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Abstract: The paper considers the model of a call center in the form of a multi-server queueing
system with Poisson arrivals and an unlimited waiting area. In the model under consideration,
incoming calls do not differ in terms of service conditions, requested service, and interarrival periods.
It is assumed that an incoming call can use any free server and they are all identical in terms of
capabilities and quality. The goal problem is to find the stationary distribution of the number of
calls in the system for an arbitrary recurrent service. This will allow us to evaluate the performance
measures of such systems and solve various optimization problems for them. Considering models
with non-exponential service times provides solutions for a wide class of mathematical models,
making the results more adequate for real call centers. The solution is based on the approximation
of the given distribution function of the service time by the hyperexponential distribution function.
Therefore, first, the problem of studying a system with hyperexponential service is solved using the
matrix-geometric method. Further, on the basis of this result, an approximation of the stationary
distribution of the number of calls in a multi-server system with an arbitrary distribution function of
the service time is constructed. Various issues in the application of this approximation are considered,
and its accuracy is analyzed based on comparison with the known analytical result for a particular
case, as well as with the results of the simulation.

Keywords: multi-server queue; hyperexponential service; matrix-geometric method; hyperexponential

approximation

1. Introduction

One of the fastest-growing segments of the telecommunications market is the use
of call centers. In this field, most of the costs of maintaining a call center are the salaries
of employees who provide various kinds of information services to clients. The number
of operators is chosen based on some standard measures, for example, the proportion of
customers for which the waiting time for the start of service does not exceed the average
time of the request servicing. The solution to the problem depends on the cost relationships
between the components of the system. Therefore, the development of mathematical
models and methods in this area is an necessary task. Traditional approaches of such
studies lay in the field of queueing theory and related topics.

An excellent description of call centers and general issues in applying queueing
models to studies were presented in [1]; some other general issues on the topic may be
found in [2-5]. In this paper, we consider a call center model in the form of a multi-server
queue with an incoming Poisson flow of calls, recurrent service, and an unlimited number
of waiting places (M/G/N). A number of articles by different authors are devoted to
the study of models of this type, for example: [6-10]. Furthermore, there are studies
of models with non-Poisson incoming flows, for example: [11-18]. The aforementioned
works make it possible to obtain characteristics of the operation of the system mainly
using numerical, approximate, or asymptotic methods. Moreover, most of the papers only
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evaluate mean values of waiting time or queue length, or the distribution of waiting time,
or the distribution of queue length, but only under asymptotic conditions.

Our paper proposes one more approximate approach to solving the problem of study-
ing the M/G/N model, which allows one to obtain an accurate enough approximation
of the probability distribution of the number of calls in the system for a wide class of
service time distributions. Unlike other publications, our approach allows one to obtain a
distribution of the number of calls, and this is performed directly without any asymptotic
conditions, as in [8,16]. In addition, the proposed approach is based on substituting an ap-
proximation before performing the analysis instead of adapting known results for M/M/N
queues for the more general cases as was made in [9,10,12,14]. This allows us to obtain the
final result in a simpler way with very high precision.

The main idea of the approach is in the approximation of the service time distribution
by a two-phase hyperexponential one. The idea is taken from [19], where the problem
of waiting time distribution was considered. We apply the idea to find the stationary
distribution of the number of calls in this paper. For the model with hyperexponential
service time, we use the matrix-geometric method to find the distribution of the number
of calls in the system. To estimate the parameters of the hyperexponential distribution
approximating a given distribution of the service times, in most cases, we use an approach
based on three raw moments, which is in a certain sense similar to the results of [20].
However, for some cases, we have to use an approach based on two moments, and the
results show us very high accuracy, even for such an approximation.

The only known exact analytical result is represented by the Pollaczek-Khinchine
formula for a system M/G/1 with a single server [21,22]. In this paper, we compare the
obtained approximation with this formula for the particular case N = 1 in the M/G/N
model. For the other cases (when the number of servers N > 1), we use the simulation
results for the comparison. The performed numerical experiments prove the high accuracy
of the approach for models M/G/N in a wide class of service times.

The rest of the paper is organized as follows. In Section 2, we propose the mathematical
model for the problem domain and formulate the goal of the study. In Section 3, we solve
the problem for the partial case of the model with two-phase hyperexponential service
times. To obtain the results for this case, we first derive the system of balance equation;
after that, we apply the matrix-geometric method to solve it and derive the goal stationary
probabilities at the end of the section. In Section 4, we propose a technique to obtain
the results for the model M/G/N; also, we consider methods of the approximation and
various issues of their applications. The results of estimating the accuracy of the proposed
approach are presented in Section 5.

2. Mathematical Model

Consider a call center where we have several service devices (operators, servers)
(Figure 1). An incoming call is redirected instantly to any free server or should be placed in
a waiting queue if all the servers are busy. Calls in the queue are ordered according to the
FCFS rule (First Come First Serve). After the completion of the service at any server, the
server takes the first call from the queue for its service.

B(x)
B(x)
A
E——) N
calls arrivals waiting
B(x)

servers

Figure 1. Structure of the model.
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Consider a model of the system in the following form. Let calls arrive at the system
according to the stationary Poisson process with intensity A, let there be an unlimited
number of places for waiting calls, and also, let there be N operators (servers) working
independently from each other with service times distributed with distribution function
B(x). For the goals of the study, we suppose that at least two finite raw moments exist for
this distribution (the reasons may be found in Section 4).

Denote the stationary probabilities that we have exactly i calls in the system (both
under the service and in the queue) by 7(i), i € {0,1,2,... }. The goal of the study is to
find this probability distribution. The condition of existence of the stationary regime is
obvious and standard for such a class of models:

A < Ny,

where y is a rate of service in one server (the value that is inverse to the mean of a random
variable with distribution function B(x)).

The approach that we use is based on the approximation of the distribution B(x) by
the hyperexponential distribution with two phases. So, we first try to obtain the solution
for the model with hyperexponential service times. After that, we propose methods for the
approximation of an arbitrary probability distribution by the hyperexponential one. At the
end of the paper, we estimate errors of the solution of the original problem on the basis of
comparison with known analytical results or simulation results.

The choice of hyperexponential distribution for the goals of the study is made based
on the fact that this distribution allows studies to be carried out on queueing systems where
it is used, and it can also approximate many other types of random variables distributions
with a quite good accuracy.

3. Solution of the Problem for the Case of Hyperexponential Service Time

Let the service times be hyperexponentially distributed with the CDF:

B(x) = q1(1—e7%) 4+ q2(1 —e7%), @

where 1 = g, 92 = 1—-4q,0 < g < 1. Actually, this hyperexponential distribution
is a mixture of two exponential distributions with parameters y; and pp chosen with
probabilities q; and g», respectively. So, actually, a server performs the service of a single
call according to the exponential distribution with a chosen parameter. We name the
servers that are currently working with parameter y as working at the first phase, and the
servers that are currently working with parameter y, as working at the second phase of
the hyperexponential distribution.

Denote the number of servers that are working at the first phase in time moment ¢ by
n1(t) and servers working at the second phase by 1, (t). At any moment, the number of
free servers equals N — 1 (t) — ny(t). Furthermore, denote the number of calls in the queue
in moment ¢ by i(t). Notice that it may be greater than zero only if n(t) + np(t) = N.

Let us introduce the following notations for the stationary probabilities:

e P(ny,np) =Pr{n(t) = ny,na(t) = np} for 0 < ny + np < N — 1 (when not all servers
are busy),

e Pu(i) = Pr{ni(t) = n,np(t) = N —n,i(t) = i} when all servers are busy. Here,
0<n<Nandi=0,1,2,...

So, the goal of the study for this model is to find these probabilities.

3.1. Balance Equations

We can construct the following system of the balance equations for the stationary
regime. When the queue is empty, we have

— P(0,0)A + P(0, 1)z + P(1,0)u1 = 0, )
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—P(Vl1,1’lz)(/\ + nip + 712]/[2) + P(n1 — 1, nz)/\lh + P(i’ll,nz — 1))\(]2+

3
P(ny,ny+1)(ny +1)pa+ P(ny 4+ 1,n2)(n + 1)y =0 )
for1 < nj +ny < N — 1; for the non-empty queue, we can write
—Py(0)(A+npy + (N —n)up) + P(n—1,N —n)Ag; + P(n,N —n — 1)Agr+ @
Py—1(1)(N = n+ Dpaq1 + Pu(1) (npaqr + (N = n)p2q2) + Puya (1) (n + 1)prg2 = 0,
—Py(i)(A+npu; + (N—n)puz) + Po(i — DA+ Py1(i+ 1) (N —n+1)uxq1+ 5)

Pp(i4+1)(npagr + (N — n)uzq2) + Ppa(i+1)(n+ 1)p1g2 = 0
for0<n<Nand2<i<oco.

We propose an algorithm for solving this system of equations with two stages. The
first stage is based on the matrix-geometric method [23,24]. In this case, solution P, (i) of
part (5) of the system for i > 0 will be expressed using term P,(0). This fact allows us to
rewrite the rest of the system (2)—(4) in a closed form of the system of (N +1)(N +2)/2
equations with the same number of variables. The second stage of the proposed algorithm
will solve this system.

3.2. The First Stage: Matrix-Geometric Method

Consider part (5) of system (2)—(5) for i > 0.
Denote the row vector

P(i) = [Po(i) P1(7) ... Pn(i)]

and vector P = P(0) to separate it from other components of the solution. Then, we can
rewrite (5) in the matrix form:

—P(1)D +PA +P(2)A =0,

6
—P(i{)D+P(i—1)A+P(i+1)A =0, fori > 2, ©)
where matrices D and A have the form
A+ Nuy 0 0 . 0
0 A+ (N—=1u 0 0
D= 0 0 A+2u+ (N=2)up ... 0 ,
0 0 0 ... A+Nm
Nyzqz N]/lqu 0 e 0 0
maz g+ (N =1)pago (N = Dpam 0 0
A= 0 2u1q 211 + (N — 2)]12(]2 R 0 0
0 0 0 ... Nuig2 Nuq
We write solution P(7) of system (6) in the matrix-geometric form:
P(i) =P R’ @)
Substituting it into (6), we derive a quadratic equation for the matrix R:
RZA —RD + AL = O. 8)

This equation can be solved by the iterative method starting from zero matrix O:

Ry=0, Ryq= (R%A+/\I)D’l
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until absolute values of the entries of matrix RZA — R, D + AI become small enough.
To find vector P, which is important for (7), we consider vector P(1) = P - R, whose
entries can be written in the form

N
Py(1) = Y P(0)Ryy,, forn=0,1,...,N.
k=0

Substituting these expressions into system (2)—(5), we obtain
—P(0,0)A+ P(0,1)pp + P(1,0)p1 =0,
—P(ny,n2) (A4 nypy + napp) + P(ny — 1, n2)Aqq + P(ny, np — 1)Aga
+P(ny,ny +1)(ny +1)pa +P(ny +1,m3)(ng + 1)y =0, for1 <my +np <N -1,
—Py(0)[A+mypy + (N —n)us) + P(n —1,N —n)Agy + P(n,N —n — 1)Aqg

N
+ Y P(0){Rypu—1(N — 14+ 1)p2q1 + Reu[np1g1 + (N — n)poga] + Ripy1 (n + 1)p1g2} = 0.
k=0
Denoting

Skn = Rk,n — 1(N — n+ 1)paq1 + Riy[np1g1 + (N — n)paga] + R i1 (n + 1)piqa,  (9)

we rewrite the system in the following form:
—P(0,0)A + P(0,1)p2 + P(1,0)p1 = 0, (10)

—P(Tll, }’lz)()t +nip + 7’12}12) + P(I’ll -1, 712))\1]1 + P(Tll, np — 1)/\!]2
+P(n1,n2 + 1)(1’12 + 1)]42 + P(Vll +1, nz)(m + 1)“141 =0, (11)
forl<mny;+n, <N-—1,

—Py(0)[A+nypy + (N —n)up] + P(n —1,N — n)Aqq

N (12)
+P(n,N—n—1)Ag2 + Y _ Pc(0)Sg, = 0.
k=0

This is a system of (N + 1)(N + 2)/2 linear equations with the same number of
variables P(0,0), P(ny,n;) for1 < ny+mn; < N —1, and P,(0). Due to the fact that
this system is a homogeneous, its non-trivial solution can be determined in a form with
a constant multiplier which can be obtained from the normalization condition. In the
next section, we propose an algorithm that reduces system (10)—(12) consisting of (N + 1)
(N +2)/2 equations to the homogeneous system with N + 1 equations with variables
P,(0),n=0,1,...,N that are entries of vector P, which we wish to derive.

3.3. The Second Stage: Deriving Entries of Vector P

To solve system (10)—(12), let us use the following notation for vectors with
growing dimensions:

Py = [P(0,0], P; = [P(0,1) P(1,0)], P, = [P(0,2) P(1,1) P(2,0)], ...,
P, = [P(0,n) P(1,n—1) ... P(n—1,1) P(1,0)], 0 <n < N —1.

Using these notations, we rewrite Equation (10) in the matrix form:
—PyDg +P1A1 =0, (13)

where

D:/\,A:m}
! l[m
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We can write two equations from (11), where 17 4+ n; = 1 in the matrix form:

PyBy — P1Dq + PrA; =0, (14)
where
2“1/12 0
A+ 0
BOZ[)\ﬂlz/\fh],m:[ 0#2 A4 },Azz Mo M2 |-
H1 0 2]/{1

Further, for the case 11 + ny = 1, we can write corresponding equations from (11) in
the form
Pnlenfl - P,D, + Pn+1An+1 =0forl <n<N-1, (15)

where matrices B, with size n x (n+1), D, with size (n +1) x (n+1) and A, with
size (n +2) x (n + 1) have the following structures:

A2 Aqu 0 ... O 0
0 Agp A ... 0 0
BT )
0 0 0 Agy  Aqy
A+ npn 0 0 0 0
0 Adpur+(n—1uy 0 0 0
D, = ,
0 0 0 A (n—1)puy + p2 0
0 0 0 0 A+ mnp
[(n+Duz 0 0 0 0
M1 Ny 0 0 0
0 2u1p (n—1)uy 0 0
An+1:
0 0 0 e 2up 0
0 0 0 R (171 U
L O 0 0 o 0 (n+1)pnd

Notation 0 in (14) and (15) means vector of zeros with corresponding sizes.
Finally, we write the last N + 1 equations of system (10)—(12) in the form

Py_1By_1+PS—PDy =0, (16)

where S is a matrix with entries Sy, from (9).
So, gathering all matrix Equations (13)—(16), we can rewrite system (10)—(12) in the
matrix form:

—PoDy +P1A; =0,

PyBy — P1D; + P2A; =0,

P, 1B, 1—P,D,+P, 1A;;1=0for1<n<N-1,
Py_1Bn_1+PS—-—PDy =0.

(17)

From the first equation of the system, we can express:
Py =P;A;D;! = PGy,

where G = AlDal.
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From the second equation, we express:
P1D; — PoBg = P2A,
P1D; — P1G1Bg = PrA;,
Py = P2A;(D; — G1By) ! = PGy,
where G, = Ay(D; — G1Bg) ..
From the next equations of system (17) for n < N — 1, we obtain

P,Dy, —P, 1B, 1 =Py 1A,
P,D; — PnGanfl = Pn+1An+1/

P, = Pn+lAn+1 (Dn - GVanfl)_l = Pn+1Gn+1/ (18)
where G,1 = A, 1(Dy — G;B,_1) .
Consider equality (18) for the case n = N — 1. We can write:

Py_1 = PGy (19)

because Py = P. Let us substitute expression (19) into the last equation of system (17).
Then we obtain the following equation for vector P:

P(GNBN_1+S—DN) =0, (20)

which is the homogeneous linear system for entries P, (0) of vector P. This system can be
solved without any problems. So, we obtain vector P.
After that, we can substitute vector P as vector Py into the expressions

P, = Pn+1Gn+1

forn=N-1,N—-2,...,1,0, and find vectors P, iteratively foralln € {0,1,...,N —1}.
Finally, applying expressions (7), we find vectors P(i) for all i > 0.
3.4. Stationary Probability Distribution of the Number of Calls in the System

As it is mentioned in Section 3.2, we obtained all vectors P, in the previous section,
just in a form with a constant multiplier. To find true values of the vectors, we should apply
the normalization condition

N-1

Y Pueyi1 +P(I—R) leyy =1, (21)
n=0

where e;; are column vectors consisting of ones.
Denote stationary probabilities:

r(n) =Pr{n(t) =n,i(t) =0} for0 <n < N-—1,

p(i) = Pr{n(t) = N,i(t) = i} fori > 0. 22

Here, r(1n) means the probability that n servers are busy, and p(i) means that all N
servers are busy and there are exactly i calls waiting in the queue.
Based on (21), we can write the following:

r(n) = Pyeyyq, forn=0,1,...,N—1, (23)

p(i) = PRienq, fori > 0. (24)
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Considering the stationary probabilities 77(i), i € {0,1,2,... } that we have exactly i
calls in the system and using notations (22), we can write the following:

[ r(i)for0<i<N-1,
”(1)_{ p(i — N) fori > N, @5

and, so, we can evaluate probabilities 77(7) by using expressions (23) and (24).

4. Approximation for the Case of Arbitrary Distributed Service Times

Consider the system shown in Figure 1 with i.i.d. service times with arbitrary dis-
tribution function B(x). To approximate probabilities 7t(i) from (25), we use expressions
(23)-(24), supposing that distribution B(x) can be approximated by the hyperexponential
distribution in form (1). So, the problem is reduced to establishing parameters y1, 2, 41,
and g = 1 — ¢; that provide enough accuracy for the approximation of distribution B(x)
by the hyperexponential distribution (1).

It is not hard to obtain the expressions for the parameters of the two-phase hyper-
exponential approximation if we have two or three finite raw moments of the original
distribution B(x). These expressions are presented in the following subsections.

4.1. Estimating Parameters of Hyperexponential Approximation Basing on Two Moments

Suppose distribution B(x) has two finite raw moments that we denote as by and by,
respectively. We may estimate parameters y1, ji2, 41, and g, from the following equalities
for the moments:

1, 92

—+— = bll
B a0 20
Wt K2
The following expressions may be derived by an easy method:
by — b? 1 z—-1
2 277
= s =51 T | 2=1-a,
b% 2 ( c2+1 > (27)

4.2. Estimating Parameters of Hyperexponential Approximation Basing on Three Moments

If we suppose that distribution B(x) has three finite raw moments that we denote as
b1, by, and b3, respectively, then the parameters of the hyperexponential distribution can be
derived as the solution of the following system of equations:

ﬂ + qiz — bl/
H1 H2
q1 q2

2-= +2-5 = by, 28
AT (28)
q1 q2

6— +6—% = b3.
AT

Solving system (28) is not hard. If we denote

_ _ 2
L b 3b1b2, L 2bibs 3b2, 29)
3(by — 2b2) 6(by — 2?)
we obtain
_1<1_M—2b1> 1
N e T 0

u—u2—4v u+Vu2 —4o

= 20 o H2= 20
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It is clear that the approximation based on three moments is more accurate than one
based on two moments. Therefore, it should be preferable if it is possible.

4.3. How to Apply the Approximations

Actually, estimation of the parameters in such a way may lead us to the following
several types of results, including some unusual cases:

L. wm>0u>00<1 <L 0<qp<L

2. w1 >0,u>0,q91>1,92<0.

3. Pairs yy, yo and g1, g2 are complex numbers with their conjugates where all real parts
are positive.

4. One of parameters 1 or i has a negative value of its real part.

Obviously, in the cases 2 and 3, such values cannot be values of the parameters of
hyperexponential distribution (1), but in the next section, we show that these values may be
applied for approximation (25) and the result will have enough good accuracy. Moreover,
when we deal with the third case with complex values of the parameters, corresponding
function (1) is not a distribution function, but approximation (25) still works.

If you meet case 4, it is better to use estimation scheme (27) using two moments, b;
and by. This excludes the possibility of obtaining negative values for parameters 31 and po.

5. Accuracy of the Obtained Approximation

The analytical result for the single-server queue M/G/1 is well known and it is ex-
pressed by the Pollaczek-Khinchine formula. Unfortunately, we cannot compare obtained
approximation (25) with the Pollaczek—-Khinchine formula analytically, but we can compare
the results numerically by performing evaluations on the basis of analytical expressions.
For the case of a multi-server queue, there are no exact analytical results in the literature,
so we compare obtained approximation (25) with the results of the simulation.

Consider single-server queueing system M /G /1. According to the Pollaczek-Khinchine
formula, the characteristic function of the number of calls in the system has the form

(31)

_ B(A —e"A)(1 —e™)
() = (1= A0 =0 o

Here,

pu) = [ e dB(x)

is the Laplace-Stieltjes transform of distribution function B(x) of service time. Applying
the inverse Fourier transform

1

M) = 5

T
/ e " H(u)du, (32)
—7T

we obtain probability distribution I'l(i),i = 0,1,2, ... of the number of calls in the system.
We determine the accuracy of approximation (25) by using the Kolmogorov distance

for discrete distributions '

1

A = max
0<i<oo

(7e(k) —H(k))‘. (33)
k=0

For the numerical experiment, we take the following three types of distribution
functions B(x) with mean b; = 1:

1.  Gamma distribution with shape parameter « and inverse scale parameter . The raw
moments of the distribution are evaluated as follows:

_a(at1)

=1 =" _ et 1)(a+2)

by = b3 133

a
p
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2. Weibull distribution with parameters y and = ¥, and with the raw moments
r(1+1)
3
1 2 3
by = r<1+ > =1, b= 2r(1+ > by = 3r<1+).
P v P 7 P v
3.  Lognormal distribution with parameters ¢ and a = —‘772. Its raw moments are

the following:

2
by = exp{a—l— 02} =1, b= exp{2a+2(72}, by = exp{311+ ZUZ}.

Consider single-server systems with the Poisson arrival process with intensity A = 0.8
and service times with distribution functions B(x) from the list above. The results of
estimation parameters of hyperexponential approximation (1) using expressions (29) and
(30) for these distribution functions and corresponding values of Kolmogorov distance
(33) (line A;) for the resulting approximation (25) are presented in Tables 1-3. Here, we
compare distribution (25) with analytical results obtained using the Pollaczek—-Khinchine
formula (31) and (32). For the lognormal distribution in interval 0.4 < ¢ < 0.7, applying
formulas (29) and (30) leads to the case uy < 0; therefore, we use estimation expressions
(28) for this interval. The corresponding results are presented in Table 4. Furthermore, we
cannot obtain the result in the case of gamma distribution with shape parameter « = 2. We
think that this case can be resolved directly, but it requires additional study.

Table 1. Values of parameters y1, yp, and g of the hyperexponential approximation obtained for
gamma distribution function for various values of its shape parameter «, and corresponding Kol-
mogorov distances A for the main result.

a  0.02 01 0.5 1 1.5 1.9 2.1 5 100
w0030 0141 0586 1 1.368 1.737 2 —0.026] 2—j 2 —1.39j
up 3370 3859 3414 3 2.632 2.263 2 +0.026] 2+j 2 +1.39j
g 0.022 0109 0500 1 1.765 4177 0.5 — 38.75] 0.5 — 1.5 0.5 — 1.41f
Ay 0032 0016 0002 0 15x10°* 3.7 x 1077 3.7 x 1077 8.8x107¢ 0.002
As 0.057 0.019 0004 0.002 0.002 0.004 0.002 0.002 0.004

Table 2. Values of parameters y1, yp, and g of the hyperexponential approximation obtained for
Weibull distribution function for various values of its parameter <y, and corresponding Kolmogorov
distances A for the main result.

v 07 0.9 1 .05 112 118 1.2 10 100
w0471 0711 1 1104 1275 1515  1.61—044] 2138 2 — 141
wp 2026 2049 2 1958  1.866 1686  1.61+044] 24138 2+ 1.41]
g 0311 0687 1 1239 1.868 6.101 05-363j 05—141j 05—141]
Ay 0004 00005 0 0000 00002  0.0001 0.0001 0.002 0.002
As 0005 0006 0002 0001 0002 0.001 0.002 0.005 0.006

Table 3. Values of parameters y1, yp, and g of the hyperexponential approximation obtained for
lognormal distribution function for various values of its parameter ¢ (except values 0.4 < 02 < 0.7),
and corresponding Kolmogorov distances A for the main result.

o? 0.1 0.2 0.25 0.3 0.4 0.7 0.8 1 1.5

M1 2.04—-119] 222-0.84] 244-0.31; 1759 1.348 0.020 0.184 0.216  0.106
U2 2.0441.19; 222+084] 244-+031] 4.053 62.15 1.000 1.026 1110 1.173
q 0.5 —1.48j 0.5 —2.02j 05-579] 2342 1356 2.8 x107° 0.006 0.026 0.017
Aq 0.001 0.0008 0.0008 0.001 0.003 0.014 0.007  0.009 0.035

As 0.004 0.004 0.002 0.003 0.005 0.008 0.005  0.005  0.020
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Table 4. Values of parameters y1, yp, and g of the hyperexponential approximation obtained for

2

lognormal distribution function for values of its parameter 0.4 < ¢~ < 0.7, and corresponding

Kolmogorov distances A for the main result.

o? 0.41 0.50 0.55 0.60 0.69

" 1- 0572 1—0.462j 1-0.392) 1-0312) 1—0.056]
1 14 0.572; 14 0.462) 14 0.392; 140.312) 14 0.056]
q 0.5 — 0.286; 05— 0.231j 0.5 — 0.196; 0.5 — 0.156 0.5 — 0.028;
A 0.016 0.015 0.015 0.015 0.015

As 0.010 0.014 0.013 0.013 0.012

In line As of the tables, you may find the Kolmogorov distance for distribution (25)
evaluated on the basis of hyperexponential approximations of service time distribution for
the system with five servers (the intensity of the Poisson arrivals is taken equal to 4). The
results are compared with the simulation results (note that the simulation results in the
experiments are obtained with an error of 0.002 in terms of the Kolmogorov distance). All
numerical evaluations for the examples are made using MathCAD software.

In Figure 2, you may find probability mass functions (PMFs) for some of the considered
examples for the multi-server model with five servers. We chose the most interesting and
the most “strange” cases of the approximation to use as examples.

Gamma distribution

0.14 7D 0.16 P 0.16 70
0.12 0.14
01 a=1.9 0.12 a=2.1
0.1
0.08
0.08
0.06 0.06
0.04 0.04
0.02 0.02
0 i 0 i
0 10 20 30 0 10 20 30
Weibull distribution
0.14 PO 0.16 P 016 7O
0.12 0.14 0.14
0.1 y=0.7 0.12 y=1.18 0.12 v=12
0.08 0.1 0.1
0.08 0.08
0.06
0.06 0.06
0.04 0.04 0.04
0.02 0.02 0.02
0 I 0 i 0 i
0 10 20 30 40 0 10 20 30 0 10 20 30
Lognormal distribution
0.16 0.16 PO 0.14

0.14
0.12

0.1
0.08
0.06

0.14
0.12

0.1
0.08
0.06

0.12

0.1
0.08
0.06
0.04

0.04 0.04

0.02 0.02 0.02
0 0 0

0 10 20 30

Lognormal distribution

0.16 0.16 1 0.16
0.14 0.14 0.14
0.12 0.12 0.12
0.1 0.1 0.1
0.08 0.08 0.08
0.06 0.06 0.06
0.04 0.04 0.04
0.02 0.02 0.02
0 0 0

0 10 20 30

—— theory = = simulation

Figure 2. PMFs obtained by the approximation and simulation for multi-server queue with various
distributions of service time and their parameters.
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References

As we see from the presented results, distribution (25), using hyperexponential ap-
proximation of the service time, has very high accuracy in almost all cases (the worst results
are only obtained for gamma distribution with a small value of the shape parameter).
You may find various values of the parameters of the hyperexponential approximation in
Tables 1-4, including strange ones (complex values, g > 1), but the final result (25) works
properly for these cases too.

6. Discussion

The study presented in the paper shows that a two-phase hyperexponential approxima-
tion can be applied for service time distribution in the M/G/N queue. This approximation
provides highly accurate results for the goal probability distribution of the number of calls
in the system even in cases where the approximation cannot be used as a distribution
function. A comparison of the results with analytical results for the case of a single-server
queue and simulation results for the case of a multi-server queue show the high accuracy
of the approach.

Furthermore, in the paper, the analytical result for the system with hyperexponential
service time is derived on the basis of the matrix-geometric approach. The result can be used
both directly for the analysis of the M/ Hy/ N queues or together with the hyperexponential
approximation of the service time distribution for the analysis of the M/G/N queues.

We believe that hyperexponential approximation can be applied in studies that in-
vestigate other types of queueing models where it can allow one to obtain a solution of a
problem or, at least, obtain it more easily than by other methods. For example, we see good
possibilities in analyzing systems of G/G/1 and G/G/N types using the approximation
and approach proposed in the paper.
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