queueing models with waiting server timer and
server vacation were analyzed by Padmavathy et al. (2011). Then, Yue et al. (2012)
dealt with customers’ impatience in an M/M/1 queue with working vacations. A
discrete-time single server queue with balking and multiple working vacations was
discussed in Laxmi et al. (2013). After that, Goswami (2014) presented a study of
balking and reneging in finite-buffer discrete-time single server queue with single
and multiple working vacations. Goswami and Selvaraju (2016) considered a PH/M/c
queueing system with multiple working vacations and impatient customers. Later, the
analysis of batch arrival queue with variant working vacations and reneging were done
in Laxmi and Rajesh (2017). Recently, Suranga Sampath and Jicheng (2018) studied the
behavior of the impatient customers in an M/M/1 queue with waiting server subject
to differentiated vacations policy. In addition, Azhagappan (2018) analyzed the tran-
sient behaviour of an M/M/1 queue with working vacation, variant reneging behavior
and waiting server. For recent research papers on customers’ impatience in vacation
queues with waiting servers, we cite Sudhesh and Azhagappan (2016), Ammar (2017),
and Suranga Sampath and Jicheng (2018).

1.4 Solution methods for queueing models with impa-
tient customers and/or vacations
In recent decades, many efforts have focused on the investigation of queueing systems

with impatient customers and/or vacations. In this sense, we mention in particular the

use of
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1.4.1 Recursive method

The recursive method is the most used method in queueing literature. Several authors
employed this technique in their analysis for vacation queueing models, let’s cite for
instance, Chao and Zhao (1998), Chao and Rahman (2006), Ibe and Isijola (2014), and
references therein. The recursive method was also extensively utilized while study-
ing queues with impatience. El-Paoumy and Nabwey (2011) analyzed an M/M/2/N
queueing system with balking function and exponential reneging time of the impa-
tient customer. The steady-state probabilities and some performance measures of the
system in closed-form were presented. Later, Kumar and Sharma (2014) discussed the
M/M/c/N queue with balking and retention of reneged customers, the exact expres-
sions of the steady-state probabilities were obtained. Very recently, Bouchentouf and
Messabihi (2018a,2018b) studied heterogeneous servers Markovian queueing systems
with impatient customers, the system size distribution was obtained, the performance

measures and economic model where carried out.

1.4.2 Matrix analytic method

Matrix analytic method has been successfully applied in the vacation queueing system
with impatience. One of practical advantages of this method is that the elementary
matrix operations may easily be programmed for a high-speed computer. Yue et al.
(2006) presented the optimization study of M/M/1/N queueing system with multiple
vacation of server, balking and reneging. In their work, authors developed the equa-
tions and derived the matrix form solution of the steady state probabilities. Further,
the performance analysis of GI/M/1 queue with working vacations and vacation in-
terruption has been discussed by Li et al. (2008). Later, Ammar et al. (2012) used
the computable matrix technique to derive the transient distribution of the system
length in single-server Markovian queue with discouraged arrivals and reneging. In
addition, Liou (2015) dealt with infinite capacity Markovian queue with a single un-
reliable service station subject to working breakdowns and impatient customers. The
matrix-analytic method has been used to compute the system size probabilities in the
steady-state. Recently, in Afroun et al. (2018), the stationary analysis of a multiple
vacation finite capacity Markovian queueing system with Bernoulli feedback, balking,
reneging and retention of the impatient customers under server breakdown and repair

has been established.
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1.4.3 Transform method

This method involves the use of the Laplace-Stieltjes transform and the probability
generating function techniques in the queueing problem analysis. Altman and Yechiali
(2006) presented an analysis of the single and multi-server queueing models (M/M/1,
M/G/1 and M/M/c queues) with impatient customers for both multiple and single va-
cation policies, using the probability generating function (PGF). In Banik et al. (2007),
the Laplace-Stieltjes transform is applied in the analytic analysis and computation of
the GI/M/1/N queueing model with multiple working vacations. Then, an M/M/co
queueing model with impatient customers has been studied by Altman and Yechiali
(2008), authors obtained various performance measures such as the PGF of the sta-
tionary probabilities and the mean cycle time. Further, Boxma and Prabhu (2011) an-
alyzed an M/G/1 queue with customer impatience and arrival adapted process, they
derived the Laplace-Stieltjes transform of the joint stationary workload and arrival
intensity process. In Yue et al. (2012), the authors considered a single server Marko-
vian queueing system with multiple working vacations and impatient customers. They
gave the probability generating functions of customers number in the system when
the server is in normal busy and working vacation periods. Laxmi and Jyothsna (2013)
presented the analysis of finite buffer renewal input queue with balking and multiple
working vacations. Then, Laxmi and Rajesh (2016) examined a batch arrival infinite-
buffer single server Markovain queueing system under the variant working vacations
policy. The authors derived the probability generating function of the steady-state
probabilities and obtained the closed form expressions of the system size when the
server is in different states. After that, Laxmi and Rajesh (2017) extended their model
given in Laxmi and Rajesh (2016) by including the impatience behavior. They used the
same methodology for the analysis of the system. Recently, Bouchentouf and Yahiaoui
(2017) carried out the stationary analysis of an M/M/1 queue with multiple working
vacations, Bernoulli schedule vacation interruption, feedback, reneging and retention

of reneged customers using the probability generating function.

1.4.4 Supplementary variable technique

The supplementary variable technique introduced by Cox (1955) plays an important

role in the analysis of non-Markovian queueing systems. Many studies are based on

this technique. Baba (1986) considered an M*/G/1 queue with vacation. For the anal-
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ysis, he used the remaining service time for the customers in service and the remain-
ing vacation time for the server on vacation as supplementary variables to derive the
queue size distribution at an arbitrary time. He also determined the waiting time and
busy period distributions. Then, this model were extended by Choudhury (2002) by
considering the elapsed service and vacation times as supplementary variables. The
steady-state behaviour of the queue distribution has been established under single
and multiple vacation policies. Later, Zhang and Hou (2012) carried out the station-
ary analysis of an M/G/1 queueing system under single working vacation policy of the
server. The supplementary variable and the matrix-analytic techniques have been used
to obtain the stationary differential equations and their solutions. Recently, Goswami
(2015) computed the steady state system size distribution at pre-arrival and arbitrary
epochs of an GI/M/1/N queue with balking, reneging and working vacation using the
supplementary variable and recursive methods. Various performance measures of the

model were evaluated.

1.4.5 Embedded Markov chain technique

Embedded Markov chain method is applied in many queueing problems when the dis-
tributions of the inter-arrival time, the service time or the vacation time do not get the
memoryless property. This technique was given for the first time by Kendall (1951)
and it was employed in many research papers, for instance, Chatterjee and Mukherjee
(1990) explored the equilibrium probability distributions of system size at pre-arrival
and at random epochs separately for a GI/M/1 queue with server vacation by applying
the embedded Markov chain technique. In addition, Baba (2005) used this technique
to present serval results such as the steady-state distributions for the number of cus-
tomers in the system at both arrival and arbitrary epochs as well as the sojourn time
for an arbitrary customer of an GI/M/1 queue with multiple working vacations. Af-
terward, Chae et al. (2009) gave the steady-state distributions for customers number
in the system of both GI/M/1 and GI/Geo/1 queues with single working vacations. In
recent time, Laxmi and Jyothsna (2013) investigated the finite-buffer renewal input
queue with balking and multiple working vacation. The system size distributions at
pre-arrival and arbitrary epochs have been obtained by using the embedded Markov

chain and supplementary variable techniques.
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1.4.6 Stochastic decomposition

This technique is very powerful in the study of the queueing models with vacation and
working vacation. Fuhrmann and Cooper (1985) used the stochastic decomposition to
show that the stationary distribution of the number of customers in an M/G/1 queue
with generalized server vacation is a convolution of the distribution functions of two
independent positive random variables, at which one of these is the stationary distri-
bution of the number of customers in an M/G/1 queue without server vacations. In
Shanthikumar (1988), an analytic proof of that result were done for more general sys-
tems which allow bulk customer arrivals and certain variations with reneging, balking,
and in arrival rate depending on the state of the system. Then, Artalejo (1997) devel-
oped the analysis of a M/G/1 queueing model with constant attempts and server vaca-
tions including ergodicity, limiting behaviour, stochastic decomposition and optimal
control. Zhang and Tian (2003) investigated the M/M/c queueing model with vaca-
tions of the servers, the conditional stochastic decomposition property of the queue
length and waiting time in the system were demonstrated. Further, Liu et al. (2007)
gave the stochastic decomposition of an M/M/1 queue with working vacation. Then,
in Li et al. (2009), authors were based on the stochastic decomposition structure of the
queue length and waiting time in the M/G/1 queue with working vacation and used
the embedded Markov chain as well as the matrix analytic techniques to determine the
distribution of the stationary queue length at departure epochs and the distribution of
the waiting time. Later, Selvaraju and Goswami (2013) considered a working vacation
Markovain queueing model with impatient customers. They presented the stochastic

decomposition properties for both single and multiple working vacation cases.

1.5 Queueing models with feedback

The feedback in the queueing systems is the situation when the customers are not sat-
isfied with the initial service due to inappropriate quality of the previous one or when
they are requiring another regular service. In this situation, customers may return to
the system to satisfy their needs. These cases can be observed in super markets, hos-
pital management, post offices, and banks etc. Interesting examples may be found in
computer communication, where the transmission of a protocol data unit can be from
time to time repeated because of occurrence of an error, this mostly arises because of

dissatisfying quality of service. Another example of feedback queue is a rework in in-
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dustrial operations at which units that do not comply with certain specifications are
placed in the production line and are again subject to rework. So, if the service is in-
complete or unsatisfactory, the customer can either leave the system definitively with
some probability or rejoin the end of the queue with a complementary probability.

This is known as Bernoulli feedback.
Takacs (1963) was the first who introduced a queue with feedback, he obtained the

Laplace-Stieltjes transform and the closed-form expressions of the first two moments
of the distribution function of the total time spent in the system by a customer. Since
then, several authors investigated queueing systems subject to feedback. D’Avignon
and Disney (1976) gave the analysis of single server queues with state dependent feed-
back. Later, Choi et al. (1998) investigated a M/M/c retrial queue with geometric loss
and feedback. Later, Santhakumaran and Thangaraj (2000) studied the M/M/1 queue
with impatient and Bernoulli feedback. The study of an M/M/1 feedback queue with
catastrophes have been examined by Thangaraj and Vanitha (2009), the authors de-
rived transient and stationary distributions of the system size by using continued frac-
tions method. Further, Bouchentouf and Belarbi (2013) presented the performance
evaluation of two retrial queueing system with balking and feedback. Then, a cost
analysis and optimization study of an M/M/1/N feedback queue with retention of re-
neged customers have been discussed by Kumer et al. (2014). Furthermore, Ayyappan
and Shyamala (2016) analyzed a single server queueing system with Bernoulli feed-
back and Bernoulli server vacation, random breakdowns, where the customers arrive
in batches according to a Poisson process, the service and vacation times have a gen-
eral distributions, authors obtained the probability generating function of transient
solutions of the system and presented the analysis of the steady state. Recently, Vijay-
alakshmi and Kalidass (2018) considered a Markovian queueing model with geomet-
ric abandonments and Bernoulli feedbacks, they derived the steady state probabilities,

and gave some important performance measures of the system.

1.6 Summary of results established in this thesis

» First Result: Performance and economic study of heterogeneous two-server queue-
ing system with Bernoulli feedback, multiple working vacations and impatient cus-

tomers.
In this work we present a study of heterogeneous two-server queueing system with

Bernoulli feedback, multiple working vacations, balking, reneging and retention of re-
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neged customers, at which the impatience timers of customers in the system depend on
the state of the servers. The current study has a large application in many real world
systems as telecommunication networks, call centers and production-inventory sys-
tems, where the assumption of impatience timers depending on server’s states takes
place, when arriving customers can not have an information about the servers. It is
supposed that the inter-arrival times are i.i.d r.v with cumulative distribution func-
tion A(u), probability density function a(u), u > 0, Laplace-Stieltjes transform (L.S.T.)
A*(®) and mean inter-arrival time 1/1 = —A*1)(0), where h(1)(0) is the first derivative
of h(®) evaluated at @ = 0. The capacity of the system is taken finite N and the cus-
tomers are served on a FCFS discipline. The considered queueing system consists of
two heterogeneous servers, namely, server 1 and server 2. The service times follow
an exponential distribution with parameters p; and yu,, respectively, where p, < py.
We suppose that once server 2 becomes idle and finds the queue imply, he leaves for
an exponential working vacation with parameter ¢. During this period, he serves the
waiting customers at a lower rate than the normal service rate which is assumed to
be exponentially distributed with parameter v. Then, whenever the working vacation
is finished, if there are customers waiting in the queue, he switches to normal work-
ing level, otherwise he continues the vacation. The server 1 is always available in the

system. Moreover, an external arriving customer who finds i customers in the system

decides either to join the queue with probability b; =1 — ﬁ or balk with probability

bj=1-b; =5, withbg=b; =1,0< b,y <b; <1,2<i <N-1,and by = 0. Fuhrer,
If i customers are present in the system, one of the (i — 2) waiting customers in the
queue may renege, such that whenever a customer arrives at the system and finds the
server 2 on working vacation (resp. on normal busy period), he activates an impatience
timer Ty (resp. T,,) which is exponentially distributed with parameter &; (resp. &,).
If the customer’s service has not started before the customer’s timer expires, the cus-
tomer leaves the queue. So, the customer’s average reneging rate is done by (i — 2)&;
(resp. (i —2)&;) when server 2 is on working vacation (resp. on normal busy period),
2 < i < N. We suppose that impatience timers are i.i.d r.v and independent of the
number of waiting customers. Further, each reneged customer may be retained in the
system with some probability a’, and may leave the queue definitively with probabil-
ity a. After getting incomplete or unsatisfactory service either from working vacation

service or normal busy service, with probability p’, a customer may rejoin the end of
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the queue as a Bernoulli feedback customer to receive another regular service. Other-
wise, he leaves the system definitively with probability g, where '+ = 1. Finally, it is
assumed that the inter-arrival times, service times and vacation times are assumed to
be independent.

Let Ni(t) denote the number of customers in the system at time ¢. Let I(¢) denote

the remaining inter-arrival time at time t for the next arrival.
Let

0, when server 2 is idle during working vacation (WV) period;
S(t)=3 1, when server 2 is busy during working vacation (WV) period;
2, when server 2 is busy during normal busy period,

be the state of the system.

We use the supplementary variable and recursive techniques to obtain the steady-
state probabilities of the system following the same method given in Laxmi and Jyoth-
sna (2015) . To get the system length distributions at arbitrary epoch, the differential
difference equations using the remaining inter-arrival time as the supplementary vari-
able are developed.

The joint probabilities are as
70 o(u,t)du =P(Ny(t) =1,u <I(t)<u+du,S(t)=0),u>0,i=0,1,

;j(u,t)du = P(Ns(t) =i,u <I(t) <u+du,S(t)=j)u>0,j=1,2,

Thus

T o(u) = tlirgzoni,o(u, t), i=0,1, 7;j(u) = tlirgloﬂi,j(u,f), j=12, 1<i<N.

The L.S.T. of the steady-state probabilities are given as

(o]

1} o(@) :f e 'nig(u)du, i=0,1, 1} (@) = f e 'm; i(u)du,
0 0

j=1,2,1<i<N.

Let 7t ; = n:j(O) be the probability of i customers in the system when the server is

in state j at an arbitrary epoch.
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The pre-arrival epoch probabilities are as

;= lim P(N(t) = 1,S(t) = j/I(t) = 0)

t—o0

with i, 1=0,1 and Tc;]-,j: 1,2;1<i<N.

— The steady-state probabilities of the system are as
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— Useful system characteristics include:

. The mean number of customers in the system.

N

Ly=my0+ Zi(ﬂm + T ).
io1
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. The mean number of customers waiting for service.

N
Ly=) (i=2)(m+7i0)

=2

. The mean waiting time of customers in the system.

L
W, = T‘;, where A" = A(1—(my,1 + 7y 2)) is the effective arrival rate.

. The mean rate of joining the system.
. i
Js = MTo,0+ 71,0+ 7011 + 701 2) + Z/\(l - m)(ﬂi,l +702).

i=2

. The probability that server 2 is idle, in working vacation period and in normal busy

period, respectively.

1 N N
Pidle = Zni,OJ Pw = Zni,ll and Pb = Zni,Z-

. The average balking rate.

PR
B, = NZ Zi(ﬂm + 7 2)
io1

. The average reneging rates during busy period and working vacation period, respec-

tively.
N N
Ryew = @& ) (i=2)m;1 and Ryepy = @ ) (i=2)7;5.
i=2 i=2

. The average retention rates during busy period and working vacation period, respec-

tively.
N N
Rretl = a,él Z(Z - 2)7(1',1 and Rret2 = 0/52 Z(Z - 2)7(1',2-
i=2 =2

Based on the steady-state distribution of the system size, explicit performance mea-
sures are derived and a cost model is developed for the costs incurred in the considered

queueing system. Moreover, numerical examples are presented.
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» Second result: Sensitivity analysis of feedback multiple vacation queueing
system with differentiated vacations, vacation interruptions and impatient customers.

In this work, we consider an M/M/1 queueing system with Bernoulli feedback,
multiple vacations, differentiated vacations, vacation interruptions, balking, reneging
and retention of reneged customers. Customers arrive into the system according to a
Poisson process with arrival rate A, the service time is supposed to be exponentially
distributed with mean 1/u. The service discipline is FCFS and there is an infinite space
for customers to wait. Two types of vacation are considered: type 1 vacation that may
be taken after a busy period where at least one customer is served, and type 2 vacation
which is taken when the server comes back from any vacation (either a type 1 vacation
or a type 2 vacation) and finds the system empty. The period of a type 1 (resp. type 2)
vacation is assumed to be exponentially distributed with rate ¢, (resp. ¢,).
The server’s vacation can be interrupted when the number of customers in the system
reaches ny (resp. n,) when the server is on type 1 (resp. type 2) vacation. Moreover,
we suppose that n; > n,, as we desire that the server will be interrupted earlier when
he takes a vacation after zero busy period than when he takes a vacation after having
a non-zero busy period.
Whenever a customer arrives at the system and finds the server busy, he activates an
impatience timer T, exponentially distributed with parameter &, if the customer’s ser-
vice has not been completed before the customer’s timer expires, the customer may
leave the system. We suppose that the customers timers are independent and identi-
cally distributed random variables, independent of the size of the queue at that time.
Further, using a certain mechanism, a reneged customer may abandon the system
without getting service with probability @ and can be retained in the system with prob-
ability a’, where a + a’ = 1.
A customer who on arrival finds at least one customer in the system, either decides
to join the queue with probability 6 or balk with probability 6’, where 6 + 6’ = 1.
If the service is incomplete or unsatisfactory, the customer can either leave the system
definitively with probability § or rejoin the end of the queue with probability f’, where
B+p =1.

The steady-state analysis of the system is carried out using a recursive method. Let
L(t) be the number of customers in the system at time ¢, and J(f) denotes the state of

the server at time ¢ such that
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0, if the server is on busy period;
J(t) =3 1, if the server is on type 1 vacation;
2, if the server is on type 2 vacation.

The process {(L(t),](t)), t > 0} is a continuous-time Markov process with state space
Q={n0):n>1}U{(n,j):n>0,j=1,2}.
Let B, ; = tlim P{L(t) =mn,J(t)=j, n>0,j = 0,2} denote the steady-state probabili-

ties of the system.

— The analytic expressions of the steady-state probabilities are given by

+aé
PO,l = (1)1P1,OI where w1 = (ﬁ/{:_ (j)l ),
S . w oA
By = 61ﬁfP1,0, k=1,n,-1, where 01 = ?1, and p; = 9/\—%, (1.1)
_ _ M
P0’2 = 61)2P1’0, where Wy = Ta)l.
S @ oA
Pk'2:52ﬁlchl’0, k:1,n2—1, where 52:?2, [))2: 9/\+¢2 (12)
k-1 k-2
9/\)]( (i+1) )
P o= k 2 5 k- 5 k-1 S ( i
k0= g kaé{ 1_2( y+za£) 1B OBy L P1
) B (ﬁﬂ+fa5)
j=i+1
k-2
9 ))k-(i+1) .
+62 k—(l ) ﬁé}PLO’ k = 2,712 - 1.
= (ﬁﬂﬂa&
j=i+1
(1.3)
01
Py,0= Bt nyal Bu,—1,0t P11 + By 2| = A(n2,0) Py g,

where
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ny—2
3 oA oA 123 1 ) ny—2
A(nz’o)_(ﬁy—i—nzaé){ﬁy+(n2—1)aé{(9/\) g, (ﬂy+ia€)+6lﬁ1 02

ny-3 ny-3 (9/\)n2—(i+1)

(9/\)112—(1'+1) ) ]
+61 Z 7’12—2 ﬁi +bz Z 1’12—2

T T {presas) T[] (e ac)

j=i+1 j=i+1

:35} + 51ﬁf2_1 + 52%2_1 }

k—l’lz

(0A)F (O )k o
Do = {k—n2 A(ny,0)+ 0q Z P 12+] Pio,
(/3;4+(n2+i)0c5) j=0 ]_[(ﬁ,u+(nz+i)a5) (1.4)
i=1 i=j+1
k=mny,n —1.
(9/\)](—”1
Pk,O - CDA(nIIO)PLO' Wlth ® = k—n ’ k =nq,nq + 1, (15)
st
(/sw (ny +j)a£)
j=1
where
B o) (9/\)”1—”2—1
A(ny,0) = (/3#+ - ){nl_nz_l A(n,,0)
[ ] (ﬁw (ny + i)az)
i=1
711—712—1 Cno—i 1
(O Ay o .,
+62 7/11—1’12—1 12+] + 61/3111 ’
— .
: ]_[ (ﬁﬂ+(ﬂz+1)aé)
i=j+1
and

1
P = ,
1+By+By+ B3+ By+Bs

where
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=l g . k-1 ] )
B, = - -2 -1
! ;ﬁy+ka£{(9/\) ,-_2(/3!‘““5) 51851 + 5, p%
k=2 k=2
(9/\)k_(1+1) (9/\)k (i+1) .
+61'_1 ) Bl +6, ) Bh b,
. (ﬁﬂ+]a5 "~ (ﬂy+]a£)
=i+l j=i+l
" (QA)kfnz k=n, 6/\ k—ny—j nyti
Bz - 5 k—ﬂz nZy + 61 Z P n2 1 }’
o (ﬁﬂ+(”2+ﬂa€) FT(ﬁy+wn2+naé)
i=1 i=j+1
+00 (6/\)]{—711 ny—1 ) fy—1 .
B; = Z p— A(ny,0), By = w1 + 01 Zﬂl, and Bs = w, + 0, Zﬁz
| (ﬁw (n, +j>aa) = =
j=1

— Useful performance measures of the system that are of general interest.

. The probability that the server is in busy period.

np,—1 ny—1

Pg=P o+ ZPk0+ Zpko+ Zpko

. The probability that the server is on vacation.
ny—1 np—1
Py=Py+Py,=) P+ ) PBo=1-P,

k=0 k=0

where Py, and Py, are the probabilities that the server is on type 1 vacation and type 2

vacation, respectively.

. The average number of customers in the system.
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. The average number of customers in the queue.

np—1 ny—1 ny—1 np—1
Ly= ) (k=1)Peo+ ) (k=1)Peg+ Z (k=1)Pgo+ kak1+ Zksz
k=2 kInz

. The average reneging rate.

le]. Tll].

Ryen = a&|Pro+ kak0+ kako+ kako .

. The average retention rate.

np—1 ny—1

Rygp=a’&|P g+ ZkPk0+ ZkPk0+ kako .

. The average balking rate.

1’121 1’111 nll 1’121 )

B, _GA(P10+ ZPk0+ ZPk0+ ZPk0+ ZPk1+ZPk2

. The expected number of customers served per unit of time.

ny—1 ny—1
E; ﬁM(P10+ ikpk0+ ikpkoJr kako)

Using the steady-state probabilities, we obtained useful performance measures of
the system and developed a cost model. An extensive numerical analysis is done.

» Third result: Performance and economic analysis of Markovian Bernoulli feed-
back queueing system with vacations, waiting server and impatient customers.

In this work, we treat a M/M/1 vacation queueing system with Bernoulli feedback,
waiting server, reneging, and retention of reneged customers, at which once the busy
period ended the server waits a random duration of time before beginning on a vaca-
tion. The impatience timers of customers depend on the server’s states. The analysis
presented has a large application especially when we deal with a human behavior, ex-
amples can be found in post offices, banks, hospitals, etc. Another great scope of this

investigation concerns the supposition that customers may be impatient because of
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state of the server, where the customer may become impatient due to the long wait in
the queue even if the server is present in the system, another example when the cus-
tomer may leave the system during busy period is when he cannot see the server state,
these situations can be found in telecommunication systems, call centers and produc-
tion inventory systems. Consider a M/M/1 vacation queueing model, customers arrive
into the system according to a Poisson process with arrival rate A, and service time is
assumed to be exponentially distributed with parameter p. The service discipline is
FCES and there is infinite space for customers to wait. When the busy period is fin-
ished the server waits a random duration of time before beginning on a vacation. This
waiting duration is exponentially distributed with parameter #. If the server comes
back from a vacation to an empty system he waits passively the first arrival, then he
begins service. Otherwise, if there are customers waiting in the queue at the end of a
vacation, the server starts immediately a busy period. That is single vacation policy.
The period of vacation has an exponential distribution with parameter y. Whenever a
customer arrives at the system and finds the server on vacation (respectively. busy), he
activates an impatience timer T (respectively. T;), which is exponentially distributed
with parameter &, (respectively. &;). If the customer’s service has not been completed
before the impatience timer expires, the customer may abandon the queue. We sup-
pose that the customers timers are independent and identically distributed random
variables and independent of the number of waiting customers. Each reneged cus-
tomer may leave the system without getting service with probability @ and may be
retained in the system with probability a’ = (1 — a). After completion of each service,
the customer can either leave the system definitively with probability  or return to
the system and join the end of the queue with probability g’, where f+ " = 1.

Let L(t) be the number of customers in the system at time ¢, and J(¢) denotes the

state of the server at time t such that

J(t) = 1, when the server is in a busy period;
~ ] 0, otherwise.

The process {(L(t);J(t));t > 0} is a continuous-time Markov process with state space
Q={(j,n:7=01, n=0,1,...}.

Let P, = tlirgp{](t) =jLt)=n}, j=0,1,n=0,1,..., (j,n) €, denote the system

state probabilities.
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— Using the probability generating function (PGF), we get
1. The steady-state probability P, :

P - (7/0!50 +01Ko(1)(1—)
0, =

yKO(]_) )PO,O' (16)

2. The steady-state probability P, :

p=et (o (B s L) k)

A+n\ag, & 23}
(1.7)
Bu+aly [ Bu Ul ao—01Ko(1)
! A+1 (0651 ()+6¥_'51K2(1))( 0,Kp(1) ))PO’OI
where
_ [0102Ko(1) +05(alp —01Ko(1)) = 4 |( PH -
PO,O_{ ’)/52K0(1) + e |:(0(£1K (1)+0(61K2(1))
(1.8)

0% Bu+aly [a&y—01Ky(1) o
(/\+77+( A+ ( 02Kp(1) ))) aglKa(l)]} ,

and

_ (M Kols) ) L (1) (- )s
K3(1)_J;(1—K0(1))s (1—5)(50 )e( o @&1/7ds,

— The performance measures that are of general interest include:
. The probability that the server is in busy period, on vacation, and idle during busy

period, respectively.
PB = Pl,,l PV =1 —PB, and PI = Pl,O'

. The average number of customers in the system when the server is taking vacation.
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A
E(Ly) = (7/+a£0)P0"'

. The average number of customers in the system when the server is in busy period.

Po.o-

IE(Ll) :(w)l)l,,'FL]E(LO + /3’/‘ )(y.{. (ﬁﬂ-i_agl)(ago_élKO(l))

at, )T ag P G 32Ko(1)
. The average number of customers in the system.
[E(L) = IE(Lgy) + [E(Ly).
. The average number of customers in the queue.
E(Ly) = E(L) = (P, = Py 0)-

. The mean waiting time of a customer in the system.

_ B(Lo) +E(Ly) _ E(L)
W, = T =

. The expected number of customers served per unit of time.

Ecs = /SIM(PI,. - Pl,O)-
. The average rate of reneging (resp. retention) during vacation period.
Rreno = aéOIE(LO)’ Rreto =(1- a)ffolE(Lo)-
. The average rate of reneging (resp. retention) during busy period.
Rrem = aéllE(Ll)f Rretl = (1 -a)&E(Ly).
. The average rate of abandonment of a customer due to impatience.
Ryen = Rreno + Rrenl'
. The average rate of retention of impatient customers.
Ryet = Rreto + Rretl'

Based on the steady-state probabilities of the queueing model, explicit expressions

of useful measures of effectiveness as well as a cost model are derived. The impact
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of diverse parameters on the performance measures of the system has been shown.
Further, an economic analysis of the model is carried out.

» Fourth result: Single server batch arrival Bernoulli feedback queueing system
with waiting server, K-variant vacations and impatient customers.

This work deals with a M/M/1 queueing system where customers arrive in batches
according to a Poisson process with rate A. Let X be the batch size random variable
of the arrival with probability mass function P(X =1) = b;, I = 1,2, --. The service
time is supposed to be exponentially distributed with mean 1/u. The customers are
served on FCFS discipline. Once the busy period is ended the server waits a random
period before taking a vacation, this waiting time follows an exponential distribution
with parameter #. At the end of the vacation period, if the system is still empty, the

server returns to the vacation. The server is allowed to take K of successive vacations.
When the K consecutive vacations are complete, the server returns to busy period

and depending on the arriving batch of customers, he stays idle or busy. The period
of a vacation follows an exponential distribution with mean 1/¢. During vacation
period, each incoming customer starts up an impatience timer independently of the
other customers in the system, which is supposed to be exponentially distributed with
parameter . The impatient customers may leave the system with probability a and
they can be retained in the system with probability a’ = 1 — a. After completion of
each service, the customer may decide either to leave the system with probability  or
return and join the tail of the queue with probability g/, where g+ g’ = 1.

The inter-arrival times, service times and vacation times are mutually independent.

Let L(t) denote the number of customers in the system and S(t) be the status of the

server at time ¢, such that

)th

j, when the server is taking the (j + 1)"" vacation at time t,

K, the server is in busy period at time ¢.

The bi-variate {(L(t); S(t));t > 0} represents two dimensional infinite state continuous-
time Markov chain with state space Q = {(n,j): n>0,j = 0,K}.

Let B, ; = tlirgzoP{L(t) =n,S(t) = j}, n>0,j = 0,K denote the system state probabili-
ties of the process {(L(t),S(t)),t > 0}.

— Under the stability condition AE(X) < fp,
1. The steady-state-probabilities P, ; are given as
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(S¢]

P;=Y Bj=A"Ry  j=0K-T, (1.9
n=0

2. The steady-state-probabilities P, x are given as

R ~ 1 PAB'(1) 1-AK  Bua&
RK_Z;&K_ﬁﬂ_M”U{QE+¢AU—AY%UC kﬁw (1.10)

where

b { Bua& . 1-AK ( PpAB'(1) +1)}*
O\ nC(Bu—AB/(1)) " A(L—A)\(Bu— AB'(1))(a& + ¢) ’

such that

with

! ¢ “B(x)-1
C= f e%H(x)(l —x)at 'dx and H(z)= j ) dx,
0 o l-x

where B(x) is the probability generating function of the batch arrival size X and
B’(1) = E(X) is the first moment of random variable X.

— The indices that are of general interest for the evaluation of the performances of
our system include:

. The probability that server is idle during busy period, in vacation period, and

serving customers during busy period, respectively.

a& 1-AK

Pox = —=P0, P, = A=A

17C PO,OI and Pb =1 —PV _PO,K'

. The mean system size when the server is on vacation.

AB'(1) 1-AK
al+PpA(1-A) ¥

E[Ly]=

. The mean system size when the server is in busy period.
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PAB(D)  p(2pu+AB'(1)
(g +@)u—AB(1) " 2pu-1B(1)?

ppA(2B'(1) + B"(1))
2(Bu—AB'(1))?

where B”(1) is the second moment of random variable X.

E[Lk] =

E[Ly]

PO,KI

. The mean system size.

E[L] = E[Ly] + E[Lk].

. The mean queue length.

K
E[L,] = E[L] - [1 - ZPO,]-].
j=0

. The mean number of customers served per unit time.

Ns = ﬁypb.

. The average rates of reneging and retention, respectively.

R,=alE[Ly] and R, =(1—a)éE[Ly].

Based on the results given above, useful system characteristics are derived. Further,
the cost model is developed. Then, we considered the cost optimization problem un-
der a given cost structure via quadratic fit search method (QFSM) and particle swarm
optimization (PSO). We showed via numerical experiments that both methods give
identical results, but the convergence is faster in PSO algorithm.

» Fifth result: The M*/M/c Bernoulli feedback queue with variant multiple
working vacations and impatient customers: Performance and economic analysis.

This work considers a M*/M/c queueing system with batch arrival, variant of work-
ing vacations, Bernoulli feedback, impatient customers which depend on the states of
the servers and retention of reneged customers. Customers arrive in batches according
to a Poisson process with rate A. The arrival batch size X is a random variable with
probability mass function P(X =1) = b;; 1 =1,2,.... The service times during normal
busy period follow an exponential distribution with mean 1/p. During the vacation

time, the service is provided according to an exponential distribution with mean 1/7,



1.6 Summary of results established in this thesis 31

such that g > 5. The queueing system consists of ¢ servers such that all the servers
go for working vacation and vacation time synchronously once the system becomes
empty, and they also return to the system as one at the same time. If the servers
comeback from working vacation and vacation period to find an empty queue, they
immediately leave all together for another vacation and working; otherwise, they re-
turn to serve the queue. Vacation and working vacation periods are assumed to be
exponentially distributed with mean 1/¢. The servers are allowed to take all together
K vacations sequentially. When the K consecutive working vacations are complete, the
servers returns to busy period and depending on the arriving batch of customers, they
stay idle or busy with the next arrivals. Whenever a customer arrives at the system
and finds the servers on vacation or working vacation (resp. busy) period, he activates
an impatience timer T; (resp. T,), which is exponentially distributed with parameter
&1 (respectively. &;). If the customer’s service has not been completed before the cus-
tomer’s timer expires, this later may leave the system. The customers timers are inde-
pendent and identically distributed random variables and independent of the number
of waiting customers. Each impatient customer may abandon the system with proba-
bility @ and can be retained in the queue with complementary probability a’ = (1 —a).
If the service is uncomplete, or unsatisfactory, the customer can either leave the system
definitively with probability  or rejoin the end of the queue of the system for another
service with probability g/, where g + g’ = 1. Note that, both customers, the newly ar-
rived and those that are fed back are served in order in which they join the tail of the
primary queue.
The inter-arrival times, working vacation and vacation periods, normal busy period
are mutually independent.

Let N(t) denote the number of customers in the system at time ¢, and let x(¢) be the
status of the servers at time ¢.

(t) = j, the servers are taking the (j + 1) vacation at time t, j =0,1,K — 1,
| K, theservers are idle or busy at time .

The bi-variate process {(N(t),x(t)), t > 0} represents two dimensional infinite state

Markov chain in continuous time with state space

Q={(nj): n>0; j=0,K}.

Let Pn,]- = tlim P(N(t) =n;x(t) =j), n>0; j=0,K, be the steady-state probabilities of

the process {(N(t);k(t));t > 0}.
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— The steady-state probabilities of the queueing model are as

aéy ¢ 1-C aéy
where
P e—ﬂ%H(l) 9 Ky(1) - /3;4+a529 +1—cK—1 k(1)
0,0 = ag, |\ K n e 5
By Bu+a&, . 1-CcK1\\7!
+a_€2K6(1)}+( d) 91+ 1-C )} ,
with
C— PKy(1) - BvKs(1) - BvKo(1)
BvKy(1) ' (Bu+a&y)Ky(1) - BvKy(1)
1 [0} cpv l [} cphv
Kol = [ ent B Qo K1) = [ e 0y e,
0 0

R T L S Y U LA
Kz(l):J e (1 —x)1 xehidx, K3(1):f evt (1 —x)*ixett  Qy(x)dx,
0 0

LY B LY By _
K5(1):J otz Ty aer (1 _ x)Ldx, K6(1):j ear Ty a5 0 (x)dx,
0 0
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Wiy - {ﬁVKo(x)+(ﬁvKl(X(lgl(ﬁﬂJraéz)Kz(x))Ql

C BvKs(x) - pKy(x)\(1-CK!
— K )
+aél(ﬁv olx) + } —
c—1 c—1
Qo(x) =) (c=m)yux", Qi(x)= ) (c—n)p,x",
n=0 n=0
c—1 c-1
Qx(x) = ) (c—nw,x", and Q3(x) = ) (c—n)0,x",
n=0 n=0
such that
1, if n=0;
A
At ifn=1.
Y = Bv+aé; 1
Av _
lpn—lyn—l_zzbiyn—l—i if2<n<c-1
i=1
0, if n=0;
(pn — /31/4—0(51 '
Av ,
lzbn—l(Pn—l_;Zbiqon—l—i if2<n<c-1
i=1
0, if n=0;
_—(P , ifn=1.
w, = pv+aé,
A n—1 .
ybn_lwn_l—;;biwn_l_i if2<n<c-1.
90, ifn= 0}
911 ifn=1.
0, =

B n—1 E .
03-10p-1— - Zbien—l—i - ;(Vn—lH(K) +w, 1h(K)) if2<n<c-1.
i1
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where

A+n(Bu+ay) A A ¢
= , A=—, B= , E= ’
n (n+1)(Bu+ady) pv+aé; Pu+ad, Pu+ac

1-CK 1-CK

H(K) = 'MK*:q1—Q’H“”i£

'Bx)-1 A+ +n(pv+a&y)
1-x dx, and p, = (n+1)([3’v+0c€1)1'

— Measures of effectiveness of the considered queueing system include:

. The average number of customers in the system.

E(L) = E(Lwv) + E(Lg).

. The average number of customers in the system during working vacation period.

E(Lyy) = {AB(;(;);;ﬁv(ﬁﬂ J:Paéz)al ) ﬁv(QOSE);e(;QI(l))
+(( 1-CKk-1 )/\B’(l) + Bv(Qo(1)C — Qy(1) - C))}PO N
C(1-C) a&i+¢ :
where
S = c-1

QO(l) = (c— ")Vn; Ql(l) = (C_ n)(Pnf and Qx(1) = (C_ ”)wnr

n

Il
(e}
Il
[en]
Il
o

n n

with B’(1) is the first moment of random variable X.

. The average number of customers in the system during normal busy period.

AB'(1)—
Bt = P G+ e+ oy, (1.11)
where
c—1
Q:(1)= Y (e-npo,
n=0

—c )+ Q3(1)}P0,0-
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. The mean expected number of customers served per unit time.

Ns =cB(p(Py + Pox) +vPyy) + B (1Q3(1) + v(Qo(1)H(K) + Q»(1)h(K))) Py,

. The probability that the servers are in working vacation period.

1= K-1
Pwvz{ﬁ”+“&91+ ¢ }%ﬂ

n 1-C

. The probability that the servers are idle during working vacation.

K-1
1-CX
Bidre = Zpo,j = ?Po,o-
j=0
. The probability that the servers are busy during normal busy period.

Pbusy =1-Pyx —Pwy.

. The average rate of reneging (resp. retention)

Ry=a& E(Lwy)+a&E(Lk), R, =(1-a)é&E(Lyy) + (1 —a)&E(Lk).

» Sixth result: Cost optimization analysis for an M*/M/c vacation queueing sys-

tem with waiting servers and impatient customers.

In this investigation, we consider an M*/M/c Bernoulli feedback queueing system
under single and multiple vacation policies. Customers arrive in batches according to
a Poisson process with rate A. The sizes of successive arriving batches are i.i.d. r.v Xy,
X,,... distributed with probability mass function P(X =1) =b;; 1 =1,2,3,.... The cus-
tomers are served on a First-Come First-Served (FCFS) queue discipline. The service
times follow exponential distribution with mean 1/y. When the busy period is finished
the servers wait a random duration of time before beginning on a vacation. This wait-
ing duration is exponentially distributed with mean 1/7. The queueing model consists
of ¢ servers. Synchronous vacation policy is considered; once the system is empty, all
the servers leave for a vacation simultaneously, and they return to the system as one
at the same time. Further, both single and multiple vacation policies are considered.
Vacation periods follow an exponential distribution with mean 1/¢. In addition, if the
servers are unavailable due to vacation, a batch of customers activates an indepen-

dent impatience timer T, with exponentially distributed duration, with mean 1/&. If
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T expires while the servers are still on vacation, the customers may leave the system.
Further, impatient customers may abandon the system, with probability a, and can be
retained in the queue, with complementary probability (1 —a). Moreover, If the service
is uncomplete or unsatisfactory, the customers can either leave the system definitively,

with probability , or comeback to the system for another service, with complemen-

AE(X)
cpp

E(X) is the mean of a batch of arrivals. We suppose that the inter-arrival times, batch

< 1, where

tary probability (1 — ). The system is stable under the condition p =

sizes, server waiting times, vacation times, service times and impatience times are in-
dependent of each other.
Let {L(t);t > 0} be the number of customers in the system at time f, and S(t) be the

state of servers at time ¢, where S(t) is defined as follows:

S(t) = 1, when the servers are in busy period at time ¢;
~ | 0, when the servers are in vacation period at time ¢.

Then, let {(S(t),L(t));t > 0} be a two-dimensional continuous Markov process with state
space

Q={(s,n):s=0,1, n=0,1,...}.

Let
P, = lim P{S(t)=s,L(t) =n},s=0,1,n=0,1,..,

t—o0

denote the system steady-state probabilities.
1. The steady-state probabilities of the queueing system under multiple vacation

policy (MVP) are given as

_aé
0T pK(1) Y
and
b _ $GH(D)+BER(1)Py
YU cpu-AB()
where
_ Bu a& $AB'(1) B
PO’O‘{cﬁﬂ—AB'mR“)*¢K<1> <cﬁy—AB’<1>)<a5+¢>”)} ’

and
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L agAB(
Co) = G+ @1pK)

1.1. Performance measures of the considered queueing system under MVP are as

Py,0-

. The mean system size.

E[L] = E[Lo] + E[L,].

. The mean system size when the servers are in vacation period.

a&AB'(1) b
(@& +p)pK (1) >

E[Lo] =

. The mean system size when the servers are in busy period.

(¢(2cpu+ AB"(1)) A$B/(1)
Ellal = ( 2epu—AB()R * (cpr-AB(1)(2aE + ) )E”‘O]
BuA(B/(1)+ B(1)) B
+( 2epu— B I (”)P”
AGB(1)
YA AB () (2ak + ) o)
with
c—1
R'(1)= ) n(c-n)o,,
n=1

where B’(1) and B”(1) are first and second moments of random variable X, respec-
tively.

. The mean number of customers in the queue.

E[Ls] = E[L]-¢(1 = P,) + R(1)Py 0.

. The probability that the servers are in vacation period, idle during busy period,

serving customers during busy period, respectively.

_ad _aé-pK(1) 1
Pv = MPO’O' Pe = ;7K(1) PO,O' and Pb =1 Pv Pe.

. The mean number of customers served per unit time.
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N = pp(e(Py + F) + R(1)Po,0)-
. The average rate of abandonment of customers due to impatience.
R, =a&E[Ly].
. The average retention rate of impatient customers.
R, = (1 - @)EE[Lo].

2. The steady-state probabilities of the queueing system under single vacation pol-

icy (SVP) are given as

al
Py =——PF,,
0, SK(1) 0,0
and
a&AB'(1) Bu }
p = + 1)+ P, 0,
L {K(l)(acs OB AB() e aB(D) 2 Foo
with
& $AB'(1) ) By }‘1
Pyo= 1+ + Q(1 ,
o0 {¢K<1>( pr—AB )@+ )] epr- Y
where
c-1 1 c—1
_ _ A H(x) L B
R(1) = (c—n)O,, K(l)_J eas (1-x)ac""dx, Q(1) = (c—n)M,,
n=0 0 n=0
and
60, lf n= O,
o _ %90, ifn=1,
n— (P 1 n—1 '
Pn-161-1 —an—l —w;bien_l_i: if2<n<c-1,
M,, if n=0,
My, ifn=1,
Mn = n-1
A .
Pn-1My-1 — %Vn—l T ;biMn—l—i’ if2<n<c-1.
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with

/\+(n—1)/3y, M, = al andMl—aé(/Hr”)—i

npu nK(1)’ ~ npuK(l) By

2.1. Performance measures of the considered queueing system under SVP include

Pn-1=

. The mean system size.
E[L]=E[Ly]+ E[L,].

. The mean system size when the servers are on vacation.

aEAB'(1)

Elbo) = SRz + g 0

. The mean system size when the servers are on busy period.

_(92cBu+AB"(1)) APB(1)
Fihl= ( 2cpu—AB/(1)?  (cpu—AB/(1))(2aé + ¢))E[LO]
BuA(2B’(1)+ B (1)) B '
[t o a0
A¢B(1)
+2(cﬁ/,t —AB'(1))(2aé + <P)G°(1)’
with
c-1
Q(1)=) nle=mM,.

n=1

. The mean number of customers in the queue.
E[Ly] = E[L]=c(1=P,) + Q(1)Py .

. The probability that the servers are in vacation period, idle during busy period,

and serving customers during busy period, respectively.

al aé
P,=———DPyy, P,=———Py9, and P,=1-P,-P,.
v (PK(l) 0,0 e I’IK(l) 0,0 an b v e

. The mean number of customers served per unit time.
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c—1 %)
No=ppu) nPry+cpuy Pry=PBu(c(P+E)+Q(1)Py).

n=0

. The average rate of reneging (resp. retention).

R, = a&E[Lo], R, = (1 - @)EE[Ly)

1.7 Outline of the thesis

This thesis consists of seven chapters including the introductory chapter.

Chapter 2 deals with a heterogeneous two-server queueing system with Bernoulli
feedback, multiple working vacations, balking, reneging and retention of reneged cus-
tomers at which the impatience timer of a customer in the system depends on the
server’s states. The steady-state probabilities of the considered queueing model are
established using supplementary variable and recursive techniques. In addition, use-
ful performance measures of the system are derived. Further, a model for the costs
incurred is developed in order to study the economic analysis of the queueing system.
Then, a sensitive numerical analysis for this model is carried out with respect to all
system parameters.

This chapter has been published in ProbStat Forum, 12, 15-35, 2019.

Chapter 3 analyzes an infinite-buffer single-server queueing system with Bernoulli
feedback, multiple vacations, differentiated vacations, vacation interruptions and im-
patient customers (balking and reneging) at which two types of vacation are consid-
ered, namely, type 1 vacation taken after the busy period and type 2 vacation consid-
ered when the server comes back from a vacation and finds the system empty. Both
vacations may be interrupted when the number of customers in the system reaches
a predefined threshold (each type of vacation has a different threshold). Via certain
mechanism, reneged customers may be retained in the system. Explicit expressions of
the steady-state probabilities are obtained via recursive method. Then, a cost model
is developed. In addition, a sensitivity analysis through numerical experiments are

carried out.
This chapter has been published in Int. J. Appl. Math. Stat.,57(6), 104-121,2018.

In chapter 4, we consider a single-server Markovian queueing system with Bernoulli
feedback, single and multiple vacation policies, waiting server and impatient cus-

tomers at which once the system is empty the sever waits for a random amount of
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time before he leaves for a vacation. In addition, the impatience time of a customer
depends on the states of the server. Via certain mechanism, impatient customer may
be retained in the system. The explicit expressions for the steady-state probabilities
of the queueing model has been established using the probability generating function
(PGF). After that, useful performance measures of the system are derived and a cost
model is developed. Finally, an extensive numerical study is illustrated.

This chapter has been published in Acta Univ. Sapientiae, Mathematica, 10(2),
218-241, 2018.

Chapter 5 studies an infinite capacity batch arrival single server Markovian Bernoulli
teedback queueing system with waiting server, K-variant vacations and impatient cus-
tomers. We obtain the probability generating function of the steady state of the queue-
ing system and derive important performance measures of the queueing model. Then,
we develop a cost model for the queueing system in order to determine the optimal
values of service rate and to minimize the total expected cost per unit time. For this,
we adopt QFSM and PSO algorithm to implement the optimization tasks.

This chapter has been submitted.

In chapter 6, we present the analysis of an M*/M/c Bernoulli feedback queue-
ing model with variant of multiple working vacations, reneging which depend on the
states of the servers and retention of reneged customers. We establish the steady-state
probabilities of the queueing model using probability generating functions (PGFs) and
obtain various system characteristics. Then, the cost profit model is performed. In ad-
dition, an economic analysis of the system is carried out.

This chapter has been published in Arabian Journal of Mathematics, 9(2), 309-
327, 2020.

In chapter 7, we deal with an infinite buffer multi-server vacation queueing system
with batch arrival, Bernoulli feedback and waiting servers wherein customers may re-
nege during vacation period. The reneged customers can be retained in the system,
via certain strategy. Both multiple and single vacation policies are considered. The
steady-state probabilities of the queueing system are found through probability gen-
erating functions (PGFs). Then, useful performance measures of the queueing system
are derived. The cost profit analysis of the model is developed. Further, we perform
the optimization of the model using quadratic fit search method (QFSM) in order to
minimize the total expected cost of the system with respect to the service rate.

This chapter has been published in SeMA Journal, 76, 309-341, 2019.
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system with Bernoulli feedback, multiple working vacations, balking, reneging and re-
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tions have been presented.
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2.1 Introduction

Recent decades have seen an increasing interest in queueing systems with customer’s
impatience because of their great advantage in many real life applications such as situ-
ations involving impatient telephone switchboard customers, inventory systems with
storage of perishable goods, business and industry etc. The readers can be referred to
Gupta et al. (2008,2009), Boxma et al. (2010), Choudhury and Medhi (2011), Jose and
Manoharan (2011,2014), Kumar and Sharma (2014a,2014b), Bouchentouf et al. (2014)

and references therein.
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Queueing models with vacation and working vacation have gained the interest of
many researchers in the last three decades, due to their wide range of applications,
especially in the communication and the manufacturing systems. Altman and Yechiali
(2008) analyzed the infinite-server queues with system’s additional tasks and impa-
tient customers, both multiple and single U-task scenarios are studied considering
both exponentially and generally distributed task and impatience times. Madhu and
Anamika (2010) considered a working vacation queueing model with multiple types of
server breakdowns, via a matrix geometric approach the stationary queue length dis-
tribution is computed and various performance indices are established. Laxmi et al.
(2013) presented the analysis of a finite buffer M/M/1 queue with multiple and single
working vacations. Then, Goswami (2014) analyzed a queueing system with Bernoulli
schedule working vacations, vacation interruption and impatient customers. Abidini
et al. (2016) presented an analysis and an optimization of vacation and polling models
with retrials. Panda and Goswami (2016) established an equilibrium balking strategies
in renewal input queue with bernoulli-schedule controlled vacation and vacation inter-
ruption. Later, Bouchentouf and Yahiaoui (2017) presented an analysis of a Markovian
feedback queueing system with reneging and retention of reneged customers, multi-
ple working vacations and Bernoulli schedule vacation interruption, where customers’
impatience is due to the servers’ vacation.

Recently, there has been growing interest in the study of multiserver queues with
vacation. For instance, Yue and Yue (2010) considered heterogeneous two-server net-
work system with balking and a Bernoulli vacation schedule. An M/M/2 queueing
system with heterogeneous servers including one with working vacation has been an-
alyzed by Krishnamoorthy and Sreenivasan (2012). Ammar (2014) investigated the
transient analysis of a two-heterogeneous servers queue with impatient behavior, the
explicit solution for the considered model has been obtained. Later, Laxmi and Jyoth-
sna (2015) presented the analysis of a renewal input multiple working vacations queue
with balking, reneging and heterogeneous servers. Using supplementary variable and
recursive techniques, the steady-state probabilities of the model are obtained. Re-
cently, the cost optimization analysis for an M*/M/c vacation queueing system with
waiting servers and impatient customers has been given by Bouchentouf and Guen-
douzi (2019).

In this paper we present a heterogeneous two-server queueing system with Bernoulli

feedback, multiple working vacations, and impatient customers. In this work we ex-
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tend the analytical results of the model given in Laxmi and Jyothsna (2015) to the case
where the impatience timer of customers in the system depend on the server’s states,
moreover the concept of feedback and retention of reneged customers is incorporated.

The rest of the paper is organized as follows, in Section 2, we give a detailed de-
scription of the model. In Section 3, the steady-state probabilities of the model are
obtained using supplementary variable and recursive techniques. In Section 4, vari-
ous performance measures of the model are presented. In Section 5, we develop the
cost model, then, numerical results are illustrated in Section 6. Finally, conclusion and

some future aspects of research done are stated in Section 7.

2.2 The model

Consider a heterogeneous two-server queueing system with Bernoulli feedback, mul-
tiple working vacations, balking, server’s states-dependent reneging and retention of
reneged customers.

e The inter-arrival times are assumed to be independent and identically distributed
random variables with cumulative distribution function A(u), probability density func-

tion a(u), u > 0, Laplace-Stieltjes transform (L.S.T.) A*(®) and mean inter-arrival time

1/ = —A*1)(0), where h(1)(0) denotes the first derivative of h(®) evaluated at @ = 0.

e There exist two heterogeneous servers, server 1 and server 2. The service times
are supposed to be exponentially distributed with parameters y; and y,, respectively,
with p; < puy. Whenever server 2 becomes idle and there are no waiting customers
in the queue, he leaves for an exponential working vacation "WV’ with parameter ¢.
During a WV, server 2 serves the waiting customers at a rate lower than the normal
service rate which is assumed to be exponentially distributed with parameter v. At the
end of vacation period, if there are customers waiting in the queue, server 2 switches
to normal working level, otherwise he continues the vacation. Moreover, it is supposed
that server 1 is always available in the system.

e The capacity of the system is taken finite N, and the customers are served on a
FCES discipline.

e An arriving customer who finds i customers in the system decides either to join
the queue with probability b; = 1- ﬁ or balk with probability b; = 1-b; = ﬁ Suppose
thatbozbl:1,O§bi+1Sbiﬁl,ZSiéN—l,ande:O.

e If there are i customers in the system, one of the (i — 2) waiting customers in the
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queue may renege. Whenever a customer arrives at the system and finds the server 2
on working vacation (resp. on normal busy period), he activates an impatience timer
T, (respectively. T,,) which is exponentially distributed with parameter &; (resp. &,). If
the customer’s service has not begun before the customer’s timer expires, the customer
abandons the queue. Thus, customer’s average reneging rate is given by (i —2)&; (resp.
(i—2)&,) when server 2 is on working vacation (resp. on normal busy period), 2 <i < N.
We assume that impatience timers are independent and identically distributed random
variables and independent of the number of waiting customers.

e Using certain mechanism, each reneged customer may leave the queue defini-
tively with probability a or may be retained in the system with complimentary proba-
bility o’

o After getting incomplete or unsatisfactory service either from working vacation
service or normal busy service, with probability p’, a customer may rejoin the system
as a Bernoulli feedback customer to receive another regular service. Otherwise, he
leaves the system definitively, i.e. with probability g, where '+ = 1.

e The inter-arrival times, service times and vacation times are assumed to be inde-

pendent.

2.3 Steady-State Solution

In this section, the distributions of the steady-state of the system will be obtained
following the same method given in Laxmi and Jyothsna (2015) . Thus, using the
supplementary variable and recursive techniques the steady-state probabilities will be
derived. To get the system length distributions at arbitrary epoch, the differential dif-
ference equations using the remaining inter-arrival time as the supplementary variable
will be developed.

Let Ni(t) be the number of customers in the system at time f. And let I(¢) be the
remaining inter-arrival time at time ¢ for the next arrival.

Let

0, when server 2 is idle during working vacation (WV) period;
S(t)=4 1, when server 2 is busy during working vacation (WV) period;
2, when server 2 is busy during normal busy period.
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Then, the joint probabilities are presented as
70 o(u,t)du =P(Ny(t) =i,u <I(t)<u+du,S(t)=0),u>0,i=0,1,

7 j(u, t)du = P(Ns(t) =i,u <I(t) <u+du,S(t)=j),u=>0,j=1,2,

Thus

T o(u) = tlirgzoni,o(u,t), i=0,1, 7 j(u) = tlirgloﬂi,j(u,f), j=12, 1<i<N.

The L.S.T. of the steady-state probabilities are given as

(o]

1} o(@) :f e 'rig(u)du, i=0,1, 1} (@) = f e 'm; i(u)du,
0 0

j=1,2,1<i<N.

Let i, ; = n:j(O) be the probability of i customers in the system when the server is

in state j at an arbitrary epoch.

The system of differential difference equations at steady-state is given as follows:

() = By o(u) + By, () + Bparey (1),
(1) = ~Bpa ey o (1) + BYics,1 (1) + Bpatis o (1) + (i) ,0(0),
{1 () = ~(p+ Bv)res 1 () + By e (1),

0 =~{ B 90+ a0+ (B 4 ) 0 s

+ﬂ(”)(711,0(0) +71,1(0) + %ﬂz,l(o)):

(2.1)

(2.2)

(2.3)

(2.4)
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-1 1 (u) = _(ﬁ(ﬂl +V)+d+(i-2)ag )711',1(”)
+(ﬁ(ﬂ1 +V)+(i—1)a51)ﬂi+1,1(“) (2.5)

+a(u)( (1-54)mio1,1(0)+ ﬁnm(m), 3<i<N-1,

—nﬁ?l(u) = —(ﬁ(yl +v)+¢+(N- Z)aél)nN,l(u)

(2.6)
+a(u)((1 — N my1,1(0)+ nN,l(O)),
() = By 2(u0) + b1y 1 (1) + B (1), (2.7)
~7y () = —(ﬁ(m )+ (i - 2)a52)71i,2(14) + (1)

{0 + - 1 200 (2.8)

+a(u)((l — ) im12(0) + 1 2(0)) 2<i<N-1

~ry (1) = —(ﬁ(m )+ <N—z>asz)nN,z<u>+¢nN,l<u>

(2.9)

+a<u>( (1= 25 mtyo1,2(0) + nN,2<o>),

Now, define C; = f(u1+v)+¢+(i—2)aéy, and 6; = B(py +p)+(i—2)a&, for 2 <i < N.
Multiplying Equations (2.1)-(2.9) by e~®* and integrating over u from 0 to oo, we
get

— @11y (@) = =770,0(0) + B ] o (@) + BV 7T} 1 (@) + PpaTT] (@), (2.10)

(Bu1 — @)1t o(@) = =1110(0) + VT, 1 (@) + BpaT; 5 (@) + A (@)70,0(0), (2.11)
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(p+Bv-a@)r] 1 (@) = —71,1(0) + B 705 1 (@), (2.12)

(C2 - @)1 1 (@) = =115,1(0) + (C3 - P)73 4 (@)

(2.13)
+A*(@)(”1,0(0) +711,1(0) + %nz,l(o))y
(Ci— CD)T(:J(CD) = —7’(1‘,1(0) +(Cip1 — (P)T(;H,l(@)
| | (2.14)
+A*(fD)((1 — = )mi,1(0) + ﬁﬁi,l(o)),
. . N-1
(Cn — @)ty 1 (@) = —1N,1(0) + A (@)((1 N2 )7tN-1,1(0) + 711\1,1(0))f (2.15)
(Bpa — @)10) H(@) = =711 2(0) + 7] 1 (@) + Bp1 705 H(@), (2.16)
(0; — @)1} (@) = =7, 2(0) + 7T} | (@) + 0,117, H(@)
| | (2.17)
+A*<w>( (1-53)mi1,2(0)+ ﬁnﬁ(m),
(On — @)1ty H(@) = —7tN,2(0) + Py 4 (@)
(2.18)

+A*<w>( (153 ) tn-1,2(0) + nN,2<o>).

Next, adding Equations (2.10)-(2.18), we get

1

N
—A*(ca)( ) min(0)+ ) (mi1(0)+ nu(o») -

i=0 i=1

N
Zni,o<0>+Z(ni,1<0>+ni,z<0>> =\ (2.19)
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Next, we have to derive the steady-state probabilities at pre-arrival epoch, to this
end we shall establish the relations between system length distributions at arbitrary
and pre-arrival epochs. Firstly, we have to connect the pre-arrival epoch probabilities
TG = tlim IP(Ns(t) = 1,5(t) = j/I(t) = 0) (1; 5, i = 0,1 and T s j=1,2;1<1i<N,)with
the rate probabilities 7; o(0) and 7; ;(0), respectively.

Via Baye’s theorem on conditional probabilities, we obtain

1
T(;] = Xn,',j(O),j:O, i:O,l; j:1,2; 1<i<N. (2-20)

Putting @ = Cy in Equation (2.15), we obtain

TiN-1,1(0) = Yn_17N,1(0), (2.21)

(1-A*(Cy))N?
A(CN)(N* =N +1)

Substituting Equation (2.21)) in Equation (2.15]), we get

SUCh that IPN—l =

(Cn - @)y (@) = (A*(aa)((l - o + ) - ebN)nN,1<o>, (2.22)

For @ # Cy, we have

(A*(@)((1 - 55H) N1 + Pn) - ¥n)
(Cn - @)

Differentiating Equation ([2.22)) with respect to @ and taking @ = Cy, we get

N1 (@) = 7tn,1(0) (2.23)

N -1
NZ

i1 (En) = =4 ) (1= Tz ) ono + ) rena (0 (2.24)

Differentiating (2.22)) with respect to @ successively I times, we obtain

N-1
N2

(O - o)) (@) - 17 (@) = A () ((1 -

Jowor w0, (225)

From Equations (2.23))-(2.25), we get

TN 1 (@) = cN,oTiN,1(0),
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where
A* _N-L -
(@)((1 =57 )PN-1+¥N) ¢N’ if o Oy
CN,® = (Cy __CD)
~A N @)((1- =7 w1 + ), i@ =0y,
with

* — -1
AD@)(1 =Xy + ) + Il )

(1) _ (C —(D) B if(DiCN;
N,@ “(l+1) N1
—AT (@) (1 - 57 )¥n-1 + ¥N) .
I+1 ’ ifo=Cn,

) . . .
such that c;\])@ denotes the I*" derivative of CN,o With respect to @.

For i = N — 1, taking @ = Cy_; in Equation (2.14) and using Equation (2.21), we
obtain
TtN-2,1(0) = Py 7N ,1(0), (2.26)

(N1 = (CN = P)eNcy , —A"(CN-1 )%#’N—l )N?
A*(CN-1)(N? =N +2) '
Next, substituting Equation (2.26) in Equation (2.14) for i = N — 1, we obtain

Wlth ¢N—2 =

TN _1,1(®@) = cN_1,0TN,1(0),

where
A (@)((1 = K2 N2+ R n1) + (Cn = Plen,o — Pna % s
CN-1,0 = (Cn-1— @) ’ N-b
’ >{_(1) N - 2 N — 1 (]) .
—(A™(@)((1 - e JPn-_2+ e YN-1)+(CN —P)eyp) @ =CNoy,
with
A ()((1 — N=2 N-1 e gty
(@)(1-5F)PNn2+ 7 ¥PN-1) H(CN—P)ey o HlEN 1o y _
A (Cn-1— @) r M@= CN;
‘N-Lo = X _ _ 1+1
A (@) (1= M2)pyy_p + Bl py_1) + (Cy =PIk ,
- l + 1 ’ 1f @ = CN—l'

In the same way, for i = N —2,N —3,....,,3 in Equation (2.14), it yields
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”i—l,l(o) = ¢i—1nN,1(0)l i=N - 2,N - 3,...., 3. (227)
where
(i = (Civ1 = P)Cist,, — AT mz i)N?
1= ! )  =N-2,N-3,...,3,
b A TN =i -1) ’
and
7 (@) = Cj pmN1(0),i=N-2,N-3,..,3,
where
A (@)(1 = 5oy + 551) + (Ciat — P)Cist,0 — i
. ( )(( Nz)ﬂb 1 (gzil’(;) ( +1 (P) +1L,@ ’7l’1 ichiCi;
Fio «(1) i-1 " Q-1 (1) ,
—(A"  (@)((1 - W)’ubi—l + W‘Pi) +(Ciy1—P)Ciy o) HO=C,
with
. - - I -1
AV @1~ i1 + )+ G~ Do I
o o G-a el
7, + . i i
(Civ1— ¢)Ci+1yCi +A (l+1)(@)((1 - IN_%)FDi—l + IN_%sz) .
— I+ 1 , ifo= Ci'
Taking @ = C, in Equation (2.13), we find
701,1(0) = ¥ 7tn,1(0) + w7ty ,0(0), (2.28)
where
—(C3=P)cae, —A(Cr)S *
by = P2 —(C5—¢) i,cz (C2)3= ¥ nd o= _A*(Cz) _
A*(Cy) A*(Cy)

Now, substituting Equation (2.28) in Equation (2.13]), we obtain

75 1(@) = C2,0TN,1(0),

where
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—hy+ (03— P)C3,0 + A (@) (1 + 5512)
Cro0 = (CZ_(D) ’

(- Oy A @+ 158a), FR=0r

with

1)

(C3 = )cy ) + AD(@) () + Zp) — |

(l) B (Cz— ) , lf(DiCz,
€20 = (1+1) A1+ 1)
(C3—P)cy o +A D (@) + zle) ,
- T+1 R ifo= Cz.

From Equation (2.12), we have

71 1(®@) = C1,0TN,1(0) + T1,71,0(0)),

where
() (I-1)
- Bricy =l :
Bricre 77111, iforp+pv; (¢+C;v (D;D , ifo=d+py;
Clo = (¢+/3(1;)_CD) ;Cl,(D: (1+1)
—BH1C) o ifo=¢+pv. ﬁﬂl 20 ifo=d+pv.
I+1
(I-1)
@ . I
- fozd+py; Lo : i
Tl@:{ (p+pv-a) I ?T{{Za: (p+pv-a) oz p+pv;
O; lf(D:(i)‘f-/jV. 0’ ifCD:(P‘l'ﬁV.
Putting Oy = @ in Equation (2.18) and using 7ty , (@), we obtain
7iN-1,2(0) = n-17N,2(0) + Yn-17n,1(0), (2.29)

where

_ 1-A*(ON)N? Ppcn o N2
N1 = 400 (N2-N 1)’ A*(Q N2-N-1)
Substituting Equation (2.29) in Equation (2.18), we get

and yy_y = -

TN 2(@) = PN,0TIN,2(0) + XN,0 TN, 1(0),

where
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, if@N;t(D;
PN.o = N2
_A*(l)(@)((l— N2 )17N_1+1’]N), lfGN—(D
PcN o+ A (@ )(1——)7/N1
R lfQN;"—'(D
by + A >< @)1 -~ )yn-1), ifOy =
with
, (-1
A@N =BG s ) o
ol _ (Oy — @) PN
N,o — %
@ A0y )((1——)77N1 ) .
— I+l R lfGN:cD,
I X -1
dcll+ A D(@)(1 = Nebyyn 4 W)
" R , if Oy =2 @;
ANo = (I+1 N

D a6 (1= Nty
[+1

‘PCN Oy

, if@N:CD,

ny =1and yy =0.
In the same manner, we obtain 7 5(0) and 7t} (@) using Equation (2.17), thus

70i-1,2(0) = 717;_17tn 2(0) + ;17N 1 (0), 2<i <N -1, (2.30)

with

—0i11pis1,0, —A*(Qi)ﬁﬁi
A*(0;)(N2-i+1)

Ni—1 = NG

Vo = N? ¥i—Ois1Xivre, — AT (O) 7z vi — dc;, 0;
o A*(0;)(N2—i+1)
Substituting Equation (2.30) in Equation(2.17)

T (@) = Pi 07N ,2(0) + Xi,0 TN, 1(0),

with
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. i—1 ‘
=i+ 0iy10i41,0 + AT (@)((1 - ZN_2)77i—1 + 1\%’71')’ if 0. % o;
Pia = ) Gimor, j
~(0is10141,0 AV (@)(1- 2 i1t g ti)) i 0= o.
—Yi+ OCi o+ 0it1 Xivr.0+ AN @)1 = =)y + Ly
Vit PCio+0ir1Xit10 (@)(( 2)Vic1t N2 71), i 0. % o;
Mo = 1) 1) e
_(¢Ci,@ + 9i+1X1'+1,(D +A! )( @)((1- _)7/1 1+ N2 vi), if 0; =,
where
I . - (I-1
014104y o+ A D(@)(1 = by + o) + 10!
, if 91‘ = @,
o) _ @-a)
1, 1+1 "
9i+1p£'++1,()a +A (l+1)( )((1 - )771 1+ N2 ’71) .
- , if 0; = .
I+1
) ) . (I-1
ehn+0i1x 0y o+ AV@(1 =y + sy + 1,
0) 9 s ’ if 91' * @,
Xio = I+1 I+ . - :
1 pepol 01k e+ AT @) (1= by 4y
— 11 , if 91' = @.
Putting @ = fyu; in Equation(2.11)), we get
70,0(0) = €0711,0(0) + 097N, 1(0) + Ag7in 2(0), (2.31)
1 —BVCopu; — BH2X2,pp ~BH202,p1,
where ¢g = ——, 0y = ,and Ag = ———
ST ABm) A*(Bm) CTABm)
Now, let ® = ¢ + fv and use (2.30)) we get
71,0(0) = 17,1 (0), (2.32)
where 1 = i1 — Bp1Co,p1pv-
Putting Sy, = @ in Equation (2.16))
7in,2(0) = KomtN,1(0), (2.33)

GC1pu, + BHIX 2,80, T PK1TLBU, — V1
— BH102,p1,

where k, =
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From Equations (2.19),(2.21), and (2.26)-(2.33), it yields

N N .
miN,1(0) = A K1€o+Uo+K2Ao+lP1+Z¢i+Z(7/i+K2’7i)) :
=2 F)

Now, from the rate probabilities (7t; ;(0)) using Equation (2.20) the pre-arrival epoch

probabilities (7(1-_’]-) can be derived easily.

Next, setting @ = 0 in the Equations (2.11)-(2.18) and using (2.20). We obtain after
slight simplification.

A N-1\ _
W= I=—7 ™11
Civ1— A i—1\ _ i 0\
i1 = #)ni+1,1 + C_((l - W)”i—l,l —(1 - m)”m)’l =N-1,...,3
1 1
C3—¢ Al - _ 2\ _
Ty, = @ n3,1+c—2 T o+ T~ 1—m )
B A _
= g o T\ G
I _ 9 TN 1+ A 1 N-1 TN
N;2 - GN N,l GN NZ N—1,2
0; A i—1\ _ i .
T2 = (é—+,1)71i+1,2 + gni,l + a((l - W)”i—l,z - (1 - m)n,-yz),z =N-1,..,2
1 1 1
2! ¢ A
T, = —Too+ T 1 — T(,
12 Bi2 Bua ?
T d T +”2n + A (n_ e )
1,0 = T+ —Too+—|T o~ Ty,
# # Bur\ 00 L0

Finally, the explicit expressions of 7( ; can be computed by using the normalization

condition, that is,
N

To,0=1—701,0— Z(T(i,l + 70 5).
im1
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2.4 Measures of Performance
— The mean number of customers in the system.
N
Ly=m1,0+ Zi(ﬂm + 7 2).
i=1
— The mean number of customers waiting for service.
N
Ly=) (i=2)(mi1+mi0)
i=2

— The mean waiting time of customers in the system.

L
W, = f/, where A" = A(1—(my,1 + 7y 2)) is the effective arrival rate.

— The mean rate of joining the system.

Z

i
Js = Mmo,0+ Ty,0 + 71,1 +7010) + Z/\(l - m)(ni,l + 70 2)-
i=2
— The probability that server 2 is idle, in working vacation period and in normal busy

period, respectively.

1 N N
Piare = Zﬂi,oi P, = Zﬂi,li b, = Zﬂi,z-

— The average balking rate.

PR
B, = N2 Zi(ni,l + 7 )
im1

— The average reneging rates during busy period and working vacation period, respec-
tively.
N N

Ryen1 = a&y Z(i = 2)1i 1, Ryenp = aéy Z(i - 2)1t; .

=2 =2



2.5 Economic analysis 70

— The average retention rates during busy period and working vacation period, respec-

tively.
N N
Ryenn =a'&y Z(i —2)10i1, Ryern =& Z(i —2)7; 5.
=2 =2

2.5 Economic analysis

In this section, we develop a model for the costs incurred in the queueing system under

consideration using the following symbols:

e C; : Cost per unit time when server 2 is on normal busy period.

* C,: Cost per unit time when server 2 is on working vacation period.

e Cj3: Cost per unit time when server 2 is idle during working vacation.

* C4: Cost per unit time when a customer joins the queue and waits for service.
* Cs: Cost per unit time when a customer balks.

* Cgq: Cost per service per unit time during busy period.

* Cy: Cost per service per unit time during working vacation period.

* Cg : Cost per unit time when a customer reneges during the working vacation

period of server 2.

* Cg: Cost per unit time when a customer reneges during normal busy period of

server 2.

* Cy(: Cost per unit time when a customer is retained during the working vacation

period of server 2.

* Cy; : Cost per unit time when a customer is retained during normal busy period

of server 2.

* C;, : Cost per unit time when a customer returns to the system as a feedback

customer.

* C;3: Fixed server purchase cost per unit.
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Let
R be the revenue earned by providing service to a customer.

I' be the total expected cost per unit time of the system.

A be the total expected revenue per unit time of the system.
O be the total expected profit per unit time of the system.
Thus

['=CiB+CyPy+ C3Pgpe + C4Ly + CsBr + CgRpent + CoRyenz
+C1oRrer1 + Cr1Rpera + (1 + p2)Co +vCy + B'(p1 + po +v)Cpp + 2Cy3.

The total expected revenue per unit time of the system is given by:

A = R(pamy0+ (1 +v)Py + (i1 + 12) By)

Now, the total expected profit is presented as

0=A-T.

2.6 Numerical analysis

2.6.1 Effect of different parameters on the performance measures of
the system

Case 1: Effect of arrival rate ().

We check the behavior of the system characteristics for various values of (1) by keeping
all other variables fixed. Put y; = 2.5, uyp =21, v=17,¢ =12, a = 0.4, & = 0.6,
£, =04,a=04,=06,and N =5.

According to Table[2.1], we observe that along the increasing of the arrival rate A, B,,
L, Js, Py, Ryents Rienzs Ryet1s Ryetns Py all increase. While P, decreases monotonically.
This is due to the fact that along the increases of the arrival rate, the queue of the
system becomes large, thus, the normal busy period becomes significant, while the
probability that the server 2 becomes idle P, decreases. Furthermore, the average

balking rate increases with A because of the size of the system.
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Table 2.1: Variation in system performance measures vs. 1.

A 1,4 2,2 3 3,8 4,2 4,8

L 1.14991 1.91543 2.59842 3.12838 3.33741 3.59305
Is 1.34147 1.95358 2.38493 2.66080 2.75654 2.86360
B, 0.05852 0.24641 0.61506 1.13919 1.44346 1.93639
Ryen1 0.00231 0.01641 0.02729 0.03161 0.03187 0.03077
Ryen2 0.01089 0.05901 0.12314 0.18468 0.21173 0.24702
Riet1 0.00347 0.02462 0.04094 0.04742 0.04780 0.04616
Ryet2 0.01634 0.08852 0.18472 0.27702 0.31759 0.37054
Wi 0.07773 0.43723 0.88339 1.28599 1.45611 1.67216
Piate 0.58306 0.34822 0.19872 0.11374 0.08692 0.05907
P, 0.16708 0.20504 0.19084 0.15799 0.14092 0.11745
P, 0.24986 0.44674 0.61044 0.72827 0.77216 0.82348

Case 2: Effect of service rates (y;),(y,) and (v).

We examine the behavior of the characteristics of the system for various values of
(u1),(42) and (v), respectively, by keeping all other variables fixed. To this end, we

consider the following cases
- A=25,1,=19,v=14,=06,& =0.1,&=0.2,a=04,¢=12,and N = 5.
- A=25,4=3,v=1.4,4=06,&=01,&=02,a=04,¢=12and N =5.

- A=25,14=3, 4 =25,p=0.6,& =0.1,& =02, a =0.4,$ =0.5,and N = 5.

Table 2.2: Variation in system performance measures vs. y; .

n 2.1 25 2.9 33 35 3.7

L, 2.59636 2.37738 2.18182 2.00876 1.93012 1.85638
Ts 1.97894 2.06061 2.12774 2.18275 2.20640 2.22782
B, 0.52105 0.43938 0.37225 0.31724 0.29359 0.27217
Ryent 0.00409 0.00379 0.00339 0.00293 0.00269 0.00245
Ryenn 0.06321 0.05109 0.04092 0.03246 0.02879 0.02546
Ryet1 0.00613 0.00568 0.00509 0.00440 0.00404 0.00367
Ryet 0.09482 0.07664 0.06139 0.04869 0.04319 0.03819
W, 0.89249 0.73355 0.59642 0.47920 0.42735 0.37959
Piate 0.20634 0.24159 0.27501 0.30622 0.32095 0.33510
P, 0.17391 0.18698 0.19688 0.20405 0.20676 0.20896
P, 0.61974 0.57143 0.52811 0.48972 0.47228 0.45594

From Tables 2.3 we observe that

— with the increases of yy, y, and v, B, decreases, while J; increases, as it should be.
Therefore, customers are served faster with i, y; and v. This implies a decrease in the
mean number of customers in the system L, in the probability that the server 2 is on
normal busy period P, and in the mean waiting time W,. Consequently, the probability
that the server 2 becomes idle P;;;, increases with the service rates.

— the probability of working vacation of server 2, P, increases with both y; and

U, because customers are served faster. Then, the mean system size decreases, hence,
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Table 2.3: Variation in system performance measures vs. y; .

U 1.7 1.9 2.1 2.3 2.5 2.7

L 2.20418 2.13650 2.07650 2.02313 1.97550 1.93286
Is 2.11974 2.14254 2.16232 2.17956 2.19464 2.20789
B, 0.38025 0.35745 0.33767 0.32043 0.30535 0.29210
Rien1 0.00306 0.00328 0.00348 0.00367 0.00384 0.00399
Ryena 0.04224 0.03865 0.03550 0.03273 0.03027 0.02809
Riet1 0.00459 0.00492 0.00523 0.00550 0.00576 0.00599
Ryet2 0.06336 0.05798 0.05326 0.04909 0.04541 0.04214
Wi 0.60457 0.56533 0.53104 0.50096 0.47448 0.45108
Piale 0.26413 0.28303 0.30013 0.31564 0.32975 0.34260
P, 0.18537 0.19891 0.21123 0.22244 0.23268 0.24204
P, 0.55050 0.51806 0.48864 0.46192 0.43757 0.41536

Table 2.4: Variation in system performance measures vs. v .

v 1.3 15 1.7 1.9 2.1 23
L, 2.10375 2.05437 2.00692 1.96140 1.91775 1.87594
)i 2.15324 2.16818 2.18221 2.19538 2.20775 2.21936
S

B, 0.34675 0.33181 0.31778 0.30461 0.29224 0.28063
Ryent 0.00968 0.00911 0.00857 0.00807 0.00760 0.00716
Ryen> 0.02424 0.02337 0.02255 0.02176 0.02101 0.02029
Ryet1 0.01453 0.01367 0.01286 0.01211 0.01141 0.01075
Ryet 0.03636 0.03506 0.03382 0.03264 0.03151 0.03044
W 0.54523 0.52009 0.49635 0.47394 0.45281 0.43290
Piare 0.29148 0.30771 0.32362 0.33918 0.35437 0.36917
P, 0.38610 0.37849 0.37095 0.36351 0.35618 0.34897
P, 0.32242 0.31380 0.30543 0.29731 0.28945 0.28186

the server 2 switches to vacation period. On the other hand, P,, decreases with v, as
intuitively expected.

— when p; and v increase, the average reneging rates during working vacation and
during normal busy period R,.,;; and R,.,,,, average retention rates in working vacation
and during normal busy period R,.;; and R,,;; decrease. This agree absolutely with
our intuition. While when p, increases, R,.,; and R,.;, decrease because customers
are served faster, thus, the size of the system will be reduced, hence, server 2 goes on
vacation. Consequently, the probability of working vacation increases which leads to

an increase in the average reneging and retention rates R,.,; and R,,;; respectively.

Case 3: Effect of reneging rates (&;) and (&,).

We check the behavior of the performance measures of the system for various values

of (&1) and (&,), respectively by keeping all other variables fixed. Let
- A=35u =21, =17, v=13,8=0.6,&=2,a=0.6,¢=0.1,and N = 5.
- A=35, 4 =25 u=21,v=1.7,=06,& =1,a=0.6,¢=12,and N = 5.

According to Tables we observe that
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Table 2.5: Variation in system performance measures vs. &; .

&1 3.5 3.7 3.9 4.1 4.3 4.5

L 2.38620 2.36189 2.33912 2.31773 2.29763 2.27868
Is 3.04204 3.05417 3.06521 3.07529 3.08453 3.09301
B, 0.45795 0.44582 0.43478 0.42470 0.41546 0.40698
Ryen1 0.86827 0.87516 0.88040 0.88415 0.88655 0.88775
Ryen2 0.21529 0.21313 0.21109 0.20917 0.20736 0.20564
Riet1 0.57884 0.58344 0.58693 0.58943 0.59103 0.59183
Ryet2 0.14353 0.14208 0.14072 0.13944 0.13824 0.13709
Wi 0.59288 0.57183 0.55215 0.53372 0.51642 0.50016
Piate 0.15090 0.15327 0.15554 0.15769 0.15974 0.16170
P, 0.66838 0.66710 0.66586 0.66468 0.66355 0.66247
P, 0.18072 0.17963 0.17860 0.17762 0.17671 0.17583

Table 2.6: Variation in system performance measures vs. &, .

1) 3.5 3.7 3.9 4.1 4.3 4.5

Lg 2.19085 2.17338 2.15715 2.14203 2.12791 2.11470
Is 3.09108 3.09919 3.10654 3.11320 3.11926 3.12479
B, 0.40891 0.40080 0.39345 0.38679 0.38073 0.37520
Rien1 0.10338 0.10446 0.10547 0.10642 0.10733 0.10818
Rien2 0.69007 0.69389 0.69657 0.69822 0.69896 0.69889
Rret1 0.06892 0.06964 0.07031 0.07095 0.07155 0.07212
Ryet2 0.46004 0.46259 0.46438 0.46548 0.46597 0.46592
Wy 0.50091 0.48666 0.47347 0.46121 0.44980 0.43915
Piare 0.22108 0.22338 0.22554 0.22758 0.22951 0.23134
P, 0.26548 0.26824 0.27084 0.27330 0.27561 0.27780
P, 0.51344 0.50838 0.50362 0.49912 0.49488 0.49086

— with the increases of reneging rates &; and ¢&,, the characteristics L;, W, and B,
decrease, while J; increases, as intuitively expected.

— along the increasing of &, the average reneging rate during working vacation
R,.,1 increases, while the average rate of reneging in the normal busy period of server
2, R,,,» decreases.

— along the increasing of &;, the probability of working vacation P,, the probability
of normal busy period P, decrease because of the size of the system which become
small due to reneging. Consequently, the probability that the server 2 becomes idle
P, 4. increases with &;.

— when the reneging rate &, increases, the average reneging rate during normal
busy period R,.,; and the average rate of reneging in the busy period of server 2 during
his vacation R,,,; increase.

— the increases of &, implies a decreasing of P, and an increasing of P,, which can
be explained by the fact that when reneging rate increases in the normal busy period
of server 2, more customers are lost. Thus, server 2 goes on vacation, consequently P,

and P,y increase.
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Case 4: Effect of vacation rate (¢).

We study the behavior of the performance measures of the system for various values of
(¢) by keeping all other variables fixed. Put A =3, yy =2.5, yp =21, v=1.7, =0.6,
£ =01,6=05,a=0.6,and N =5.

Table 2.7: Variation in system performance measures vs. ¢ .

¢ 0.5 0.7 0.9 1.1 1.3 15

L, 2.60098 2.56891 2.54766 2.53259 2.52136 2.51270
Js 2.38962 2.40830 2.42040 2.42879 2.43490 2.43952
B, 0.61037 0.59169 0.57959 0.57120 0.56509 0.56047
Ryem 0.01925 0.01413 0.01087 0.00864 0.00705 0.00586
Ryenn 0.16768 0.18586 0.19731 0.20502 0.21048 0.21448
Ryert 0.01283 0.00942 0.00724 0.00576 0.00470 0.00391
Ryetn 0.11179 0.12391 0.13154 0.13668 0.14032 0.14299
W, 0.87984 0.85509 0.83889 0.82753 0.81917 0.81278
Pidle 0.19442 0.19954 0.20307 0.20567 0.20767 0.20927
P, 0.34910 0.28653 0.24394 0.21293 0.18926 0.17055
P, 0.45647 0.51392 0.55298 0.58139 0.60305 0.62017

From Table we remark that along the increasing of the vacation rate ¢, L; and
W decrease. Therefore, the average balking rate B, decreases, while the average rate
of joining the system J; increases with ¢. Further, the increase in vacation rate implies
that P, increases, wherein, the probability that the system goes on working vacation P,
decreases. This implies an increase in the mean number of customers served. There-
fore, the probability that the server 2 becomes idle P,;;, increases. Further, with the
increases of ¢, R,.,; and R, (resp. Ry, and R,.,) decreases (resp. increase), as

intuitively expected.

Case 5: Effect of non-feedback probability ().

We examine the behavior of the performance measures of the system for various values
of (B) by keeping all other variables fixed. Put y; = 2.5, yp =21, v =17, ¢ = 1.2,
a=04,£&=06,{,=04,a=041=3,and N =5.

Thought Table we see that when the non-feedback probability § increases, L
and W; decrease, this results in the decreasing of the average balking rate B, and in the
increasing of the average rate of joining the system J;. Moreover, along the increases of
the non-feedback probability, R,.,;; and R,,;; increase, while R,,,,, and R,.;, decreases.
Further, obviously, the probability of normal busy period P, decreases, the probability
that the system is on working vacation P, and the probability that the server is idle

P, 4. increase, as it should be.
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Table 2.8: Variation in system performance measures vs. f3 .

B 0.1 03 05 0.7 0.9 1
L, 454732 3.81878 2.97531 2.27287 1.77073 1.58122
Ts 0.86754 1.63389 2.19464 2.52636 2.70701 2.76395
B, 2.13245 1.36610 0.80535 0.47363 0.29298 0.23604
Ryent 0.00085 0.01173 0.02482 0.02695 0.02132 0.01758
Ryenn 0.40725 0.29047 0.16948 0.08786 0.04352 0.03040
Ryet1 0.00128 0.01760 0.03724 0.04042 0.03198 0.02637
Ryet 0.61088 0.43570 0.25423 0.13179 0.06529 0.04560
W, 2.54892 1.86435 1.16273 0.66146 0.36090 0.26329
Piate 0.00141 0.03512 0.13419 0.26505 0.38866 0.44283
P, 0.00291 0.05196 0.14789 0.22317 0.25612 0.26039
P, 0.99568 0.91292 0.71792 0.51177 0.35522 0.29678

Case 6: Effect of non-retention probability («).

We examine the behavior of the characteristics of the system for various values of («)
by keeping all other variables fixed. We take y; = 2.5, y, =2.1,v=17,¢ =12, = 0.4,
£,=0.6,&=04,1=3,=0.6,and N =5,

Table 2.9: Variation in system performance measures vs. « .

a 0,1 03 05 0.7 0.9 1.0
L, 2.72298 2.63780 2.56099 2.49153 2.42851 2.39916
Js 2.30217 2.35932 2.40879 2.45182 2.48939 2.50639
B, 0.69782 0.64067 0.59120 0.54817 0.51060 0.49360
Ryent 0.00697 0.02064 0.03379 0.04632 0.05815 0.06379
Ryen2 0.03488 0.09622 0.14786 0.19138 0.22809 0.24423
Ryet1 0.06277 0.04816 0.03379 0.01985 0.00646 0.00000
Ryeta 0.31400 0.22452 0.14786 0.08202 0.02534 0.00000
W, 0.98850 0.91654 0.85196 0.79381 0.74127 0.71689
Pale 0.18516 0.19437 0.20289 0.21078 0.21809 0.22155
P, 0.17945 0.18723 0.19428 0.20069 0.20653 0.20924
P, 0.63539 0.61840 0.60283 0.58853 0.57538 0.56921

Through Table we remark that when the non-retention probability « increases,
the size of the system L, the mean waiting time W, and the average balking rate B,
decrease, while the probability that customers join the system increases. Moreover,
the average reneging rates R,,,; and R,,,, increase with a, while average retention
rates R,,;1 and R,,;, decrease with the increasing of a, which absolutely agree with
our intuition. This implies that the probability of normal busy period P, decreases,
consequently, the probability of working vacation P,, and of idle period of server 2

P, 41, increase.

Case 7: Effect of system capacity (N).

We analyze the behavior of the performance measures of the system for various values
of (N) by keeping all other variables fixed. Let A =3, y; = 2.5, y, =2.1,v=1.7, p = 0.6,
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£,=0.1,&=02,a=0.4,and ¢ = 1.1.

Table 2.10: Variation in system performance measures vs. N.

N 3 4 5 6 7 8

Lg 1.73287 2.21507 2.69421 3.16073 3.60819 4.03161
Js 1.97401 2.17590 2.32287 2.43554 2.52532 2.59887
B, 1.02598 0.82409 0.67712 0.56445 0.47467 0.40112
Rien1 0.00201 0.00446 0.00532 0.00543 0.00524 0.00496
Ryena 0.00850 0.03470 0.06644 0.10020 0.13399 0.16668
Riet1 0.00301 0.00669 0.00798 0.00814 0.00786 0.00744
Ryet2 0.01275 0.05205 0.09966 0.15030 0.20098 0.25002
Wi 0.15645 0.54544 0.96360 1.38828 1.80595 2.20759
Piate 0.29531 0.23036 0.18785 0.15868 0.13791 0.12272
P, 0.28102 0.23321 0.19472 0.16616 0.14516 0.12955
P, 0.42367 0.53643 0.61743 0.67516 0.71693 0.74773

From Tables , we remark that along the increasing of N, the average balking
rate B, decreases due to the large capacity of the system. Then, the means system
size L, and the mean waiting time W; increase, consequently, the probability that the
server is in normal busy period P, increases, wherein, P, and P,;;, decrease, this implies
an increase in the mean number of customers served with N. Moreover, the average
reneging and retention rates R,,,; and R,.;, increase due to the significant number of
customers in the system. While the behaviour of R,,,; and R,.;; is not monotone, it

increases, then, decreases when N is above a certain threshold.

2.6.2 Economic analysis

In this part we present the variation in total expected cost, total expected revenue and
total expected profit with the change in diverse parameters of the system. For the
whole numerical study we fix the costsat C; =4, C,=2,C3=2,C4=3,C5=3,Cs =4,
C;,=4,Cg=2,Cog=2,Cyp=3,Cq; =3, Cyp =2, Cy3 =5, R=125. And consider the
following Tables

e Table 11: A=1.4:0.8:4.8, pu; =25, up=21,v=17, ¢ =1.2,& = 0.6, & = 0.4,
B=0.6,a=04, N =10,

e Table 12: A =25, 4y =2.1:0.4:3.7, up=2.1,v=17,¢=1.2,& =0.1, & = 0.2,
B=0.6,a=04, N =10,

e« Table 13: A =25, 4y =3.0, up = 1.7:0.2: 2.7, v=1.7, ¢ = 1.2, & = 0.1, & = 0.2,
B=0.6,a=04 N =10,

o Table 14: A =25, 4y =3.0, up = 2.5, v=1.3:0.2:2.3, ¢ = 1.2, & = 0.1, & = 0.2,
B=0.6,a=04, N =10,
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The numerical results are presented in following Tables and Graphes.

Table 15: A = 3.0, g = 2.5, o =21, v=1.7, ¢ =1.2,& =0.3:0.2: 1.3, &, = 0.1,
B=0.6,a=04,N =10,

Table 16: A = 3.0, iy = 2.5, pp =2.1,v=1.7,¢p=1.2,& =0.1, & =0.3:0.2: 1.3,
B=0.6,a=0.4,N =10,

Table 17: A =3.0, y; =25, up=21,v=17,¢$=0.3:02:1.3,& =0.1, £, = 0.2,
p=0.6,a=04 N =10,

Table 18: A = 3.0, u; = 2.5, pp =21, v=17, ¢ =1.2,& = 0.6, &, = 0.4, = 0.1 :
0.2:1, ¢ =0.6, N = 10,

Table 19: A =3.0, yy =25, up =21, v=17,¢=12,& =0.6, &, = 0.4, § = 0.6,
a=01:02:1,N=10,

Table 20: A =3.0, y; =25, up,=21,v=17,¢=11,& =0.1, & =0.2, = 0.6,
a=04 N=3:2:11.

Table 2.11: T, A and © vs. A.
3

1 14 2.2 3.8 12 is

T 13.41467 17.16563 53.81363 61.46361 64.93732 69.43411

A 62.44631 87.83599 103.58542 110.98226 112.68849 113.98970

e 19.03164 40.67037 49.77179 49.51866 47.75117 44.55559
Table 2.12: I', A and © vs. p;.

" 2.1 25 2.9 33 35 37

T 49.04408 48.72019 13.82543 49.31085 19.67482 50.10801

A 89.84638 95.38482 100.32531 104.82918 106.95748 109.01970

e 40.80231 46.66463 51.49987 55.51833 57.28266 58.91169
Table 2.13: T', A and © vs. p,.

1 17 1.9 21 23 25 2.7

T 18.64273 48.91370 192815 19.73212 50.25305 50.83345

A 100.27834 101.48669 102.4811 103.30047 103.97722 104.53800

e 51.63561 52.57298 53.1996 53.56835 53.72417 53.70455
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Table 2.14: I', A and © vs. v.

v 1.3 15 1.7 1.9 21 23

T 60.006248 60.42808 60.83935 61.24349 61.64399 62.04501

A 112.06111 113.81396 115.51876 117.17090 118.76361 120.29314

e 52.05486 53.38588 54.67941 55.92741 57.11961 58.24813
Table 2.15: T, A and © vs. &;.

& 03 05 0.7 0.9 11 13

T 55.60031 55.55241 55.50744 55.46520 55.42550 55.38809

A 106.73059 106.62743 106.52766 106.43137 106.33855 106.24913

e 51.13028 51.07502 51.02023 50.96617 50.91305 50.86104
Table 2.16: ', A and O vs. &,.

3 03 05 0.7 0.9 11 13

T 54.42735 54.18721 53.50838 52.98109 52.05005 52.20927

A 104.77963 104.26948 102.84655 101.58610 99.60370 99.46025

e 50.35228 50.08227 49.33816 48.60501 47.55365 47.25098
Table 2.17: I', A and © vs. ¢.

? 0.1 05 0.9 13 17 21

T 55.52628 55.08756 55.01420 54.98712 54.97424 54.96726

A 103.76382 105.37013 105.66036 105.78134 105.84754 105.88922

e 48.23755 50.28258 50.64616 50.79423 50.87330 50.92196
Table 2.18: I', A and © vs. B.

B 0.1 03 05 0.7 0.9 1

T 82.79219 72.35272 59.53657 19.17583 42.63061 40.23601

A 114.99820 114.53007 109.25291 96.80668 83.22630 77.19281

) 32.20601 42.17735 49.71635 47.63085 40.59570 36.95680
Table 2.19: ', A and © vs. «

a 0.1 03 05 0.7 0.9 1

T 58.62700 5512727 52.71747 51.01291 19.76362 49.25887

A 106.81003 104.56888 102.68686 101.11251 99.78247 99.19185

e 48.18303 49.44161 49.96940 50.09960 50.01886 49.93298
Table 2.20: I', A and © vs. N.

N 3 5 6 7 9 11

T 16.70298 43.86349 50.13514 51.42076 53.87616 56.02955

A 88.66901 98.09453 100.70350 102.56714 104.95503 106.32773

e 41.96604 49.23104 50.56836 51.14637 51.07887 50.29818

General comments

— According to Table and Figure we remark that the increases of A generates
an increase in I' and A, this is quite obvious. While the behavior of © is not monotonic,
it increases, then decreases when A is above a certain threshold, this can be explicable
by the fact that a large number of incoming customers engenders a large number of

customers served, and consequently the total expected profit increases, but when A is
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large enough, the customers in the system may renege due to the long queue length,
this implies a loss customers.

— From Tables[2.12}{2.14]and Figures we remark that T, A and © all increase
with the increasing of yy, py, and v. We can explain this by the fact that with the
increasing of the service rates, the average balking rate B, decreases. The customers are
served faster, this leads to a decrease in the mean number of customers in the system

L,, in the probability that the system is idle P, in the mean waiting time W, in
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average reneging rates R,,,;, and R,.,;. Therefore, the expected total profit increases.
— From Tables and Figures we remark that A, and © decrease
along the increasing of impatience rates &; and &,. This is due to the fact that the
mean waiting time of impatient customers decreases with the increasing of &; and
&,. Therefore, the average rate of loss customers increases, while the mean number of
customers waiting for service and the busy period probability decrease which results in

an increasing of the total expect cost I'. Consequently this later generates a decrease in
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the total cost profit ©. Thus, it is quite clear that impatient phenomenon has a negative
impact in the economy.

— From Table[2.17]and Figure[2.8} we see that I decreases with ¢, while A and © in-
crease along the increasing of the vacation rate ¢. Obviously, the decrease in the mean
vacation time implies a diminution in probability of loss customers, this leads to a high
rate of customers served. Therefore, the total expected profit becomes significant.

— From Table and Figure we remark that along the increasing of non-
feedback probability g, total expected cost I and total expected revenue A decrease.
While, the total expected profit ® is not monotonic with g, it first increases, then,
decreases significantly. Therefore, one can deduce easily the negative impact of this
probability on the cost profits.

— Through Table[2.19]and Figure[2.9] we observe that the increasing of non-retention
probability a generates a decrease in I and A. While, the behavior of the total expected
profit © is not monotone with «, it increases, then, when « is above a certain thresh-
old, it decreases. This can be explained by the fact that when the non-retention prob-
ability a increases, the size of the system and the mean waiting time decrease, while
the average reneging rate increases. This implies also that the probability of normal
busy period P, decreases. Therefore, the mean number of customers served is reduced.
Moreover, the increase of ® can be due to the choice of £&; = 0.6 and &, = 0.4 So, it is
quite evident that retention probability has a positive effect on the revenue generation

and on the total expected profit of the system.
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— From Table and Figure we remark that along the increasing N, total
expected cost I, total expected revenue A increase. While, total expected profit ©
is not monotonic, it increases, then decreases when N is above a certain threshold.
Obviously, the larger the size of the system, the smaller the average rate of balking,
this generates a large number of customers served which engenders a positive impact
on the total costs of the system and consequently on the economy of any firm. Note

that the non-monotonicity of ® can be due to the choice of the impatience rates £; and

&o.

2.7 Conclusion

In this paper we present a study of heterogeneous two-server queueing system with
Bernoulli feedback, multiple working vacations, balking, reneging and retention of re-
neged customers. It is supposed that impatience timers of customers in the system
depend on the state of the server. The equations of the steady state probabilities are
developed. The most important performance measures of the system are given. Then,
based on the performance analysis, we formulate a cost model to determine the ef-
fect of different system parameters on the different characteristics as well as on total
expected cost, total expected revenue, and total expected profit of the system.

In this study, the positive impact of retention probability on both characteristics
and costs of the system under consideration has been shown. The present analysis has
a large application in many real world systems as telecommunication networks, call
centers and production-inventory systems. For further work, it will be interesting to
consider a multiserver queueing system with heterogeneous service times, multiple
working vacations, and impatient customers depending on the state of the servers.

Moreover, one can develop a similar model wherein the servers are subject to sudden
halt.
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Abstract. The purpose of this paper is to study an infinite-buffer single-server
queueing system with Bernoulli feedback, multiple vacations, differentiated vacations,
vacation interruptions and impatient customers (balking and reneging). Two types of
vacation are considered; type 1 vacation taken after the busy period and type 2 vaca-
tion taken when the server returns from a vacation and finds the system empty. Each
vacation type may be interrupted when the number of customers in the system reaches
a predefined threshold (each type of vacation has a different threshold). Via certain
mechanism, reneged customers may be retained in the system. Using the recursive
method, we obtain explicit expressions of the steady-state probabilities of the queue-
ing system. Further, we present important performance measures and formulate a cost

model. Finally, we carry out a sensitivity analysis through numerical experiments.

Keywords: Multiple vacations. Differentiated vacations. Vacation interruptions. Im-

patient customers. Bernoulli feedback. Cost model.
2010 Mathematics Subject Classification: 60K25, 68M20, 90B22.

3.1 Introduction

Vacation queues have been intensively considered because of their wide applications
in a variety of congestion problems including computer systems, call centers, web ser-

vices and communication networks, manufacturing systems, etc. Vacations queueing
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models have been the subject of big interest of many researchers. Excellent results on
vacation models are found in the survey paper of Doshi (1986) and the monographs
of Takagi (1991), Tian and Zhang (2006). For related literature, interested readers
may refer to Chakravarthy (2009), Wang et al. (2011), Sandari and Srinivasan (2013),
Choudhury and Deka (2016), Jain and Jain (2017) and references therein.

Vacation queueing models with impatient customers play a powerful role in our
day-to-day life as well as various congestion situations; communication networks, call
centers, systems operating in machining environment, manufacturing systems, trans-
portation systems, etc. So, over recent years, a vast number of research papers has been
done on this subject. Arumuganathan and Jeyakumar (2005) presented the steady state
analysis of a bulk queue with multiple vacations, set up times with N-policy and close
down times. Zhang et al. (2005) studied a single server queueing model with finite
waiting space, impatient customers and server vacations.

Altman and Yechiali (2006) dealt with customers’ impatience in single and multiple
vacation models of diverse types of queues (M/M/1 and M/G/1 and M/M/c queues).
Further, Padmavathy et al. (2011) considered a vacation queues with impatient cus-
tomers and a waiting server. The balking behavior of customers in the single-server
queue with generally distributed service and vacation times has been examined by
Economou et al. (2011).

Later, in Panda et al. (2016), authors considered a single server renewal input
queueing model with balking, bernoulli-schedule controlled vacation and vacation in-
terruption. Customers’ equilibrium and socially optimal balking strategies in single-
server Markovian queues with multiple vacations and N-policy was provided by Sun
et al. (2016). Vijaya Laxmi and Jyothsna (2016) considered a discrete-time M/M/1/N
queue with impatient customers and Bernoulli-schedule vacation interruption under
the early arrival system. Further, a study of single server Markovian queueing model
with single and multiple vacations and impatience timers which depend of the states
of the server was presented in Yue et al. (2016). Recently, customers’ impatience in
unreliable server queueing system under N-policy and vacation interruption was ana-
lyzed by Sharma (2017). Then, Bouchentouf and Yahiaoui (2017) examined a queueing
system with feedback, reneging and retention of reneged customers, multiple working
vacations and Bernoulli schedule vacation interruption.

The research for the present paper is initially motivated by the desire to include

Bernoulli feedback queue, impatience behavior (reneging and balking), and retention
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of reneged customers in Isijola-Adakeja and Ibe (2014), where authors have presented
an M/M/1/DV multiple vacation queueing system with differentiated vacations and
vacation interruption considering two types of vacations. The model considered in
this paper can be employed to model many real life congestion situations, like certain
hospital emergency situations, call centers, post offices, etc. Further, from an economic
point of view, it is beneficial to convince the reneged customers to do not leave the
system to get their services.

This paper is structured as follows. The system description is presented in Section
2. In Section 3, the steady-state probabilities of the queueing system are obtained. In
Section 4, we obtain explicit expressions of useful measures of effectiveness and de-
velop a cost model. Further, in Section 5, numerical examples are performed. Finally,

in Section 6 we conclude the paper.

3.2 System description

Consider an M/M/1 queueing system with Bernoulli feedback, multiple vacations, dif-
ferentiated vacations, vacation interruptions, balking, reneging and retention of re-
neged customers. Customers arrive into the system according to a Poisson process
with arrival rate A, the service time is assumed to be exponentially distributed with
rate p. The service discipline is FCFS and there is an infinite space for customers to
wait. In this work, two types of vacation are considered: type 1 vacation that may be
taken after a busy period where at least one customer is served, and type 2 vacation
which is taken when the server comes back from any vacation (either a type 1 vacation
or a type 2 vacation) and finds the system empty. The period of a type 1 (resp. type 2)
vacation is assumed to be exponentially distributed with rate ¢, (resp. ¢,).

Further, we assume that the server’s vacation can be interrupted when the number of
customers in the system reaches n; (resp. n,) when the server is on type 1 (resp. type
2) vacation. Moreover, we suppose that n; > n,, as we want that the server will be
interrupted earlier when he takes a vacation after zero busy period than when he takes

a vacation after having a non-zero busy period.

Whenever a customer arrives at the system and finds the server busy, he activates
an impatience timer T, exponentially distributed with parameter &, if the customer’s
service has not been completed before the customer’s timer expires, the customer may

leave the system. We suppose that the customers timers are independent and identi-
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cally distributed random variables, independent of the size of the queue at that time.
Further, using a certain mechanism, a reneged customer may abandon the system
without getting service with probability a« and can be retained in the system with prob-
ability a’, where a + a’ = 1.
A customer who on arrival finds at least one customer in the system, either decides to
join the queue with probability 0 or balk with probability 8’, where 6 + 0’ = 1.

If the service is incomplete or unsatisfactory, the customer can either leave the sys-
tem definitively with probability B or rejoin the end of the queue with probability g/,
where g+ ' = 1.

3.3 Analysis of the model

In this part of paper we carry out the steady-state analysis of the system. Let L(t) be
the number of customers in the system at time ¢, and J(¢) denotes the state of the server

at time t such that

0, if the server is on busy period;
J(t) =3 1, if the server is on type 1 vacation;
2, if the server is on type 2 vacation.

Clearly, the process {(L(t),J(t)),t > 0} is a continuous-time Markov process with
state space Q ={(n,0):n>1}U{(n,j):n>0,j=1,2}
Let B, = tlim P{L(t) =mn,J(t)=j, n>0,j = 0,2} denote the steady-state probabili-

ties of the system.

3.3.1 Balance equations

Using Markov theory, the set of balance equations of our model is given as follows

(A+P1)Poy = (Bu+al)Pp, (3.1)
(OA+ )P = APy 1, (3.2)
(OA+P1)Py =OAP1,1, k=2,n1 -1, (3.3)
APy = ¢1 P, (3.4)

(6/\+¢2)P1,2 = /\Po)z, (35)
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(OA+¢2)Pp = 0P 5, k=211, (3.6)

OA(Pro+ Pt + Pro) = (Bu+ (k+1)a&)Peyr0 k=1ny-1, (3.7)
(Bu+mnya&)B,, 0= OAMP,,_10+ P11+ Pyyo1,2), (3.8)

OA(Pe1 + Pro) = (Bp+ (k+1)a&)Pesy 0 k=1a,m 1, (3.9)

OAP. o= (ppu+(k+1)a&)Pei10, k=ny,n1+1,.... (3.10)

3.3.2 Steady-state solution

Applying the recursive method, we solve the above balance equations and obtain the

steady state probabilities.

Using (3.1)-(3.3), we get

Po1 = w1 P, where Wy = (%),
and
Pll_(@/\i(l)l)POD k=1;
Pkl—(Qer/\(l)l)Pk—ll: k=2,n-1

Then, recursively we obtain

Pk,l = 61ﬂ]1(P1,0, k= 1,1’11 — 1, where 51 = ﬂ, and /31 =

Via (3.4), we have

P0’2 = C()zpl’o, where Wy = —wi.

Using (3.5)) and (3.6), we get

)Pk_l,z, k = 2, Ny — 1.

(3.11)



3.3 Analysis of the model 92

Thus,
S w oA
Pr=06,p5P g, k=T,n,—1,  where &,= FZ, Pr=ors 7 (3.12)
Next, from (3.7), it yields
Py -
Pri1,0 = Bt (k+ 1)a£(Pk,1 + Do +Pk,0): k=1,n;-1.
Thus, from this we obtain the following equation
k-1 k-2
9/\ —(i+1) )
P k 2 k-1 5 k-1 1
0= e OV | (me ot v onpl o) b
i=2 i=1
(ﬁﬂ +jac )
j=i+1
k-2
9 ))k-(i+1) .
+62 k—(l ) ﬁé}PLO’ k= 2,112 -1.
=1 .
’ (ﬁﬂ+]a€
j=i+1
(3.13)

In the same manner as above, from (3.8)), we get

oA
pu+nyal

Pnz,O =

( 1,0 + Pry—1,1 + Py 12) A(ny,0)P p,

where

np—2
[ oA oA s 1 o2 s 2
Iﬂnbo)_(ﬁ#+”ﬂ@){ﬁﬂ+(”r-Ua5{“%U ﬁz(ﬁy+iaé)+b”3 + 02

n2—3 112—3

O 1)r2—(i+1) . 9 1)n2—(i+1) . o
+01 Z nz(_2 ) B1+ 02 Z nz(—Z ) ,82}+51/3 40,6, }

= fT(ﬁﬂ+jaé) - f](ﬁy+jas)

j=i+1 j=i+1

Now, from (3.9), we have

b o1
LT (k+ 1)ak

(Pk,O + Pk,l)l k= Ny, N1 — 1,



3.3 Analysis of the model 93

this gives

l
o1 I —j .
Pn2+l,0 = { ( ) ”2’ + bl Z T2+] }Pl,o'

1 !

l_[(ﬁy+ n2+za5) J=0 H(/ﬁy+(n2+z)a£)

i=1 i=j+1

Therefore, we obtain
_ k— ny k—
_ (OA)F2 (OA)f n+j
Beo= {k_n2 A(ny,0)+ 0 Z P 1 (Pro

]_[(/5#+(nz+i)aé) ]_[ (ﬁy+(n2+z) 5)
i=1 i=j+1

k:nz,nl—l.

(3.14)
Next, by using (3.10), we get
oA
by = P o, k=mny, 1....
k+1,0 (ﬁy+(k+1)aé) k0, k=mny,m +
Recursively, we find
(04)
P?l1+l,0 = 1 P?ll,O'
]_[(/sy +(my + lag
j=1
Thus,
‘ (9/\)]‘—”1
Pk,O:cDPnl,O' Wlthq):k " , k=ny,n +1,... (315)
-
(B |
j=1

Again, via (3.9), we obtain

oA
Pyo= (W)( ny—1,1 + Py - 10)

and from (3.14)), we have
By, 0 = A(ny,0)Py,



3.3 Analysis of the model

where
X (OA)m—m21
A(ny, A(n,,0
0= (ﬁﬂ+4na€){m -l a0
[ ] (ﬁﬂ+(”2+i)a§)
i=1
nl—nz—l _ —i-1
(OA)"17127 ny+j -1
+52 / P— 1 +51/3 .
0] (ﬁu+«nz+naé)
i=j+1
Therefore,
Pk,O = CDA(nl,O)PLo, k = ny, Ny + 1,.... (316)

Finally, using the normalization condition, we get

ny— 1 ﬂl—l nl—l np— 1
P10+ Zpko-i- Zpko-l- ZPkO+P01+ Zpk1+P02+ Zpkz—l
k=n, k=n,
Then, using (3.11)-(3.14) and (3.16), we obtain
P 1
Y0 1+ B, +By+B3+B,+Bs’
where
nz—l k—1
oA k-2 k-1 k-1
B A 0 0
= L e e o <o
k=2 k—(i+1) k=2 k—(i+1)
(61) : (61) -
1) o Pi+oa) 2
=1 =1 .
’ (ﬂﬂ+1a5 l (ﬁ#+1a6)
j=i+1 j=i+1
n1-1 k- k=n, k—ny—j .
3 (BA) ™ (OA)<27) Hot]
) i A0+ ) 71
=n . = .
’ (ﬁﬂ+(nz+z)a§) ! ]_[ (ﬁ/u+(n2+z) &
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1’11—1 1’12—1

+00
9/\ k—ny i
A(ny,0), By = wy + 01 Zﬁi{; and Bs = wy + 6, Zﬁ]2(

knl

= (ﬁﬂ+(ﬂ1 +]>aa)

j=1

3.4 Performance Measures and Cost Model

In this part of paper, we present different performance measures of the system, and

based on these performance indices, we develop a cost model.

3.4.1 Performance measures

Using the steady-state probabilities presented previously, we can obtain useful perfor-
mance measures of the system that are of general interest.

e The probability that the server is in busy period (Pg).

1’121 1’111

Pg=P o+ Z’PkoJr Zpko+ Zpko

k}’lz ki’ll

e The probability that the server is on vacation (Py).

1’11—1 1’12—1

Py=Py+Py=) P+ ) Bo=1-P
k=0 k=0

where Py, and Py, are the probabilities that the server is on type 1 vacation and type 2

vacation, respectively.

e The average number of customers in the system (L;).

nyp— 1 ny— -1 ny— 1 ny— 1
L —P10+ kako-l- kako-l- kako-i- kakl+ZkPk2
k= ny k= nq

e The average number of customers in the queue (L;).

1’12—1 ﬂ]—l +00 Tl]—l 712—1

Ly=) (k=1)Po+ Y (k=1)Pg+ ) (k=1)Po+ ) KkBy+ ) kP

k=2 k:n2 k:nl k=1 k=1
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e The average reneging rate (R,,,).

1121 1111

Ryen = a&| P o+ ZkPk0+ ZkPk0+ kako .

e The average retention rate (R, ;).

7121 7111

,et—aé P10+ ZkPk0+ ZkPkO+ ZkPkO .

e The average balking rate (B,).

Nnyp— 1 ny— 1 nl—l ny— 1 )

B, _GA(P10+ Zpk0+ Zpk0+ ZP“* sz1+ZPk2

e The expected number of customers served per unit of time (E;).

1/121 1/111
E ﬁﬂ(P10+ZkPko+kako+ZkPko)

3.4.2 Cost Model

In this subpart, we develop a model for the costs incurred in the queueing system, to

this end let us define

* Cp: Cost per unit time when the server is busy.

* C,: Cost per unit time when the server is on type 1 /type 2 vacation.

* C,: Cost per unit time when a customer joins the queue and waits for service.
* C,: Cost per service per unit time.

* C,ep ¢ Cost per unit time when a customer reneges.

* C, : Cost per unit time when a customer is retained.

* C,_s : Cost per unit time when a customer returns to the system as a feedback

customer.
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* Cy, : Cost per unit time when a customer balks.

Let
e R be the revenue earned by providing service to a customer.

e [ be the total expected cost per unit time of the system.
['=CyPg+CyPy+CyLy+ CpBy + CropRyy + CretRyer + p(Cs + B'Cy_p).
e A be the total expected revenue per unit time of the system.
A = RuPg.
e O be the total expected profit per unit time of the system.

0=A-T.

3.5 Numerical analysis

In this section, we perform a sensitive numerical analysis to illustrate the impact of the
system parameters on different performance measures and the total expected profit.
The computations are given by developing a program in R software. For the whole
numerical study we fix the costs at C;, =5, C, =2, C; =3, C; = 4, Cppyy = 3, Gy = 5,
Cpr =3, Cs_r =2,and R=25.

Impact of arrival and service rates (1) and (p)

To examine the impact of A and p, we consider the following cases.

* Tables[3.TJand[3.3} A = 1.00: 0.40 : 3.40, u = 5.00, & = 0.50, ¢; = 0.60, ¢, = 0.90,
ny =8,n,=4,0=0.80,a =0.50, and = 0.60.

* Tables[3.2land[3.4; A = 3.00, x=3.00:0.50:6.00, & =1.00, ¢; = 1.00, ¢, = 0.80,
n =8 n,=4,0=0.9, a=0.5 and g = 0.60.

From Tables and Figures we remark that along the increases of the
arrival (resp. service) rate A (resp. u), Ly and L, increase (resp. decrease), this leads
to an increase (resp. a decrease) in Pg, B,, R, and R,,; , as it should be. Further,
increases in A and yp implies an increase in E.; which results in the increasing of I, A

and O, respectively, as intuitively expected.
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Table 3.1: System performance measures vs. A.

A Pp Ls Lq By Ryen Ryet Ecs
1.00 0230323 1.372887 1.142564 0.135705 0.092503 0.026772 1.406790
140  0.301415 1.795022 1.493607 0.213454 0.155046 0.062617 2.167688
1.80  0.368932 2.155418 1.786486 0.293900 0.226351 0.111582 3.021292
220  0.434706 2.479265 2.044559 0.375951 0.306408 0.173462 3.972506
2.60  0.499547 2.790536 2.290989 0.459213 0.396352 0.249569 5.036779
3.00  0.563671 3.111412 2.547742 0.543514 0.498175 0.342365 6.238812
340 0.626857 3.464063 2.837207 0.628736 0.614725 0.455287 7.613304
Table 3.2: System performance measures vs. .
M Pg Ls Lg B, Rren Rret Ecs
3.00  0.710071 3.004134 2.294063 0.275214 1.175551 0.736414 4.425961
350 0.661448 2.833762 2.172313 0.271057 1.042867 0.623889 4.613809
400 0.617257 2.701564 2.084307 0.267279 0.934458 0.537627 4.756190
450  0.577443 2.597701 2.020258 0.263876 0.845058 0.470577 4.868113
500 0.541695 2.514913 1.973218 0.260820 0.770520 0.417614 4.958953
550  0.509605 2.447932 1.938327 0.258076 0.707664 0.375074 5.034655
6.00  0.480755 2.392949 1.912194 0.255610 0.654072 0.340346 5.099086
Table 3.3: T', A and O for different values of ).
1 1.00 1.40 1.80 2.20 2.60 3.00 3.60
T 27.509454 28.322831 29.22546 30.21851 3131318 32.52791 33.88739
A 28.79041 37.67687 46.11648 54.33831 62.44340 70.45883 78.35708
e 1.280961 9.354035 16.89102 24.11980 31.13022 37.93092 44.46970
Table 3.4: I', A and O for different values of p.
7 3.00 350 £.00 450 5.00 5.50 6.00
T 26.56458 27.84556 29.34512 31.01202 32.80717 34.70141 36.67304
A 53.25530 57.87673 61.72574 64.96237 67.71184 70.07072 72.11331
e 26.69072 30.03116 32.38062 33.95035 34.90466 35.36931 35.44027
& 1 —r —a — o — F =8 — ©
(o] (0]
E E
< =] < 3
< <
< T T T T T T T T T T T T T
1.0 1.5 2.0 25 3.0 3.5 3.0 35 4.0 4.5 5.0 55 6.0

Impact of impatience rate (&)

Figure 3.1: I', A and © vs. A.

Figure 3.2: I', A and © vs. p.

To study the impact of &, we put A = 3.00, x = 5.00, £ = 0.50: 0.50 : 3.50, ¢p; = 1.00,
¢, =0.80, 1, =8, 1, ="5,0 =0.90, & = 0.40, and B = 0.60.
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Table 3.5: System performance measures vs. &

3 Pp Ls Lq By Ryen Ryet E¢s
0.50  0.669285 3.257864 2.588578 0.272498 0.506168 0.405302 7.850343
1.00  0.583702 2.678804 2.095103 0.265381 0.708000 0.387606 5.615459
150 0.525868 2.444018 1.918150 0.260572 0.849241 0.358569 4.574773
2.00  0.481555 2.313908 1.832353 0.256887 0.956366 0.336779 3.926740
250 0.445609 2.230707 1.785098 0.253898 1.040777 0.322067 3.468099
3.00  0.415479 2.172923 1.757444 0.251392 1.108931 0.312406 3.119526
350 0.389669 2.130578 1.740910 0.249246 1.164959 0.306131 2.842394
Table 3.6: I', A and O for different values of &.
z 0.50 1.00 1.50 2.00 2.50 3.00 350
T 32.37036 32.60928 32.69989 32.76832 32.83119 32.88943 32.94227
A 83.66068 72.96272 65.73355 60.19434 55.70117 51.93488 48.70858
e 51.29032 40.35345 33.03366 27.42602 22.86998 19.04544 15.76630
—r — A — ©

o 8

E s

<

30 40

20

0.5

1.0

1.5

2.0

25

3.0

Figure 3.3: I, Aand © vs. €.

35

Tables and Figure depict the impact of the impatience rate &, it is well

shown that L, L, Pg, B, and R,,; all decrease with &, whereas R,,,, increases with the

parameter &, which is quite reasonable; the number of reneged customers increases

with the parameter &, this implies a decrease in the number of customers in the system,

therefore the probability of busy period, the average rates of balking and retention de-

crease also. Further, as intuitively expected, the mean number of customers served E_

decreases as & increases. Moreover, a decreasing trend is observed in A and © with the

increase of &, while I' increases with &. This is because the number of customers in the

system decreases with &, which results in the decreasing of the number of customers

served.
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Impact of type 1 and type 2 vacation rates (¢,) and (¢,) as well as

type 1 and type 2 vacation interruption thresholds (7;) and (n,)

To examine the effect of ¢ and n; (resp. ¢, and n,), we consider the following cases.

* Tables[3.7]and [3.9} A = 3.00, = 5.00, & =1.00, ¢; = 0.50: 0.50 : 2.50, ¢, = 2.00,
ny=10:5:20,1n,=8,60=0.70, « = 0.50, and p =0.60.

. Tablesand A =3.00, p=5.00, £ =1.00, ¢; =2.00, ¢, =0.50:0.50:2.50,
ny =50,n,=5:5:15,0=0.70, = 0.50, and = 0.60.

Table 3.7: System performance measures vs.

(P1,m1)-

1 nj Pp Ls Lg B, Rren Ryet Ecs
10 0422135 3.056662 2.634527 0.807175 0.762541 0.041587 4.070553
0.50 15  0.411867 3.606383 3.194516 0.813177 0.830683 0.117194 4.394589
20 0.407638 3.866849 3.459211 0.814921 0.854130 0.141596 4.506980
10 0472532 2311160 1.838628 0.766424 0.698528 0.014798 3.863686
1.00 15 0.470614 2.422226 1.951613 0.768089 0.716322 0.032281 3.948029
20 0.470247 2.444240 1.973993 0.768299 0.718895 0.034705 3.960313
10 0492016 2.058173 1.566157 0.745009 0.665373 0.009182 3.757397
150 15 0.491049 2.117313 1.630392 0.745913 0.675273 0.018766 3.804383
20 0.490863 2.128470 1.637607 0.746020 0.676585 0.019998 3.810648
10 0511499 1.805185 1.293686 0.723594 0.632218 0.003574 3.651108
200 15  0.511483 1.812400 1.300917 0.723737 0.634223 0.005250 3.660736
20 0.511479 1.812700 1.301221 0.723741 0.634275 0.005293 3.660982
10 0518436 1.728032 1.209596 0.713948 0.618543 0.002651 3.609525
250 15 0.518477 1.730849 1.212372 0.714008 0.619633 0.003511 3.610423
20 0.518477 1.730899 1.212422 0.714009 0.619643 0.003519 3.614856
Table 3.8: System performance measures vs. (¢y, 15).
¢2 np Pp Ly Lg B, Ryen Ryet E¢s
5 0.470013 1.950241 1.480227 0.754515 0.611339 0.064832 3.460818
0.50 10  0.459874 2.637000 2177127 0.776899 0.747348 0.005696 4.078685
15 0.451622 3.000162 2.548541 0.781909 0.789144 0.001152 4.273749
5 0.486758 1.828364 1.341606 0.737770 0.599065 0.057652 3.445963
100 10 0.489732 2.141068 1.651336 0.750115 0.688883 0.002192 3.860765
15 0.488463 2.209231 1.720767 0.751243 0.699727 0.000151 3.911848
5 0.495101 1.770043 1.274942 0.728004 0.591389 0.054956 3.434713
150 10 0.500803 1.984356 1.483553 0.737144 0.664613 0.001660 3.775444
15 0.500196 2.021283 1.521091 0.737766 0.670098 0.000090 3.805642
5 0503443 1711721 1.208277 0.718237 0.583713 0.052259 3.423462
200 10 0.511874 1.827644 1.315770 0.724172 0.640343 0.001100 3.690123
15 0.511920 1.833334 1.321414 0.724288 0.642269 0.000029 3.699435
5 0507877 1.682327 1.174450 0.712258 0.578870 0.051283 3.415855
250 10 0.516690 1.771559 1.254869 0.717204 0.629459 0.001039 3.655063
15 0.516777 1.774486 1.257708 0.717268 0.630837 0.000027 3.661772

Tables and Figures illustrate the effects of type 1 and type 2 vaca-
tion rates (¢1) and (¢,) as well as type 1 and type 2 vacation interruption thresholds

(n1) and (n,), respectively. From the results obtained we have
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Table 3.9: T, A and © for different values of (¢, ny).

n\P1 0.50 1.00 1.50 2.00 2.50

10 32.18349 31.88644 31.76423 31.61980 31.56603
r 15 32.75315 32.02648 31.84164 31.63458 31.57391

20 32.93805 32.04585 31.86150 31.63495 31.57398

10 52.76687 59.06653 61.51205 63.93735 64.80445
A 15 51.48339 58.82670 61.39214 63.93536 64.80967

20 50.95472 58.78082 61.36894 63.93485 64.80960

10 20.58338 27.18009 29.65993 32.31755 33.23842
o) 15 18.73024 26.80022 29.56162 32.30078 33.23576

20 18.01667 26.73497 29.52854 32.29990 33.23562

Table 3.10: I', A and © for different values of (¢,, n5).

m\p2 0.50 1.00 1.50 2.00 2.50

5 31.83176 31.75904 31.72637 31.67748 31.65343
T 10 31.98084 31.79715 31.72997 31.63467 31.59526

15 32.07378 31.81905 31.73842 31.63558 31.59478

5 58.75166 60.84476 61.89759 62.93042 63.48457
A 10 57.48420 61.21652 62.70046 63.98421 64.58630

15 56.45270 61.05793 62.62398 63.99004 64.59716

5 26.91990 29.08572 30.26844 31.25294 31.83114
) 10 25.50336 29.41937 30.89556 32.34954 32.99105

15 24.37892 29.23887 30.80778 32.35447 33.00238

n =10 n; =15 n; =20
Qn_/’ e R
Figure 3.4: I', A and © vs. (¢, n7).
n,=5 n,=10 n, =15

r.aand ©

r.aand ©

r.aand ©

Figure 3.5: I', A and © vs. (¢, n;).
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 For fixed n;, i = 1,2, along the increases of ¢;, i = 1,2, a decreasing trend is
observed in L, L, B, R, and R,,;, as intuitively expected. Whereas Py increases
with ¢;, i = 1,2, this makes a perfect sense; the smaller the mean vacation time,
the bigger the busy period. Moreover, the number of customers in the system
decreases with vacation rates whatever the type of vacation which leads to the
increase in the probability of busy period. Therefore, the average rates of balking,

reneging and retention decrease.

* A decreasing trend is seen in E; with ¢;, i = 1,2, this can be explained by the
fact that as ¢;, i = 1,2, increases, the vacation period decreases and the server
switches to busy period during which customers may be impatient and leave the
system, taking into account that the interruption thresholds n;, i =1, 2, are taken
slightly large. But, for appropriate values of different costs, this slight lost in the
mean number of customers served does not affect negatively the total expected

profit.

* As intuitively expected, for suitable values of the costs, I' decreases as ¢;, i =
1,2, increases, while A and © increase significantly with the increasing values of
b i=1,2.

* For fixed ¢;, i = 1,2, the performance measures Ly, L,, B;, R, and E increase

with n;, 1 = 1,2. While R,,; increases with n; and decreases with n,. This is be-

cause of the values chosen of vacation rates and vacation interruption thresholds.

* Pg decreases with n; when ¢; = 0.5,1.0,1.5,2.0 and increases when ¢; = 2.5,
while it decreases with n, when ¢, = 0.5, it is not monotone when ¢, = 1.0,1.5
and increases when ¢, = 2.0,2.5. This is due to the choice of the vacation rates
and vacation interruption thresholds. Moreover, the higher the vacation rates,

the greater the probability of busy period.

 For fixed ¢;, i = 1,2, along the increasing of n;, I increases, while it increases
with n, when ¢, = 0.5,1.0,1.5, it is not monotone when ¢, = 2 and decreases in
the case where ¢, = 2.5. Further, A decreases with n; when ¢; =0.5,1.0,1.5,2.0,
and not monotone when ¢, = 2.5. Whereas it decreases with n, when ¢, = 0.5,
not monotone when ¢; = 1.0,1.5 and increases when ¢, = 2.0,2.5. As a con-
sequence, ® monotonically decreases with #n;. While it decreases with the in-

creasing values of n,, when ¢, = 0.50, it is not monotone in the case where
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Impact of non-balking probability (0)

¢, = 1.0,1.5, and increases when ¢, = 2.0,2.5. Thus, as it is seen from the re-

sults obtained, early interruption of type 1 vacation has a significant impact on

the total expected profit. Whereas, © is not monotone with type 2 vacation in-

terruption threshold, this is due to the impatience phenomenon during busy pe-

riod and the choice of type 1 and type 2 of vacation rates as well as type 1 and

type 2 vacation interruption thresholds. However, theoretically, for our queueing

model, it is not easy to obtain vacation rates and vacation interruption thresholds

associated that affect positively the total expected profit.

In order to check the effect of 6, we put A = 3.00, # = 5.00, £ = 0.50, ¢; = 1.00, ¢, =
0.80,n; =8,n,=4,60=0.10:0.10:0.90, « = 0.50, and 8 = 0.60.

Table 3.11: System performance measures vs. 0.

0 Pp Ls Lq B, Rren Rret Ecs
010  0.235634 1.075323 0.839689 2.204897 0.037174 0.001374 0.953884
0.20  0.287360 1.316758 1.029399 1.983997 0.078158 0.009631 1.417905
030  0.337355 1.543214 1.205859 1.755245 0.124356 0.027722 1.946898
0.40  0.386823 1.763335 1.376512 1.520767 0.176892 0.056402 2.552293
050  0.436370 1.984218 1.547848 1.281226 0.236544 0.096141 3.242417
0.60  0.486216 2.213723 1.727507 1.036649 0.304142 0.147718 4.026670
070  0.536334 2.460722 1.924388 0.786733 0.380768 0.212365 4.917727
0.80  0.586532 2.735448 2.148916 0.531003 0.467924 0.291853 5.933539
0.90  0.636495 3.050194 2.413699 0.268924 0.567734 0.388606 7.099662
Table 3.12: T, A and © for different values of 6.
9 0.10 0.20 0.30 0.40 0.50 0.60 0.70 0.80 0.90
T 33.4399 33.0967 327894  32.5354  32.3431 322196 32.1733 321656 32.1614
A 29.4542 35.9199  42.1693  48.3529 545462  60.7769  67.0417 733164  79.5618
© -3.9857 2.8232 9.3798 15.8174  22.2031 28.5573 34.8684  41.1008  47.1993

Clearly, from Tables and Figure we see that along the increasing of

non-balking probability 6, the performance measures L, L, Pg, R, and R, all in-

crease, while B, decreases with 6, as it should be. Further, it is consistent with our

intuition that the larger the probability of non-balking, the higher the number of cus-

tomers served E. This leads to a decrease in I' and a significant increase in A and ©.

This trend matches absolutely with the realistic situation.

Impact of non-retention and non-feedback probabilities (a) and ()

To examine the impact of a and of , we consider the following cases.
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Figure 3.6: I', A and © vs. 6.

* Tables[3.13|and B.1% A = 3.00, u = 5.00, & = 0.50, ¢y = 1.00, ¢, = 0.80, 1y = 8,
ny=4,0=0.70,¢=0.10:0.10: 0.90, and 8 = 0.60.

* Tables[3.15/and [3.16} A = 3.00, u = 5.00, & = 0.50, $; = 1.00, $p, = 0.80, 1y = 8,
n,=5,0=0.70, « = 0.60, and g = 0.10:0.10: 0.90.

Table 3.13: System performance measures vs. a.

a Pp Ls Lg By Ryen Ryet Ecs
0.10  0.639608 3.193360 2.553752 0.811962 0.122932 0.811869 7.664556
0.20  0.605978 2.890069 2.284090 0.803746 0.208848 0.565704 6.575937
0.30  0.578958 2.698767 2.119809 0.797146 0.276595 0.407173 5.858417
0.40  0.556147 2.563201 2.007054 0.791573 0.332776 0.295334 5.330477
0.50  0.536334 2.460722 1.924388 0.786733 0.380768 0.212365 4.917727
0.60  0.518794 2.380015 1.861221 0.782448 0.422616 0.148776 4.582377
070 0.503048 2.314623 1.811575 0.778602 0.459682 0.098878 4302513
0.80  0.488761 2.260510 1.771750 0.775112 0.492922 0.058994 4.064236
0.90  0.475682 2.214987 1.739305 0.771917 0.523035 0.026623 3.858153
Table 3.14: I, A and © for different values of a.
a 010 0.20 0.30 0.40 0.50 0.60 0.70 0.80 0.90
T 347828 33.6842  32.9939  32.5181 321733 31.9154  31.7183  31.5653  31.44501
A 79.9510 75.7473 723698  69.5184  67.0417  64.8491 62.8810  61.0950  59.46025
© 45.1681 42.0630  39.3758  37.0002  34.8684  32.9337  31.1626  29.5297  28.01524

From Tables and Figures it is easy to observe that along the in-

creases of a and f, the performance measures L, Ly, P, B, and R,,; all decrease, as it

should be. Further, an increase in the probability of non-feedback j leads to a decrease

in R,.,, this implies an increase in E.;. However, the increase in the probability of non-

retention «a implies an increase in R,,,, which implies a decrease in E.;. Consequently,

the increases in @ and f generates a decrease in I, A and ©, respectively. The negative

impact of these two probabilities is quite clear in the economy.
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Table 3.15: System performance measures vs. f3.
ﬁ PB Ls Lq Br Rren Rret Ecs
010  0.973630 5870646 2.897016 0.893725 1.738876 0.969416 2.911200
0.20  0.895094 4.389540 3.494445 0.875038 1.240081 0.559856 4197609
0.30  0.786456 3.426369 2.639913 0.849189 0.882475 0.310923 4.553516
0.40  0.683629 2.893932 2.210303 0.824722 0.661805 0.186544 4.630228
0.50  0.598166 2.597724 1.999559 0.804386 0.524616 0.124672 4.656364
0.60  0.529217 2.420934 1.891718 0.787980 0.433937 0.091435 4.678825
070  0.473423 2.306964 1.833540 0.774705 0.370096 0.071817 4.702464
0.80  0.427720 2.228476 1.800756 0.763830 0.322769 0.059193 4725824
0.90  0.389754 2.171503 1.781748 0.754796 0.286256 0.050465 4.747600
Table 3.16: I, A and © for different values of .

B 0.10 0.20 0.30 0.40 0.50 0.60 0.70 0.80 0.90
T 46.6657 41.8299  38.1089 354431 33.4048 317105 302137 _ 28.8389  27.5447
A 121.703 111.886  98.3069  85.4536 747707  66.1520  59.1779  53.4649  48.7192
© 75.0379 70.0568  60.1980  50.0104  41.3658  34.4415  28.9641 24.6260  21.1745

© 3 (0] °

2 2 °

© @
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—_ — ©0
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Figure 3.7: I', A and © vs. a.

3.6 Conclusion
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Figure 3.8: I', A and © vs. p.

In this paper we presented a sensitivity study of an infinite-buffer single server queue-

ing system with Bernoulli feedback, multiple vacations, differentiated vacations, vaca-

tion interruptions, balking and reneging. Via certain mechanism, reneged customers

may be retained in the system. Using the recursive approach, the exact expressions

of the steady-state probabilities are obtained. Moreover, explicit expressions of useful

performance measures are derived, and a cost model is developed. Finally, a variety of

numerical results has been discussed.

For further work, it would be interesting to extend our results to a non-Markovian

models which takes the system to more realistic environment. Furthermore, the model

considered in the present investigation can be extended to a more general case with

multiple servers, batch arrivals and servers subject to breakdowns with repairs.
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Abstract. This paper concerns the analysis of a Markovian queueing system with
Bernoulli feedback, single vacation, waiting server and impatient customers. We sup-
pose that whenever the system is empty the sever waits for a random amount of time
before he leaves for a vacation. Moreover, the customer’s impatience timer depends
on the states of the server. If the customer’s service has not been completed before the
impatience timer expires, the customer leaves the system, and via certain mechanism,
impatient customer may be retained in the system. We obtain explicit expressions for
the steady-state probabilities of the queueing model, using the probability generating
function (PGF). Further, we obtain some important performance measures of the sys-

tem and formulate a cost model. Finally, an extensive numerical study is illustrated.
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4.1 Introduction

Queueing models with vacations have a great impact in many real life situations, such
models occur naturally in different fields such as computer and communication sys-
tems, flexible manufacturing systems, telephone services, production line systems,

machine operating systems, post offices, etc. Over the past few decades, vacation
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queueing systems have paid attention of many researchers, excellent surveys on queue-
ing systems with vacations can be found in Doshi (1986) and Takagi (1991) and in the
monographs of Tian (2006) and Ke (2010). In recent years, there has been gowning in-
terest in the study of queueing systems with impatient customers (balking and reneg-
ing). For related literature, interested readers may refer to Shin and Choo (2009), El-
Paoumy and Nabwey (2011), Kumar et al. (2014), Kumar and Sharma (2014), Bouchen-
touf et al. (2014), Baek et al. (2017), Bouchentouf and Messabihi (2018) and references

therein.
The studies of queueing models with impatient customers were ranked depend-

ing on the causes of the impatience behavior. In queueing literature, models where
customers may be impatiens because of server vacations have been extensively ana-
lyzed. Yue et al. (2006) presented the optimal performance analysis of an M/M/1/N
queueing system with balking, reneging and server vacation. Altman and Yechiali
(2006) gave the analysis of some queueing models such as M/M/1, M/G/1 and M/M/c
queues with server vacations and customer impatience, both single and multiple vaca-
tion cases were studied. Further, Altman and Yechiali (2008) investigated the infinite
server queue with vacations and impatient customers. They obtained the probability
generating function of the number of customers in the model and derived the perfor-
mance measures of the system. Queueing systems with vacations and synchronized
reneging have been done by Adan et al. (2009). Wu and Ke (2010) presented computa-
tional algorithm and parameter optimization for a multi-server system with unreliable
servers and impatient customers. Later, the model given in Altman and Yechiali (2006)
were extended by Yue et al. (2014) by considering a variant of the multiple vacation
policy which includes both single vacation and multiple vacations. In Padmavathy et
al. (2011), authors studied the steady state behavior of the vacation queues with im-
patient customers and a waiting server. Further, the transient solution of a M/M/1
multiple vacation queueing model with impatient customers has been investigated by
Ammar (2015). Then, a study of single server Markovian queueing system with vaca-
tions and impatience timers which depend of the state of the server was presented in
Yue et al. (2016). Recently, in Ammar (2017), author established the transient solution
of an M/M/1 vacation queue with a waiting server and impatient customers.

The main objective of this article is to study an M/M/1 vacation queueing system
with Bernoulli feedback, waiting server, reneging, and retention of reneged customers.

It is supposed that whenever the busy period ended the server waits a random dura-
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tion of time before beginning on a vacation. Moreover, we assume that the impatience
timers of customers depend on the server’s states. We obtain the steady-state solu-
tion of the queueing model, using the probability generating function (PGF). Further,
we give explicit expressions of useful measures of effectiveness and formulate a cost
model. Then, we present a sensitive numerical experiments to illuminate the inter-
ests of our theoretical results and to show the impact of the diverse parameters on
the behavior of the system. Finally, an appropriate economic analysis is carried out
numerically.

The model analyzed in this paper has a number of applications in practice. In most
studies cited earlier, authors considered that the server leaves the system once the
system is empty, but in many practical life situations the server waits a certain period
of time before he leaves the system even if there is no customers, especially when we
deal with a human behavior, examples can be found in post offices, banks, hospitals,

etc.
Further, our study has another great scope, in most studies mentioned in the above

literature, the basis of the research is the supposition that customers may be impatient
because of server vacations. However, there are many situations where the customer
can become impatient due to the long wait in the queue even if the server is present
in the system, another example when the customer may leave the system during busy
period is when he cannot see the server state, these situations can be found in telecom-
munication systems, call centers and production inventory systems.

The rest of the paper is organized in the following manner. In Section 2, we describe
the model. In Section 3, we present the stationary analysis for the queueing model.
In Section 4, we obtain different performance measures and formulate a cost model.
Section 5 presents numerical results in the form of Tables and Figures. Finally, in

Section 6 we conclude the paper.

4.2 System model

Consider a M/M/1 vacation queueing model with Bernoulli feedback, waiting server,
reneging and retention of reneged customers. The model studied in this paper is based
on following assumptions:

+ Customers arrive into the system according to a Poisson process with arrival rate
A, and service time is assumed to be exponentially distributed with parameter y. The

service discipline is FCFS and there is infinite space for customers to wait.
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+ When the busy period is finished the server waits a random duration of time
before beginning on a vacation. This waiting duration is exponentially distributed
with parameter 7.

+ If the server comes back from a vacation to an empty system he waits passively
the first arrival, then he begins service. Otherwise, if there are customers waiting in
the queue at the end of a vacation, the server starts immediately a busy period. That
is single vacation policy. The period of vacation has an exponential distribution with
parameter .

+ Whenever a customer arrives at the system and finds the server on vacation (re-
spectively. busy), he activates an impatience timer T (respectively. T;), which is ex-
ponentially distributed with parameter &, (respectively. &;). If the customer’s service
has not been completed before the impatience timer expires, the customer may aban-
don the queue. We suppose that the customers timers are independent and identically
distributed random variables and independent of the number of waiting customers.

+ Each reneged customer may leave the system without getting service with proba-
bility @ and may be retained in the system with probability a’ = (1 — a).

+ After completion of each service, the customer can either leave the system defini-
tively with probability  or return to the system and join the end of the queue with
probability p’, where g+ g’ = 1.

4.3 Stationary analysis

In this section, we use the probability generating function (PGF) to obtain the steady-
state solution of the queueing system.
Let L(t) be the number of customers in the system at time ¢, and J(¢) denotes the

state of the server at time t such that

J(t) = 1, when the server is in a busy period;
] 0, otherwise.

Clearly, the process {(L(t);/(t));t > 0} is a continuous-time Markov process with state
space

Q={(j,n:7=01, n=0,1,...}.

Let P, = lim P{J(t) =j,L(t)=n}, j=0,1,n=0,1,..., (j,n) € Q, denote the system

t—o00

state probabilities.
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Then, the steady-state balance equations of our model are given as follows:

(A+y)Pyo=aéoPo1 +1P 0, (4.1)
(/\ +y+ Tlaéo)PO,n = /\PO,n—l + (n + 1)&601"0’”4_1, n>1, (42)
(A+n)Po=yPyo+ (Bp+a&)P 1, (4.3)

(/\ + /3” + naél)Pl,n = /\Pl,n—l + 7P0,n + (ﬁ/’[ + (11 + 1)a51)P1,n+11
(4.4)
n>1,

Theorem 4.3.1. If we have a single server Bernoulli feedback queueing system with single
vacation, waiting server, server’s states-dependent reneging and retention of reneged cus-

tomers, then
1. The steady-state probability Py is given by

_[ya&o+o1Ko(1)(1-7y)
PO,. —( yKO(]_) )PO,O' (45)

2. The steady-state probability P, is given by

p=et ({2 (B s k) k)

A+n\aé; &1 ay
(4.6)
Bu+ai, | pu Ui a&y—061Ky(1)
+ Ton (a51K1(1)+a_cEle(l))(—ézKO(l) ))Po,o'
where
_ J010:Ko(1) + 8(aép - 01 Ko(1)) = A |( PH. -
PO,O_{ 7/521(0(1) + ea l(a€1K1(1)+a51K2(1))
(4.7)

y Bu+aly [a&y—061Ky(1) -
(?\+77+( A+ ( 02Ko(1) )))_“L&K3(1)]} ,

A

‘ T W
Ko(2) :J (1=s)2%0 "e *0'ds,
0
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and

Proof. Let

2)=) B =01,
n=0

Then, multiplying Equation (4.2) by z", using Equations (4.1) and (4.3) and sum-
ming all possible values of 1, we get

a&o(1-2)Gy(2) = (A1 =2) +¥)Go(2) = = {01 Pyo + 02 P11}, (4.8)

with

_ (1 _ (Bt ady)
=) o= ()

where G|(z) = %Go(z).

In the same manner, from Equations (4.3) and (4.4) we obtain

a&iz(1-2)Gy(z) - (Az = Bu)(1 - 2)Gi(2) = —yzGo(2) + (Bu(l —2) + 12)Py 0. (4.9)

Next, let I' = 61 Pyg+ 0, P;1. Then, for z = 1, Equation (4.8) can be rewritten as follows

Gg(z)_( A " 4 Z))GO(Z):_agor

aly a&p(l- (1-2) (410)

=4 -
Multiplying both sides of (4.10) by the integrating factor e®o (1 —z)%, then inte-

grating from 0 to z we get

A

Go(z) = e70°(1 — 2) 7% {Go(o)— %K(J( >} (4.11)
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with

z Y 1 -4
Ky(2) :j (1=s)2%0 e 2%0ds. (4.12)
0

Since Gy(1) = ZPO'” > 0 and z =1 is the root of the denominator of the right hand
n=0
side of Equation (4.11)), so z = 1 must be the root of the numerator of the right hand
side of Equation (4.11).

Thus, we get

PO,O = Go(O) = a_&)KO(l) (413)
This implies
02Kp(1)
=——F—F—D . 4.14
YT agy-81Ke(1) 414)
Consequently

_a&p—01Kp(1)

P = Py o. 4.15
1,1 5,Ko(1) 0,0 ( )

Next, substituting Equation (4.13) into (4.11), we obtain

Gol2) = e30%(1 —2) % {1 _ 28}1300 (4.16)

For z# 1 and z # 0, Equation (4.9) can be rewritten as follows

Golz).  (4.17)

L g

, 14
1(Z)_(Of_él a1z a1z 0(51(1—2))131'0_0651(1—2)

_A, Br
Then, we multiply both sides of Equation (4.17) by e %1 ”za%1, we get

4 (w2t G ()| = 4 (LH 1 __r i
E(e &7 zat Gl(z))_{(aélz+a£1(1—z))Pl’0 aél(l—z)GO(z)}e 1 zed, (4.18)

Integrating from 0 to z, we have
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e b [ B 1 ) Y J a2 }
Gi(z) = e®1°z ali Ki(2) + —Ky(2) | Py o — —— 1-s)"s*e @1 Ggy(s)d
(2 {(aal @+ 2Ka(a) | Pro= = | (1-9 ol
(4.19)
Where
SR T z Tt
Kl(z):J s s%ie “tids, Kz(z):J (1—-s)""s*1e atids. (4.20)
0 0
Using Equation (4.14) and substituting Equation (4.16) into (4.19), we get
e o[ By U ) Y
Gi(z) =ea1z a& Ki(z) + —K P o———=—K;5(2)Pyo¢- 4.21
1(2) {(aEl @)+ ZeKal@) | Po— T Ks(a 0,0} (421)
With
z B NEa A A
K3(z):J (1— KO(S))saé‘lu—s) (a5 +1) (ot at7 ) g, (4.22)
0 Ko(1)

Next, putting z = 1 in Equation (4.8)), we get the probability that the server is on

vacation, (P = Gy(1 ZPO”

01Py g+ 6, P
By = (M) (4.23)

14
And, putting z = 1 in Equation (4.21)), we find the probability that the server is in

busy period, (P, = G;(1 ZP”

A By 1 ) 14 }
P =e1 | —K{(1)+ —K,»(1) | P, o — —K;(1)P, ) 4.24
1, {( g, 1(1) g 2(1) | Py g 3(1)Py0 (4.24)
From Equation (4.3), it yields
+af
Pl'O:(/\Lw)PO’O—F(W/\—-Fql)PLl‘ (425)

Substituting Equation (4.25)) into (4.24), we have
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_ ot Yy (A1 e _r
P =e {(/\+17(a61K1(1)+a51K2(1)) aéle(l))Po,o

B U )(ﬁwaél)
+|—Ki (1) + —K;()))| ———— | P11 ¢-
|2k o) (P55
Next, substituting Equation (4.15) into (4.23), we get (4.5). Then, substituting
Equation (4.15) into (4.26)), we obtain (4.6).

Finally, using the normalizing condition

ipoyn + ipm =1,
n=0 n=0

(4.26)

which is equivalent to

Py +P =1. (4.27)

And substituting Equations (4.15)), (4.23) and (4.26) into (4.27)), we obtain (4.7)

]

4.4 Performance measures and cost model

4.4.1 Performance measures

In this subpart useful performance measures are presented.

+ The probability that the server is in a busy period (Pg).
IP(Busy period) =Pz =P, .
+ The probability that the server is on vacation (Py).
IP(Vacation period) = Py = 1 —IP(Busy period).
+ The probability that the server is idle during busy period (F).
P =P .

+ The average number of customers in the system when the server is taking vacation

(E(Ly))-
From Equation (4.8)), using L’'Hopital rule, we have
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., -APy + yIE(Ly)
B(Ly) = lim Gyla) = =

This implies

A
E(Ly) = (7/ T al, )Po,.-

+ The average number of customers in the system when the server is in busy period
(IE(Ly))-
From Equation (4.9), using L'Hopital rule, we get

E(L;) =1limG{(2)

z—1

:(/\—ﬁﬂ)Pl v VR L L (Buta&y)(ago—51Ko(1))

PByo.
aéy Tad a&i(A+1) Y 9,Kp(1) o0

+ The average number of customers in the system (IE(L)).

[E(L) =IE(Lg) + IE(L).

* The average number of customers in the queue (E(L,)).

E(L,) = inPOn + i(n -1)pP,

n=0 n=1
=IB(L)~ (P, — Py ).

+ The mean waiting time of a customer in the system (Wj).

_ E(Lo)+E(L;) (L)
W, = T ==

+ The expected number of customers served per unit of time (E).

Ecs = ﬂl’l(Pl,. - Pl,O)-

+ The average rate of reneging (resp. retention) of impatient customers during va-

cation period.

Rieny, = @&oE(Lg), Ryer, = (1 —a)&oE(Ly).
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+ The average rate of reneging (resp. retention) of impatient customers during busy

period.
Rrem = aéllE(Ll)’ Rret1 =(1-a)&E(Ly).

Thus,

+ The average rate of abandonment of a customer due to impatience (R,,;,).
Ryen = Rreno + Rrenl-
+ The average rate of retention of impatient customers (R,,;).

Ryer = Rreto + Rret]'

4.4.2 Cost model

This subpart is devoted to develop a model for the costs incurred in the queueing

system using the following symbols:
* Cj : Cost per unit time when the server is working during busy period.
* C,: Cost per unit time when the server is idle during busy period.
* C;: Cost per unit time when the server is on vacation.
* C4: Cost per unit time when a customer joins the queue and waits for service.
* Cs: Cost per service per unit time.
* Cg: Cost per unit time when a customer reneges.
* Cy: Cost per unit time when a customer is retained.

* Cg : Cost per unit time when a customer returns to the system as a feedback

customer.

Let
+ R be the revenue earned by providing service to a customer.

+ I" be the total expected cost per unit time of the system.

= C1PB + CZPI + C3PV + C4IE(Lq) + C6Rren + C7Rret + [J(CS + ﬁ,CS)'

+ A be the total expected revenue per unit time of the system.
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A =Rpu(1-Py—Pp)

+ @ be the total expected profit per unit time of the system.

0=A-T.

4.5 Numerical analysis

4.5.1 Impact of system parameters on performance measures

Different performance measures of interest computed under different scenarios are
given. These measures are obtained by using a MATLAB program coded by the au-
thors. To illustrate the system numerically, the values for default parameters are con-

sidered using the following cases

* Table[4.1} A =0.05:1.00:1.45, u = 2.00, 7 = 0.10, y = 0.10, &, = 0.50, &; = 0.85,
B =0.50,and a = 0.50.

* Table[4.2]: A =1.50, 4 =0.40:2.00:5.60, 7 = 0.10, y = 0.10, &, = 0.50, & = 0.85,
B =0.50, and a = 0.50.

J Table: A =1.50, u=2.00, n =0.10, y =0.10, £, = 0.05: 0.50: 0.95, £; = 0.85,
p =0.50, and a = 0.50.

. Table: A =150, p=2.00,1=0.10, y =0.10, £, = 0.50, £&; = 0.05:0.85:1.30,
B =0.50, and a = 0.50.

* Table[4.5]: A =1.50, u =2.00, 7 =0.10, » =0.05:0.10: 0.55, &, = 0.50, & = 0.85,
p =0.50, and a = 0.50.

* Table[d@: A =1.50, u =2.00, 5 = 0.05: 0.10: 0.55, » = 0.10, & = 0.50, &; = 0.85,
B =0.50, and a = 0.50.

. Table: A =1.50, p=2.00,17=0.10, y = 0.10, £, = 0.50, & = 0.85, p = 0.10:
0.10:1.00, and a = 0.50.

* Table[d§: A = 1.50, u = 2.00, 5y = 0.10, = 0.10, & = 0.50, & = 0.85, f = 0.50,
and a =0.10:0.10: 1.00.
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Table 4.1: Performance measures vs. A.

A D0 Pp Py E(Lo) E(Ly) Ws Rren Ryet Ecs

1.00 0.0272 0.7720 0.2280 0.6840 0.7883 1.4022 0.5060 0.5060 0.5440
1.05 0.0248 0.7795 0.2205 0.6931 0.8654 1.4169 0.5411 0.5411 0.5589
1.10 0.0227 0.7869 0.2131 0.7002 0.9439 1.4296 0.5762 0.5762 0.5738
1.15 0.0208 0.7943 0.2057 0.7052 1.0237 1.4407 0.6114 0.6114 0.5886
1.20 0.0191 0.8017 0.1983 0.7083 1.1049 1.4505 0.6466 0.6466 0.6034
1.25 0.0176 0.8090 0.1910 0.7094 1.1874 1.4591 0.6820 0.6820 0.6180
1.30 0.0161 0.8163 0.1837 0.7087 1.2713 1.4667 0.7175 0.7175 0.6325
1.35 0.0148 0.8234 0.1766 0.7063 1.3566 1.4735 0.7531 0.7531 0.6469
1.40 0.0137 0.8305 0.1695 0.7021 1.4434 1.4797 0.7890 0.7890 0.6610
1.45 0.0126 0.8375 0.1625 0.6964 1.5315 1.4853 0.8250 0.8250 0.6750

Table 4.2: Performance measures vs. .

) PO,O PB PV IE(LO) ]E(Ll) Ws Rren Rret Ecs

2.00 0.0144 0.8143 0.1857 0.7959 1.2864 1.3882 0.7457 0.7457 0.7543
2.40 0.0160 0.7938 0.2062 0.8839 1.0741 1.3053 0.6775 0.6775 0.8225
2.80 0.0174 0.7757 0.2243 0.9614 0.8883 1.2331 0.6179 0.6179 0.8821
3.20 0.0186 0.7597 0.2403 1.0300 0.7240 1.1694 0.5652 0.5652 0.9348
3.60 0.0197 0.7455 0.2545 1.0909 0.5775 1.1123 0.5182 0.5182 0.9818
4.00 0.0207 0.7328 0.2672 1.1453 0.4459 1.0607 0.4758 0.4758 1.0242
4.40 0.0216 0.7214 0.2786 1.1941 0.3268 1.0140 0.4374 0.4374 1.0626
4.80 0.0224 0.7111 0.2889 1.2383 0.2187 0.9713 0.4025 0.4025 1.0975
5.20 0.0231 0.7017 0.2983 1.2786 0.1201 0.9325 0.3707 0.3707 1.1293
5.60 0.0238 0.6931 0.3069 1.3154 0.0300 0.8970 0.3416 0.3416 1.1584

Table 4.3: Performance measures vs. &.

50 PO,O PB PV IE(LO) IE(LI) Ws Rren Rret Ecs

0.50 0.0130 0.8374 0.1626 0.6506 1.5209 1.4477 0.8253 0.8253 0.6747
0.55 0.0134 0.8372 0.1628 0.6106 1.5117 1.4148 0.8256 0.8256 0.6744
0.60 0.0139 0.8370 0.1630 0.5752 1.5036 1.3859 0.8260 0.8260 0.6740
0.65 0.0143 0.8369 0.1631 0.5438 1.4964 1.3601 0.8263 0.8263 0.6737
0.70 0.0148 0.8367 0.1633 0.5157 1.4899 1.3371 0.8266 0.8266 0.6734
0.75 0.0153 0.8365 0.1635 0.4904 1.4842 1.3164 0.8269 0.8269 0.6731
0.80 0.0158 0.8364 0.1636 0.4675 1.4790 1.2976 0.8272 0.8272 0.6728
0.85 0.0163 0.8362 0.1638 0.4466 1.4742 1.2806 0.8275 0.8275 0.6725
0.90 0.0167 0.8361 0.1639 0.4276 1.4699 1.2650 0.8278 0.8278 0.6722
0.95 0.0172 0.8360 0.1640 0.4101 1.4659 1.2507 0.8281 0.8281 0.6719

Table 4.4: Performance measures vs. &;.

&1 PO,O Pp Py IE(LO) IE(LI) W Rren Ryet Ecs

0.85 0.0131 0.8310 0.1690 0.7242 1.4598 1.4560 0.8380 0.8380 0.6620
0.90 0.0136 0.8248 0.1752 0.7508 1.3951 1.4306 0.8504 0.8504 0.6496
0.95 0.0140 0.8189 0.1811 0.7763 1.3364 1.4084 0.8623 0.8623 0.6377
1.00 0.0145 0.8132 0.1868 0.8007 1.2828 1.3890 0.8737 0.8737 0.6263
1.05 0.0149 0.8077 0.1923 0.8241 1.2338 1.3719 0.8846 0.8846 0.6154
1.10 0.0153 0.8024 0.1976 0.8467 1.1886 1.3568 0.8951 0.8951 0.6049
1.15 0.0157 0.7974 0.2026 0.8683 1.1469 1.3435 0.9052 0.9052 0.5948
1.20 0.0161 0.7925 0.2075 0.8892 1.1083 1.3317 0.9150 0.9150 0.5850
1.25 0.0164 0.7878 0.2122 0.9093 1.0723 1.3211 0.9244 0.9244 0.5756
1.30 0.0168 0.7833 0.2167 0.9288 1.0389 1.3117 0.9334 0.9334 0.5666

4.5.2 General Comments

+ From Table it is clearly seen that with the increases of the arrival rate A, Py and
Py, decrease, while Pg increases. Thus, the mean number of customers in the system

during the busy period [E(L,) increases significatively which leads to an increase in the
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Table 4.5: Performance measures vs. y.
)4 PO,O PB PV IE(LO) ]E(Ll ) Ws Rren Rret Ecs
0.10 0.0284 0.7420 0.2580 0.9674 2.1932 2.1071 1.1740 1.1740 0.6646
0.15 0.0290 0.7933 0.2067 0.6890 1.9385 1.7517 0.9961 0.9961 0.7106
0.20 0.0290 0.8276 0.1724 0.5172 1.7849 1.5348 0.8879 0.8879 0.7414
0.25 0.0286 0.8522 0.1478 0.4032 1.6856 1.3925 0.8172 0.8172 0.7635
0.30 0.0281 0.8706 0.1294 0.3234 1.6179 1.2942 0.7685 0.7685 0.7801
0.35 0.0276 0.8850 0.1150 0.2654 1.5699 1.2235 0.7336 0.7336 0.7930
0.40 0.0270 0.8965 0.1035 0.2218 1.5348 1.1711 0.7077 0.7077 0.8033
0.45 0.0264 0.9059 0.0941 0.1882 1.5085 1.1311 0.6882 0.6882 0.8118
0.50 0.0258 0.9138 0.0862 0.1617 1.4884 1.1001 0.6730 0.6730 0.8189
0.55 0.0252 0.9204 0.0796 0.1404 1.4728 1.0755 0.6610 0.6610 0.8249
Table 4.6: Performance measures vs. #.
1 PO,O PB PV IE(LO) IE(Ll) Ws Rren Rret Ecs
0.10 0.0161 0.7919 0.2081 0.8919 1.5729 1.6432 0.8914 0.8914 0.6532
0.15 0.0187 0.7579 0.2421 1.0375 1.6647 1.8015 0.9669 0.9669 0.6369
0.20 0.0208 0.7316 0.2684 1.1502 1.7899 1.9601 1.0483 1.0483 0.6243
0.25 0.0224 0.7107 0.2893 1.2400 1.9383 2.1189 1.1338 1.1338 0.6142
0.30 0.0237 0.6936 0.3064 1.3132 2.1034 2.2778 1.2223 1.2223 0.6060
0.35 0.0248 0.6794 0.3206 1.3741 2.2811 2.4368 1.3130 1.3130 0.5992
0.40 0.0258 0.6674 0.3326 1.4254 2.4684 2.5959 1.4054 1.4054 0.5935
0.45 0.0266 0.6571 0.3429 1.4694 2.6632 2.7550 1.4992 1.4992 0.5886
0.50 0.0272 0.6483 0.3517 1.5074 2.8639 2.9142 1.5940 1.5940 0.5843
0.55 0.0278 0.6405 0.3595 1.5407 3.0696 3.0735 1.6897 1.6897 0.5806
Table 4.7: Performance measures vs. f.
ﬂ PO,O PB PV IE(LO) IE(LI ) Ws Rren Rret Ecs
0.10 0.0020 0.9741 0.0259 0.1109 13719 2.9885 1.1207 1.1207 0.3793
0.20 0.0038 0.9503 0.0497 0.2128 3.6255 2.5589 0.9596 0.9596 0.5404
0.30 0.0060 0.9221 0.0779 0.3336 2.9646 2.1988 0.8246 0.8246 0.6754
0.40 0.0083 0.8932 0.1068 0.4578 2.3968 1.9031 0.7137 0.7137 0.7863
0.50 0.0104 0.8658 0.1342 0.5752 1.9133 1.6590 0.6221 0.6221 0.8779
0.60 0.0123 0.8410 0.1590 0.6815 1.4995 1.4541 0.5453 0.5453 0.9547
0.70 0.0140 0.8189 0.1811 0.7760 1.1416 1.2784 0.4794 0.4794 1.0206
0.80 0.0155 0.7995 0.2005 0.8594 0.8282 1.1251 0.4219 0.4219 1.0781
0.90 0.0169 0.7822 0.2178 0.9333 0.5510 0.9895 0.3711 0.3711 1.1289
1.00 0.0181 0.7669 0.2331 0.9991 0.3038 0.8686 0.3257 0.3257 1.1743
Table 4.8: Performance measures vs. a.
a PO,O PB PV IE(LO) IE(LI ) Ws Rren Rret Ecs
0.10 0.0019 0.9710 0.0290 0.2900 6.3941 1.4560 0.5580 5.0220 0.9420
0.20 0.0049 0.9273 0.0727 0.5454 3.4759 2.6808 0.6454 2.5817 0.8546
0.30 0.0076 0.8916 0.1084 0.6502 2.4282 2.0523 0.7167 1.6724 0.7833
0.40 0.0101 0.8623 0.1377 0.6886 1.8756 1.7095 0.7754 1.1631 0.7246
0.50 0.0126 0.8375 0.1625 0.6964 1.5315 1.4853 0.8250 0.8250 0.6750
0.60 0.0151 0.8162 0.1838 0.6892 1.2957 1.3233 0.8676 0.5784 0.6324
0.70 0.0178 0.7976 0.2024 0.6746 1.1238 1.1989 0.9048 0.3878 0.5952
0.80 0.0205 0.7813 0.2187 0.6562 0.9926 1.0992 0.9375 0.2344 0.5625
0.90 0.0231 0.7667 0.2333 0.6362 0.8892 1.0170 0.9666 0.1074 0.5334
1.00 0.0258 0.7537 0.2463 0.6157 0.8056 0.9475 0.9926 0.0000 0.5074

number of customers served E.. Moreover, [E(L;) is not monotone with A, while W;

increases as the arrival rate increases, this implies an increases in the average reneging

and retention rates R,,,, and R, ;.

+ According to Table we see that along the increases of the service rate y, Py o, Py,
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[E(Ly) and E_ increase, whereas Pz and IE(L;) both decrease, as it should be expected.
Moreover, with the increase in y, the mean waiting time of a customer in the system W;
deceases, this leads to a decrease in R,,,, and R,,;. Obviously, the higher the service rate,
the smaller the average rate of abandonment and the larger the number of customers

served.
+ From Table we remark that when the reneging rate during vacation period

&o increases, Pg, W;, E(Ly) and IE(L;) decrease, while Py o, Py, R,., and R,,; increase.
Consequently, E.; decreases. As intuitively expected, the bigger the rate of reneging,

the smaller the number of customers served.
+ According to Table we observe that along the increases of the reneging rate

during busy period &;, Pg, [E(L{) and W, decrease, this leads to a decrease in E. Fur-
ther, as expected, the increasing of &; implies an increase in Py, Py, E(Ly), R, and
Ryt

+ Table illustrates that Pz increase with increasing values of the vacation rate
y, while P o is not monotonic with y. Further, Py, W, IE(Ly) and [E(L) decrease, this
implies an increase in E.. On the other hand, R,,, and R,,; decrease significantly,
which agrees with the intuitive expectation; the higher the rate of vacation, the bigger
the probability of busy period and the greater the number of customers served.

+ According to Table it is clearly observed that with the increase in the waiting
server rate 77, the probability of busy period Pg decreases which leads to a decrease in
the mean number of customers served E_; this is because W, P, and E(L;) increase
with 77, which implies an increase in R,.,, R,.; and Py . On the other hand the number
of customers in the system during busy period [E(L;) increases; the reason is that the
size of the system during vacation period becomes large with 7.

+ The effect of the probability of non-feedback g is presented in Table we see
that Py and W; both decrease with increasing values of p. Further, as expected, Py o, Py
and (L) increase as f increases, whereas [E(L;) decreases with increasing values of f3;
this is because the mean system size during vacation period increases with . Further,
it is well shown that R,,,, and R,,; both decrease along the increasing of non-feedback
probability p, which results in the increasing of E.

+ The impact of non-retention probability a is shown in Table As intuitively
expected, along the increase of @, Pz and [E(L;) decrease, while Py as « increases. Fur-
ther, [E(Lj) is not monotonic with the probability of non-retention. Moreover, W, and

R,.; both decrease with increasing of a whereas R,,, increases with the probability «,
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this leads to a decease of E;. This is quite reasonable; the smaller the probability of
retaining impatient customers, the larger the average rate of reneged customers and

the smaller the number of customers served.

4.5.3 Economic analysis

In this subpart, a sensitive economic analysis of the model is performed numerically
and the results are discussed appropriately. We present the variation in total expected
cost, total expected revenue and total expected profit with the change in different pa-
rameters of the system. For the whole numerical study we fix the costs at C; = 5,
C;=3,C3=50C4=3,C5=4,C4=3,C;=2,Cg=2,and R=50.

Impact of arrival rate A

We examine the impact of A by keeping all other variables fixed, to this end we take
A=1.00:0.05:1.45, u=2.00,7=0.10, y =0.10, & = 0.50, & = 0.85, p = 0.50, and
a = 0.50. Results of the analysis are summarized in Table[4.9]and Figure

Table 4.9: ', A and O for different values of .

A 1.00 1.05 1.10 1.15 1.20 1.25 1.30 1.35 1.40 1.45
r 22.63 23.04 23.45 23.86 24.26 24.67 25.07 25.48 25.88 26.29
A 54.39 55.89 57.38 58.86 60.33 61.80 63.25 64.68 66.10 67.50
® 31.76 32.84 33.92 35.00 36.06 37.12 38.17 39.20 40.21 41.20
Rq4—T —ar—o0 a*—r—A—e
8 8
o} o}
- B 5 8
c =
] o
< <
C o9 / - g4
& o 4 //

1.0 11 12 13 14 2.0 25 3.0 35 4.0 4.5 5.0 5.5

Figure 4.1: I', A and © vs. . Figure 4.2: T, A and © vs. p.
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Following the obtained results we observe that I', A, and © all increase with the
increasing of the arrival rate A. This result agrees with our intuition; the number of the
customers in the system increases with the increasing of A, therefore a large number

of customers is served. Consequently, the total expected profit increases.

Impact of service rate y

To check the impact of service rate y, the values of the parameters are chosen as fol-
lows: A =1.50, p=2.00:0.40:5.60, 7 = 0.10, y = 0.10, {; = 0.50, & = 0.85, g = 0.50,
and a = 0.50.

Table 4.10: I', A and O for different values of p.

|2 2.00 2.40 2.80 3.20 3.60 4.00 4.40 4.80 5.20 5.60

r 27.53 28.88 30.31 31.80 33.35 34.95 36.58 38.25 39.94 41.66
A 75.43 82.25 88.21 93.48 98.18 102.4 106.2 109.7 112.9 115.8
® 47.89 53.37 57.90 61.67 64.82 67.46 69.67 71.49 72.98 74.17

According to Table and Figure [4.2] we see that I' and A increase with increasing
values of y, this generates an increase in ©. This result makes perfect sense, the higher

the service rate, the greater the total expected profit of the system.

Impact of reneging rates &, and &;

Let’s study the effect of reneging rates in vacation and busy periods &, and &;, To this

end we consider the following cases

e Table A=1.50,4u=2.00,17=0.10, y =1.00, £ = 2.00: 0.50 : 6.50, &; = 0.85,
B =0.50, and a = 0.50.

e Table A=1.50, p=2.00,7=0.10, y =0.10, {, = 0.50, £&; = 0.85:0.05:1.30,
B =0.50, and a = 0.50.

Table 4.11: T', A and O for different values of &.

& 2.00 2.50 3.00 3.50 4.00 4.50 5.00 5.50 6.00 6.50

r 23.97 23.99 24.01 24.02 24.03 24.04 24.05 24.05 24.05 24.06
A 78.59 78.47 78.37 78.28 78.21 78.15 78.10 78.06 78.03 78.01
® 54.62 54.48 54.36 54.26 54.18 54.11 54.06 54.01 53.97 53.95

From Tables[4.11]and [4.12]and Figures[4.3|and [4.4 we observe that

+ As expected, along the increasing of &, I increases while ©® and A decrease with

&o, this is because the average rate of reneged customers increases with &j. Therefore



4.5 Numerical analysis 126
Table 4.12: T', A and O for different values of &;.
g 085 0.90 0.95 1.00 1.05 1.10 1.15 1.20 1.25 1.30
T 2624 26.21 26.19 26.17 26.17 26.17 26.18 26.19 26.20 26.22
A 66.20 64.96 63.77 62.63 61.54 60.48 59.47 58.50 57.56 56.65
© 3995 38.74 37.58 36.45 35.36 34.31 33.29 32.31 31.36 30.43
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Figure 4.3: ', A and O vs. &.
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Figure 4.4: I', A and O vs. &;.

the number of customers served decreases, which results in the decreasing of the total

expected profit.

+ With the increase of &;, A decreases, while I' is not monotonic with the parameter

1. Further, © decreases with the increasing of the impatience rate, this is because the

number of customers in the system decreases with &;, this implies a decrease in Py

which results in the decreasing of E.

Impact of vacation rate y

To examine the impact of the vacation rate y on the total expected profit, we take

A =150, u=2.00,17=0.10, y =0.10:0.05:0.55, £ = 0.50, & = 0.85, p = 0.50, and
a = 0.50.
Table 4.13: T', A and O for different values of y.
7 0.10 0.15 0.20 0.25 0.30 0.35 0.40 0.45 0.50 0.55
T 3058 28.11 26.61 25.61 24.93 24.45 24.09 23.81 23.60 23.43
A 66.46 71.06 74.13 76.34 78.00 79.29 80.33 81.18 81.89 82.49
© 3587 42.94 47.53 50.72 53.06 54.85 56.24 57.37 58.29 59.06
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Figure 4.5: I, A and © vs. y. Figure 4.6: I', A and © vs. 7.

From Table and Figure it is easily seen that the increases of the vacation
rate ¥ implies a decrease in I' and a considerable increase in A and ©. This is quite ex-
plicable; as y increases the vacation duration decreases and the server switches to busy
period during which customers are served. Thus, this leads to a significant increase in

the total expected profit.

Impact of waiting rate of a server 1

Here, we examine the sensitivity of the total expected profit versus the waiting server
rate 71. For this case, we put A = 1.50, p=2.00, 71 =0.10: 0.05:0.55, y = 0.10, &, = 0.50,
&1 =0.85, p =0.50, and a = 0.50. The numerical results are presented in Table

and Figure

Table 4.14: T', A and © for different values of #.

1 0.10 0.15 0.20 0.25 0.30 0.35 0.40 0.45 0.50 0.55

r 27.26 28.30 29.38 30.49 31.62 32.77 33.93 35.09 36.27 37.45
A 65.31 63.68 62.42 61.42 60.60 59.92 59.34 58.85 58.43 58.06
(S] 38.04 35.38 33.04 30.92 28.98 27.15 25.42 23.75 22.15 20.60

From the obtained results we remark that with the increase in 7, total expected
cost I' increases, while A and ® monotonically decease. This is due to the fact that
the probability of busy period during which service is provided decreases with the

parameter 7. Therefore, the total expected profit decreases considerably.
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Impact of probability of non-retention «

To study the impact of @ on the total expect profit, we choose the parameters values
as follows: A =1.50, u = 2.00, 1 = 0.10, y = 0.10, &, = 0.50, & = 0.85, f = 0.50, and
a=0.10:0.10:1.00.

Table 4.15: I', A and © for different values of .

a 0.10 0.20 0.3 0.40 0.50 0.60 0.70 0.80 0.90 1.00
T 46.8570 34.38 30.05 27.75 26.29 25.26 24.49 23.88 23.39 22.98
A 94.2005 85.45 78.32 72.45 67.50 63.24 59.52 56.25 53.34 50.74
© 47.3435 51.07 48.27 44.69 41.20 37.97 35.03 32.36 29.95 27.76
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Figure 4.7: I', A and O vs. a. Figure 4.8: ', A and © vs. .

According to Table[4.15|and Figure[4.7|we observe that the increases of non-retention
probability a implies a decrease in I', A and ©. A slight increase is observed in ® when
the parameter « is below a certain value, (a = 0.20). Therefore, we can see that the
probability of retaining reneged customers @’ has a noticeable effect on the revenue
generation and on the total expected profit of the system. This is because the number
of customers served increases with the parameter a’. Thus, it is quite clear that the

probability of retention has a positive impact in the economy.

Impact of probability of non-feedback S

Here, we put A =1.50, p =2.00,7=0.10, » =0.10, §, = 0.50, £&; =0.85, $ =0.10:0.10:

1.00, and a = 0.50. The numerical results obtained for this situation is given in Table
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and Figure

Table 4.16: I', A and O for different values of .

B 0.10 0.20 0.30 0.40 0.50 0.60 0.70 0.80 0.90 1.00

r 35.32 32.26 29.65 27.45 25.57 23.94 22.49 21.17 19.96 18.83
A 94.81 90.07 84.42 78.63 73.15 68.19 63.78 59.89 56.44 53.37
© 59.49 57.80 54.77 51.18 47.57 44.24 41.29 38.72 36.48 34.54

From the obtained results, it is clearly shown that I', A and ® monotonically de-
crease as non-feedback probability § increases. The reason is that the number of the
customers in the system decreases with the increasing of 8, which leads to a decrease

in the total expected profit.

4.6 Conclusion and future work

In this paper we studied an M/M/1 Bernoulli feedback queueing system with single
exponential vacation, waiting server, reneging and retention of reneged customers,
wherein the impatience timers of customers depend on the states of the server. The
explicit expressions of the steady-state probabilities are obtained, using probability
generating functions (PGFs). Useful measures of effectiveness of the queueing system
are presented and a cost model is developed. Finally, an extensive numerical study
is presented. Our system can be considered as a generalized version of the existing
queueing models given by Yue et al.(2016) and Ammar (2017) associated with several
practical situations.

The model considered in this paper can be extended to multiserver queueing sys-

tem with delayed state-dependent service times, breakdowns and repairs.
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Abstract. This paper deals with an infinite capacity batch arrival single server
Markovian Bernoulli feedback queueing system with waiting server, K-variant vaca-
tions, impatient customers and retention of reneged customers. The server activates
a waiting timer whenever he completes the service of the last customer. If an arrival
enters the system before the completion of the waiting timer, the server immediately
begins the service. Otherwise, he decides to go on vacation after the expiration of the
waiting timer. When a vacation period ends, the server switches to busy period, if
there are customers in the queue. Otherwise, he takes another vacation and continues

to do so till K consecutive vacations have been taken. After the end of the Kth vaca-
tion, the server switches to busy period and remains idle or busy depending on the

availability of the customers in the system. During vacation period the customer may
renege due to impatience. Using certain customer retention mechanism, the impatient
customer can be retained in the system. Further, after getting incomplete or dissatisfy-
ing service, a customer may comeback to the system as a Bernoulli feedback customer
to receive another regular service. The model is analyzed using probability generat-
ing function (PGF) technique. Various performance measures of the queueing system
are derived. Then, by setting the appropriate parameters, some special cases are dis-
cussed. Moreover, a cost model for the queueing system is developed. The parameter
optimization is illustrated numerically using quadratic fit search method (QFSM) and
particle swarm optimization (PSO). Finally, numerical results are provided to explore
the impact of system parameters on performance measures and costs of the queueing

system.
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5.1 Introduction

Vacation queues have broad applications in many real life situation systems, such as
manufacturing and production systems, distribution and service systems, transporta-
tion systems, telecommunication industry, computer and communication systems, and
so on. Queueing systems with vacation policies have been extensively studied in the
past decades. For various results on different vacation models, the readers may refer to
the survey paper of Doshi (1986), monographs of Takagi (1991), and Tian and Zhang
(2006).

The queueing models discussed in the above literature suppose that the customers
arrive one at a time. There are various situations wherein customers arrive in groups.
Such queues, called batch arrival queueing models are prevalent in many practical sit-

uations for instance, in digital communication systems. Lee et al. (1994) analyzed
a M*/G/1 queue with bulk arrival, N-policy and multiple vacations. Madan and
Al-Rawwash (2005) presented a study on the M*/G/1 queue with feedback and op-
tional server vacations based on a single vacation policy. The maximum entropy of the

MX/M/1 queueing system with multiple vacations and server breakdowns was pro-

vided in Wang et al. (2007). Then, Haridass and Arrumuganathan (2008) treated a

MX/G/1 queueing model with an unreliable server and with single vacation. Chang
and Ke (2009) studied a batch retrial queueing model with ] vacations. Aissani (2011)
dealt with an M*/G/1 energetic retrial queue with vacations and control. Later, a batch
arrival single server retrial queue with modified vacations under N-policy was consid-
ered in Haridass and Arumuganathan (2015). Recently, Inoue et al. (2018) studied the
impatient behavior of customers in an M!Xl/G/1 queueing model under steady state.
Vacation queueing systems with impatience play important roles in the analysis
of many telephone switching systems, communication/telecommunication networks,
computer systems and manufacturing systems. Zhang et al. (2005) considered a
M/M/1/N queue with balking, reneging and server vacations. Then, a study of cus-
tomers’ impatience in queues with server vacations has been given in Altman and

Yechiali (2006). Performance analysis of an M/M/c/N queueing system with balk-
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ing, reneging and synchronous vacations of partial servers was carried out by Yue et
al. (2006). Altman and Yechiali (2008) analyzed the infinite-server queueing model
with system’s additional tasks and impatient customers. Adan et al. (2009) treated
queueing models with server vacations and synchronized abandonments. Later, Am-
mar (2015) gave the transient analysis of an M/M/1 queueing model with impatience
and multiple vacations.

In real-life situations, the server does not go on vacation just as the system does
when it gets empty. By considering a human behavior, we see that the server waits
a certain amount of time before taking a vacation, even if the system does not have
customers. Padmavathy et al. (2011) dealt with single server queueing models with
impatient customers, server vacations and a waiting server, where the service times,
customer impatience times, waiting times of the server in the empty system and the
duration of the server vacations are all exponentially distributed. Ammar (2017) de-
rived the transient solution of an M/M/1 vacation queue with a waiting server and
impatient customers. Recently, a Markovian vacation queueing system with a waiting
server and geometric abandonments has been developed in Deepa and Kalidass (2018).
Recently, a Markovian queueing system with Bernoulli feedback, single vacation, wait-
ing server and impatient customers has been discussed in Bouchentouf et al. (2018).
Then, Bouchentouf and Guendouzi (2019) presented a cost optimization analysis for
an M*X/M/c queueing system with Bernoulli feedback, waiting servers and impatient
customers under both single and multiple synchronous vacations.

Variant of multiple vacation schemes is relatively recent where it is permitted to
the server to take a certain fixed number of consecutive vacations if the system re-
mains empty at the end of a vacation. Such vacation policy was treated by Zhang and
Tian (2001), the authors treated a Geo/G/1 queueing system with multiple adaptive va-
cations. Ke (2007) studied an M*/G/1 queueing system with balking under a variant
vacation. Literature related to variant multiple working vacations are found in Wang
et al. (2011) and Yue et al. (2014). Recently, Laxmi and Rajesh (2016) studied a vari-
ant working vacations queue with customer impatience. Further, some performance
measures of variant working vacations on batch arrival queue with reneging have been
presented in Laxmi and Rajesh (2017).

The optimization of anufacturing/production, telecommunication and computer
systems using queueing theory has been the subject of many studies in recent decades.

Interesting papers in this area include the research works of Whitt (1984) in open
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and closed queueing networks, Dallery and Gershwin (1992), which describe the main
queueing models and the results of the literature on the production lines, Cruz et al.
(2018), which present the optimization of the performance of general finite single-
server acyclic queueing networks, and Martins et al. (2019), which present perfor-
mance analysis and optimization of buffers and servers in finite queueing networks.
In earlier literature, as it was mentioned, very few authors studied the compara-
ble work on the variant vacations for queueing models with impatience at which the
server may take a sequence of finite vacations in his idle time. But as far as the best of
our knowledge, there is no considerable amount of research work on Bernoulli feed-
back queueing system with batch arrival, waiting server, variant vacations, impatient
customers and retention of reneged customers. This motivates us to develop such a
model and carry out its cost model. The system considered in this paper is motivated
by questions regarding the performance modeling of queueing systems including call
centers, customized manufacturing, traffic modeling, business and industries, com-

puter communication, health sectors, post of office, medical sciences and many other
areas.
The rest of the paper is arranged as follows, the mathematical model has been con-

structed in Section 2. The probability generating function of the steady state of the
system is obtained in Section 3. In Section 4, various performance measures are de-
rived. In Section 5, we give some special cases of our model. In Section 6, a cost
model for the queueing system is developed in order to determine the optimal val-
ues of service rate, simultaneously, to minimize the total expected cost per unit time.
For this purpose, we adopt QFSM and PSO algorithm to implement the optimization
tasks. Section 7 is consecrated to numerical illustrations. In Section 8, we present the

managerial insights. Finally, we conclude the paper in Section 9.

5.2 Model description

We consider an infinite-buffer Markovian queueing system at which customers arrive
in batches according to a Poisson process with rate A. Let X denote the batch size
random variable of the arrival with probability mass function P(X =1)=0b;,1=1,2,....

The service is provided by a single server, and service time is assumed to be expo-
nentially distributed with parameter y. The customers are served on FCFS discipline.
When the busy period is ended, the server waits a random period before taking a va-

cation, this waiting time is assumed to be exponentially distributed with parameter 7.
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When duration of the waiting server expires, the server leaves for vacation. Then, at a
vacation period termination if he finds a customer at the vacation completion instant,
he comes back to the busy period, otherwise, he takes a finite number, say K, of suc-
cessive vacations. When the K consecutive vacations are complete, the server returns
to busy period and depending on the arriving batch of customers, he stays idle or busy.
The period of a vacation follows a exponentially distribution with parameter ¢.

During vacation period, each incoming customer starts up an impatience timer
independently of the other customers in the system, which is assumed to be exponen-
tially distributed with parameter £. The impatient customers may leave the system
(renege) with probability a. Using certain mechanism, they can be retained in the sys-
tem with probability a’=1-a.

After completion of each service, this later may be incomplete or unsatisfactory, at
this situation the customer may decide either to leave the system with probability  or
return and join the tail of the queue with probability p’, where g + 8’ = 1. Note that,
there is no distinction between regular arrival and feedback ones, that is, the newly
arrived and those that are fed back are served in order in which they join the tail of the
primary queue.

The inter-arrival times, batch sizes, waiting server times, vacation times, service

time and impatience times are independent of each other.

Practical applications of the model

— The proposed queueing model has prominent applications in diverse practical sys-
tems dealing with human behavior including post of office, banks, private healthcare,
and private business firms at which customers may arrive in batches. At end of busy
periods, the server waits for a while before proceeding for a vacation. Once the vaca-
tion period is over, the server switches to the busy period if there are customers in the
queue; otherwise he may take a fixed consecutive vacations, at the end of the succes-
sive vacations, the server switches to busy period and stays idle or busy depending on
the availability of the customers in the system. During the vacation period, a customer
may quit the system whenever his waiting time is longer than his patience time. Fur-
ther, customers may be dissatisfied with the quality of the service. In this case, they
can rejoin the system as feedback customers to complete their service. Such systems
can be modeled by our model developed in this paper.

— Another practical application of the proposed model arises in communication
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systems: Due to recent theoretical analyses, it is now broadly recognized that the im-
patience phenomenon is one of the determining factors for the performance of call
centers. The asymptotic study of call center models has proven to provide useful man-
agerial insights. From a business point of view, a call center is an entity that combines
voice and data communication technologies, enabling a company to implement critical
business strategies in order to reduce costs and increase revenues. It is typically set up
for sales, marketing, technical support and customer service purposes.

Once the calls (arrival stream of customers in batches) are connected to the system,
they can be filtered and forwarded through a proactive support service. The filter may
be a software or a live representative who assesses the customer’s problem and then
transfers the calls to a designated representative. Once the calls are forwarded to the
suitable representatives, the customer service representatives will work on resolving
the customers’s problems (service). In addition, in call center, arrival stream of in
batches called outbound call, in the form of e-mail sent to the call center with a request
to be called back will be processed in the center in the order of their arrival when
there is no incoming call. Once the customers are serviced and no call are connected
(empty system), the agents stay active and look for a new calls (waiting server) for a
certain period of time. After that, they go on vacation. At the end of the vacation
period, the agents come back to the busy period, if there are a new calls, they start
working on them; otherwise they may take a fixed consecutive vacations. When the
number of fixed vacation in taken, the agents return to the busy period where they
start working if they find customers waiting in the queue; otherwise they stay idle.
When the system is on vacation, the flow of new requests (customers) continues, but
each customer activates his own impatience timer, such that, if the system is still on
vacation when the time expires, the customers leave the system.

— Customer’s impatience represents a threat to businesses, it leads to the loss of po-
tential customers. For any firm, it’s not just about losing a customer, it’s about harming
the company’s brand image by giving negative feedback about the firm’s quality of ser-
vice. Therefore, the reneging has a very bad effect on the business and the goodwill
of a company. Thus, to avert this serious problem, a firm has to use certain reten-
tion strategies to convince the impatient customer to remain in the system. So, the
concept of customer retention is of great importance for the management of the firm.
This could be either by increasing the rate of the service, introducing an extra service

channel or presenting more advantageous offers to customers.
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5.3 The equilibrium state distribution

In this section, we study the steady-state distribution of the system. Let L(t) be the
number of customers in the system and S(t) denote the status of the server at time ¢,

such that

j, when the server is taking the (j + 1)th vacation at time ¢,
S(t) = j=0,K-1;
K, the server is in busy period at time .

The bi-variate {(L(t); S(t));t > 0} represents two dimensional infinite state continuous-
time Markov chain with state space Q ={(n,j):n>0,j = O,_K}

Let P, ; = tlir?)io P{L(t) = n,S(t) = j}, n>0,j = 0,K denote the system state probabili-
ties of the process {(L(t),S(t)),t > 0}.

The state transition diagram corresponding to our system is depicted in Figure

The steady-state balance equations that govern our model are deduced as

(/\+¢)P0,0 :OIEPL()-FI/]PO'K, (51)
(/\+(f)+0(£)P1,0 :)\blPO,0+2aEP2’O, n=1, (52)
n
(A+ ¢ +na&)P,g=A mepn_m,o +(n+1)a&P1 g n>2, (5.3)
m=1
(/\‘i‘(]b)Po,j :aEPL]-+quO,j_1, 1 S] SK—L (54)

n
(A+¢+na&)p,; = A mepn_m,j +(n+1)akPyjn=1, 1<j<K-1, (5.5)

m=1

(A+1)Pox = pPo k-1 + PuP i, (5.6)

K-1

n
(A+BHPk =AY BBk +BpPrark+¢ ) Pyjyn>1. (57)
m=1 j=0
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Figure 5.1: State-transition-rate diagram of the model.

Theorem 5.3.1. If AE(X) < By, then the steady-state-probabilities P, ; are given as

P;= ZP"'f AR, j=0,K—1, (5.5
n=0
and
o0 1 (P/\B’(l) 1—AK ﬁﬂatf
P = P — P , 9
" ; i /5P‘—/\B’(1){ a& + ¢ A(l—A)+ nC [0 (5.9)
where

b _{ ppas  1-AK ( $pAB'(1) +1)}‘1
00T\ HCBr-AB(1) " A(T-A)\(Bu-AB (1)) (@& +¢) ’
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such that

with

1 b z _
C= J eaATEH(X)(l —x)ﬁ_ldx, and H(z)= f Blx) -1 dx,
0 0

1—-x

where B(x) is the probability generating function of the batch arrival size X, and B'(1) =
E(X) is the first moment of random variable X.

Proof. The state probabilities are obtained by solving equations (5.1)-(5.7) using prob-
ability generating functions (PGFs).
Let us define the PGFs of B, ; as

Gj(z) = ZPn,jz”, lzl<1, j=0,K,
n=0

and the PGF of the batch arrival size X as

B(z) = anz”, |z| < 1.
n=1

Multiplying equations (5.1)-(5.3) by z" and summing all possible values of n, then

re-arranging all the terms, we obtain

(1-2)a&Gy(z) - [A(B(z) - 1) - ¢]Go(2) = =Py k. (5.10)

In the same way, using equations (5.4)-(5.5) and (5.6)-(5.7), we respectively get
(1 -2)aEG)(z)~ [A(B2) - 1)~ $1Gj(2) = Py, j = TLR=T,  (5.11)

and

K-1 K-2
[Az(B(z) - 1)+ Bu(l — 2)|Gk(z) + z¢ ZGj(z) =z¢ ZPOJ +[Bu(1 —2)+zn|Py k. (5.12)
i=0 i=0

By taking z =1 in equations (5.10) and (5.11)), we respectively find
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$¢Go(1) =nPok, (5.13)
and
Gi(1)=Py;1,j=1K-1. (5.14)
Now, we can write equations (5.10) and (5.11) for z= 1 as
, A ¢ U
—H — = — P, 1
and
’ A ’ (P (P .
G](Z)'|'|‘a5 ( ) ()((E(l—z)lG](Z) a(f(l— )PO]—ll ]—1,K 1, (516)
where
’ _ B(Z)_l
H(z) = 1-z
¢
Next, by multiplying (5.15) and (5.16) by e%H(z)(l —z)e¢, we obtain
= (eaAEH(Z)(l —Z)‘j%Go(Z)) =~ eaeHe) g —Z)‘;l_lpo K (5.17)
dz a& R
and
d ( Ay A ¢ AHE) Ze-1 '
E(ems (1 — z)at Gj(z)) = ——en 1 —2)i Ry = TR, (5.18)
Then, integrating form 0 to z, we get
¢
Golz) = a1 - Z)_“é{Go(O) - J_gc(z)PO,K}: (5.19)
and
G _ —2H(z) “2f! G ¢ C —
j(z)=e a8 (1 —-z) @ (0)— (z)P,j-1¢ j=1LK-1, (5.20)
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where

© AH® 2
C(z):f et V(1 —x)ef dx.
0

Since Gy(1) = P,o>0and z =1 is the root of the denominator of the right hand
, &
n=0

side of equation (5.19), so z = 1 must be the root of the numerator of the right hand
side of equation (5.19). Thus, we get

1
Pyo=Gp(0)= —=CPyg, 5.21
0,0 = Go(0) ae CTox (5.21)
where
1 A
C= C(l):J eaTSH(x)(l—x)aé Yax
0
This implies
al
PO,K = W_CPO’O. (522)

Similarly, as Gj(l) = ZP”’j >0, j=1,K-1,and z =1 is the root of the denominator
n=0

of the right hand side of equation (5.20)), so z = 1 must be the root of the numerator of
the right hand side of equation (5.20). Thus

i =Gji(0)= %cpo,j_l, j=LK-1. (5.23)

Now, using equation ([5.23) repeatedly, we obtain

Py

. - C
Pyj=AlPyy, j=1,K—1, where A= f?; (5.24)

Next, substituting equations ((5.22)) and (5.24) into (5.19) and (5.20) respectively, we
get

Golz) = a1 —z)‘fe{1 - %}Pm, (5.25)
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and

¢ .
Gj(z) = e—%H(@(l _z)—ae{1 - ?}AJPQO, j=1,K-1. (5.26)

From equations (5.25)-(5.26), we find the expression of the probability generating
function Gj(z) for j = 0,K —1 in terms of Py,0, and from equation (5 we have Py g
in terms of Py, while P ; in terms of Py is given equation - Thus, substituting
equations (5.22)) and (5.24)-(5.26) in equation (5.12)), we obtain the expression of the

probability generating function GK( ) in term of PO 0-

Next, substituting equations ((5.13)-(5.14) into , we get

Bu(1 —2)Pyx —2¢ Y15 (Gj(2) - Gj(1))
Az(B(z) = 1)+ Bu(1 —2z2) '

Then, applying L'Hospital’s rule, we find

Glz) = (5.27)

_ BuPox + L5y Gi(1)
D=5 )

Next, form equations ((5.10) and (5.13)), using L'Hospital’s rule, we get

(5.28)

AB’(1)
al+¢

G)(1) = Go(1). (5.29)

Similarly, form equations (5.11) and (5.14), we have

/\B()
acf+qb

Then, equations ([5.29) and (5.30) imply

Gi(1) = Gi(1), j=LK-1. (5.30)

AB'()
aé+4)

Now, via equations (5.25) and (5.26), using L’'Hospital’s rule, we obtain

Gj(1) = (1), j=0,K—1. (5.31)

Gj(1)=AI"" Py, j=0,K—1. (5.32)

This implies
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_AB(1) 1-AK

T ak+PpA(1-A) O (5.33)

Next, substituting equations (5.22) and (5.33) into (5.28), we get

B 1 $pAB'(1) 1-AK  Buag
GK(”‘ﬁy—AB'u){ ak+d A(L-A) 1C }P"'O' (534

Finally, in order to obtain P, we use the normalization condition given as

i Pn]+iPnK_1<=>ZG 1)+ Gg(1) = 1. (5.35)

n=0 j=0 1n=0

So, substituting equations ((5.32) and (5.34) into , we get

K-1

, :{ puas  1-AK ( $pAB'(1) 1)}‘1
OTANCBu-AB (1)) A(L- AN (Bu—-AB'(1))(a& + ) '

5.4 System Performance measures

The indices that are of general interest for the evaluation of the performances of our
system include:

— The probability that the server is idle during busy period.

al
Pyp = —PD
0,K 77C 0,0-

— The probability that the server is in vacation period.

1-AK
P,=—— P
VT A(1-A) O

— The probability that the server is serving customers during busy period.
P,=1-P,-Pyx.

— The mean system size when the server is on vacation.
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K-1
E[Ly]= limG: ( ).
=) z—1
Form equation (5.33), we have
AB'(1) 1-AK

E[Ly]=

aE+ pA(I_A)

— The mean system size when the server is in busy period.
E[Lg] = linlz Gy(z).
zZ—

Differentiating equation (5.27)) and using L'Hospital’s rule, we obtain

K-1
" $(2Bu+ AB”(1)) A(2B’(1) + B”(1))
E[LK] = ZG /3,1/‘ ZG ﬁﬂ PO,K!
2pp—AB(1)* £ 2(Bu—AB'(1))?

5.36)
where G]’.’(l) is obtained by differentiating twice Gj(z) at z =1 for j = 0, So,

differentiating twice equations (5.10) and (5.11) and taking z = 1, we find

Xl
= (5.37)
0 (P

Next, substituting equation (5.37) into (5.36)), we find

e BRBHE B | BEACB()+B'(1)
= | e g 2 ame [P e

— The mean system size.

E[L] = E[Ly]+ E[Lk].

— The mean queue length.

K o K
E[Lg=) ) (n=1)P,;=E[L]- [1 - ZPO,]-].
. 5

j=0 n=1
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— The mean number of customers served per unit time.

No=pp) Pk =pub.
n=1

— The average rate of abandonment of a customer due to impatience.

w

-1

R, = a& ZnP = a&E[Ly].

=0 n=0

—.

— The average rate of retention of impatient customers.

7::

-1

— )& an Q)EE[Ly].

=0 n=0

—.

5.5 Particular cases

In this section, we present some special cases of our queueing model which are con-
sistent with the existing literature. These latter can be deduced by setting appropriate

parameters as follows:

Case 1: No variant vacations, no batch arrival, no retention, and no
feedback

When K =1, b; =1, =1, and g = 1, that is, if the server comes back from vacation
to an empty system, he remains idle waiting for the first arrival, then he starts a busy
periods. Customers arrive to the system one by one, they are persistent and never
returns to the system as a feedback customer. In this case, the equations —

can be abstracted as follow:

(A+@)Poo=EPo+1Po, (5.38)
(A+P+n)Po=AP 10+ (n+1)EP10, 121, (5.39)
(A+m)Po1 = PPoo+ pPr 1, (5.40)

(A+ )Py = APy 1 + P11 + Py n 2 1. (5.41)
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Then, the steady-state probabilities P ; and P ; from equations (5.38)—(5.41) are as:

_ @+ &) — ERyg) ~ 1)

b0 gCopreu-1)
and
_ ApnC+Eu(p+E)Poo
T nCp e )
where
o PrC(d+E)p—A)
OO (upry + uné = AnE + pep? + pp&)E’
and

1
_ ]
C= J e?Ax(l —x)€ dx.
0
which match with the results of M/M/1 queueing model with single vacation, wait-

ing server, and impatient customers, given in Padmavathy et al. (2011).

Case 2: No waiting server, no batch arrival, no retention, and no feed-
back

When 1 — +00, b; =1, = 1, and = 1, that is, Whenever a system becomes empty, the
server goes on vacation. Customers arrive to the system one by one, they are persistent

and never returns to the system as a feedback customer. In this case, the equations

(5.1)—(5.7) can be abstracted as follow:

(A+ )Py =EP o+ pP K, (5.42)
A+Pp+nE)Pg=AP, 190+ (n+1)EP 110, n>1, (5.43)
(A+P)Py;=EPj+ PPy, 1<j<K-1, (5.44)
(A+Pp+n&)P,i= APy i+ (n+1)EP 5 n>1, 1<j<K-1, (5.45)

APk = ¢Pok-1, (5.46)
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K-1

(A+ )Py = APy 1k + pPpirx + P an,j: n>1. (5.47)
=0

From the latest equations, the steady-state-probabilities of the number of customers

in the system have the following from:

Pi=APRy,,  j=0K-T,

and
Fx= ¢ A _AK) +EAK—1 P,
KT =N (p+A(1I-4) " A 0,0/
where
Pyo= {(V¢+(ﬂ—/\)c§)(1 I }_1
WOV (u=N(p+EAN-A)  Au-A) [ ~
with
_$C
A=,
such that

1
- )
C= f e%x(l —x) tdx
0

The obtained results match with that of an M/M/1 queueing model with impatient

customers and a variant of multiple vacation policy presented by Yue et al. (2014).

5.6 Cost model

This part is devoted to develop a model for the costs incurred in the queueing system

using the following elements:
e C;: Cost per unit time when the server is working during busy period.
* C,: Cost per unit time when the server is idle during busy period.

* Cj: Cost per unit time when the server is on vacation.
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* C4: Cost per unit time when customers join the queue and wait for service.
* Cs5: Cost per service per unit time.

* Cq: Cost per unit time of serving a feedback customer.

* C;: Cost per unit time when a customer reneges.

e Cg: Cost per unit time when a customer is retained.

The costs for this queueing model can be presented as follows:

— The busy period cost (Cp). When there are customers in the system, the server
works on them. Thus, busy period cost is needed and is given by C, = C{ P,.

— The idle period cost (C;;). When the server finishes serving all customers present
in the system, he waits a random period of time for a new arrival before he goes on
vacation. A cost for this period is required, it is given by C;; = C, P k.

— The vacation period cost (C,). Once the normal busy period is over, the server
switches to the vacation period. A cost for this period is necessary, it is done by C, =
C3P,.

— The cost for the number of customers waiting for service (C;). A cost is needed

for customers in the queue waiting to be serviced, it is given as C, = C4E[L,].

— The service cost (C). The service cost per customer should be included in the
total cost of the queueing system. It is given as C; = uCs.

— The service cost for feedback customers (Cy). After getting incomplete or unsat-
isfactory service, the customers may comeback to the system as feedback customers in
order to get another service. Thus, a cost is required for these customers. The service

cost per feedback customer is done as C¢ = ’uCs.

— The cost due to lost abandonment (C,). During vacation period, customers may
lose their patience and leave the system. Thus, the reneging cost per customer is re-
quired and it is given as C, = C;R,,.

— The retention cost for reneged customers (C,). Due to reneging of impatient
customers, the retention cost must be incorporated into the total cost of the system.
Therefore, the retention cost per customer is C, = CgR,.

Finally, using the cost parameters listed above, the total expected cost per unit time

of the system is presented as

7—C = CIPb + C2P0'K + C3Pv + C4E[Lq] + ,M(CS + /3/C6) + C7Ru + CgRe.
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The total expected profit per unit time of the system is given by

where 7, is the total expected revenue per unit time of the system,

7, = Rev x ux P,

where Rev denotes the revenue earned by providing service to a customer.

The analytic study of the optimization behavior of the expected cost function is
a non-trivial task to undertake, since the decision variables appear in an expression
which is a highly complex. Thus, we consider in this paper the cost optimization prob-
lem under a given cost structure via quadratic fit search method (QFSM) and parti-
cle swarm optimization (PSO). We employ the two methods to solve the optimization
problem, then we compare the two algorithms. For a detailed algorithm of QFSM and
PSO, one may refer to Rao (2009) and Radin (1997), respectively.

We focus on the optimization of the service rate p in different cases in order to min-
imize the cost function F. Therefore, a total expected cost function must be developed
in order to determine an optimum regular service rate y* and the optimum expected

cost F(u*). Consequently, the optimization problem can be illustrated mathematically
as:

Minimize: F(u) =7..

5.7 Numerical results

To study the behavior of system characteristics with respect to the changes of its pa-
rameters, we execute a numerical experiment by coding computer program in R soft-
ware. For computational convenience, we arbitrarily choose the values of different
system parameters and costs. We suppose that the arrival batch size X follows a geo-

metric distribution with parameter p, that is

PX=D)=b=(1-p)p, 0<p<1(I=1,2,..).

Then, we easily have

_ pz _p1y — 1\ —
B(z)_m, E(X)=B'(1)==, and E(X?) =B"(1)=
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Next, for the whole analysis, we fixe C; = 20, C, = 10, C3 = 8, C4 = 20, C5 = 30,
Ce =15, C; =20, Cg =25, and Rev = 200.

5.7.1 Optimization of service rate y

The main goal in this part of paper is to determine the optimal value of service rate u
for different cases in order to minimize the cost function F. The tolerance of QFSM is
€ = 107%, swarm size, maximum number of iterations and learning factors of PSO are
taken as 20, 100 and ¢y = ¢, = 2, respectively.

The total expected cost incurred on the system 7. can be minimized with respect
to the decision parameter service p using QFSM and PSO. To make the study more
useful from the cost-benefit view point, the total cost function is presented in Tables

and plotted (using QFSM) in Figures by varying values of A, K, #, and
¢, respectively.

e Table [5.1] (resp. Figure presents the minimum values of y along with F(u*)
(resp. 7;) for various A. The other parameters are chosen as K =7, p = 0.75,
B=07,1=3¢=11,a=06and & = 1.5.

» Table (resp. Figure[5.3) illustrates the optimum values of y along with F(u*)
(resp. 7.) for various values of K. The other parameters are takenas A =1, p =
0.75,$=0.7,1=3,¢p=1.1,a=0.6,and £ = 1.5.

* Table (resp. Figure displays the optimal values of u along with F(u*)
(resp. 7;) for different values of #. The other parameters are fixed as K = 7,
p=0.75p=071=1,¢=11,a=0.6,and £ = 1.5.

e Table[5.4] (resp. Figure illustrates the minimum values of y along with F(u*)
(resp. 7;) for various values of ¢. The other parameters are taken as K =7, p =
0.75,=0.7,A=1,1=3,a=0.6,and & = 1.5.

Table 5.1: The optimal values y* and F(u*) for various values of A.

QFSM PSO
A w E(p) W E(p)
0.55 1.818215 102.873936 1.8182 102.8739
0.65 2.082011 115.988351 2.0820 115.9884
0.75 2.340349 128.746239 2.3404 128.7462
0.85 2.594235 141.207636 2.5942 141.2076
0.95 2.844401 153.416642 2.8444 153.4166




5.7 Numerical results 153

Table 5.2: The optimal values y* and F(u*) for various values of K.

QFSM PSO
K }4* F(‘M*) ‘ux— F(]/l*)
1 2.989518 158.255259 2.9895 158.2553
3 2.972585 159.195156 2.9726 159.1952
5 2.969294 159.379618 2.9693 159.3796
7 2.968266 159.437363 2.9683 159.4374
9 2.967902 159.457829 2.9679 159.4578
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Figure 5.2: 7, vs. A and p.
Table 5.3: The optimal values p* and F(u*) for various values of #.
QFSM PSO
1 © Ey) W E(p)
0.7 3.006193 157.345151 3.0062 157.3452
1.4 2.985068 158.50078 2.9851 158.5008
21 2.975202 159.048926 2.9752 159.0489
2.8 2.969484 159.368998 2.9695 159.369
35 2.965751 159.578848 2.9658 159.5788
Table 5.4: The optimal values y* and F(u”) for various values of ¢.
QFSM PSO
) w Ey') w E(p')
0.6 2.904913 162.926958 2.9049 162.927
1.2 2.975776 158.931596 2.9758 158.9316
1.8 3.005696 156.699431 3.0057 156.6994
2.4 3.022255 155.312738 3.0226 155.3127
3.0 3.032777 154.382524 3.0328 154.3825

From Figures it is clearly seen the convexity of the curves for different val-

ues of K, 7, and ¢ which shows that there exists a certain value of the service rate u
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that minimizes the total expected cost function for the chosen set of model parame-
ters. However, the convexity is not clear in Figure this is due to the choice of the
parameters, especially A and p. We had to choose the values for the two parameters in

such a way that the stability condition AE(X) < ppu is verified.
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Figure 5.5: 7, vs. ¢ and p.

Further, it is worth noting that the fastest optimization algorithms look only for a
local solution, a point where the objective function is smaller than any other possible
points nearby. They don’t always find the best of all such minima, namely the global
solution. Global solutions are needed (or highly desirable) in some applications, but
they are generally difficult to identify and even more difficult to locate. An important
particular case is convex programming, where all local solutions are also global solu-
tions. Linear programming problems fall into the category of convex programming.
Nevertheless, nonlinear general problems, both constrained and unconstrained, may
have local solutions that are not global solutions. From Figures we clearly ob-
serve that the optimal value is the global solution, as when F is convex. Then, any
local minimizer p* is a global minimizer of F, see Theorem 2.5 in Nocedal and Wright
(2006).

Tables present the optimum values of y along with the minimum expected
cost for various values of A, K, 7, and ¢, respectively. A decreasing (resp. increasing)
trend is seen in y* with the increase of # and K (resp. A and ¢ ). Further, the optimal
expected cost F(p*) increases with the increase of A, 7 and K. This is because the mean
number of the customers in the system as well as the average rate of lost customers
increase with the increasing of A, 1 and K which results in the increasing of the optimal

expected cost. In addition, F(u*) decreases with ¢ which is quite reasonable; the mean
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queue length and the average rate of reneging decrease which leads to the decreasing
in the optimal expected cost.

Via the results presented in the Tables, we observe that both the two adopted meth-
ods give identical results, but the convergence is faster in PSO algorithm. Then, as it
has been pointed out in Laxmi et al. (2013), the advantage of using the PSO algorithm
lies in the ease with which it may be adjusted and implemented utilizing only a veloc-
ity operator in order to drive the search in the search space, while the QFSM depends
on the proper choice of the initial 3-point approximation.

Furthermore, the results obtained are quite interesting and can be applied to many
real-time machining systems for upgrading the system by suitable choice of service
rate p.

5.7.2 Impactof A, p, and g

We check the effect of A, p, and g on different performance measures and costs, the
values of these parameters are presented in Table and Figures The other
parameters of the model as takenas K =5,1=3, ¢ =1.1,a =0.6, £ =0.9, and p = 3.5.

Table 5.5: Impact of A, p, and .

A p B ElLy] E[Lk] Ry By by Po.x 1 1
0.7 0.3612 0.8683 0.1950 0.3286 0.5923 0.0791 154.4013 229.9915
0.60 0.8 0.3858 0.6840 0.2083 0.2827 0.6327 0.0846 146.5769 197.9150
0.9 0.4044 0.5629 0.2184 0.2481 0.6633 0.0886 139.7439 173.6907
0.7 0.3209 0.5137 0.1733 0.2558 0.6578 0.0864 146.0160 179.0679
0.6 0.75 0.8 0.3359 0.4186 0.1814 0.2209 0.6886 0.0905 139.5682 154.6544
0.9 0.3473 0.3530 0.1876 0.1944 0.7120 0.0936 133.5388 136.0991
0.7 0.2846 0.3538 0.1537 0.2094 0.7000 0.0906 141.6145 146.5738
0.9 0.8 0.2947 0.2939 0.1591 0.1813 0.7249 0.0938 135.6575 126.8854
0.9 0.3024 0.2513 0.1633 0.1598 0.7439 0.0963 129.9293 111.8600
0.7 0.3779 1.2075 0.2041 0.3929 0.5312 0.0759 161.3242 275.0287
0.60 0.8 0.4126 0.9266 0.2228 0.3371 0.5802 0.0829 151.9645 235.9600
0.9 0.4387 0.7493 0.2369 0.2952 0.6167 0.0881 144.3036 206.6104
0.7 0.3471 0.6796 0.1874 0.3045 0.6099 0.0856 149.8402 213.1156
0.7 0.75 0.8 0.3681 0.5452 0.1988 0.2624 0.6468 0.0908 142.8413 183.6394
0.9 0.3840 0.4547 0.2074 0.2304 0.6748 0.0948 136.4914 161.3262
0.7 0.3131 0.4550 0.1691 0.2485 0.6602 0.0913 144.2319 173.9113
0.9 0.8 0.3272 0.3740 0.1767 0.2147 0.6899 0.0954 138.0070 150.2730
0.9 0.3379 0.3173 0.1825 0.1890 0.7125 0.0985 132.1152 132.2917
0.7 0.3810 1.6623 0.2058 0.4602 0.4687 0.0711 170.1157 322.1654
0.60 0.8 0.4280 1.2348 0.2311 0.3936 0.5265 0.0799 158.3052 275.5482
0.9 0.4632 0.9783 0.2501 0.3439 0.5697 0.0864 149.4117 240.7166
0.7 0.3651 0.8834 0.1972 0.3549 0.5614 0.0837 154.1822 248.4298
0.8 0.75 0.8 0.3933 0.6961 0.2124 0.3051 0.6047 0.0902 146.4034 213.5712
0.9 0.4145 0.5735 0.2239 0.2676 0.6374 0.0950 139.6203 187.2912
0.7 0.3362 0.5737 0.1815 0.2887 0.6202 0.0911 147.0579 202.1041
0.9 0.8 0.3549 0.4660 0.1917 0.2490 0.6548 0.0962 140.4808 174.3076
0.9 0.3692 0.3921 0.1993 0.2189 0.6810 0.1001 134.3817 153.2326

— For fixed p and f, along the increases of A, an increasing trend is observed in P,
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Figure 5.6: Effect of A, p, and f on Nj.
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Figure 5.7: Effect of A, p, and f on 7,,.

E[Ly], E[Lk], and R,, while a decreasing trend is seen in P x and P, with A. This implies

an increasing in 7., 7, and 7,. The obtained results agree absolutely with our intuition;

the mean number of the customers in the system increases with the increasing of A.

Thus, the larger the mean number of customers in the system, the higher the mean
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number of customers served.
— For fixed A and g, with the increases of p, an increasing trend is remarked in P,

and Py k. Further, a decreasing trend is observed in Py, E[Ly |, E[Lk], and R, with p. This
implies a diminution in 7, 7,, and 7,. This is because the mean number of customers in
the system decreases with p. Thus, the mean number of customers served is reduced.

— For fixed A and p, along the increases of g, we observe an increasing trend in Py g,
P,, E[Ly], and R,. In addition, a decreasing trend is seen in P, and E[Lg| with p. This
leads to a decrease in 7, 7,, and 7,,.

— For fixed p and f, along the increase of A, N, increases monotonically, as it should
be. Moreover, one may also see that for higher values of  and smaller values p, N; is

reduced. Therefore, 7;, decreases.

5.7.3 Impactof K, &, and «

We vary K, &, and a, their values are given in the respective Table[5.6|and Figures
The other default parameters are chosenas p=0.75, =07, A =1,n1=3, ¢ = 1.1,
and u = 3.

Table 5.6: Impact of K, &, and a.

K & a  Elg ELy] N Ra Re T 7, 7,
0.3 2.4102 0.2899 1.2638 0.0696 0.1624 163.7101 451.3396 287.6295
0.8 0.6 2.2180 0.2625 1.2073 0.1260 0.0840 158.6905 431.1953 272.5049
0.9 2.0845 0.2398 1.1607 0.1726 0.0192 155.0977 414.5361 259.4384
0.3 2.2180 0.2625 1.2073 0.1260 0.2940 163.9399 431.1953 267.2554
1 1.6 0.6 1.9847 0.2207 1.1215 0.2119 0.1412 156.7723 400.5296 243.7573
0.9 1.8426 0.1904 1.0592 0.2741 0.0305 152.2130 378.2885 226.0755
0.3 2.0845 0.2398 1.1607 0.1726 0.4028 164.6884 414.5361 249.8477
2.4 0.6 1.8426 0.1904 1.0592 0.2741 0.1828 156.0203 378.2885 222.2682
0.9 1.7061 0.1578 0.9924 0.3409 0.0379 150.8832 354.4259 203.5427
0.3 2.4259 0.3399 1.2518 0.0816 0.1903 165.4641 447.0590 281.5949
0.8 0.6 2.1984 0.3134 1.1829 0.1504 0.1003 159.6924 422.4637 262.7714
0.9 2.0342 0.2913 1.1236 0.2097 0.0233 155.4353 401.2820 245.8467
0.3 2.1984 0.3134 1.1829 0.1504 0.3510 165.9605 422.4637 256.5032
4 1.6 0.6 1.9062 0.2725 1.0717 0.2616 0.1744 157.5341 382.7672 225.2331
0.9 1.7138 0.2418 0.9851 0.3482 0.0387 151.8575 351.8160 199.9585
0.3 2.0342 0.2913 1.1236 0.2097 0.4894 167.0877 401.2820 234.1943
2.4 0.6 1.7138 0.2418 0.9851 0.3482 0.2322 156.6943 351.8160 195.1217
0.9 1.5136 0.2074 0.8853 0.4481 0.0498 150.0523 316.1646 166.1123
0.3 2.4273 0.3443 1.2507 0.0826 0.1928 165.6206 446.6771 281.0565
0.8 0.6 2.1964 0.3184 1.1805 0.1529 0.1019 159.7915 421.5995 261.8079
0.9 2.0287 0.2969 1.1195 0.2138 0.0238 155.4721 399.8358 244.3637
0.3 2.1964 0.3184 1.1805 0.1529 0.3567 166.1605 421.5995 255.4390
7 1.6 0.6 1.8969 0.2787 1.0658 0.2675 0.1783 157.6248 380.6526 223.0278
0.9 1.6961 0.2489 0.9749 0.3584 0.0398 151.8088 348.1880 196.3792
0.3 2.0287 0.2969 1.1195 0.2138 0.4989 167.3495 399.8358 232.4863
2.4 0.6 1.6961 0.2489 0.9749 0.3584 0.2389 156.7867 348.1880 191.4013

0.9 1.4831 0.2153 0.8683 0.4650 0.0517 149.9207 310.1067 160.1860
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Figure 5.9: Effect of K, &, and a on P,.

— For fixed a, increases in K and & implies an increase in R,, R,, and 7., while
E[Ly] increases with K and decreases with &. The other performance measures and
costs, E[Lk], N, 7,, and 7;, decrease with the increasing of K and &.

— For fixed K and &, except R,, all the other performance measures and costs de-
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crease with the increase of . Moreover, as intuitively expected, P, (resp. P,) increases
(resp. decreases) with &. In addition, the higher a and K, the smaller the probability
that the server is working during the busy period P, and the bigger the probability that
the server is on vacation P,. This is due to the fact that, the number of customers in the
system decreases with a and &, and increase with K. Thus, the probability of busy
period decreases which implies a decrease in the mean number of customers served.
Further, one can conclude that the retention probability a’ has a nice impact on the

economy of the queueing system.

5.7.4 Impactof y, ¢, and 7y

We examine the impact of y, ¢, and #, their values are mentioned in Table and
Figure The other model parameters are arbitrarily selected as A = 3, = 0.8,
p=08K=3,£=01,a=0471n=3,and ¢ =2.

Table 5.7: Impact of p, ¢, and 7.
Z ¢ 1 By by Pox E[L] E[Ly] 7

2.0 0.9368 0.0385 0.0247 19.6869 18.7270 31;7.7967

2.0 2.5 0.9368 0.0418 0.0214 19.7672 18.8054 376.1619

3.0 0.9367 0.0444 0.0189 19.8288 18.8656 374.9070

2.0 0.9370 0.0360 0.0270 19.4320 18.4755 383.0391

5.0 2.5 2.5 0.9369 0.0394 0.0237 19.4966 18.5383 381.7286
3.0 0.9369 0.0420 0.0211 19.5470 18.5872 380.7077

2.0 0.9371 0.0339 0.0290 19.2690 18.3150 386.3820

3.0 2.5 0.9370 0.0374 0.0256 19.3221 18.3665 385.3081

3.0 0.9370 0.0401 0.0229 19.3640 18.4070 384.4610

2.0 0.8667 0.0813 0.0520 9.1744 8.2590 573.7768

2.0 2.5 0.8665 0.0883 0.0452 9.2558 8.3364 572.0877

3.0 0.8665 0.0936 0.0399 9.3182 8.3957 570.7913

2.0 0.8670 0.0759 0.0571 8.9177 8.0094 579.2146

5.4 2.5 2.5 0.8669 0.0831 0.0500 8.9834 8.0713 577.8618
3.0 0.8668 0.0887 0.0445 9.0346 8.1195 576.8080

2.0 0.8672 0.0716 0.0612 8.7536 7.8506 582.6724

3.0 2.5 0.8671 0.0789 0.0540 8.8078 7.8506 581.5640

3.0 0.8671 0.0846 0.0483 8.8505 7.9412 580.6899

2.0 0.8063 0.1181 0.0756 6.2294 5.3524 618.5547

2.0 2.5 0.8062 0.1282 0.0656 6.3117 5.4288 616.8190

3.0 0.8060 0.1360 0.0580 6.3749 5.4875 615.4870

2.0 0.8068 0.1103 0.0829 5.9713 5.1044 624.1603

5.8 2.5 2.5 0.8067 0.1207 0.0726 6.0379 5.1655 622.7712
3.0 0.8065 0.1289 0.0646 6.0898 5.2131 621.6892

2.0 0.8070 0.1040 0.0890 5.8061 4.9472 627.7167

3.0 2.5 0.8070 0.1146 0.0784 5.8612 4.9971 626.5789

3.0 0.8069 0.1230 0.0701 5.9047 5.0365 625.6816

— As we expect, for fixed ¢ and 7, the performance measures P, and P, g increase
with the increase in p, while Py, E[Lk], E[L] and E[L,] decrease monotonically. There-
fore, 7,

» increases because of the number of customers served, which is quite reason-
able.
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Figure 5.10: E[Lg] vs. p and 7.

— For fixed p and 7, it is depicted that P, and P increase with ¢, while P,, E[L],

and E[L,] decrease with the increasing values of ¢. Thus, 7, increases significantly.

p
This trend matches with the realistic situation.
— For fixed p and ¢, along the increasing of #, an increasing trend is observed in

P, E[L], and E[L,] and a decreasing trend is seen in P, E[Lk], Py, and 7,. This is be-
cause the number of customers during the vacation period increases with 7. Hence, as
the impatience occurs during this period, the number of customers reneged augments

which results in the increasing of the total expected profit.

5.8 Managerial insights

Businesses are increasingly dependent on Internet services (call centers) as the basis of
their revenues. The downtime (vacation and/or breakdowns) can therefore be directly
translated into a loss of customers and consequently of income. The issue addressed in
this work concerns the impatient behavior of customers in infinite buffer batch arrival
single server Markovian Bernoulli feedback queueing system with waiting server, and
K-variant vacations. A managerial implication of fundamental importance lies pre-
cisely in the retention strategy which would take, from this point of view, a strongly

positive connotation. This study focuses on this concept, offering different compa-
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nies interesting management perspectives for impatient customer. After presenting
the theoretical analysis of the considered queueing model, it was proposed to examine
the relationship between the different system parameters and performance measures
as well as the cost model of the queueing system. The final outcome carried out in
this investigation, theoretical and numerical analysis of the queueing system, marked
a transition in the theory of queueing systems with vacation and impatient customers.
It is worth noting that the analysis has been more difficult because of diverse parame-

ters governing the system.

5.9 Conclusion

This study focused on the analysis of an infinite capacity batch arrival single server
Markovian Bernoulli feedback queueing system subject to functioning K-variant va-
cations by including the assumption of waiting server, customer’s impatience and re-
tention of reneged customers. The steady-state study of the system has been carried
out using the PGFs method to evaluate various system metrics in terms of steady-state
probabilities. We also considered a cost optimization problem using particle swarm
optimization (PSO) and quadratic fit search method (QFSM). The results presented
show that the two methods adopted give identical results, but the convergence is faster
in the PSO algorithm. Further, we investigated the effect of different parameters on the
performance measures and the cost functions of the system through numerical exper-
iments. Our queueing system may be considered as a generalized version of many
existing queueing models given by Padmavathy et al. (2011) and Yue et al. (2014)
equipped with various features and associated with diverse practical situations. Our
model can be further extended to a more general case with general type service times

and lead times. Furthermore, the realistic feature of bulk failure can be included.
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Abstract. The present paper deals with an M*/M/c Bernoulli feedback queueing
system with variant multiple working vacations and impatience timers which depend
on the states of the servers. Whenever a customer arrives at the system, he activates an
random impatience timer. If his service has not been completed before his impatience
timer expires, the customer may abandon the system. Using certain customer reten-
tion mechanism, the impatient customer can be retained in the system. After getting
incomplete or unsatisfactory service, with some probability, each customer may come-
back to the system as a Bernoulli feedback. Using the probability generating functions
(PGFs), we derive the steady-state solution of the model. Then, we obtain useful per-
formance measures. Moreover, we carry out an economic analysis. Finally, numerical
study is performed to explore the effects of the model parameters on the behavior of

the system.

Keywords: Queueing models. batch arrival. variant working vacations. impatient

customers. Bernoulli feedback.
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6.1 Introduction

Vacation queueing models with impatient customers are very helpful in providing

basic framework for efficient design and study of diverse practical situations includ-
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ing telephone switchboard, inventory problems with perishable goods, computer and
communication network, data/voice transmission, manufacturing system, etc.

In recent past, vacation queueing models have been widely studied. Doshi (1986),
Takagi (1991) and Tian and Zhang (2006) are excellent survey works on the subject.
An extensive amount of the literature is available on queueing models with server
vacation and arrival batch and can be found in Madan and AI-Rawwash (2005), Wang
et al. (2007), Haridass and Arrumuganathan (2008), etc.

Working vacation queues with customer impatience have attracted the interest of
many researchers. Altman and Yechiali (2008) treated the infinite-server queueing
model with system’s additional tasks and impatient customers. Perel and Yechiali
(2010) considered a 2-phase Markovian random environment with impatient customers.
working vacation queueing model with customer impatience has been analyzed by Yue
et al. (2012). Then, Zhang et al. (2013) presented an equilibrium balking strategies
in Markovian queues with working vacations. Sun et al. (2014) gave the equilibrium
and optimal behavior of customers in Markovian queues with multiple working va-
cations. Goswami (2014) analyzed a queueing model with impatient customers with
Bernoulli schedule working vacations and vacation interruption. Laxmi and Jyothsna
(2015) dealt with balking and reneging multiple working vacations queue with hetero-
geneous servers. Later, Tian et al. (2016) presented equilibrium and optimal strate-
gies in M/M/1 queueing model with working vacations and vacation interruptions.
Recently, in Bouchentouf and Yahiaoui (2017), a study on feedback queueing system
with reneging and retention of reneged customers, multiple working vacations and
Bernoulli schedule vacation interruption has been done. For more literature on cus-
tomer impatience in working vacation queueing models, the authors may be referred
to Selvaraju and Goswami (2013) and Laxmi and Jyothsna (2013,2014).

Variant of multiple vacation policy is relatively a recent one where it is permitted
to the server to take a certain fixed number of consecutive vacations, if the system
remains empty at the end of a vacation. This sort of vacation schedule was carried out
by Zhang and Tian (2001). In their paper, a Geo/G/1 queueing model with multiple
adaptive vacations has been analyzed. Literature related to variant multiple working
vacations can be found in Ke (2007), Ke et al. (2010), Wang et al. (2011) and Yue et al.
(2014). Recently, Laxmi and Rajesh (2016) studied a variant working vacations queue
with customer impatience. Furthermore, the performance measures of batch arrival

queue with variant working vacations and reneging have been presented in Laxmi and
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Rajesh (2017).

In the present investigation, we carry out an analysis of an M*/M/c Bernoulli feed-
back queueing model with variant of multiple working vacations, reneging which de-
pend on the states of the servers and retention of reneged customers. The queueing
model presented in this paper has many practical situations. Moreover, as the impa-
tience has strongly bas effect on the economy of any firm, a great idea of retention of
impatient customers is incorporated in this work. Besides, to the best of our knowl-
edge, modeling of multi-server queueing system with Bernoulli feedback, variant of
working vacations, impatience timers which depend on the states of the servers and
retention of reneged customers has not been attempted in literature. This paper makes

a contribution in this sense.
The paper is arranged as follows. We describe the model in Section 2. The theoret-

ical analysis of the system is presented in Section 3. Useful measures of effectiveness
and the cost of our model are given in Section 4. To validate the analytical results and
to facilitate the sensitivity analysis, we present some numerical results for system per-
formance and cost model in Section 5. Some concluding remarks and notable features

of investigation done are highlighted in Section 6.

6.2 The model formulation

Consider Markov model for an infinite buffer multi-server queueing system with batch
arrival, variant of working vacations, Bernoulli feedback, impatient customers which
depend on the states of the servers and retention of reneged customers. For the math-
ematical formulation of the queueing model, the following notations and assumptions

are given:

Customers arrive in batches according to a Poisson process with rate A. The arrival
batch size X is a random variable with probability mass function P(X =1) = b;; | =
1,2,.... The service times during normal busy period is assumed to be exponentially
distributed with mean 1/p. And during the vacation time the service is provided ac-
cording to an exponential distribution with parameter #, with y > 5. The queueing
system consists of ¢ servers such that all the servers go for working vacation and va-
cation time synchronously once the system becomes empty, and they also return to
the system as one at the same time. If the servers return from working vacation and

vacation period to find an empty queue, they immediately leave all together for an-
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other vacation and working; otherwise, they return to serve the queue. Vacation and
working vacation periods are assumed to be exponentially distributed with mean 1/¢.

If the servers find customer at a working vacation completion instant, they all
comeback to regular busy period; otherwise, they take all together K vacations se-
quentially. When the K consecutive working vacations are complete, all servers switch
to busy period and depending on the arriving batch of customers, they stay idle or
busy. So, in variant multiple vacation policy, if the system remains empty at the end
of a vacation, the servers are permitted to take a finite number, say K, of consecutive

vacations.

Whenever a customer arrives at the system and finds the servers on vacation or
working vacation (respectively. busy) period, he activates an impatience timer T (re-
spectively. T,), which is exponentially distributed with parameter &; (respectively. &,).
If the customer’s service has not been completed before the customer’s timer expires,
this later may leave the system. We suppose that the customers timers are indepen-
dent and identically distributed random variables and independent of the number of
waiting customers. Each impatient customer may abandon the system with probabil-
ity @ and can be retained in the queue with complementary probability a’ = (1 - a). If
the service is uncomplete or unsatisfactory, the customer can either leave the system
definitively with probability  or rejoin the end of the queue of the system for another
service with probability g/, where g + f’ = 1. Note that, both customers, the newly ar-
rived and those that are fed back are served in order in which they join the tail of the
primary queue.

The inter-arrival times, working vacation and vacation periods, normal busy period

are mutually independent.

6.3 Theoretical analysis of the model

Let N(t) denote the number of customers in the system at time ¢, and let x(#) be the sta-
tus of the servers at time t. For the mathematical representation of the present model at
an instant ¢, we consider the following states of the system based on the server status,

(t) = { j, the servers are taking the (j + 1) vacation at time t, j = 0,1,K — 1,

K, the servers are idle or busy at time ¢.

Figure[6.1|depicts the state transition diagram.
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Figure 6.1: State-transition-rate diagram.

The bi-variate process {(N(t),x(t)), t > 0} represents two dimensional infinite state
Markov chain in continuous time with state space

Q={(nj): n>0; j=0,K}.
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Let P, ; = lim P(N(t) = n;x(t) =j), n>0; j=0,K be the steady-state probabilities of

t—o00

the process {(N(t);x(t));t > 0}.

6.3.1 PGFs and Balance equations

Define the probability generating functions as

Gi(z) = an,jz”, <1, j=0,K

n=0
Gi(z) = d (z)—inp "1, i=0,K
A P AL
n=1
B(z) = anz”, with B(1) = an - 1.
n=1 n=1

In order to develop the model, the steady state Chapman-Kolmogrov equations for

the system states is constructed as follows:

(A+P)Py o= (Bv+a&i)P o+ (Bp+a&r)Pik, (6.1)

(/\ + ¢ + /))V + 0(51 )Pl,O = /\b1PO,O + 2([))1/ + aél )Pz’o, (62)

(A+¢+n(Bv+a&;)Pyo = /\mePn_m,0 +(n+1)(Bv+a&)Purg 2<n<c-1, (6.3)

m=1

n
A+ P+cpv+na&y)P,p=2A mePn_m,o +(cpyv+(n+1)a&y)P0,n>c, (6.4)
m=1

(A+P)Poj=(Bv+asy)Pj+ PPy 1, 1 <j<K, (6.5)

(A+P+pv+al)P;=AbiRyj+2(Bv+a&)P;, 1<j<K-1, (6.6)
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n
(/\ + (P + n(ﬁv + aél))Pn,j =A mepn—m,j + (” + 1)(ﬁV + aél)Pn+l,j1
m=1 (67)
2<n<c-1,1<j<K-1,
n
A+ +cpv+na&y)p,j=A mePn_m,]- +(cpv+(n+1)aly)Buy,j
m=1 (68)
n>c 1<j<K-1,
APox = PpPok-1, (6.9)
K-1
(A+ B+ a&o)Pyx = AbyPo + 2B+ a)Pox + ¢ ) Prj, (6.10)
j=0
n
(A+n(Bp+a&)Pk =AY buPumi +(n+ 1)(Bp+a&r)Pik
m=1
(6.11)
K-1
+¢z:&w2<n<c—L
j=0
n
(/\ + Cﬁ/" + naéz)Pn,K =A mepn—m,K + (C/J)I" + (n + 1)a€2)Pn+1,K
m=1
(6.12)
K-1
+¢§:ﬂwn2c
j=0
The normalizing condition is given as
co K
ZZPnj = 1. (6.13)

n=0 j=0

Multiplying Eqs.(6.1))-(6.4) by z", and summing all possible values of 1, we get
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(1 -2)za&1Gy(z) + [Az(B(2) = 1) —2z(¢p + cfv) + cfv]Go(z) =

—_

(6.14)

o

Bv(1-2z) ) (c—n)P,oz" —(a&, + pu)zP; k.

S
Il
S

In a similar manner, we get from Egs.(6.5)-(6.8)

(1-2z)za&,; G;(z) +[Az(B(z) = 1) = 2(¢p + cfv) + cfv]Gj(z) =

o
—_

pv(1-z) ) (c—n)P,;z" - pzPy i1, 1 <j<K-1.

n=0
(6.15)
In the same way, from Eqs.(6.9)-(6.12)
K-1
(1-2)zaé&,Gy(z)+ [Az(B(z) - 1) + cfu(1l — 2)]Gk(2) = —z¢ sz(z)
=0
c-1 K-2
Bu(l=z) ) (c—n)P, xz" +z(Bu+a&y)P x +2z¢ ZPO,j-
n=0 j=0
(6.16)

Next, using the recursive method, we get

Poo = Vuloo+@nPix
Pyj = yuPoj+wyPoj1,
where
L, if n=0;
A+
—(P; lf n= 1
V= pv+aé, 1
Ax .
Yu-1Vn-1- n ;biyn—l—i if2<n<c-1,
1=
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0, if n=0;
_Prrac, ifn=1
Pn = ﬁv"—aéll '

A n—1 '
%—1%—1—;;%@”_14 if2<n<c-1,
1=

0, if n=0;

¢ ifn=1,
W, = Bv+a&; .

A .
Yy 1wy_1— p ;biwnli if2<n<c-1,
1=

and

3 A A+ dp+n(Byv+ad)
- pv+agy’ ¥ = (n+1)(pv+a&y)

6.3.2 Solutions of the Differential Equations

For z#1and z= 0, Egs. (6.14) and (6.15) can be written respectively as

G2+ LoH(z) - 2BV PV )Go(z):

aéy (1-z)a&;  (1-2z)zad&,
(6.17)
pv pv alr+ Py
20, Qo(2)P,0 + (EQI(Z) T zag, K
forj=1,K-1.
, A, (¢ +cpv) cpv B
Gj(Z)+ a_élH (Z)— (1 —z)aél + (1 —Z)Zaél )G](Z) =
(6.18)
pv pv ¢
2T Qo(2)Po,; + ( aglez(Z) “d-2as, Poj-1,

such that
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c—1 c-1 c—1
QO(Z) = (C - ”)Vnzn: Ql (Z) = ( (Pnz Q2 wnznr
n=0 n=0 n:O
and
z _ —
H(z) = J B-1 ;) and H/(z) = BB =L
o 1-x 1-z

Now, by taking z =1 in Egs.(6.14) and (6.15)), we have respectively
PGo(1) = (aé&y + Bu)Py k, (6.19)

and

G](l) = PO,j—l (620)

Next, to solve the linear differential equations (6.17) and (6.18), we multiply both

A ¢ By
sides of the above equations by e“ H(z)(l —z)%1ze41, then integrating form 0 to z, we

obtain

ﬂH(z)
Gole) = — { e romo (£ k- i, o2

—ﬁH(z)
Gj(z) = —— cﬁv{ﬁ L Kolz) By, + (/3 Ks(z)- ilez))Po,j_l}, (6.2

(1 - 2)a 2 23} &1 ag
where

(A H(x) b vy

Ko(z) = el (I =x)*1x1 ~Qq(x)dx,
JO
(2 ﬁH( ) ¢ v

Ki(z)= | emi™(1 - x)aixaii ! Q, (x)dx
Jo

o~
[\S)
—_~~
N
I

Z ¢ v
J e“élH(x)(l—x)mfl 'xadi gy,
0



6.3 Theoretical analysis of the model 177

and

B _

S ¢
Ks(Z):J et 11— x)as xasr 7 Q, (x)dx.
0

Next, z =0 and z = 1 are the roots of the numerator of the right hand side of (6.21)
and (6.22)). Then, taking z =1 in (6.21)) and (6.22) respectively, we get

BvKo(1)

P, v =6;Py,, wh 0, = , 6.23
Lk = O, where 01 = o Ko (1)~ BVKy (1) (6.23)
and
: : K>(1) - pvKs(1)
Py:=ClPyy,1<i<K-1 wh _ 9% 24
0, = C' R0, 1<) < where C BvKo(1) (6.24)
Via Egs.(6.9) and (6.24)
Po,x =60Po,0, (6.25)
where
¢ k-1
Oy=—C""".
07

Substituting Eqs.(6.23) and (6.24) in Eqs.(6.21) and (6.22) respectively, we get

-z-H(2)
as K K — K 0
Gote) = {ﬁv ol + (812 B+ 2o 1}PO’O, 6.26)
(1 -z)*rzesr gt
and for j=1,K-1
-4-H(z) ~
at K3(z) - pK j
Gi(z) = ———— BvKo(z)+ PR — K| €T (6.27)
9 By C aéy
(1 —2z)*1z4
Thus,
K-1
Gj(z) =W(2)Py,j=0,K~-1, (6.28)
i=0

with



6.3 Theoretical analysis of the model 178

{ﬁVKo(Z) +(BvKy(z) = (Bp + a&y)Ky(2))0,
aéy

C BvK3(z) — pKy(z) \[1 - CK-1
T R e =

By taking z=1 in Eq. (6.16), we find

K-1 K-2
¢) Gil)=(Bu+a&)Pic+d) Ry (6.29)
j=0 j=0

Consequently, we have

K-1
Gi(
j=0

]

_ K-1
{ﬁﬂ+a5291+ ! 1fc }PO,O. (6.30)

Next, we have to solve the differential equation (6.16). So, we must express recur-

sively the quantity P, x in terms of P, . In the same manner as previously, it yields

Pn,K = QnPO,OI
with
0o, if n=0;
911 if n=1.
971 = n-1
B E )
Ou10u1 = ) biii = (ua HK) 4w, h(K)) if 2<nsc-1,
i=1
such that

S A+n(Bu+als)
T (n+1)(Bu+ag,)

. S
S Putas’ T Bu+agy’

and
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H(K) = cle Zcﬂ 1_—CK)

By substituting Eq. (6.29) in Eq. (6.16), we have

) A , By ﬂy ¢ Y20 [Gj(2)-Gj(1)]
(Z)+( H(z) +E)GK( )= Qs( )Po,0 — A-2as, , (6.31)

where

o
|
—

Qs(z) =) (c—m)B,z".

n

I
o

A P
Multiplying Eq. (6.31) by e H@) a5 and integrating from 0 to z, then using Eqgs.

(6.28) and (6.30), we get

S HE) 1
Ks5(z) = f evt2” Vixat2(1—x) dx,
0
and
Z cBp
Ke(z) :J em1 !y ™! Q3 (x)dx
0
Now, Taking z =1 in Eq. (6.32), and using the normalization condition

K-1
Gi(
j=0

] +GK =1,

we obtain
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Po,o = {e_“ézH(l){ - i(K4(1) - ('Bﬂ :baéz 01+ 1 Iflgl )Ks(l))

By Bu+ag,  1-CK1\) 7
+a_€2K6(1)}+( n 0+ e )}

(6.33)

6.4 Performance measures and cost model

6.4.1 Measures of effectiveness

Performance measures are significant features of queueing systems as they reflect the
effectiveness of the considered queueing system. The queueing model developed may
be of great importance by using some useful characteristics which can be in the fu-
ture employed for the prediction, development and improvement of the concerned
real world queueing system. In this section, we formulate some important system per-

formance measures in terms of steady state probabilities.
+ The average number of customers in the system E(L).
E(L)=E(Lwy)+E(Lk).
Differentiating Eq. (6.14), taking z = 1 and using Eq. (6.19), we get
(a&y+P)Goy(1) = (AB'(1) = cpv)Go(1) + Bv(Qo(1)Po,0 + Q1 (1) Py k)- (6.34)

In the same manner, for j = 1,K — 1, Differentiating Eq.(6.15), taking z = 1 and
using Eq. (6.20), we get

(@&1 +¢)Gi(1) = (AB'(1) = cpv)G;(1) + Bv(Qo(1)Py,; — Q2(1) Py j-1), (6.35)

where

o

|
—
o

|
—
o

|
—

Qo(1)= ) (c=n)yy, Qu(1)=) (c=n)py, Q)= ) (c-njw,.

n

1l
(]
Il
(e]
1l
(=]

n

From Eq.(6.34), we obtain

n

Gy(1) = {/\BO,((;)_:;ﬁv(ﬁy ';)0452 )91 + ﬁv(QOSE):FQJ)Ql(l)) }Po,o- (6.36)
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From Eq. 1) summing over all possible values of j, j =1,K — 1, we obtain

K-1 1 - CK-1\AB(1) + Bv(Qo(1)C - Q,(1) —¢)
;G {( 1—C)) ak +¢ }Po,o- (6.37)

Furthermore, the mean system size when the servers are on working vacation, de-

noted by E(Ly v ), is obtained as follows:

K-1
E(Lyv)= )+ ) G (6.38)
j=1

Substituting Eqs. (6.36) and (6.37) in ( , we get

E(Lyy) = {/\B'(l)—Cﬂv(ﬁy+aéz )91 L Br(Qo(1)+6:Q:(1))

CK£1+(P (P a51+¢

(L= ck-t )AB’(1)+/3V(Q0(1)C— QM) -9\|,
C(1-C) aki +¢ 0,0

Next, from Eq.(6.16), and using L'Hospital rule, we find

(6.39)

. [—(Az(B(z) -1 1-
Bl = i Gt = iy | -G D

PESIGE -G gy
(1-2)aé, zaé&,

This implies

'y B
LN G+ LEas)my,, (6.40)
1

where

* The mean of the queue length L,.
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K o
L=) )
=0 n=c+1

K
E(L)—C+{(Qo(1)+Q2C(1))(11 < )+Q3( )}Po,o-

.

+ The mean expected number of customers served per unit time Nj.

N, = ﬁy}in&K+fﬂyZ:&K+ﬂv§:§: +cﬁv§:§:B”

j=0 n=1 =0 n=c

= cB(pu(Py + Py k) + VPyy) + B (1Q3(1) + v(Qo(1)H(K) + Q2(1)h(K))) P o

+ The probability that the servers are in working vacation period Py y .

+a& 1-Ck-1
Pwv—ZG { K 261+ 1-C }PO,O'

+ The probability that the servers are idle in working vacation P, 4.

K-1
1-CcK
Bigie = ZPO,]' = ?Po,o-
i=0

+ The probability that the servers are busy Py,

Bpysy =1 —Pox —Pwy.

+ The average rate of abandonment of a customer due to impatience R,,.

K-1 IS

R, = iﬂaélpn’j-l-ZnaEZPn,K

j=0 n=0 n=0

=a& E(Lyy)+a&E(Lk).

+ The average rate of retention of impatient customers R,.

K-1 o 0o
Z” a)é; n]+Z” )& P, k
j=0 n=0 n=0

=(1-a)&E(Lwy) + (1 —a)&E(Lk).
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6.4.2 Economic model

To construct the cost model, we consider the following cost (in unit) elements associ-

ated with different events:
e C; : Cost per unit time when the servers are busy.
e C,: Cost per unit time when the servers are idle during busy period.
* Cj;: Cost per unit time when the servers are idle during working vacation period.
* C4: Cost per unit time when the servers are on working vacation period.
* Cs: Cost per unit time when a customer joins the queue and waits for service.
* Cg: Cost per unit time when a customer reneges.
e C;: Cost per unit time when a customer is retained.
* Cg: Cost per service per unit time when the servers are in busy period.

* Cy : Cost per service per unit time when the servers are in working vacation

period.

e Cyp : Cost per unit time when a customer returns to the system as a feedback

customer.

* Cy; : Fixed server purchase cost per unit.

Let
R be the revenue earned by providing service to a customer.

I' be the total expected cost per unit time of the system.
I'= Clpb + CZPO,K + C3Pe + C4PWV + CSLq + C6Ra + C7Re
+cuCg +cvCo+cf’(p+v)Cig+cCyy.
A be the total expected revenue per unit time of the system.

A =RxN;.

O be the total expected profit per unit time of the system.

0=A-T.
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6.5 Numerical analysis

To analyze the parameter impact on the system performance, numerical calculus are
carried out and some ones are presented in the form of Graphs and Tables. The char-
acteristics and different costs are obtained by using R program coded by the authors.
First of all let us assume that the arrival batch size X follows a geometric distribution
with parameter g, that is P(X =1) = (1 - q)l_lq, with 0 <g<1,and I =1,2,.... Conse-

_ 9z
C1-(1-¢q)z

To illustrate the system numerically, the values for default parameters are consid-

quently, B(z)

ered as:
First, we consider the following cases:

Table[6.1]: A =2.9:0.1:3.3,K=(1,59),c=3,4q=08, u=4,v=38, ¢ =01,
B=08,a=08,& =0.5,& =0.8.

Table[6.2: A =3, K=3,c=3,q=(0.50709), pu=4,v=38 ¢ =0.07:002:
0.15,=0.8, a=0.8,& =0.5,&, = 0.8.

Table[63): A1=3,K=3,c=3,9=08, y=46:04:62,v=38,¢=0.1,5=08,
a=0.8,& =0.5,& =(0.8,0.94,1.04).

Table[64: A =34, K=3,c=3,4=08, yu=40,v=035:02:115, ¢ = 0.1,
B=0.8,a=(0.50709),& =0.5,& =0.8.

Table: A=29,K=3,c=3,9q=08,u=4.0,v=38,¢=0.1, =(0.50.7,0.9),
a=0.8,£& =0.79:0.02:0.87, & =0.5.

Table: A=34,K=3,c=(1,23),9=08, uy=40,v=38,¢=0.1, =0.8,
a=0.8,& =45:05:6.5, &, =0.8.

Second, for economic cost results, we consider the following situations: C; = 5,
C2:3,C3:4,C4:5,C5:5,C6=5,C7:5,C8=4,C9:4,C10:5,C11:4,and

R =50. Numerical results are presented in the following Tables and Figures.

6.5.1 Discussion on the results

* From Table[6.1]and Figures we see that for different values of variant va-

cation K, along the increase of the arrival rate A, the probability that the system
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Table 6.1: Total costs vs. A.

K 1 5 9

1T A ® T A ® T A ®

2.0 | 1204041  531.6658  411.2618 | 195.2688  568.5601  373.2913 | 195.3084  568.5796  373.2712

3.0 | 1221671 5347137  412.5467 | 1927104  569.8081  377.0976 | 192.7494  569.8274  377.0781

3.1 | 1239192  537.6298  413.7105 | 190.3974  571.0168  380.6194 | 190.4356  571.0360  380.6003

3.2 | 125.6620  540.4197 4147576 | 1883150  572.1867  383.8717 | 188.3524  572.2056  383.8533

3.3 | 1267224 5454875  418.7651 | 182.1972  573.0985  390.8506 | 182.2479  573.0985  390.5806
Table 6.2: Total costs vs. ¢.

q 05 0.7 0.9

¢ | T A ® T A ® T A ®

0.07| 160.2763  595.4973 4352210 | 172.8560  572.8560  400.0426 | 216.3829 5459906  329.6077

0.09| 160.7400  596.2907  435.5507 | 170.2858  578.0479  407.7620 | 219.4602 5544544  334.9942

0.11| 160.8474  596.8863  436.0389 | 166.8535  581.9042  415.0506 | 213.1461  565.2968  352.1507

0.13| 160.7960  597.3476  436.5516 | 161.7721 5845145 4227425 | 205.0141  571.0750  366.0609

0.15| 160.6748  597.7125  437.0377 | 158.9608  586.6848  427.7240 | 197.1398 5755170  378.3772
Table 6.3: Total costs vs. p.

& 0.80 0.94 1.04

p | T A ® T A ® T A ®

460| 183.9987  644.5488  460.5501 | 191.9106 6357698  443.8591 | 197.0989  630.0409  432.9421

5.00| 187.7598  691.1525  503.3926 | 196.2569  679.9235  483.6665 | 198.8866  676.0608  477.1742

5.40| 191.4837  737.2152 5457281 | 2005359  723.5063  522.9703 | 203.3135 7189175  515.6040

5.80| 1951493  782.8152  587.6659 | 204.7636  766.5681  561.8045 | 207.7011  761.2520  553.5509

6.20| 1987750  827.9931  629.2181 | 208.9442  809.1618  600.2176 | 212.0479  803.1188  591.0709
Table 6.4: Total costs vs. v.

a 05 0.7 0.9

v | T A ® T A ® T A ®

0.35| 98.7895  548.2676  449.4781 | 955000  498.4809  402.9810 | 92.9471 4585866  365.6395

0.55| 100.1176 ~ 5543015 4541939 | 96.4025  508.2268  411.8243 | 93.7156 4725236  378.8080

0.75| 101.9522  558.9834  457.0311 | 97.8672  516.6151  418.7479 | 951487  484.0831  388.9344

0.95| 104.2273 5623944  458.1671 | 99.8645  523.7082  423.8435 | 97.1571  494.2884  397.1314

1.15] 106.8859 5651780  458.2921 | 102.3833  529.8369  427.4536 | 99.7588  502.9528  403.1940
Table 6.5: Total costs vs. &,.

B 05 0.7 0.9

& | T A ® T A ® T A ®

0.79| 1952539  580.2338  384.9799 | 190.4259  572.1482  381.7223 | 199.3447  564.7339  365.3892

0.81| 1954810  579.6329 3841518 | 1915068  571.3736  379.8668 | 201.4988  563.8195  362.3207

0.83| 1957182  579.0377  383.3195 | 190.1446  572.0249  381.8803 | 203.6107  562.9214  359.3108

0.85| 195.9633  578.4492  382.4859 | 191.1776  571.2889  380.1113 | 205.6878  562.0369  356.3491

0.87| 196.2156  577.8671  381.6515 | 1921779  570.5641  378.3661 | 207.7247  561.1681  353.4434
Table 6.6: Total costs vs. &;.

c 1 2 3

g | T A ® T A ® T A ®

450| 58.1448  198.6960  140.5512 | 97.5554  397.3824  299.8269 | 138.0011  596.6616  458.6605

5.00| 581369  198.6854  140.5485 | 97.5312  397.2814  299.7502 | 137.9293  596.3670  458.4377

550 581297  198.6729  140.5431 | 97.5028  397.1844  299.6816 | 137.8431  596.0944  458.2513

6.00| 581230  198.6588  140.5358 | 97.4712  397.0918  299.6207 | 137.7470  595.8445  458.0976

6.50| 57.2817  193.4057  136.1240 | 91.7429  385.8117  294.0688 | 126.7755 578.6476  451.8720

becomes empty Py, decreases. Thus, the mean number of customers served in-
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creases. This implies an increase in the total expected profit ©. Further, it is well

observed that the increase of the number of variant vacation has a bad effect on
the system.

» The impact of vacation rate ¢ is depicted in Table and Figures for
different mean batch sizes 1/4. It can be observed that for fixed g, as ¢ increases,
the mean size of the system when the servers are in normal busy period E(Lg)
increases, as intuitively expected. On the other hand, for fixed ¢, E(Lg) increases
with 1/g, as it should be. Thus, it is clearly obvious that the total expected profit

© increases with the increasing of ¢, while the augmentation of g implies a lost
in ©.

* In Table and Figures (6.6} we illustrate the effect of service rate during
busy period p, for various impatience rate during busy period &,. It is quite clear
that with the increase in the service rate y, the mean number of customers served
augments. Thus, the total expected profit © increases. Obviously, the number of
customers served decreases when &, increases. Thus, we have a significant total

expected profit © for large values of y and small values of &,.

 According to the results presented in Table [6.4] and Figures we see that
the average rate of abandonment R, decreases with the increases in the service
rate during vacation period v. This is because the mean number of customers
served augments with v. Consequently, the average rate of abandonment is re-
duced. Further, the increase in the probability of non-retention a implies an
increase in R,. Finally, it is well observed that the increases in the service rate
during vacation period v, and in the retention probability @’ have a nice impact

on the total expected profit ©.

* The impact of the impatience rate during busy period &, for different values of
non-feedback probabilities g is illustrated in Table [6.5|and Figures It
is clearly shown that with the increase in impatience rate during normal busy
period &,, the mean size on the system when the servers are in normal busy pe-
riod E(Lg) decreases, this implies a diminution in the mean number of customers

served. Consequently, the total expected profit © decreases. Furthermore, from
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the above presentations it is well seen that the feedback probability g’ has a nice

effect on the economy of the system.

 Figures and plot the impatience rate during working vacation period
&, for different values of number of servers c. It is well observed that when the
impatience rate &; is large, the mean size of the system when the servers are on
working vacation period decreases. Therefore, the mean number of customers
served is reduced. This leads to a decrease in ®. On the other hand, from Table
we observe that when the number of servers becomes large, the total expected
profit is significant. This is due to the fact that the mean number of customers
served increases with ¢, while the average rate of abandonment decreases with

the increasing of the number of the servers.

6.6 Conclusions and future scope

In the present study, we explored reneging behaviour in multi-server Bernoulli feed-
back queueing system with batch arrival, variant of multiple working vacations and
retention of the reneged customers. For the analysis purpose, we investigated vari-
ous system characteristics in terms of steady state probabilities using the probability
generating functions (PGFs). Reneging and retention probabilities incorporated in our
model may play an important role in the economy of the concerned system. Numeri-
cal experiments performed can be useful and benefic to explore the impacts of system
parameters on the performance measures in different contexts. The model developed
may provide lucrative perspicacity to the production managers, system engineers etc.
To make the system modelling more closer to the real world problems, an extension of
our results for a non-Markovian models is a pointer to future research. Moreover, we

can extend this study in future by incorporating the bulk failure.
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Abstract. This paper deals with the study of an M*/M/c Bernoulli feedback queue-
ing system with waiting servers and two different policies of synchronous vacations
(single and multiple vacation policies). During vacation period, the customers may
leave the system (reneging), and using certain customer retention mechanism, the re-
neged customers may be retained in the system. The probability generating function
(PGF) has been used to obtain the steady state probabilities of the model. Various
performances measures of the system are derived. Then, a cost model is developed.
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Finally, a variety of numerical illustrations are discussed for the applicability of the

model.
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7.1 Introduction

Performance of modeling vacation queueing systems has attracted many researchers
owing to their large applications in many real life congestion problems including com-
puter and communication systems, manufacturing and production systems along with
other queueing systems having industrial importance. A detailed surveys of the litera-
ture devoted to such systems are found in Doshi (1986), Takagi (1991), Tian and Zhang

(2006) and references therein.
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Modeling vacation queueing models with impatient customers is very important
in order to obtain novel managerial insights. The lost revenues due to impatience in
several industries may be enormous. Literature analysis has shown an extensive stud-
ies of these models. Altman and Yechiali (2006) dealt with customers’ impatience in
queues with server vacation. Zhang et al. (2005) gave the analysis of an M/M/1/N
queueing model with balking, reneging and server vacations. Later, Ammar (2015)
carried out the transient analysis of an M/M/1 queue with impatient behavior and
multiple vacations. Panda and Goswami (2016) studied the equilibrium balking strate-
gies for a GI/M/1 queue with Bernoulli-schedule vacation and vacation interruption.
Recently, in Ammar (2017), the transient solution of an M/M/1 vacation queue with
a waiting server and impatient customers has been established. For more literature
on customer’s impatience in vacation queues, the authors can be referred to Yue et al.
(2006), Padmavathy et al. (2011), Misra and Goswami (2015), Yue et al. (2016), Sun et
al. (2016), Bouchentouf and Yahiaoui (2017), and references therein.

Queueing systems with batch arrival represent the case where arrivals enter the
system in batches rather than one by one. Few examples of arrivals in batches to a
system are customers in elevators, supermarkets, banks, etc. Considerable works on
vacation models with batch arrivals were conducted by many researchers. Lee et al.
(1996) analyzed the fixed bulk service queueing system with single and multiple vaca-
tions. Later, Jau-Chuan Ke (2007) dealt with a MX/G/1 queueing model with balking
and variant vacation policy, Wang et al. (2007) presented the maximum entropy anal-
ysis of the M*/M/1 queueing system with multiple vacations and server breakdowns.
Then, Baruah et al. (2012) treated the balking and the re-service in a vacation queueing
model with batch arrival and two types of heterogeneous service. Baruah et al. (2013)
dealt with a batch arrival queue with second optional service and reneging during va-

cation periods. Recently, Sasikala et al. (2017) presented the steady state behaviour

of MX/GX/1 queueing model with control policy on request for re-service, N-policy,
balking and multiple vacations.

The study of multi-server vacation systems with impatient customers is far more
complex compared to impatience in single server vacation models, consequently, a
limited literature is available. The M/M/c/N queuing system with balking, reneging
and synchronous vacations of some partial servers together was presented by Yue et
al. (2006). Altman and Yechiali (2008) treated the infinite-server queues with system’s

additional tasks and impatient customers. Then, a computational algorithm and pa-
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rameter optimization for a multi-server queue with unreliable server and impatient
customers have been discussed by Chia and Jau-Chaun (2010). Later, Yue et al. (2014)
dealt with an M/M/c queueing system with impatient customers and synchronous va-
cation, where impatience is due to the servers’ vacation. Recently, the analysis of a
M/M/c queueing model with single and multiple synchronous working vacations was
presented in Majid and Manoharan (2017).

This paper deals with an infinite buffer multi-server vacation queueing system with
batch arrival, Bernoulli feedback and waiting servers wherein customers may renege
during vacation period, and they can be retained in the system, via certain strategy
(convinced to stay in order to be serviced). The steady-state probabilities of the queue-
ing system are obtained through probability generating functions (PGFs). Useful per-
formance measures of the queueing system are derived. The cost profit analysis of
the model is carried out. The optimization of the model is performed using quadratic
fit search method (QFSM) in order to minimize the total expected cost of the system
with respect to the service rate. A numerical study is presented to illustrate the impact
of various system parameters on different performance measures and total expected
profit of the system. The analysis carried out in this paper is very important and use-
ful to any insurance firm. Among the advantages of the obtained results is to show the
positive impact of waiting server and customer retention strategy.

The rest of paper is arranged as follows. Section 2 provides a general description
of the model with multiple and single vacation policies. In Section 3, we develop
the queueing model under multiple vacation policy (MVP) and carry out the steady-
state analysis of the system, then we derive the explicit expressions of the various
performance measures of the queueing system. The model under single vacation pol-
icy (SVP) is analyzed in Section 4 following the same methodology presented in the
previous section. In Section 5, we develop a model for the costs incurred and perform
the appropriate optimization using a quadratic fit search method (QFSM). Section 6
presents numerical examples in order to demonstrate the applicability of the theoreti-

cal investigation, and finally we conclude the paper in Section 7.

7.2 Model Description

We consider an M*/M/c Bernoulli feedback queueing system under single and mul-

tiple vacations wherein customers may leave the system due to impatience during the
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absence of the servers. Using certain retention customer mechanism, the reneged cus-
tomers may be retained in the system. The model considered in this work is based on
following assumptions:

(i) Customers arrive in batches according to a Poisson process with rate A. The sizes
of successive arriving batches are i.i.d. random variables X;, X,,...distributed with
probability mass function P(X =1)=b;; [ =1,2,3,....

(ii) The customers are served on a First-Come First-Served (FCFS) queue discipline.
The service times are assumed to follow exponential distribution with mean 1/p.

(iii) When the busy period is finished the servers wait a random duration of time
before beginning on a vacation. This waiting duration is exponentially distributed
with mean 1/7.

(iv) The queueing model consists of ¢ servers. In synchronous vacation policy, all

the servers leave for a vacation simultaneously, once the system becomes empty and
they also comeback to the system as one at the same time.
In multiple vacation policy (MVP), the servers continue to take vacations until they
find the system nonempty at a vacation completion instant. While, in single vacation
policy (SVP), when the vacation ends and servers find the system empty, they remains
idle until the first arrival occurs. Vacation periods are assumed to be exponentially
distributed with mean 1/¢.

(v) Customers in batches are supposed to enter the queueing system, join the queue,
if the servers are unavailable due to vacation, a batch of customers activates an inde-
pendent impatience timer T, with exponentially distributed duration, with mean 1/&.
If T expires while the servers are still on vacation, the customers may abandon the
system. Further, using certain mechanism, each impatient customer may abandon the
system, with probability a, and can be retained in the queue, with complementary
probability (1 — a). Moreover, If the service is uncomplete or unsatisfactory, the cus-
tomers can either leave the system definitively, with probability g, or rejoin the end of

the queue of the system for another service, with complementary probability (1 — j).

AE(X)
cpp

of a batch of arrivals.

Note that p =

<1 is the stability condition of the system, where E(X) is the mean

(vi) We assume that the inter-arrival times, batch sizes, server waiting times, vaca-
tion times, service times and impatience times are independent of each other.

Let {L(t);t > 0} be the number of customers in the system at time ¢, and S(¢) be the
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state of servers at time ¢, where S(t) is defined as follows:

S(t) = 1, when the servers are in busy period at time ¢;
~ | 0, when the servers are in vacation period at time ¢.

Then, {(S(t),L(t));t > 0} defines a two-dimensional continuous Markov process with

state space

Q={(s,n):s=0,1, n=0,1,...}.

Let
P, = tlim P{S(t)=s,L(t)=n},s=0,1,n=0,1,...,

denote the system steady-state probabilities.

7.3 Analysis of the model under MVP

In this section, we study the model considered in Section 2 under multiple vacation

policy, the state-transition-rate diagram is presented in Figure[7.1]
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Figure 7.1: State-transition-rate diagram of the model under MVP.
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7.3.1 Steady state solution of the model
Using the Markov theory, the set of steady-state equations are written as follows
/\P(),Q = OIEPOJ + 17P1’0, (71)
(/\+(P+CY€)PO’1 :/\blPO’0+2a€Po,2; n=1, (72)
n
(A+¢+na&)Py, = A mePo,n_m +(n+1)aéPyuu, n>2, (7.3)
m=1
(A+1)P1o = BuPi s, (7.4)
(/\+/))‘M)P1’1 = /\b1P1’0+2/3’l/lP1’2+(PP0’1, n= 1, (75)
n
(A+npu)P,=A mepl,n—m +(n+1)BuP e+ PPy 2<n<c-1, (7.6)
m=1
n
(A+CBHPLw=A) by +CBuP i1 + PPy, 12 c (7.7)
m=1
And the normalizing condition is given as
ZPO'” + Zpl L=1 (7.8)
n=0 n=0
The probability generating function (PGF) of P, ,, is defined as
G,(z) = ZPS,HZ”, s=0,1. (7.9)
n=0
The probability generating function (PGF) of the batch size X is as
B(z) = Zblzl,lzl <1, with B(1) = Zbl -1 (7.10)
I=1

I=1

The steady-state probabilities of the queueing system are obtained by solving the

equations (7.1)-(7.7) using PGFE.
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By multiplying equations (7.1)-(7.3) by z", and summing over n, then re-arranging

all the terms, we get

(1 -2)a&Gy(z) + [A(B(z) - 1) = ¢]Go(2) = =[P Po,0 + 1Py o] (7.11)

In a similar manner, form equations (7.4)-(7.7)), we have

o
|
—

[Az(B(z) — 1)+ cfu(l - 2)]G(2) + 2¢Gy(z) = Bu(z—1) ) (n—c)P ,2"

=y (7.12)
+2[1 P10+ PPool-
Then, by taking z = 1 in equation (7.11)) or equation (7.12), we obtain
$Go(1) =P+ PPop. (7.13)

We solve the differential equation (7.11) using the same method used in Altman
and Yechiali (2006). Thus equation (7.11) can be written as

: Ao ¢ ¢ U
—H(z) - ———— = —|———F ——DP 7.14
G()(Z)Jr[mE (2) aé(l—z)lGO(z) [aé(l—z) 00t ZE1 =2 M0 (7.14)
where
z f— f—
H(z) = J B =1, and H(z) = BB =L
o 1l-—x 1-2z
¢
Then, we multiply both sides of equation (7.14) by eattz )(1 —z)a¢, we get
¢
%(e&Hm(l—z @& Go(z [—P00+—P10 easHD (1 _zyazt, (7.15)
Now, integrating equation (7.15) from 0 to z, we get
¢ K
Golz) = a1 - Z)_M{GO(O) - QL?[(PPO,O + ﬂpl,ol}; (7.16)

where

z ¢
K(z) = f easHX) (1 _ yyar gy, (7.17)
0
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Since Gy(1) =Py, = ZPO’” >0 and z =1 is the root of the denominator of the right
n=0
hand side of equation (7.16), so z = 1 must be the root of the numerator of the right
hand side of equation (7.16).

Thus, we get

K(1
Pyo = Go(0) = a(—éi)l¢PO'0 + Wpl,ol; (7.18)
with
1 /\H ¢ 1
K(l):J eae W (1 — x)as 1y, (7.19)
0

From equation (7.18), it yields

aé—pK(1)
PI,O = eopo’o, where 90 = HK;?]-) (720)
By substituting equation (7.20)) into equation (7.16|), we obtain
_A _¢ K(z)
Go(Z) =e “5H(z)(1 — Z) e {1 - M}PO’O' (721)

And by substituting equation (7.20) into equation (7.13), we find the probability

(o)
that the servers are in vacation period, (Gy(1) =P, = ZPO'”)’
n=0

__aé
Go(1) = SR oo (7.22)

It is clearly seen that equation expresses Gi(z) in terms of Py, P o, P ,, and
Go(z). From equation , we see that Gy(z) is expressed in terms of Py, then in
equation , P, o is given in terms of Py . Thus, to define G;(z) in terms of P, we
need to express P, , in terms of P (. To this end, we firstly have to write P ,, in terms

of PO,O'
From equation (7.1)), using equation (7.20)), we get

Po1 = w1 B0, (7.23)
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where w; = OZE 0,

From equation (7.2), using equation (7.23)), we find

Pyp = wa By o (7.24)
where wyH = ¢1w1 — ﬁblwo, 17[)1 = /HZ(ISO(—EM’ and oy = 1.

Then, from equation (7.3)), for n = 2, using equations (7.23)) and (7.24), we obtain

Dy3 = w3l (7.25)
where w3 = 4)2&)2 - ﬁ(blwl + b2(l)()), and 17[)2 = A+(§;§aé
Then, recursively, it yields
Po.n = wuPoo, (7.26)
where
1, if n=0,
’\_0:7590, ifn=1,
wy, = 1 n—1
l,bn_la)n_l - R ;biwn_l_i, if2<n<c-1,
with

A+p+(n—-1)aé
na& '

Yp1 =

Next, we need to write P, ,, in terms of P, o. Via equation (7.4}, using equation (7.20),

we get
P =615 (7.27)
where 91 = W@o

From equation (7.5)), using equations (7.20), (7.23) and (7.27), we obtain

Py =0,P, (7.28)
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where 0, = p;0; — %Cﬂ zﬁyb 0o, and p; = Zﬁﬂy’u

Then, from equation (7.6), for n = 2, using equations (7.20), (7.24), (7.27) and (7.28),

we find

P 3=050, (7.29)
where 03 = p,0, - %wz 3ﬂy(b 0, + bzeo) and p, = A+2pp
Then, recursively, we get
Py =60,R0, (7.30)
where
0o, ifn=0,
Aty i
6 . ﬂ‘u 607 1f n= 1,
Yy =
Pn-104-1— ﬂwn_l nﬂyzbenl“ if2<n<c-1,
with
A+(n—-1)Bu
1=
npu

Finally, using equations (7.12),(7.20),(7.21), and (7.30), Go(z) and G;(z) are ex-

pressed in terms of Py . So, it remains to determine this quantity. From equation (7.14),

applying L’'Hopital rule, we find

s AB(D)
limGo(z) = Go(1) = o

Go(1). (7.31)

Next, substituting equation (7.22) in equation (7.31)), we obtain

a&AB'(1)

= fag ok 7:32
Then, substituting equation (7.13) in equation (7.12)), we get
Gi(z) = Pp(l —2)R(2)Py,0 = 2¢(Go(2) = Go(1)) (7.33)

Az(B(z)—1)+cpu(l —=2)
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where

From equation (7.33)), applying L'Hopital rule, we obtain the probability that the

servers are in busy period, (G(1) =P = ZPL”)'
n=0

. iy = $Go(D)+ BER(D)P0
limGilz) = Gi(1)= == gy (7.34)

with

Finally, by substituting equations (7.22), (7.32) and (7.34) in equation (7.8), we find

_ Bu a& PAB'(1) B
0= {cﬁy—AB'mR“)* ¢K(1)((6/3ﬂ—AB’(1))(a£ ey 1)} '

7.3.2 Performance measures

Once the steady-state probabilities are obtained, one can evaluate different perfor-

mance measures of the considered model.
e The mean system size (E[L]). Let L denote the number of customers in the system.

The mean system size is given as

E[L] = E[Lo] + E[L,].

+ Let L be the system size when the servers are in vacation period. Then, the mean

system size when the servers are in vacation period (E[Lg]) is given as
ElLo) = lim Gy(z) = Gy(1),
z—
which is a direct consequence of equation (7.32).

+ Let L, be the system size when the servers are in busy period. Then, the mean

system size when the servers are in busy period (E[L;]) is given as
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E[Li]=1limG{(z) = G{(1).

z—1

Via equation (7.33), using L’'Hopital rule, we obtain

PR+ AB' () o,

E[L,] = G}(1) ? G epu—ap ) 0

" 2(cBu-AB/(1)) °

(7.35)
BuA(2B’(1) + B”(1))

2(cpp—AB'(1))?

Bu
cpu—AB(1)

R(1) + R'(1) Py.0,

where G((1) is obtained by differentiating twice Gy(z) at z = 1. Thus, using equation

(7.11), we find

_2AB(1) ., AB(1)

Go(l)_mGo(l)—i—zaé—l—(j)GO(l) (736)
Further
c—1
R'(1)=) n(c-n)o,
n=1

Then, substituting equation (7.36)) in equation (7.35)), we get

ElL) - (¢(2Cﬁﬂ+ AB'(1)  A¢B(L)

"\ 2(cfu—-AB'(1))2  (cBu—AB(1))(2a& + )

(/5#1(23’(1) +B7(1))
2(cpp—AB'(1))?

)E[Lo]

Bu
cfu—AB'(1)

R(1)+ R'(l))Po,o

AGB(1)
YA AB () 2ak + ) o)

e The mean number of customers in the queue (E[L,]).

E[L)=) nPy,+ ) (n=c)P, =E[L]=c(1-P,)+R(1)Pyy.
n=0 n=c+1

e The probability that the servers are in vacation period (P,). From equation ([7.22)),

we obtain
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P, =Go(1) = d)loé—((El)Po,o-

e The probability that the servers are idle during busy period (P,). From equation

(7.20), we get

_a&—¢K(1)

e

e The probability that the servers are working (serving customers) during busy

period (P,).

e The mean number of customers served per unit time (Nj).

c—1 o)
No=Bp) nPiy+cBu) Pry=pu(c(Py+P)+R(1)Ry).

n=1 n=c

e The average rate of abandonment of customers due to impatience (R,).

R, = a& ZnPO,n = a&E[Lo].

n=0

e The average retention rate of impatient customers (R,).

Re=(1-a)s ) nPy,=(1-a)E[Lo]
n=0

7.4 Analysis of the model under SVP

This section is devoted to the study of the system under single vacation policy. The

transition- rate diagram depicting the state of the system is shown in Figure

7.4.1 Steady state solution of the model

Via the Markov theory, the set of steady-state equations are as follows

(/\ + (P)PO,O = aéPO,l + 17P1y0, (737)
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2= b, by o qf—xAbnc 2By
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Figure 7.2: State-transition-rate diagram of the model under SVP.

(/\+q§+a<§)P0,1 :/\b1P0,0+2a<§P0,2; n=1,

n
(A+¢+nak)Py, = A mepo,n_m +(n+1)a&Py ey, n>2,

m=1
(A+1)Pro=¢Pyo+puPr 1,

(A+BuPr 1 = Abi P o+ 2BuP , + Py, n=1,

n
(/\+ 1’1/3[4)1)1'” =A mepl,n—m + (11+ 1)ﬁVP1,n+1 + (PPO,TU 2<n<c-1,
m=1

n
(A+cBu)P, = A mepl,n_m + CPUP, pi1 + PPy, N>

m=1

The normalizing condition is given in equation (7.8).

//// %gb” LTI N
A Ab,_ Ab, S Ab >3 b Aby S
Aby+ Aby~ -3 22N 2 R Ab,~ p n—c-3 g 2 X |Ab
~ 2 s SR \\ 2
éﬁ@( Ab1——Ab Aby :‘( Ab1—BAbIN, a‘\\\\._;‘h\ Ab SN

(7.38)

(7.39)

(7.40)

(7.41)

(7.42)

(7.43)
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The PGF of P, , is given in equation (7.9), and that of the batch size X has already

been done in (7.10).

The state probabilities are obtained by solving the equations (7.37)-(7.43) using

PGE

Now, multiplying equation (7.37)-(7.39) by z", and summing #, then re-arranging

all the terms, we have

(1-2)aéGy(z) +[A(B(z) - 1) = $]Go(z) = =1 Py 0. (7.44)

In a similar manner, form equations (7.40)-(7.43), it yields

7
L

[Az(B(z) = 1)+ cfu(l —2)]Gy(2) + 2¢Gy(z) = Bu(z—1) ) (n—c)P 2" +nzPo.  (7.45)

n

Il
o

By taking z = 1 in equation (7.44) or equation (7.45)), we obtain

$Go(1) =Py . (7.46)

We solve equation (7.44) by following the method presented in Altman and Yechiali

(2006).

Using equation (7.40), we get

¢ Bu
P b . 7.47
T 0,0+/\+17 11 (7.47)

Pio=

Equation (7.44) can be written as

’ A ’ (P — _ 51 62
Go(z) + _aéH (z)— 2E(1-2) _Z)lGo(z) = [—aé(l —z)PO’O + 2Ed-2) —Z)Pl'l , (7.48)
where
_n¢ s nBE
o1 = A+n’ 02 = A+n

The solution of the equation (7.44) is computed as before and given as follows

Go(Z) = e_ﬁH( )(1 - Z) 0’4)‘5 {Go(O) - %[51130)0 + 62P1’1l}. (749)



7.4 Analysis of the model under SVP 208

Since Gy(1) =Py, = ZPO’” >0 and z =1 is the root of the denominator of the right
n=0
hand side of equation (7.49), thus z = 1 must be the root of the numerator of the right

hand side of equation (7.49).

Consequently,
o1 P, 0, P,
Py,0 = Go(0) = MK(U. (7.50)
al
This implies
A
Pl,l = MIPO,OI where Ml = M — i (751)
npuK(l) B
Consequently,
_A _® K(z

Go(z) = e aef1®)(1 = 2) aa{1—K£1;}PO,O. (7.52)

Next, substituting equation (7.51)) into (7.40), and equation (7.53) into (7.46), we

get respectively

Py o = MyPy,0, where M= ]710;(51), (7.53)
and
al
Go(l) = (PK(]_)PO’O (754)

Now, equation (7.52) shows that Gy(z) can be expressed in terms of P and equa-
tion (7.53) expresses P o in terms of Py o. So, to get P, ,, in terms of Py o for n=0,...,c—1,

at first we have to express I , in terms of Py for n=0,...,c - 1.

Using equations (7.37)-(7.39), recursively, we get
Po,u = ¥nPo,0/ (7.55)

with
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L ifn=0,
%1 ifn= 1,

Vn= 1 n-1
%—17/”—1—% biyn_l_,', if2<n<c-1.

i=1

Next, via equations (7.40)-(7.42), using recursive method, we obtain

Py, =M, Py, (7.56)
where
MO; lf n= 0,
Ml’ ifn= 1,
M, = =
Pn-1M;_1 — an TZ M,_1_;, if2<n<c-1.

=1

Thus, Gy(z) and Gl(z) can be easily deduced in terms of F .
From equation (7.44), using equation (7.46), and applying L'Hopital rule, we have

AB’(1)
aé+¢

Substituting equation (7.54) into equation (7.57), we obtain

lim Gy(2) = Gy (1) =

z—1

Go(1). (7.57)

a&AB’(1)
PK(1)(a& +¢) *°

Next, substituting equation (7.46) into equation (7.45), we have

Gy(1) =

(7.58)

Bu(1—2)Q(2)Py,0 —z2(Go(z) — Go(1))

Gi(z) = Az(B(z) = 1)+ cpu(l —2)

(7.59)

where

From equation (7.59), applying L'Hopital rule, it yields

dGy(1)+ BuQ(1) Py
cpu—-AB(1) '

Gy(1)= (7.60)



7.4 Analysis of the model under SVP 210

with

Next, substituting equation (7.58) into equation (7.60), we get

_ agAB'(1) P
Gill) = {K(l)(acf +¢)(cpu—AB(D) " chu-AB’

Finally, by substituting equations (7.54) and (7.61)) into equation (7.8)), we get

(1)Q(1)}P0’0. (7.61)

Y PpAB'(1) B -1
PO'O_{qbKu)(“<cﬁy—AB'(1>)<as+¢>)+c/sy_AB/<1>Q<1>} -

7.4.2 Performance measures

e The mean system size (E[L]). L is the number of customers in the system.
E[L] = E[Ly]+ E[Lq].

+ Let L be the system size when the servers are in vacation period, the mean system
size when the servers are on vacation (E[L]) has been already given in equation (7.58).

+ Let L be the system size when the servers are in busy period, (E[L;]) be the mean
system size when the servers are on busy period. From equation (7.59), taking z = 1

and using L'Hopital rule, we obtain

$2cpu+ AB'(1)
2cpu g1 o

Bu
cpu—AB'(1)

—_ 4 —_ (P 77
EILI) = Gi(1) = 3y G0 +

(7.62)
BuA(2B'(1) + B”(1))

2(cpu— AB'(1))? Q'(1) |Py,o,

Q1)+

where G{(1) is obtained by differentiating twice Gy(z) at z = 1, therefore, using

equation (7.44), we get

_2AB(1) ,

Gy(1) +

AB’(1)
= 20+ 00 Go(1), (7.63)

208 +¢ °

Go(1)

and
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c—1

Q()=) nlc—mM,.

n=1

Now, substituting equation (7.63) into (7.62)), we get

G2cpu+AB(1)  AB()
2cpu=AB 1) (cpu—AB()(2aZ +9)

J[BrACE () +B"(1)
2cpu=AB'(1)?

E[Ly) :( )E[Lo]

Q1)+

Y ):(t)
2cpu—AB(1)(2aE + )

Go(1).

e The mean number of customers in the queue (E[L,]).

E[L]=) nPy,+ ) (n=c)P,=E[L]-c(1-P,)+Q(1)Pyp.

n=0 n=c+1

e The probability that the servers are in vacation period (P,). From equation (7.54),

we obtain

P, =Go(1) = 4)102—((51)1)0,0-

e The probability that the servers are idle during busy period (P,). From equation

(7.53)), we get
al

©T K1) "

e The probability that the servers are working (serving customers) during busy

period (By).
P,=1-P,-P,.
e The mean number of customers served per unit time (Nj).

c—1

No=Bp) nPuu+cpp) Piu=PBu(c(Py+P)+Q(1)Py).
n=1 n=c
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e The average rate of abandonment of customers due to impatience (R,).

R,=a& anoln = a&E[Ly).
n=0

e The average retention rate of impatient customers (R,).

Re=(1-a)s ) nPy,=(1-a)E[Lo]
n=0

7.5 Cost model

Practically, queueing managers are interested in minimizing operating cost of unit
time. In this part of paper, we first formulate a steady-state expected cost function
per unit time, where the service rate p is the decision variable. Our main goal is to
determine the optimum value of y in order to minimize the expected cost function. To

this end, we have to define the following cost elements:
* C; : Cost per unit time when the servers are working during busy period.
* C,: Cost per unit time when the servers are idle during busy period.
* C;: Cost per unit time when the servers are in vacation period.
* C4: Cost per unit time when customers join the queue and wait for service.
* Cs5: Cost per service per unit time.
* Cq : Cost per unit time of serving a feedback customer.
* C;: Cost per unit time when a customer reneges.
* Cg: Cost per unit time when a customer is retained in the system.
* Cy : Fixed server purchase cost per unit.

* R:The revenue earned by providing service to a customer.
Let

7. be the total expected cost per unit time of the system:

7; = Cle + CZPe + C3Pv + C4E[Lq] + C]xl(C5 + ﬁ/CG) + C7Ra + CgRe + CC9.
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* 7, be the total expected revenue per unit time of the system:

7, = Rx N;
* 7, be the total expected profit per unit time of the system:

T,-T,-T.

Quadratic fit search method

This part considers the cost optimization problem under a given cost structure via
quadratic fit search method (QFSM)), this technique utilizes a 3-point pattern for fitting
a quadratic function that has a unique optimum, see Rardin (1997). So, we focus on the
optimization of the service rate y in different cases in order to minimize the expected
cost function 7, denoted in this part by F. Assume that all system parameters have
fixed values, and the only controlled parameter is the service rate p.

Thus, the optimization problem can be illustrated mathematically as:

Minimize: F(}xl) = Clpb + CZPe + C3PV + C4E[Lq] + CM(C5 + /a”C6) + C7Ra + CSRE + CC9.

As it has been mentioned in Laxmi et al. (2014), given a 3-point pattern, we may fit
a quadratic function via corresponding functional values that has a unique minimum,
x4, for the given objective function F(x). Quadratic fit utilizes this approximation to
improve the current 3-point pattern by replacing one of its points with optimum x4.

The unique optimum x7 of the quadratic function agreeing with F(x) at 3-point opera-

l

tion (x*,x™,x") is given as

L[FD((x™)? = (x)?) + F(x™)((x*)* = (x)?) + F(x")((x)? = (x™)?)
2 F(x!)(x™ — x#) + F(x™)(x* — x!) + F(x")(x! —x™)

7.6 Numerical results

In this section, we illustrate the obtained resulting formulas numerically, we first
carry out the optimization of the queueing system, using quadratic fit search method
(QFSM) to minimize the expected cost function F with respect to the service rate, then

we discuss the influence of different system parameters on the various performance
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measures of the queueing system as well as on total expected cost, total expected rev-
enue and total expected profit. We assume that the batch size X follows a geometric

distribution with parameter p, that is,

b=PX=0)=(1-p)'p,0<p<1(=1,2..)

Then, it is easy to observe that

pz ’ 1 2 ” 2(1 _p)
B(z) = ——,E(X)=B(1)=—, and E(X“)=B"(1) = ————.
@)= T E =B )= )=B'()==
For the whole analysis in this numerical part, we fixe C; = 40, C, = 25, C3 = 20, C4 = 30,

C5 = 50, C6 = 20, C7 = 20, Cg = 30, and C9 =10.

7.6.1 Optimization analysis

In order to carry out the numerical analysis on the parameter optimisation for the
queueing system under consideration, we consider the values for default parameters
asc=2,p=0.70, A =1.00, $ =0.80, 5 =3.00, ¢ =2.20, a = 0.60, and & = 0.20, and the
tolerance of QFSM is € = 107°.
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The total expected cost per unit time of the system
The total expected cost per unit time of the system

250
|
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|
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1.0 15 2.0 25 3.0 35 1.0 15 2.0 25 3.0 35
u n
Figure 7.3: The optimum service rate y* Figure 7.4: The optimum service rate y*
under multiple vacation policy. under single vacation policy.

From Figures we clearly see the convexity of the curves, which shows that

there exists a certain value of the service rate y that minimizes the total expected
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Table 7.1: Search for optimum service rate y* under multiple vacation policy.
iter | 4! p" u F(u) F(u™) F(u) p F(p)
01 1.050000 2.750000 3.500000 383.304600 365.811400 443.316700 2.010933 295.150300
07 | 1.050000  1.595699  1.634616  383.304600  265.898700  267.792700  1.561236  264.473400
14 | 1.050000  1.474157  1.481616  383.304600  262.234000  262.333800  1.468219  262.168900
21 | 1.050000  1.450477  1.452088  383.304600  262.045900  262.060100  1.449175  262.051500
28 | 1.050000  1.445212  1.445577  383.304600  262.045600  262.045800  1.444916  262.045400
35 1.050000 1.444012 1.444095 383.304600 262.045100 262.045100 1.443944 262.045100
42 | 1.050000  1.443738  1.443755  383.304600  262.045000  262.045000  1.443720  262.045000
49 1.050000 1.443670 1.443678 383.304600 262.045000 262.045000 1.443674 262.045000
Table 7.2: Search for optimum service rate y* under single vacation policy.
iter | 4 " " F(uh) F(u™) F(p") p F(p)
01 | 1.050000  2.750000 _ 3.500000  382.489400  363.101400  440.196600  2.022338 _ 294.000500
07 1.050000 1.600834 1.640239 382.489400 264.464800 266.371900 1.566160 263.037800
14 | 1.050000  1.478071  1.485637  382.489400  260.777800  260.879400  1.472040  260.711500
21 1.050000 1.453966 1.455613 382.489400 260.594700 260.600100 1.452634 260.591200
28 | 1.050000  1.448941  1.448941  382.489400  260.585000  260.585300  1.448260  260.584800
35 | 1.050000  1.447324  1.447410  382.489400  260.584500  260.585300  1.447253  260.584500
42 1.050000 1.447037 1.447056 382.489400 260.584500 260.584500 1.447022 260.584500
49 | 1.050000  1.446982  1.446983  382.489400  260.584500  260.584500  1.446983  260.584500

cost function for the chosen set of model parameters

. By adopting QFSM and choos-

ing the initial 3-point pattern as (!, u™, u*) = (1.05,2.75,3.5), in multiple vacation,

and (yl,ym, pu") =(1.05,2.75,3.5), in single vacation, and after finite iterations, we ob-

serve that the minimum expected operating cost per unit time converges to the so-

lution F = 262.045100 at p* = 1.443674, under multiple vacation and converges to
F =260.584500 at y* = 1.446983, under single vacation.
Further, from Tables and Figures we observe that the optimum

service rate y* of multiple vacation model is smaller than that of single vacation model,

while the minimum expected cost F(u*) of multiple vacation model is bigger than that

of single vacation model.

Table 7.3: The optimal values p* and F(u”) for different values of A.

MVP SVP
A w F(i") i E(p)
0.70 1.080571 210.4515 1.084180 209.6032
0.80 1.203464 228.0262 1.206953 226.9668
0.90 1.324392 245.2030 1.327779 243.9394
1.00 1.443674 262.0450 1.446983 260.5845
1.10 1.561503 278.5999 1.564713 276.9498

Using QFS technique, the optimal values of y and the minimum expected cost F(u")
are shown in Tables and for various values of A, ¢ and 7, respectively. We
observe from Table that for both single and multiple vacations, as the arrival rate

A increases, both the optimal service rate and the minimum expected cost increase,
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Figure 7.5: 7, versus A and p in MVP.

Table 7.4: The optimal values y* and F(y*) for different values of ¢.

Figure 7.6: 7. versus A and p in SVP.

MVP SVP
¢ W F(p) # F(p)
0.80 1.425489 279.9405 1.427247 277.9489
1.20 1.434895 270.6155 1.437281 268.6739
1.60 1.439685 265.8825 1.442519 264.1108
2.00 1.442593 263.0613 1.445755 261.4950
2.40 1.444537 261.2039 1.447950 259.8484
Table 7.5: The optimal values y* and F(u*) for different values of 7.
MVP SVP
i H F(i) 7 G5
1.00 1.446642 260.7151 1.451625 258.7063
1.50 1.445304 261.2975 1.449833 259.4021
2.00 1.444523 261.6465 1.448581 259.9053
2.50 1.444013 261.8790 1.447658 260.2862
3.00 1.443674 262.0450 1.446949 260.5845

the increase in the optimal service rate with A is as expected in view of the stability
of the system. Moreover, it is quite clear from Figures[7.5|and [7.6] that for both MVP

and SVP, the total expected cost increases with A and p, as intuitively expected. Then,

from Table we observe that for both single and multiple vacation policies, the

optimal service rate increases with ¢, while the minimum expected cost decreases as ¢
increases. On the other hand, Figures[7.7]and[7.8|show that for both MVP and SVP, the

total expected cost decreases with ¢, which agrees with our intuition, while it is not

monotone with the parameter y; it first decreases if the service rate p is less than some

threshold parameter, then it increases when y is above this threshold value. Further,
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Figure 7.10: 7, versus 11 and p in SVP.

from Table[7.5} it is clearly seen that the optimal service rate decreases with 1, whereas,

the minimum expected cost increases as 7 increases, this is quite obvious. Moreover,
Figures and point out that for both MVP and SVP, the total expected cost

increases with #, whereas it is not monotone with y; it first decreases when the service

rate p is below a certain threshold value, then it increases when p is greater than this

threshold value. The non-monotonicity of the total expected cost with p, displayed in

217
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Figures can be due to the choice of the system parameters.

7.6.2 Performance and cost-profit analysis

In this subsection, we perform a sensitivity analysis to understand how different per-

formance measures, total expected cost, total expected revenue, and total expected

profit vary with different system parameters.

Impact of arrival rate (1) and batch size (p).

Let the values for default parameters be fixed as ¢ = 2, § = 0.90, = 3.00, ¢ = 1.50,

a =0.60, £ =3.50, and p = 1.50.

Table 7.6: Impact of A and p.

1 P EL] N, P, T T 7
0.65 0.97286 0.97058 0.06191 152.77216 291.17513 138.40297

0.70 0.75 0.74095 0.86469 0.06319 148.24494 259.40575 111.16081

0.85 0.60110 0.78567 0.06357 145.37701 235.70059 90.323580

With 0.65 1.21954 1.12674 0.06329 157.15329 338.02346 180.87017
multiple 0.80 0.75 0.90281 1.00127 0.06577 151.26648 300.38062 149.11415
vacation 0.85 0.71935 0.90839 0.06696 147.72496 272.51708 124.79212
0.65 1.52497 1.28564 0.06300 162.35242 385.69260 223.34018

0.90 0.75 1.09166 1.13953 0.06696 154.56575 341.85851 187.29276

0.85 0.85197 1.03224 0.06913 150.15713 309.67332 159.51619

0.65 1.06753 0.74619 0.23936 150.50700 223.85729 73.350290

0.70 0.75 0.81422 0.61197 0.25509 145.74809 183.59043 37.842330

0.85 0.66234 0.51080 0.26679 142.81731 153.23999 10.422670

With 0.65 1.32890 0.96625 0.21694 155.21125 289.87474 134.66349
single 0.80 0.75 0.98592 0.81299 0.23539 148.96740 243.89841 94.931010
vacation 0.85 0.78777 0.69823 0.24901 145.30197 209.46816 64.166190
0.65 1.64967 1.17791 0.19455 160.79661 353.37170 192.57509

0.90 0.75 1.18476 1.00559 0.21584 152.49444 301.67655 149.18211

0.85 0.92746 0.87738 0.23146 147.88262 263.21447 115.33185

From Table we observe that for both single and multiple vacation policies, for

fixed p, with the increases of A, the mean system size E[L] increases, which results in

the increasing of the mean number of customers served N;. Further, along the increas-

ing of A, the probability that the servers are idle during busy period P, decreases in the

model with SVP, while it is not monotone in the model with MVP; it increases, then

decreases, when p = 0.65, and increases in the case where p = 0.75,0.85. This is due

to the choice of the system parameters. In addition, 7, 7,, and 7;, all increase with A.

This is quite reasonable, the bigger the arrival rate, the larger the number of customers

served and the greater the total expected cost, the total expected revenue and the total

expected profit.

On the other hand, for both policies, for fixed A, with the increasing of p, the probabil-
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Figure 7.11: Impact of A on E[L,] in Figure 7.12: Impact of A on E[Ly] in
MVP and SVP. MVP and SVP.

ity that the servers are idle P, increases, while E[L] and N, decrease with the parameter
p, this leads to a decrease in 7, 7,, and 7,, as intuitively expected.
Figures|7.11 show the effect of the arrival rate A on the expected number of

customers in the queue E[L,] and on the size of the system when the servers are on

vacation E[L], for different values of batch size p, under multiple and single vacation
policies. It can be observed that for fixed p, with the increase of A, E[Lq] increases
monotonically as it should be. While E[L] first increases, then decreases in the case
where 1 > 0.80 & p = 0.60, A > 1.00 & p = 0.70, and A > 1.10 & p = 0.80. Obviously,
E[L,] increases with 1/p, while E[L,] decreases with the parameter 1/p, which is coher-
ent with the fact that increasing the arrival rates increase the queue length during the
busy period and decreases the system size when the servers are in vacation.

Further, one may also observe that for higher values of p, E[L,] of multiple vacation
model is smaller than that of single vacation model, while E[Lj] of multiple vacation
model is higher than that of single vacation model. This is due to the fact that in single
vacation policy, whenever the busy period ended, the servers switch to the busy period
and stay there until the first arriving customer enters the system, consequently the
queue length E[L,] increases and E[L,] decreases. Contrariwise, in multiple vacation
policy, once the vacation period is finished, the servers switch to the busy period, if at

that moment no customer is observed in the queue, they immediately comeback to the
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vacation period, which results in the increasing of the size of the system during this
period E[L].

Impact of waiting rate of the severs (1) and vacation rate (¢).

In this subpart, we fixed the parameters as c =2, p =0.70, A = 0.90, § = 0.80, # = 3.00,
¢ =0.50, a = 0.60, & = 3.20, and p = 2.20.

Table 7.7: System performance measures vs. #.

1 by Dy E[Lo] E[Li] R, R, Ns

1.00 0.430930  0.488966  0.254386  2.334917  0.488421  0.325614  1.093950
With 1.50 0.470251  0.471474  0.277598 2217380  0.532988 0355325  1.065748
multiple | 2.00 0.492731  0.461473  0.290868  2.150184  0.558467  0.372311  1.049624
vacation | 2.50 0.507281  0.455000  0.299458  2.106692  0.574959  0.383306  1.039188

3.00 0.517468  0.450468  0.305471  2.076241  0.586505  0.391003  1.031882

1.00 0302642 0.546037  0.178655  2.718388  0.343018  0.228679  1.185962
With 1.50 0.359414 0520781  0.212169  2.548688  0.407364 0271576  1.145243
single 2.00 0.396614 0504232  0.234129  2.437491  0.449527  0.299685  1.118562
vacation | 2.50 0.422875  0.492550  0.249631  2.358992  0.479292 0319528  1.099727

3.00 0.442404 0483862 0.261159  2.300618  0.501426  0.334284  1.085720

Table 7.8: System performance measures vs. ¢.

¢ by by E[Lo] E[L] R, R, N

0.50 0.517468  0.450468  0.305471  2.076241  0.586505  0.391003  1.031882
With 0.80 0.428737 0533169  0.225177  2.454730  0.432340  0.288227  1.221750
multiple | 1.10 0.376571 0581728  0.178132  2.675744 0342014  0.228009  1.333429
vacation | 1.40 0.342205  0.613676  0.147248  2.820324  0.282717  0.188478  1.407038

1.70 0.317842  0.636296  0.125431  2.922099  0.240828  0.160552  1.459247

0.50 0442404 0483862  0.261159  2.300618  0.501426  0.334284  1.085720
With 0.80 0.346108 0561596  0.181779  2.679892  0.349017  0.232678  1.256686
single 1.10 0.289268  0.604667  0.136835  2.895358  0.262722  0.175148  1.349564
vacation | 1.40 0.251263  0.631480  0.108117  3.033645  0.207584  0.138389  1.405972

1.70 0.223768  0.649430  0.088306  3.129558  0.169548  0.113032  1.442606

Table 7.9: 7, 7,, and 7, vs. 1.
MVP SVP

i T T 7 T 7 7,
1.00 171.0821 328.1849 157.1029 172.1893 355.7885 1835992
1.50 170.7427 319.7243 148.9816 171.6993 343.5729 171.8736
2.00 170.5486 314.8873 144.3386 171.3782 335.5686 164.1903
2.50 170.4231 311.7565 141.3335 171.1516 329.9180 158.7664
3.00 170.3351 309.5646 139.2294 170.9830 325.7160 154.7330

The impact of waiting rate of the servers # and vacation rate ¢ in single and multi-
ple vacations are shown in Tables It is clearly seen that for both multiple and

single vacation policies, P,, E[Ly], R, and R, all increase with 7 and decrease with ¢.

While P, E[L,], and N; decrease with 1 and increase with ¢. Therefore, for both poli-

cies, 7., 7,, and 7;, decrease with # and increase with ¢. These results are consistent
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Table 7.10: 7,, 7,, and 7_ vs. ¢.

MVP SVP
¢ 7 7 7 7 T 7,
0.50 170.3351 309.5646 139.2294 170.9830 325.7160 154.7330
0.80 171.3911 366.5250 195.1338 172.0484 377.0059 204.9575
1.10 171.9970 400.0286 228.0316 172.6472 404.8691 232.2219
1.40 172.3860 422.1114 249.7253 173.0279 421.7915 248.7635
1.70 172.6546 437.7740 265.1194 173.2900 432.7819 259.4919
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Figure 7.13: Impact of n on E[Ly] in Figure 7.14: Impact of A on E[Ly] in
MVP and SVP. MVP and SVP.

with our intuition; the probability of busy period increases with ¢ (resp. decreases
with #), thus the mean number of customers served increases with ¢ (resp. decreases
with 77), therefore, the total expected profit increases with ¢ (resp. decreases with #).
On the other hand, the probability of vacation period decreases with the parameter
¢ (resp. increases with the parameter 7). Consequently, the average rate of reneg-
ing decreases with ¢ (resp. increases with 77). Consequently, the total expected profit
increases with increasing values of ¢ and decreases along the increasing of #.

From Figures |7.13 we see that for both single and multiple vacations, E[L]
increases with 77 and decreases with A and ¢, as it should be expected. Then, evidently
for lower values of ¢, E[Lj] of multiple vacation model is higher than that of single
vacation model. On the other hand, for higher values of #, E[Ly] of multiple vacation
model is greater than that of single vacation model. Consequently, we can conclude

that the model with waiting servers outperforms the model without this policy.
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Impact of impatience rate (£) and non-retention probability («).

In this subpart, we choose the default parameters as c =2, p =0.70, A = 0.90, g = 0.80,

1 = 2.00, ¢ = 1.50, u = 2.20.

Table 7.11: Impact of £ and a.

& a E[L] N; R, R 7. 7, 7}9
0.25 1.57260 1.56348 0.01940 0.05819 209.2591 469.0433 259.7843
0.20 0.50 1.53353 1.54527 0.03799 0.03799 208.3662 463.5815 255.2153
0.75 1.49770 1.52764 0.05584 0.01861 207.5425 458.2923 250.7498
With 0.25 1.46464 1.51054 0.07299 0.21897 211.1577 453.1625 242.0048
multiple 0.80 0.50 1.35354 1.44673 0.13562 0.13562 208.2473 434.0202 225.7729
vacation 0.75 1.26600 1.38898 0.19040 0.06347 205.9043 416.6931 210.7888
0.25 1.37866 1.46206 0.12078 0.36233 213.0528 438.6178 225.5650
1.40 0.50 1.22834 1.36198 0.21542 0.21542 208.5768 408.5930 200.0162
0.75 1.11845 1.27563 0.29312 0.09771 205.2185 382.6889 177.4704
0.25 1.48691 1.20539 0.01537 0.04610 206.2113 361.6174 155.4061
0.20 0.50 1.45496 1.18637 0.02999 0.02999 205.4669 355.9117 150.4448
0.75 1.42577 1.16795 0.04393 0.01464 204.7821 350.3842 145.6021
With 0.25 1.39896 1.15007 0.05723 0.17169 207.5825 345.0215 137.4390
single 0.80 0.50 1.30984 1.08337 0.10493 0.10493 205.1588 325.0103 119.8515
vacation 0.75 1.24105 1.02314 0.14540 0.04847 203.2324 306.9424 103.7099
0.25 1.32984 1.09938 0.09376 0.28127 208.9241 329.8147 120.8906
1.40 0.50 1.21196 0.99511 0.16346 0.16346 205.2052 298.5327 93.32747
0.75 1.12925 0.90638 0.21768 0.07256 202.4852 271.9147 69.42946
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Figure 7.16: Impact of £ on E[Lj] in SVP.

Table illustrates the impact of £ and a, for both single and multiple vacation

policies. As expected, for both MVP and SVP, increases in £ and « implies a decrease

in E[L] and N;. This is because the size of the system decreases with the increasing of

& and a. Thus, the mean number of customers served decreases as the two parameters
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¢ and a increase. Further, R, increases with & and a, whereas, R, increases with & and
decreases with a, as it should be. Therefore, 7., 7,, and 7;3 monotonically decrease with
a, 7, is not monotone with &, while 7, and 7, decrease significantly with the increasing
values of &, this is because of the significant number of lost customers. From this, it is
clearly obvious that the retention probability has a positive impact on the economy of
the system, this probability is very useful for any firm operating in the field of finance,
supply chain, manufacturing, and so on.

Figures depict the effect of & for different values of a in both single and
multiple vacation policies. From the figures, it can be seen that as the impatience rate
¢ increases, the mean system size when the servers are on vacation period E[Lj] mono-
tonically decreases for any «a, as intuitively expected. Moreover, from both figures, we
observe that E[L,] is high when the non-retention probability a is small. Further, as
it should be expected, E[Ly] of multiple vacation model is greater than that of single

vacation model.

Impact of non-feedback probability () and number of the severs (c).

In this part, we take p = 0.70, A = 0.90, 1 = 2.00, ¢ = 1.50, a = 0.60, £ = 1.00, and
p=2.20.

Table 7.12: Impact of ¢ and .

MVP SVP
< [P 7 7 % T T 7,
0.70 214.1259 429.2409 215.1150 211.5811 350.1083 138.5272
2 0.80 207.1737 416.6931 209.5195 204.2018 306.9425 102.7406
0.90 201.1740 400.7218 199.5478 197.8585 258.1941 60.33554
0.70 281.6618 837.3160 555.6542 293.5541 810.1472 516.5932
3 0.80 288.7010 838.0231 549.3221 285.9941 797.1694 511.1753
0.90 295.9462 830.8510 534.9048 278.6898 773.2725 494.5827

From Table[7.12]and Figures we see that for both single and multiple va-
cations, N; increases with y, ¢, and f, respectively. Further, for both MVP and SVP, for
fixed f, the total expected cost, the total expected revenue, and the total expected profit
increase significantly with the increasing of c. This is quite reasonable, the greater the
number of servers in the system, the larger the number of customers served and the
higher the total expected profit. In addition, in both MVP and SVP, for fixed c, the
total expected revenue and the total expected profit decrease when f8 increases. While
in the model with SVP, 7, decreases with the parameter 8, and in the model with MVP,

it decreases with , when ¢ = 2, and increases along the increasing of , when ¢ = 3.
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Figure 7.17: Impact of y on N in MVP. Figure 7.18: Impact of y on N, in SVP.

Thus, we can say that a feedback probability has a nice effect on the economy of the
system. Moreover, as intuitively expected, N; of single vacation model is higher than

that of multiple vacation model.

7.7 Conclusion and future scope

In this paper, we carried out a study of a infinite-buffer multi-server Bernoulli feed-
back queueing system with batch arrivals, waiting servers, impatient customers and
retention of reneged customer, under single and multiple vacation policies. We ob-
tained the closed-form expressions for the steady-state probabilities of the queueing
model, using the probability generating function (PGF). Various performance mea-
sures of the system are evaluated. We also performed a cost model and considered a
cost optimization problem using quadratic fit search method (QFSM) in order to obtain
the optimum values of the service rate for different values of arrival rate, waiting rate
of the servers and vacation rate. Important numerical results have been illustrated,
which may be useful to explore the impact of system parameters on different perfor-
mance measures and total expected cost, total expected revenue and total expected
profit, respectively. The obtained results have potential applications in modeling com-
puter and telecommunication systems, computer networks, manufacturing, and so on.

For further works, it will be interesting to apply the technique used in this paper in or-
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der to study more complex models such as GeoX/Geo/c and M*/M/c with breakdowns,
impatient customers and asynchronous multiple and single vacations. Furthermore,
the model under investigation can be analyzed under the provision of time dependent

arrival and service rates which leads the system to more realistic environment.
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Chapter 8

Conclusions and future work

In this thesis, we examined different queueing systems with impatient customers. Al-
though extensive research has been done on this topic in the last decades, we believe
that combining different features including reneging during busy and vacation peri-
ods, waiting server, feedback and retention of reneged customers together for diverse
systems with vacation and working vacations, then studying their impact on the per-
formance measures as well as the cost-profit of the systems has not been addressed,
yet.

In what follows, we first reiterate the main conclusions of this thesis, then we pro-
pose some possible extensions that can contribute to the literature on the queueing

systems with impatient customers.

8.1 Results

In Chapter 1, a comprehensive review of the recent literature on impatience in queue-
ing systems, feedback queues, vacation and working vacation queues was provided. In
this chapter, we represented the exposition of our research within the body of existing

literature.
In Chapter 2, we studied an heterogeneous two-server queueing system with Bernoulli

feedback, multiple working vacations, balking, reneging and retention of reneged cus-
tomers, we assumed that impatience timers of customers in the system depend on the
state of the server. In this work, we extended the problem in Laxmi and Jyothsna (2015)
by considering Bernoulli feedback, reneging in either normal busy and working vaca-
tion periods, wherein the reneged customers may be retained via ceratin mechanism.
We developed the equations of the steady state probabilities via the supplementary

variable and recursive techniques, then we derived useful performance measures of
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the queueing system. Further, we formulated a cost model in order to determine the
impact of various system parameters on the different characteristics as well as on total
expected cost, total expected revenue, and total expected profit of the system. In this
study, we showed via a numerical analysis the impact of different system parameters
on both characteristics and costs of the considered queueing system.

In Chapter 3, we considered an infinite-buffer single server queueing system with
Bernoulli feedback, multiple vacations, differentiated vacations, vacation interrup-
tions, balking and reneging such that reneged customers may be retained in the sys-
tem. Via the recursive method, we obtained the exact expressions of the steady-state
probabilities. Then, we presented explicit expressions of important performance mea-
sures, and developed a cost model. In addition, a variety of numerical results has been

discussed.
In Chapter 4, we dealt with a M/M/1 Bernoulli feedback queueing system with sin-

gle exponential vacation, waiting server, reneging and retention of reneged customers,
wherein the impatience timers of customers depend on the states of the server. We ob-
tained the explicit expressions of the steady-state probabilities using probability gen-
erating functions (PGFs). In addition, we derived important measures of effectiveness
of the queueing system and formulated a cost model. Further, via an extensive numer-
ical study, we showed the impact of different system parameters on the performance
measures and cost-profit of the queueing model. The considered queueing system can
be considered as a generalized version of the queueing models which exist in the liter-
ature presented in Yue et al. (2016) and Ammar (2017) associated with many practical

situations.
In Chapter 5, we analyzed an infinite capacity batch arrival single server Markovian

Bernoulli feedback queueing system subject to functioning K-variant vacation policy
with waiting server, impatient customers and retention of reneged customers. We es-
tablished the steady-state study of the queueing system using the PGFs method and
evaluated diverse system metrics in terms of steady-state probabilities. In addition, we
considered a cost optimization problem using particle swarm optimization (PSO) and
quadratic fit search method (QFSM). Using a comprehensive numerical experiment we
showed that the two algorithms performed quite well. Further, we investigated the ef-
fect of different parameters on the performance measures and the cost functions of the
system through numerical experiments.

Chapter 6 explored the impatience behavior in multi-server Bernoulli feedback

queueing system with batch arrival, variant of multiple working vacations, and reten-
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tion of the reneged customers. We investigated diverse system characteristics in terms
of steady state probabilities via the probability generating function method. We car-
ried out an economic analysis and showed the effect of the different system parameters
on the system characteristics as well as on total expected cost, total expected revenue,
and total expected profit of the system.

In Chapter 7, we treated a infinite-buffer multi-server Bernoulli feedback queue-
ing model with batch arrivals, waiting servers, impatient customers and retention of
reneged customer, under single and multiple vacations. We derived the closed-form
expressions for the steady-state probabilities of the queueing system using the proba-
bility generating function (PGF). Then, we evaluated useful performance measures of
the system. We also performed a cost model and considered a cost optimization prob-
lem using quadratic fit search method (QFSM). We aimed to find the optimum values
of the service rate for different values of arrival rate, waiting rate of the servers and
vacation rate such that the average total cost is minimized and proved the convexity
of the cost function in each decision variable. In addition, we explored the impact of
system parameters on different performance measures and total expected cost, total
expected revenue and total expected profit, respectively.

— The obtained results in this thesis have potential applications in many real world
systems including computer and telecommunication systems, computer networks, man-

ufacturing, call centers and production-inventory systems and so on.

8.2 Further research

The framework developed in this thesis allows us to examine the impact of differ-
ent system parameters including service rates during busy and working vacation pe-
riods, vacation rate, waiting rate of server, reneging, retention of reneged customers,
Bernoulli feedback, and others in enhancing performance (i.e, operational costs reduc-
tion) and profitability of the queueing systems in different settings. The models devel-
oped in this thesis provide lucrative perspicacity to the production managers and sys-
tem engineers. Our analyses can be used as a building block to compose more complex
queueing models. For instance, providing a rigorous proof for transient solution anal-
ysis for multiserver queueing systems with asynchronous multiple and single vacation
policies, vacation interruption and impatient customers as an interesting extension to
what we have carried out for the queueing models given in Chapters 4-7. Further, to

make the system modelling more closer to the real world problems, these models can
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be further extended to a more general cases with general type service times and lead
times.

Another interesting case for future research can be the realistic feature of syn-
chronous and asynchronous breakdowns and repairs for the multiserver queueing sys-
tems given in this thesis.

In such models, analysing the effect of the system parameters on the system char-
acteristics and profitability will help the system manager to enhance the cost efficiency
and responsiveness of the systems. It should be noted that each of the above mentioned

extensions adds sufficient complexity and makes the problem less tractable.
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Abstract. In this thesis, we analyze the impatient behaviour in different queueing systems due to
different factors including server state, quality of service, waiting time, etc. Firstly, we obtain the steady-
state probabilities for an M/M/2/N queueing system with two heterogeneous servers, feedback, vaca-
tion, working vacation, balking, reneging which depends on server state and retention of reneged cus-
tomers, using supplementary variable and recursive techniques. Secondly, we use the recursive method
to establish the solution of an infinite capacity queueing system with differentiated vacations, vacation
interruption, balking, reneging during the busy period and retention of reneged customers. Thirdly, we
analyze the impatient behavior (reneging), the impact of retention of reneged customers and feedback in
an M/M/1 queueing system with single vacation and waiting server, MX/M/1 with waiting server and
K-variant vacations, MX/M/c with K-variant working vacations as well as MX/M/c with waiting servers
and both single multiple vacation policies. We establish the stationary analysis for these queueing sys-
tems using the probability generating function. In addition, we derive useful performance measures
and present the economic analysis of the different models presented in this thesis. In addition, we study
the optimization of the fourth and sixth queueing systems using the PSO and QFSM methods.

Résumeé. Dans cette thése nous analysons le comportement d’impatience dans différents systémes
de files d’attente, due aux différents facteurs notamment 1’état de serveur, qualité de service, le temps
d’attente, etc. Dans un premier lieu, nous obtenons les probabilités d’état stable pour un systeme de file
d’attente M/M/2/N avec deux serveurs hétérogenes, feedback, vacances, service pendant les vacances,
dérobade, abandon qui dépendent de I’état du serveur et rétention des clients abandonnés, en utilisant
la méthode de variable supplémentaire et la récursivité. En second lieu, nous utilisons la méthode
récursive afin d’établir la solution d’un systeme de file d’attente de capacité infinie avec des vacances
différentiées, interruption de vacances, dérobade, abandon pendant la période d’occupation et rétention
des clients abandonnés. En troisiéme lieu, nous analysons le comportement d’impatience (abandon),
I'impact des rétentions et du feedback dans les systemes de files d’attente M/M/1 avec vacance unique,
MX/M/1 avec K vacances consécutives, MX/M/c avec K vacances consécutives et services pendant les
vacances, MX/M/c avec vacances uniques et multiples, ou les serveurs dans le premier, deuxiéme et
quatrieme systémes sont autorisés a prendre des vacances chaque fois que le systeme est vide apres une
période d’attente aléatoire . Nous établissons 1’analyse stationnaire pour ces systemes de files d’attente
en utilisant la fonction génératrice des probabilités. En outre, Nous dérivons importantes mesures de
performance et présentons l’analyse économique des différents modeles présentés dans cette these. En
outre, nous étudions dans cette these 'optimisation du quatrieme, et sixieme systeme de files d’attente
en utilisant les méthodes PSO et QFSM.
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