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1 Introduction

Many empirical studies have revealed that service-time and abandonment-time dis-
tributions in service systems (for example, call centers and health care) are far from
exponentially distributed, and yet researchers prior to 2006 had to assume Markovian
structure (with exponential distributions) in order to gain mathematical tractability. In
2006, Ward Whitt [38] introduced a new framework to study many-server queues
having nonexponential service times and abandonment times. Specifically, Whitt
developed the fluid model, which is proven to be the many-server heavy-traffic (MSHT)
Sfunctional weak law of large numbers (FWLLN) limit, for the G/GI/n + G I queue-
ing model having stationary arrivals (the G), independent and identically distributed
(i.1.d.) nonexponential service times (the GI), n servers, customer abandonment
according to i.i.d. patience times following a nonexponential distribution (the + G 1),
and a first-come first-served (FCFS) service rule.

Since 2006, Whitt’s pioneering work [38] opened a new line of research on non-
Markovian queues which successfully brought more practical models within the reach
of tractability. As his academic descendants, we are pleased to be able to contribute to
this special issue. In this paper, we will extend results in [38] by developing an MSHT
Sunctional central limit theorem (FCLT) for the G/GI/n + GI model operating in
the efficiency-driven (ED) regime. We will prove that properly scaled performance
functions, such as the waiting time, number in system, and queue length, converge in
distribution to Gaussian processes as n increases.

MSHT literature on ED models There is a large body of literature on MSHT limits for
queueing models. We hereby only review the related work on the ED regime, or equiv-
alently, the overloaded case. A fluid model for the G/GI/n + GI queue is developed
by Whitt [38] using two-parameter performance functions keeping track of elapsed ser-
vice and waiting time of customers; in addition, an FWLLN is established in [38] in a
discrete-time framework. This fluid model has subsequently been extended to incorpo-
rate time-varying arrivals and staffing levels in [23] and network fluid models [22,25].
FWLLN results for the G/GI/n + GI queue have been obtained in [15,24,39].

We next review FCLT results for queueing systems in the ED regime. Whitt [37]
showed that the queue-length process of the Markovian M /M /s + M queue has an
Ornstein—Uhlenbeck (OU) FCLT limit. Mandelbaum et al. [28] developed the FWLLN
and FCLT limits for queueing networks having Markovian probability structure. Dai
et al. [8] established a multidimensional diffusion FCLT limit for the GI/Ph/n + M
queue with exponential abandonment times and phase-type service times (the Ph). A
stochastic partial differential equation (SPDE) limit was established in [17] for general
many-server queueing models using measure-valued processes. Liu and Whitt [26]
studied the time-varying G, /M /s; + G I system alternating between underloaded and
overloaded time intervals. They have obtained a stochastic differential equation driven
by independent Brownian motions for the waiting time process; they also established
limits for the number in system, the queue length, the virtual waiting time, and the
number of abandonments. In a recent paper by Huang et al. [ 14], the authors developed
an FCLT limit for the ED G/M/n 4+ GI model under the hazard rate scaling and
applied their FCLT results in the context of delay announcements. It is evident that
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the FCLT limits for the performance processes are bound to become non-Markovian
for fully non-Markovian queueing systems (having especially nonexponential service
times), under the standard FCLT scaling. See [13,27] for performance approximation
formulas for the overloaded G/GI/n + GI queue. In particular, He [13] obtained
an OU process FCLT limit for the queue-length process, with the mean patience time
going to infinity. This mean-patience-time scaling has been proposed and studied
by [37] for the Markovian M /M /n + M model (see Sect. 4 therein). In [13], the
customers’ individual behavior disappears in the limit (for example, patience time
approaches infinity, service time distribution function beyond its first two moments
no longer plays a role). In addition, the approximation formulas based on the new
patience-time-scaled FCLT limits in [13] may become ineffective for systems having
small or medium mean patience times.

In this paper, we develop an FCLT for the G/GI/n + GI queue under the con-
ventional scaling. Specifically, we only apply spatial scaling (no temporal scaling);
we scale the queue length, but we do not scale the waiting times (nor the distribution
functions of service and patience times) so that customer behavior (characterized by
their distribution functions) can be fully preserved in the limit; the full distribution
of service (patience) time plays a role in the MSHT FCLT limit beyond its first and
second moments. Compared to [13], our FCLT limits may provide performance for-
mulas for models that are more customized to the customer behavior and those with a
wider range of model inputs (especially when the mean abandonment time is not too
large). However, the trade-off here is that our FCLT limits is more complex than those
of [13]. (Our limits are not Markovian.)

Main difficulty of G service For models with exponential service times as in [14,
26], the service-completion process can be formulated as a nonhomogeneous Poisson
process (NHPP) which nicely converges to a time-changed Brownian motion. This
helps develop convenient FCLT limits for other performance functions. For instance,
the FCLT limit for the waiting-time process solves a simple Brownian driven stochastic
differential equation (SDE) with a linear drift:

dW (1) = h(t)W (t)dt + L, (1)dBy () + 1,(t)dB, (1) + I (1)dB (1), (1.1)

where B, B, and B; are three independent Brownian motions corresponding to the
FCLT limits of the arrivals, abandonments and service completions, and 4, I, I, and
I are determinisitic functions of the model inputs. See (4.9) and (6.64) in [26] for
details.

For G1I service, the main difficulty is that the service-completion process is no
longer an NHPP so it does not converge to a convenient Brownian limit. In this paper,
we show that the service-completion process converges to a non-Brownian zero-mean
Gaussian process with a known covariance function. Unlike (1.1), we will obtain an
SDE for the waiting-time process driven by both Brownian motions and a Gaussian
process.

We prove an FCLT for key performance functions of the G/G1I/n + GI queueing
model; we identify the FCLT limits and fully describe their distributions. To charac-
terize the limiting processes we construct a stochastic integral with respect to centered
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Gaussian processes with almost surely Holder continuous sample paths where the
integrand is a two-parameter deterministic function. We show that such stochastic
integrals can be defined pathwise, and they satisfy an integration-by-parts formula.
Integrals with respect to non-Brownian Gaussian processes have been studied by [5]
(fractional Brownian motions) and [1, 19] (Volterra processes).

Our proofs are based on the careful analysis of the number of customers entering
service from the queue. Unlike [14,26,31], we introduce a new representation for the
enter-service process, based on which we derive an SDE, indexed by n, for the prelimit
waiting-time process, and we prove its convergence to a limiting SDE. The main steps
of our proof involves a martingale FCLT, Gronwall’s inequality, and the continuous
mapping theorem. Unlike [14,26], we do not take the commonly used compactness
approach (see, for example, [36]) to prove weak convergence. An advantage of our new
proof is that we can avoid having to prove tightness, which is often quite complicated
(forexample, see [14,26] for the complex treatment of tightness, even for M service). In
particular, using the n-indexed SDE, we prove stochastic boundedness of the waiting
time and then prove the weak convergence by applying Gronwall’s inequality. We
further characterize the FCLT limits by computing the covariance function of the
Gaussian solution to the limiting SDE. Convergence of other processes is established
by applying the continuous mapping theorem. In addition, the martingale FCLT in this
paper is different from those in [9, 14].

Organization of the paper In Sect. 2 we describe a sequence of the G/GI/n +
G1 queueing systems and specify all model assumptions. In Sect. 3 we give some
preliminary results that are building blocks of the main results. In Sect. 4, we present
our main results: We first give our FCLT limits in Sect. 4.1; we next characterize the
distributions of the FCLT limits in Sects. 4.2 and 4.3. Proofs of the main results are
givenin Sect. 5. Additional proofs appear in Appendix A. Generalizing the main results
in Sect. 4, we consider a more general staffing function in Appendix B. Additional
results dealing with positive initial queue content appear in a longer online appendix

[2].

2 A sequence of overloaded G/GI/n 4+ GI queues

We consider a sequence of G/GI/n + GI queueing systems, which is indexed by
the number of servers n, having i.i.d. nonexponential service times with cumulative
distribution function (cdf) G, complementary cdf (ccdf) G¢ = 1 — G, probability den-
sity function (pdf) g and mean service time 1/ < 0o, and non-exponential patience
times (the + G 1) with cdf F, ccdf F© = 1 — F, pdf f, and hazard rate hr = f/F°.
All random variables and processes are defined on a common probability space. We
next define relevant system functions and give assumptions on our model primitives.
These assumptions will be enforced throughout the paper.

Service times and patience times We impose the following regularity conditions:
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(i) The patience-time pdf f satisfies

0< f(x)< fM=sup f(x) < 0, x > 0.

x>0

(i1) The service-time cdf G and pdf g satisfy

G(@)—-G(O
lim supM < 00, and gT =sup g(x) < oo. 2.1
110 ! x=0

Remark 2.1 (Necessity of assumptions on service and patience distributions) The
first condition in (2.1) is necessary to obtain Gaussian limits for service-completion
processes; see Theorem 5 in [35], see also [11,36]. Existence of densities g and f are
required to obtain appropriate fluid limits (see [38]); and their finiteness is required to
facilitate our proofs, specifically in Proposition 4.2 and (5.14).

Arrival process Let N, (t) be the number of customer arrivals in the interval [0, ¢].
We assume N, satisfies an FCLT

No(t) = n~ ' 2(N,(t) — nA@) = N(t) = 2 By(A@)) in D as n — oo,
(2.2)

where B, is a standard Brownian motion (BM), A(#) = At, A and ¢; > 0 measure the
(average) arrival rate and stochastic variability of the arrival process N, asymptotically.
One way to construct an N, satisfying (2.2) is to simply apply a time change with
function n A(#) to a rate-1 renewal process with interrenewal times having variance ci
(see [12,20] for examples). A benchmark case is the Poisson arrival with ¢, = 1. Here
the notation “=>" denotes weak convergence (i.e., convergence in distribution). We
denote by D = D([0, T]; R) the space of real-valued right-continuous functions with
left limits on the interval [0, T'], and by C = C([0, T']; R) the subset of D consisting
of continuous functions. Convergence in D is characterized through the Skorokhod
Ji-topology; Ji-convergence to a continuous limit implies uniform convergence over
all compact sets. See [6,36] for details of weak convergence in D and C.

We remark that our analysis allows the FCLT limit N to be a more general process
having a continuous sample-path and independent increments (so N is not restricted
to a Brownian motion). An immediate corollary of the FCLT (2.2) is an FWLLN. In
particular,

N,(t) =n"'N,(t) = A(t) in D as n— oo.

Since our model operates in the ED regime, we assume the traffic intensity p=X/u > 1.

System functions Let E, (t), D, (t) and A, (¢) be the total number of customers who
have entered service, completed service, and abandoned from the queue in [0, 7],
respectively. Let the two-parameter process By, (¢, y) (Q,(t, ¥)) denote the number of
customers in service (in queue) at time ¢ for at most y units of time in the nth system.
In addition, let B, () = B,(t, 00), Q,(t) = Q,(t,00), and X,,(t) = B, (t) + Q, (1)
be the number of customers in service, number waiting in the queue, and total number
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in the system at time ¢. Let W), (¢) denote the head-of-line waiting time (HWT), i.e., the
elapsed waiting time of the customer at the head of line at time ¢, i.e., the waiting time
of the customer who has been waiting the longest (if there is any); W, (t) = 0 if there
is no customer waiting in the queue. Finally, we let V,,(¢) be the potential waiting
time (PWT) at time ¢, i.e., the waiting time of an arriving customer at ¢ assuming
the customer has infinite patience. When the system is overloaded, W, () and V,,(¢)
informally satisfy the relations

Vat = Wy (1)) = Wu(1) + O(1/n) (2.3)
Vi@®) = Wyt + V(1) + O(1/n)) + O(1/n), 2.4)

where (2.3) suggests that the virtual waiting time at the time of arrival of the head-
of-line customer at time ¢ is the head-of-line customer’s elapsed waiting time in line
at time ¢ plus the additional time until one of the n busy servers becomes idle. (The
additional time is O (1/n) if there are n busy servers.) The equality in (2.4) is obtained
by a change of variable.

Initial content At time 0, we assume the system is initially critically loaded, that
is, 0, (0) = W,(0) = 0 and X,,(0) = B,(0) = n foralln > 1. Letting v be a
generic service time, we assume that customers initially in service at time 0 have i.i.d.

remaining service times v}o), R v,(lo) following cdf G, the equilibrium version of
G, given by
Jo G(s)ds
G =) > 0. 2.5
e(X) ED] X = (2.5)

The above assumption has been commonly used in the literature [11,13,17,29,33].
Because the system is asymptotically overloaded for all # > 0, the service-completion
process associated with each server forms an independent equilibrium renewal process.
The assumption is not too restrictive because we plan to later focus on characterizing
the long-run behavior on which initial conditions have little impact.

MSHT scalings For E,, D,, A, By, O, and X,,, we define their corresponding LLN-
scaled versions

_ E _ D - A - B - - X
EnE—", DnE—n, A,,E—n, an—n, Q,,E&, an—n,
n n n n n n
2.6)
and their CLT-scaled versions
E\_En_nE 5 _Dn_l’lD A\_An_nA
n — ﬁ ) n — ,\/% ) n — ﬁ E)
-~ B, —nB ~ O, —nQ = X, —nX
By=—"——, Qy=—"F——, n=— : 2.7
Jn Jn Jn
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For PWT V,, and HWT W,,, we define their CLT-scaled version as
Wy=n(Wy—w) and  V, =n(V, —v). 2.8)

The centering terms E, D, A, B, O, X, w and v are the fluid limits, given in Sect. 4.

3 Preliminaries

We now present some preliminary results which are the building blocks of our analysis.
In Sect. 3.1, we first provide convenient representations for prelimit processes. Next,
in Sect. 3.2 we define a class of stochastic integrals with respect to Gaussian processes
which will be used to analyze our FCLT limits.

3.1 Prelimit processes

First define the LLN- and CLT-scaled sequential empirical processes

|nt]
Un(t,x) = ;X}:l(& <x), t>00<x<l,
1=

[nt]

Un(t,x) = /i (Up(t,x) = E[Us(t, 0)]) = N Y AE =x)-x), B
i=1

where &1, &, ... arei.i.d. random variables uniformly distributed on [0, 1]. It has been
shown in [18] that ﬁn = Uin Dp = D([0, 00); D([0, 1]; R)), as n — oo, where the
two-parameter process U is the standard Kiefer process. See [18,31] and references
therein for more details.

Enter-service process Based on the sequential empirical process in (3.1), we give a
stochastic integral representation for E,,, the number of customers entering service in
the interval [0, ¢]. Let random variables 0 < t]” < 12” < ... denote the customers’
arrival times, and y1, 32, ... denote the i.i.d. patience times with cdf F. Then, the
enter-service process is given by

Ny (1 =Wy (1))

Exn= Y 1> Vu(r'-)

i=1

=W, rl o
= [ [ 10> FOLe-) O @6y, 62
0 0
Our new representation in (3.2) is more convenient than those in [26]; it helps simplify
the proofs (see Sect. 5 for details). To see why Equation (3.2) holds: First, by the

definition of W, (¢), all arrivals before time ¢+ — W, (¢) have already entered service
provided that they do not abandon; Next, the condition y; > V,(z;'—) guarantees that
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Patience time E (1)

0,

Arrival time

S

0 S tWat) @t

Fig. 1 Graphic demonstration of E, (t)

customer i arriving time ;" will not abandon (because its patience time y; is bigger
than its offered waiting time w} = V,(z/'—)). Here E,(¢) is the random measure
counting the number of points in the top left shaded area in Fig. 1. Following [18,31],
we obtain the equivalent stochastic integral representation in (3.2).

The process E, () in (3.2) can be decomposed into the sum of three terms, which
can be quickly verified by the definitions of U, and U, (also see [31]). Specifically,

En(1) = Ep1(t) + En2(t) + En3(0), (3.3)

where

— Wy () R

Enr(0) = /7 /0 FE(Va(s—)) ANy (s), (3.4)
(=W (1) pl o

Ena(D) = Vi /0 /0 10y > F(Va(s—)) dTa(Na(s), ), (3.5)

1=Wa (1)
E,3(t) = nkf FC(Vy(s—=))ds. t>0. (3.6)
0

We remark that the decomposition (3.3) nicely separates the variability of the nth
system: Given the waiting times V,, and W,,, (3.4) captures the variability in the arrival
process through Nu; (3.5) includes the variability in the abandonment times through
ﬁn; and (3.6) represent the average value of E,. In addition, the “—" in V,(-) will
disappear as n — 00, because both the FWLLN limit v(s) and FCLT limit V(s) are
continuous in time s.

Queue-length process Similar to E,, the number of customer waiting in line at time
t can be represented as
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Ny (1)
NOESEED W ((ZE A
i=N, (t—W,, (1))+1
t 1
=n / / 1(y > F(t = 5)) dUy (N, (s), ). 3.7)
=Wy (1)

To wit, a customer 7 is waiting in queue at ¢ if it arrives after time r+ — W, (¢) and its
patience time y; > t — /. See the shaded area on the right in Fig. 1. Similar to (3.2),
(3.7) can be represented as the sum of three terms, i.e,

On(t) = in(l)+Qn 2(t)+Qn,3(t)s t >0,
where Q,1(t) = f/ FE(t — 5)dN,(s), (3.8)

W (1)

Ona(t) = \/_/ / 1(x > F(t — ) AUy (Na(s), x), (3.9)

W, (1)

0n3(t) = n,\/ Fe(t —s)ds, t>0. (3.10)
=W, (1)

3.2 Gaussian integrals

Definition 3.1 (Holder continuity) A real-valued function ¢ defined on [a, b] is
Holder continuous of order 0 < o < 1 if there is a constant ¢ such that

[p(s) —p ()| <c|s —t| forall a <s <t <b.

Let Z(w, t) be a Gaussian process with Holder continuous sample paths for almost
all w € £2, zero mean, and covariance function Cz(s, t) = Cov(Z(s), Z(t)). We next
consider the stochastic integral

t
L(a),t)z/ J(t, u)dZ(w, u), t>0, 3.11)
0

where J (¢, ) is a two-parameter function which is differentiable with respect to u.
We next illustrate that (3.11) can be defined via an integration-by-parts formula for a
Riemann-Stieltjes integral, following (2.3) of Chapter IV in [34].

Proposition 3.1 (A Gaussian integral) Suppose (Z(w, t) : t > 0) is a centered Gaus-
sian process on the interval [0, T'] with almost surely Holder continuous sample paths,

and, for each fixed t, the deterministic integrand J (t, u) is continuously differentiable
with respect to u. Then the stochastic integral L(w, t) in (3.11) is well defined and

t
L(w,t) =/ J,u)dZ(w,u) =J(t, ) Z(w,t) — J(t,0)Z(w, 0)
0
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t
—/ Z(w,u)J,(t,u)du, (3.12)
0

where J,(t,u) = 0J(t,u)/du, the equality holds almost surely, and the integral on
the right-hand side is understood as the Riemann—Stieltjes integral.

In addition, for 0 < t; < tr, L(w, t) in (3.11) is a centered Gaussian process with
the covariance function

Cr(t, 1)
= J(t1,11)J (2, 2)Cz(t1, 12) + J(t1,0)J (12, 0)Cz (0, 0)
— J(t2, 1) J(t1,0)Cz(0, 1) — J (11, 1) (12, 0)Cz (0, 17)

n

4
- / J(t2, 12)J5 (11, $)C (s, 12) ds + / J (12,075 (11, $)C(0, ) ds
0 0

%)

%)
—/ J(tlatl)Js(IZaS)CZ(tl,S)dS+/ J(t1,0)Js (22, s)CZz(0, s) ds
0 0
1 [5)
+/ / Js(t1, 8)J (2, r)Cz(s, r)dsdr. (3.13)
0o Jo

The proof of Proposition 3.1 is given in Appendix A.

4 Main results

We present our FCLT results for the overloaded G/GI/n + GI model in Sect. 4.1;
we establish the process-level convergence of the CLT-scaled system functions. In
Sect. 4.2, we further characterize the distributions of the Gaussian FCLT limits and
give steady-state performance approximation formulas.

4.1 An FCLT for the G/G1I/n + GI queue and Gaussian limits

We first give an FWLLN for the overloaded G/ G1/n + G I model; we show that the
LLN-scaled processes in (2.6) converge to their fluid limits.

Theorem 4.1 (FWLLN for the overloaded G/ G /n + GI model) If all assumptions
in Sect. 2 hold, then, as n — 00,

(Wa, Vi, Dy, En, By, Oy Xy Nuy Ay) = (w,v, D, E, B, Q, X, A, A) in D,

“4.1)
where B(t) = 1, A(t) = At, w and v satisfy
_ [ K
v(t) =wt+v@®) and w@)=vE — w(t)), 4.3)

@ Springer



Queueing Syst

and D, E, Q, X and A are given by

t
D(t) = E(t) = ut, Q) = A/ Fe(t —s)ds, X()=Q@) +1, (4.4
t—w(t)
and A(t) = A(t) — E(t) — Q).

The limiting fluid functions here are special cases of those of the more general
G:/GI/s; + GI model in [23]. We give the proof of Theorem 4.1 in Appendix A; the
proof follows from the proofs in [24,26].

Next we establish an FCLT result showing that the CLT-scaled system functions in
(2.7) and (2.8) converge to their corresponding Gaussian FCLT limits.

Theorem 4.2 (FCLT for the overloaded G/G1/n + GI model) If all assumptions in
Sect. 2 hold, as n — oo,

(Wl’ls vn» 5}17 E}’lv gnv énv )?l’ls ﬁns A\n) :> (W’ Vs Ev Ev Eﬂ @1 Qa 1/\77 X) in ng
4.5)
where B(t) = 0, and A(t) = N(1) — Q(1) — E(1).
The FCLT limit for the enter-service process E(t) is a centered Gaussian process
with covariance

Cr(s, 1) = Cov(E(s), E() = E[So(s)So (D] — s 1, s,120,  (4.6)
where Sy is an equilibrium renewal process (ERP) with interrenewal cdf G and the

first renewal cdf G, in (2.5). R
The FCLT limit for the HWT W (t) uniquely solves the SDE

~ 1 ! ~ 1 —~
W) = _m./o Sw(s)) W(s)ds + m G(1), 4.7

where w is given in (4.2), f is the pdf of F,
t t
G(1) E/ FC(w(s))dN(s — w(s)) + B (x/ F"(v(u))F(v(u))du) —E@®)
0 0
t
- fo e FE (w(s)dB,(As — w(s))

t
+ B, <X/ FC(wu))F(v(n)) du> —E@), (4.8)
0

with B, being a standard Brownian motion independent of the processes N and E.
The FCLT limit for the PWT satisfies

S W@+

V) = m, >0, 4.9)
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where W is the derivative of w.
The FCLT limit for the queue-length process is the sum of three terms, i.e.,

0() = 01(t) + 02(t) + 03(0),
t t

0:() z/ FC(t—s)dﬁ(s>=f e FE(t — ) dBy (A(s),
t

—w(r) t—w(t)
t 1
O-(t) = / / 1(x > F(t —s))dU (As, x)
—w(r) JO

t
4 VFe(t — $)F(t — 5)dB, (A(s))

t—w(t)

t
4B, </ FC(t—s)F(t—s)kds),
t—w(t)
05(t) = AFC(w(t) W (1), (4.10)

where U is a standard Kiefer process.

Remark 4.1 (Separation of variability and special case of M service) The process
G in (4.8) is characterized by three independent terms. The first term captures the
variability of the arrival process (as a function of N); the second term accounts for
the randomness of the patience times of customers waiting in queue; and the third
term stems from the variability of the service process (through E ). Independence of
the three processes follows from mutual independence of arrivals, service times, and
patience times.

For the G/M /n 4+ GI model with exponential service, we remark that the FCLT
limit of the enter-server process is a Brownian motion, i.e., E (t) = Bs(ut), where By
is an independent standard BM, because Sy becomes a Poisson process with rate j.
This is consistent with the SDE (1.1) and results in [26].

4.2 Characterizing the distributions of the FCLT limits
We now further characterize the distributions of the FCLT limits given in Theorem 4.2.
We first give a Gaussian integral representation for the FCLT limit for HWT W which

is an integral of E. Because the covariance of E is related to the covariance of an ERP
(4.6), we first discuss how to compute the variance and covariance for ERPs.

Proposition 4.1 (Covariance of an equilibrium renewal process) Suppose N° is a
stationary renewal counting process (having stationary increments with N°(0) = 0)
with interrenewal-time cdf G having pdf g and mean u=". Then, fort < u,

Cov(N°(1), N°(u)) = Var(N°(r)) + Cov(N°(), N°(w) — N°(r)), 4.11)
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where

t

t
Var(N°(1)) = 2M/ (M(s) — pus +0.5) ds = 2u/ M(s)ds — u’e% + ut,
0 0
(4.12)
Cov(N°(t), N°(u) — N°(1))

t u—t
= u/ da/ dbgla+b)[14+M(it—a)][l+Mu—1t—>b)]— ,uzt(u —1),

0 0
(4.13)

where M (t) is the renewal function of the associated ordinary renewal process, satis-
fying the renewal equation

t
M(t) = G(t) —I—/ M(t —x)g(x)dx. (4.14)
0

Proof The proof of (4.12) is given on p. 57 of [ 7]. See also Theorem 7.2.4 of [36]. (We
point out that there is a mistake in the proof of Theorem 7.2.4 of [36] so the covariance
formulas there are incorrect. We give the correct versions here.) For (4.13), consider
the first renewal occurring after ¢; it falls at ¢+ 4+ b with the stationary-excess pdf
ge(b) = nG*(b). Conditional on that renewal being at r + b, the last renewal by ¢
occurs at t —a with pdf g(a+b)/ G (b). Conditional on the time of these two renewals
attr —a and t + b, we have

E[N* @O (N @) = N°(1))]
= /Otda /OH db E[No(t)(No(u) — NY@)[Sna
=t—a, SN+ =1 +b]y,f(a +b)
= Mfotda /OH db[M(t —a) + 1[M@u —t —b) + 11g(a + b).
Because N is an ERP, E[NY()IE[(N°(u) — N°(t))] = (ut) - (u(u — 1)), which

yields (4.13). O

To prove that the Gaussian integral is a well-defined stochastic integral, we justify
that £ in (4.6) has almost surely Holder continuous sample paths.

Proposition 4.2 The FCLT limit for the enter-service process {E (t) : t = 0} is Holder
continuous for almost all w € S2 for some 6 > 0.

Proof Let Y (t) be a centered Gaussian process with covariance function ¢ (s, 1) =
E[Y (s)Y (¢)]. According to Corollary 25.6 of [34], we know that a sufficient condition
for Y () to be continuous is that ¢ should be locally Holder continuous, that is, for
each N € N there exists 0 = §(N) > 0 and C = C(N) such that, for |s]|, |t| < N,
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lp(s, 1) — p(t,1)] < Cls —1]°. (4.15)

We next validate the condition (4.15) for E (t). Combining (4.11) and (4.13), we obtain,
foru > t,

¢ (u, 1) — ¢ (1,1)| = |Cov(E (1), E(u) — E(1))]

t u—t
= ‘u«/ da/ dbgla+b)[1+ Mt —a)[1+Mwu—1t—b)] — pu’t(u—1)|,
0 0

where p is the service rate and g is service-time pdf. Then, forany 0 <t <u < N
anda € [0,t],b € [0, u —t],

t u—t
G, 1) = $(1,1) < M/ da/ dbg 1+ MNP + it (u — 1)
0 0
=t —0gM1+ MNP + 1t (u — 1)
= (nNg" 1+ MNP + 12N ) (= 1),
which satisfies the sufficient condition (4.15) after taking the absolute value of both
sides. Hence, E has a version with continuous sample paths. Then, by Kolmogorov’s

continuity theorem, we deduce that the version is Holder continuous of some order
0 > 0. O

Having proved that the Gaussian process E has the desired sample-path properties,
we next provide a closed-form solution W to the SDE (4.7).

Corollary 4.1 (Gaussian integrals for W) The FCLT limit for the HWT is given by

W(t) =W (1) + Wa(t) + W3(1)

t c
:/0 o FW@VHE W) oA — w)))

2 w()
¢ STFT @) FOG)H (1, u) / Hiow) -
dB, — ———dEu),
+/0 2 w() W= ), qaway @
(4.16)

where the first term on the right-hand side is defined in Lemma 5.1, the third term is
defined in Sect. 3.2; q(t, w(t)) = AF°(w(t)), and

Afw(r) _— fw@)) -

g w@)y  Few@) - o
(4.17)

H(t,u) = el h A hr) = —

Proof To verify (4.16) is indeed the unique strong solution to (4.7), we apply It6’s
rule. Note that the non-Brownian integrals are Riemann—Stieltjes integrals with deter-
ministic integrands for almost all w € §2. Moreover, the integrators B, , 3, and E are
all independent. Letting ¢ (¢, w(t)) = AF“(w(t)), we rewrite (4.7) as
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t t C
W(t):—/ Af (w(u)) W) du + VAFC (W) F(v(u)) dBa)
0

q(u, wu)) 0 q(u, w(u))

t c
df(u) +/ ckw dBy(A(u — w(w))), (4.18)
o q(u,w(u))

! 1

_[0 q(u, wu))
where the time-changed Brownian term in (4.7) is replaced with an equivalent Itd
integral. The uniqueness and existence of a solution to (4.18) immediately follows
from Itd theory because the last two terms of (4.18) do not involve W (¢) and are
independent of the Brownian motion in the second term. Furthermore, the last two
integrals are Riemann—Stieltjes integrals for almost all w € £2. Consequently, we
can use Itd6’s formula to solve (4.18). In particular, using the differential form, we
have

AW (t) = h()W(t) dt + K1 (1)dBy(t) + K2()AE(t) + K3(7) dBs(t — w(?)),
which implies
d (e—fo'h(” d’vT/(t)) — R1(1)dB, (1) + Ra()dE (1) + K3 () dBy(r — w(r)).

where K;(t) = H(t,0)K;(t),i = 1,2, 3,

VAFC(v@)) F (v(u)) 1 Fe(w(u)
K = , K =—— K =c—.
M= T ) 0= ey = )
Integrating both sides and multiplying through by H (z, 0) yields (4.16). O

Covariance formulas for the Gaussian limits Since all the FCLT limits are Gaussian
processes, it suffices to compute their means and covariances. We next give closed-
form covariance formulas for the FCLT limits Q , W and X. Our covariance formulas
are explicit functions of the covariance of E. The proof of the next theorem is given
in Appendix A.

Theorem 4.3 (Further characterization of the FCLT limits) The FCLT limits W, V
and Q are all centered Gaussian processes with the covariance functions

Cov(W(1), W(t) = C(t. 1) = Cy, (t. 1) + C, (6. 1) + C, (2, 1)
Cy,t)

(I —w(@®)(1 —w())’

Cov(Q(1), Q") = Cp(t, ') = Cp, (1, 1)) + C, (1, 1) + Cp, (1, 1),

Cov(V (1), V(') = Cp(1,1) =
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fort, t' >0, where

NFC @) H @ w?
N "N — 2 1 —
Cy, (@, 1) Ac)\/O 2@ @) (1 —w(u))du,
o [ FE@)F @) H (1, u)?
Cyp,(t,1) = /\/O 4Gt () du,

t t
Cy,(t, 1) = Cpt, 1)) — / Ju(@', u)Cq(u, t)du — / Ju(t, u)Cpu, t")du
) 0 0

t pt
+ / / Ju(t,u)J, (1", v)Cp(u, v)dvdu,
0 Jo

At

Cp,(t.1) = hcy / FC(t — s)F°(f' — s)ds,
(t—w()V (' —w(t))
At
C@z(t,t/) =/\/ F(t At —s)FC(t vt —s)ds,
(t—w )V —w ()
Cp,(t.1) = 2% F(w(®) FC(w(t") C (1. 1), (4.19)

where Cg(u,v) = COV(E(M), E(v)) is the covariance function for E in (4.6),
J(t,u)=H(t,u)/q(u, wu)), H(t,u) and q(u, w(u)) are as in (4.17), and

aJ(t,u) h(u)H(t,u) g, w(u)H(, u)
Ju(t, M) = = — — 5
du q(u, w(u)) q(u, w(u))
e u-)(u))hF(w(u))e—j‘u’(l—w(s))hp(w(s))ds
N AFC(w(u))
f(w(u))e—fl:(l—w(s))hF(w(s))ds
AF<(w(u))?

(4.20)

4.3 Steady-state distributions of the FCLT limits

We now characterize the steady-state distributions of the FCLT limits as t — oo. In
particular, we show that the steady state of the FCLT limits are centered Gaussian
random variables, and we compute their variances to fully characterize their distribu-
tions. Consequently, we obtain approximations for the long-run performance of the
nth queueing system, i.e.,

~ 1~
05 (00) & nQ(00) + +/nQ(00), Wy(00) ~ w(co) + 7 W (c0), (4.21)

where Q(o0) and w(oo) are the steady states of the fluid functions in Theorem 4.1,
Q (00) and W(oo) are the steady states of Q (t) and W(t). A more rigorous argument
to support (4.21) involves the validation of the interchange of the two limits “n — 00”
and “t — o0”. However, this is beyond the scope of this paper.
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E(—c +5) — E(t) E(s)
~mmmmmmmmm A—f// iy, {
-t —t+s S t

Fig. 2 Extension of E on (—o00,0]

First, Theorem 3.1 of [38] and Theorem 4.1 of [23] show that the overloaded fluid
queueing system has the following steady state functions:

w=w(o)=F! (1 — %) , v=uv(0) =w, ¢, w())=AiF(w) and
0= 0(c0) =1 / " P, @22)
0

Next, we characterize the steady state of the FCLT limits in Theorem 4.2 by letting
t — oo. We first obtain the variance for W(oo), which is necessary for V(oo) and
0(c0). _

The convergence, as t — 00, of the variance function of W;(¢) in Theorem 4.3 is
straightforward for i = 1, 2. However, the treatment of VT’g () is not straightforward
because the covariance formula for VT/3 (t) in (4.19) involves several integrals; the
negative term in (4.19) goes to — oo and the positive term goes to oo as t — 00
(because Var(E(t)) =Cg(t,t) —> ocoast — 00).

To derive convenient steady-state formulas, we propose a technique which extends
the Gaussian limit E given in Theorem 4.2 to the interval (— oo, 0]. Specifically, we
define another Gaussian process E in Lemma 4.1 that can be understood as a two-sided
extension of E to the negative half line to resolve this issue (see Fig. 2). We imagine
the stationary FCLT limit is associated with a queueing system starting infinitely far
in the past (which is in steady state at time 0).

The proof of Lemma 4.1 is given in Appendix A.

Lemma 4.1 (Extending E to the negative half line) There exists a Gaussian process

{E(t) : —00 < t < O} suchthat (i) E(0) = 0; (ii) E[E(t)] = 0 forall —co < t < 0;
and (iii) the covariance function

Cov (E(—x), E(—y)) = 5(—x, ) =Cs(xVy,xVvy)—CsgxVy,|x—y]
(4.23)

forx =0, y =0, with Cg being the covariance function in (4.6). In addition, E has
the same stationary increment distribution as E.In particular, for any t > 0,

(EG—0)—E(=1):0<s<1)L{E@s):0<s <1). (4.24)

Using the extended version E, we next obtain a more convenient expression for
Var(W3(¢)) in Theorem 4.4. The proof of Theorem 4.4 is in Appendix A.
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Theorem 4. 4 (Steady state of the FCLT 11m1ts) The steady state versions W(oo)
(oo) and Q(oo) for the FCLT limits of W(t) V(t) and Q(t) are Gaussian random
variables with means 0 and variances

& = Var(W(00)) = Var(V (00))

o 2 [e%e} X
2 F(w) hE(w) / / —hpW)(x+y) 3
_ 2 F NC(=x, —y)dyd

Dhry | fw) | RFew? fy Jy € A
(4.25)

03 = Var(Q(c0)) = Acj /Ow FC(u)?du + A fow Fu)F€(u) du + 2> F¢(w)?o7,,
(4.26)

where 5(—)6, —y) is as in (4.23), and w is given in (4.22).

We next show that our formulas degenerate to special cases of M service. The proof
of Corollary 4.2 is in Appendix A.

Corollary 4.2 (The M service special cases)

(1) Forthe G/M/n+ GI queue having exponential service times, steady-state vari-
ances of W and Q reduce to

2
,  (E-1+2p
S L e
W T ey M
2 (c/\ 1)+2p
) 20hE(w)
4.27)

op = )\/0 ((c§ —DF°(u) + 1) FC(u)du + A F€(w

(ii) For the fully Markovian M /M /n + M queue, the steady-state variance of W and
0 reduce to

oy =1/ub and o =1/0, (4.28)

where 0 > 0 is the abandonment rate (1/0 is the mean abandonment time).

5 Proofs

The proof of Theorem 4.1 is given in Sect. A.2. To prove Theorem 4.2, we first prove
the FCLT for W,, (Sect. 5.1). Given the FCLT for W,,, we establish FCLT's for the other
processes in Sect. 5.2. Proofs of all other results are given in Appendix A.

Remark 5.1 (Extending to nonstationary arrivals) Although both Theorems 4.1 and
4.2 are stated under the assumption of stationary arrivals with A(¢) = A¢, our proof can
be easily generalized to the case of nonstationary arrivals with a time-varying arrival
rate A(f), as long as the system is asymptotically overloaded. Because real service
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systems (such as health care) are often overloaded with time-varying arrivals, the
more general FCLT results with time-varying arrivals may stimulate future research
(for example, conducting transient analysis and controls).

5.1 FCLT for HWT

It might be possible to prove the FCLT for W, using the standard compactness
approach: (i) tightness (which implies that every subsequence has a further convergent
subsubsequence); and (ii) uniqueness of the limit of every convergent subsequence
[13,14,26,31]. But that approach would involve a complicated treatment of tightness.
For example, see [26,31] for details (the tightness proofs for the CLT-scaled processes
there are somewhat tricky and lengthy). We hereby adopt a new approach: (i) we
show that the prelimit W, satisfies an SDE indexed by n; (ii) using the prelimit SDE,
we establish the full convergence W, = W using the continuous mapping theorem,
martingale convergence theorem and Gronwall’s inequality. We show that the limit
process w uniquely solves the SDE in (4.7), which generalizes the SDE given in (6.64)
of [26]. The extension from M service to G I service replaces the Brownian motion By
therein by a centered Gaussian process. Our new approach has two advantages: First, it
is simpler (because it nicely avoids having to prove the tightness in space D); Second,
this method may be used to treat other processes and models in future research.

5.1.1 Overview of the proof

The FCLT of Wn draws heavily on the careful analysis of En and its convergence as
n — oo. To wit, the HWT W,, ought to increase (decrease) if the flow-into-service
E, is big (small); and the variability of HWT (represented by W,,) largely depends on
the variability of E, (i.e., En). On the one hand, we will prove that E, converges to a
Gaussian process E by taking advantage of the structure of the superposition of many
ERPs.

On the other hand, following the decomposition given in (3.3)—(3.6), we write

En1(1) | En2(t) | En3() —nEs3(@)
Vvn Vn Vn

= En1 (1) + En2(t) 4+ En3(1).
(5.1)

Eq(0) =

We establish the convergence of }/’fn, L and E, ».2 separately, and we express the third term
E\n,g as a function of the desired Wn This will result in an SDE for Wn (this is our key
step). To establish the convergence of (5.1), we will show their joint convergence and
apply the continuous mapping theorem with addition. We know that joint convergence
of two random elements is equivalent to the individual convergence of both terms if
they are independent. Although En, 1, En,z and E\n, 3 are not independent, because they
all involve the arrival-time sequence ;' (or equivalently N,), HWT W, and PWT
Vi, they are conditionally independent given (1\_1,1, Wy, V,,). Hence, in order to treat
the three terms separately, we can condition upon (Nyu, Wy, V,,) (which converges
according to the FWLLN result) and then uncondition. See Lemma 4.1 of [3] for a
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reference, which is a variant of Theorem 7.6 of [32]. The proof of the next lemma is
given in Sect. A.7 of Appendix A.

Lemma 5.1 (Convergence of the first two terms in (5.1)) As n — 00,
. . t—w(t)
En1(t) = E(?) E/o e FC () dBy(Au))
t

=/0 o F(w(s)) dBy(A(s — w(s))), (5.2)
. . r—w() pl .
Euat) = Balt) = /0 /0 10y > Fu(s)) dD(A®), y)

d t—w(t)

g /0 JF @) Fu(@)) dB, (Aw))

d ( r—w(r) )
=B, / FC(v(u))F(v(u))rdu
0
t
=B, </ FC(w(s)F(w(s)) (1 — uﬁ(s))kds) . (5.3)
0

5.1.2 Treating the third term in (5.1)

According to the FWLLN, we have E_n,,-(t) = (1/n)E, ;(t) = 0fori =1, 2, and

t—w(t)
Ens(t) = %Eng(t) = E(t) = E5(t) = /0 F((s)dA(s) as n — oo.
(5.4)

Following (3.6) and (5.4), we have

E,3(t) —nE3(t)
t—Wa(t) t—w(t)
- n/ FC(V, (s—)) dA(s) —n/ FO(V,(s—)) dA(s)
0 0
t—w(t)
+n /0 [FE (Vi (s=)) — FC(u(s—))]dA(s)
=Wy (1) t—w(t)
— f FE (Vi (s=)) dAGs) +n f [FE (Va(s=)) — FC(v(s—))]dA(s)
t—w(t) 0

. t—w(t) R
= —nF(01,,()AW, (1) — ﬁ./o F(02.1())Va(s—) dA(s) + o(+/n)

. t—w(t) .
= —nF (01,0 ()AW, (1) — ﬁ/o [ (02.1())Va(s) dA(s) + o(/n),
(5.5)
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where f is the pdf of F, the last equality holds because v(s—) = v(s) and |V, (s) —
Va(s—)| = O(1/n) (note there are n busy servers), and 61, (¢) and 65 ,(¢) satisfy

Vit = Wa(0) A Vit —w(@)) < 01,,(t) < Vit = Wy (1) V Vit —w()), (5.6)
V() Av(t) < O20(t) < V(1) V u(1). (5.7

From Lemma 5.1 and (5.5), we have
En(t) = RE, 1(t) + NNEn2(t) + (En3(t) — nE3(1)) + nEs(r)
t
—Jn /0 e FEw(s)) B, (As — w(s)))

t
+/n B, (/ FCu) F(v(u)) dA(u)) — HF (010 (0) AW, (£)
0

t—w(t) N
- ﬁ/o [ (02,1()) Vi (s) dA(s) + nE3(1) + o(v/n). (5.8)

Deriving an SDE for W We observe that the desired W now appears in (5.8). To
derive an SDE for W,,, it remains to relate the PWT V in (5.7)to W,,.Let AV,,(t) =
V. (t) —v(t) and AW, (t) = W, (t) — w(t), where w(¢) and v(¢) are as the fluid limits
given in Theorem 4.1. Using (2.4) we write

AV, () = AW, + V, (1) + O(1/n)) + w(t + V(1)) —w +v(@)) + O /n)
=AW, (t + V(1) + O(1/n)) +w(t +v() AV, () + O(1/n),

where the last equality holds because

w4+ V@) =wE +v@) +wE +v@)AV, (1)

+ %a‘)(z + () AVE(1) + 0o(AVE(1)),

andw(t) = dzw(t)/dtz, which exists by (4.2) and the smoothness of F. As AV, (t) =
O(1/4/n), we have w(r + V, (1)) — w(t + v(t)) = w(t + v(t)) AV, (1) + O(1/n).
Hence, we have

n n 1
av, (0 = SO IL o, @) + 001/,

which implies that

_ Wt +v() | B
OzlzlgT V(1) — T—wetv)| Vno(l/n) = o(1/y/n). (5.9

Note that 0(AV, (1)) = o(1/n) since AV, (¢) is of O(1/n). This provides a formula
to switch between the two waiting times V,,(¢) and W, (¢).
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Applying the change-of-variable formula (5.9), the last integral in (5.8) becomes

t—w(t) .
ﬁ/o S (62,0 (5))Vi(s) dA(s)

t—w(t) Wn
—Jn / F(Orn(s)) (%) dAGs) + o(1)

—f/ f(93n(u))< "(“())>(1—w<u))xdu+o(1)

= \/ﬁ/ S (O30 (w)) Wn(”) Adu +o(1), (5.10)
0

where the second equality holds by applying the second formula in (4.3) and a change
of variable u = s + v(s). To wit, first, the second equality in (4.3) implies that
t—w@) +v(@—w() =t —w) + w() = t; second, the first equality in (4.3)
implies that w(u) = w(s + v(s)) = v(s), sothats = u — v(s) = v — w(u) and
ds = (1 — w(u))du. Here 05, () satisfies

Vit —w@) Av(t —w()) < 03,(1) < Vot —w(@) Vol —w@).  (5.11)

FCLT limits for En Label all servers from 1 to n. Let D;(¢) count the number of
service completions at server j by time ¢, 1 < j < n. Because the system operates
in the ED regime with p > 1, all servers will be busy at all times with probability
1 as n — oo. Hence, the total number of service completions in [0, 7] is given by
D,(t) = Z'} 1 Dj(t) fort > 0, where Dy(¢), D2(t), ... are L1LD. ERPs. (Thatis, D

is asymptotically equlvalent to the superposition of n ERPs ) By Theorem 2 of [35]
we have (En, D ) = (E E) as n — oo, where the limiting Gaussian process E is

given by (4.6). Hence, we can write
En(t) = nE(t) + VnE() + o(v/n). (5.12)

Combining (5.10), (5.8), and (5.12) yields an SDE

~ 1 ! Y 1 —~
W0 =~ ey /0 FB3(6) Tats) ds + s GO +0(D),
(5.13)
where

- t
G@) E/O o F(w(s)) dBu(A(s — w(s)))

1
+ B (/ Fc(v(u))F(v(u))dA(u)> —EQ).
0
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To complete the proof of the FCLT for Wn, we first revise (5.13) to obtain a much
neater SDE for Wn To do so, we apply Gronwall’s inequality. See Sect. 1 in the online
appendix and [28] for a reference. We first apply Gronwall’s inequality to show that
W, is stochastically bounded. The SDE (5.13) implies that

1 ~
f FO3,0() [Wa(9)|ds + —————[G(1)] + o(1).

W2 0] < 72 Fe@rn ()
(5.14)

(91 (1)

Applying Gronwall’s inequality leads to

du + o(1)

)] < G| /f Gl Ji fegsiar £O5.0(w))
= AF 0

“(O1,n(1)) AFC(01,0 (1)) Fe01,0(1))

G| T 11 ()] f (B30 (1))
S FO ) T O Jo A @)

du + o(1).

Hence, the stochastic boundedness of Wn follows from the stochastic boundedness of
G.
Inequalities (5.7) and (5.11) imply that

O1.,(1) =v(t —w())+o(l) =w@)+o(l) and
O3(t) =v(t —w(t)) +o(l) =w()+o(1), (5.15)

where the second and last equality follows from (4.3). Replacing 6, ,(¢) and 63 , ()
by w(t) in the SDE (5.13) yields the much cleaner SDE

—~ 1 ~
Wn(t):—FC(w(t))/f(w(s))W(s)d mG(t)+o(1). (5.16)

Note that the stochastic boundedness of Wn plays a key role here because it keeps the
errors caused by the approximations in (5.15) under control.

Remark 5.2 (Formulas for time-varying arrival rate A(¢)) If the arrival rate A(¢) is a
time-varying function, then the SDEs (5.13) and (5.16) generalize to

Wa(t) = — / FO3.0()) Wa($) A(s — w(s)) ds + =—— l G() +o(1)
Zn(0) gn (1)
1

=- FC(w(t))A(t—w(t))fo Jfw(s)) Wy(s) A(s —w(s)) ds

1
T Pt —w)

G(1) + o(1),

where g, (t) = FC(01 ,(0))A — w(?)).
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Finishing the proof of the FCLT of W, In order to show that W, = W, where W
satisfies the SDE (4.7), we match both sides of the two SDEs (5.16) and (4.7):

~ ~ 1 t ~ ~
(Wo(t) — W()| < mfo F(w(s)) [Wy(s) — W(s)| ds + o(1)
t
zfo |Wa(s) — W(s)| fi(s)ds + o(1),

with i(s) = f(w(s))/F(w(t)). Applying Gronwall’s inequality once again yields
that

f’fu)?dv
o / o)L 4 4 o),
0

Wa(t) — W Gt
(Wat) = W(D)| < e Fom D)

which implies that H W, — WHT = 0asn — oo.

Remark 5.3 (If we were to take the compactness approach) The key step in our new
approach is the development of the convenient SDEs (5.13) and (5.16). We remark that
our new SDE representation will provide a simple proof even if we were to take the con-
ventional compactness approach. The first step of the compactness approach requires
tightness of W,, which can be shown by establishing (i) that W,, is stochastically
bounded (already shown here) and (ii) that 1717,, has controlled modulus of continu-
ity (see [36] for the necessary and sufficient condition for tightness in D). However,
our new SDE (5.16) provides a simple proof for step (ii). Indeed, with the integral
representation (5.16) for W,,, the stochastic boundedness can be used to control the
modulus of continuity, that is, we can show that

. . t+§ .
|[Wa(t +8) — W ()| < C(r)f Fw(s) |W(s)|ds +o(1),
t

for some finite C(¢). The stochastic boundedness of Wn implies that |W,, (t+9)
—W, (t)| is asymptotically bounded by Cé for some C < oo forall0 <t < T,
which concludes the C-tightness for w.

Next, given tightness for W,,, we assume that there exists a convergent subsequence
Wn - We can easily use the SDE (5.16) to show that the subsequence W,, . converges
to some W* which solves the SDE “4.7).

5.2 FCLT for other processes

That (ﬁn, 5,1, En, W,,) = (ﬁ E E W) follows from the convergence-together
theorem (see Theorem 11.4.7. of [36]) and the continuous mapping theorem. The
convergence W, = W and (5.9) implies that V, = V with

W + v(t))

V“)zl-wa+van'
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__ We next prove the FCLT for the queue-length process @n based on the FCLT for
W, and the continuous mapping theorem. First, the FWLLN implies that

t—w(t)
01() = 02() =0, Q3(r) :/0 FE( — )i ds.

Following (3.8)—(3.10), as n — o0,

~ 1 ~ d )
On1(t) = —F—=0n1(0) = 01(0) = / o FC(t —5)dBy(A(s)), (5.17)
Vn w(t)
~ 1 1 ~
0n2(t) = —= Qua() = 02(t) = / 1(x > F(t —5))dU(A(s), x)
\/_ t—w(t)
d

t
L VFe(t —s)F(t —5)dB, (A(s))

t—w(t)

t w(t)
45, (/ FC(t —s)F(t — s)A ds) — B, (f FEu) F () du) ,
t—w(t) 0

(5.18)
- 1 t—w(t) .
On3(1) = 7 (Qn3(0) —n Q3(0) = /n o Fo(t —s)rds

= Wn(t)Fc(w(t)))» +o(l) = §3(t) = W(I)Fc(w(t)))». (5.19)

Here the proofs for the convergence in (5.17) and (5.18) are similar to the proof
of Lemma 5.1. Note that @3 in (5.19) involves w given in (4.16), which involves
stochastic integrals with respect to ) and E, and the Kiefer integral of U (or Brownian
motion B,;). A careful analysis reveals that the Kiefer integral of E> in Lemma 5.1
involves U in the time interval [0, — w(t)], while @2 in (5.18) involves U in [t —
w(t),t]. So éz and §3 are independent because a Kiefer process has 1ndependent
increments with respect to the first (time) component. Similarly, because E)in Lemma
5.1 1nvolves B, in [0, t — w(¢)], while Q1 in (5.17) 1nvolves B; i in [t —w(),1], Q1
and Q3 are independent. In summary, all three terms Q], Q2 and Qg are mdependent
The above analysis enables us to obtain an alternative representation for Q by
regrouping the integrals, writing O as a sum of three new independent integrals:

t t t
o) = / Ko (t ) dBy(AQ)) + f Kot ) dBa(u) + / Kyt ) dE(w),
0 0 0

where the integrands K, (f,u), K,(t,u) and K(t,u) are analytic functions, with
K, (t,u) and K,(t,u) being piecewise functions (having different forms for 0 <
u <t—w)andt — w() < u < t). This alternative formula nicely separates the
variabilities in the arrival process (through 5,), abandonment times (through 5, or
U ) and service times (through E )
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Appendix
A Additional Proofs
A.1 Proof of Proposition 3.1

To make sure (3.11) is well defined and to be able to characterize its distribution, we
define a sequence of discrete versions of (3.11), that is, {L" : m > 1}, where

m—1
L) =" Tt u) (Z(w. uit1) — Z(@.u;). 1 =0, (A1)
i=0
for a given partition on the interval [0, ¢], 0 = up < u; < --- < u,, = t. Suppose

w € £2 is such that (Z(w,t) : t > 0) has Holder continuous sample paths. For
simplicity, we suppress w hereafter. For m > 0, consider the partition 0 = ug < u; <
- < u, =tand

m—1
L) =" Tt w) (Z(uig1) — Z(uy))

i=0
m m—1
=Y w0 Zwi) = Y T u) Z(ui)
i=1 i=0
=J(t, um—1)Z(um) — J(1,0)Z(0)
m—1
D AN N VAUH) (A2)

i=1

Because Z(t) is continuous, the summation converges to the Riemann—Stieltjes inte-
gral as the partition mesh goes to 0 if J (¢, u) is monotone in the second component
for each ¢t. Moreover, if J(¢, u) is differentiable for each ¢, we can replace the inte-
grator dJ (¢, u) of the Riemann—Stieltjes integral with J,, (¢, u)du, where the subscript
denotes derivative with respect to the second component. The Riemann—Stieltjes inte-
gral is well defined if the derivative as a function of u for fixed 7 is continuous. (In
general, finitely many jumps are allowed.) Therefore,

t
/ J(t,u)dZw) = lim L™ @) = J(t,0)Z(w, 1) — J(t,0)Z(w, 0)
0 m—0Q0

t
— / Z(w,u)dJ(t,u).
0
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Moreover, with A = max{u; —u;_; : 1 <i < m}, we have

m—1

t
EZ[HLM)—JMMFO]ZWO—/’h@mﬂ%ﬁm
0

i=1

B Z/ [J(t ui) — J(t,ui—1) _Ju(t,u)}(Z(u)—Z(“i)) du

P Ui —uj—1
1

< —.clA-A* =0
A

as A — 0, where the inequality holds because Z has Holder continuous sample paths
and J (¢, u) is differentiable with respect to the second component.

We prove Proposition 3.1 in two steps. First, we show in Lemma A.1 that if the
sequence of covariance functions associated with the processes {L"™ : m > 1}
converges to some limit function, then the sequence {L" : m > 1} converges in
distribution to a Gaussian process. Moreover, the covariance function of the limit
Gaussian process coincides with the limit of the covariance function associated with
(L™ : m > 1}. Then, in the second step, we show that the covariance functions
associated with {L™ : m > 1} indeed converge.

Lemma A.1 Let X™ = (Xim), ...,Xl(m)) be a sequence of centered Gaussian

random vector in R! and let £ be the covariance matrix of X", If 2" — %
as m — 0o, then X™ = X, where the limit X is Gaussian with mean zero and
covariance X.

Proof Consider the characteristic function ¢, (9) = E [eieTX (m)] of the vector X ™.

The convergence X — X implies the convergence of characteristic functions
_1gT x0m -1
P (0) = T2 M0 s g (0) = 720"

due to continuity of ¢,,. Then the result follows from Lévy’s continuity theorem. O

We next show that the covariance functions associated with the sequence {L™ :
m > 1}in (A.1) converge. We consider a partition of the interval [0, #2] such that there
are a total of m intervals partitioning [0, #>] and m intervals partitioning [0, #1]. We
use the form in (A.2) to compute the covariance of L (1). Let Cz(-, -) be the covari-
ance function associated with the process Z. Then, for 0 < #; < t, and the partition
O0==s50 <81 < " <Sm—1 <Smy =1 <Sm41 <+ <Smy—1 < Spy = 12,

E[L"™ (1) L™ (1p)]

mi—1
=E |:(J(f1, Smy—1)Z(11) — J(11,0)Z(0) — Z (J (11, 8) — J(nn, Si—l))Z(Si)>

i=1

mo—1
x (J(tz, Sma-1)Z(2) = J (12, 0 Z(0) = Y (J (12, 51) — J (1, Sil))Z(si)>:|

i=1
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= J (1, smy—1)J (12, Smp—1)Cz (11, 12) + J (11, 0)J (2, 0)Cz (0, 0)
— J(t2, $my—1)J (11, 0)C2(0, 12) — J (21, $my—1)J (82, 0)C (0, 11)
mp—1
= > Tt smy- ) (01 5) — T (1, 5i-1)Cz (i 12)
i=1
m|7]
+ Y T, 00 (1, 5i) = (11, 5i-1))Cz(0, 57)
i=1
mo—1
= > T smy - (2, 5) = T (2, 5i-1)Cz (11, 57)
i=1
mo—1
+ Y T, 0 (12, 50) — (12, 51-1))Cz(0, 57)
i=1
mi—1my—1
+ Y D Jts) = Tt sic) U (t2.s) = T (12, 57-1)Cz (s 57).

i=1 j=1

Convergence of the first four terms follows from continuity of u +— J(¢, u) for each
fixed t as s,;,—1 — t1 and s;,,—1 — 2 as m — oo. Convergence of the last four sum-
mations follows from the fact that Cz is bounded over compact intervals and J (¢, u)
is differentiable and, therefore, bounded for each ¢ over compact intervals. Hence the
limits of these terms are the Riemann—Stieltjes integrals given in (3.13). Finally, the
last summation term converges to the two-dimensional Riemann—Stieltjes integral in
(3.13) due to similar reasoning. O

A.2 Proof of Theorem 4.1

We first establish a FWLLN for W, following the compactness approach, i.e., (i) the
sequence W, is C-tight, which implies that every subsequence has a convergent sub-
sequence with a limit in C; and (ii) every convergent subsequence converges to the
same limit, which in our case uniquely solves the ODE in (4.2). Finally, we establish
convergence for the other processes and characterize their limits. We remark that the
tightness for W, is quite straightforward, but the tightness for the CLT-scaled pro-
cesses (for example, Wn) is complicated (which is why we adopt a new approach to
prove the FCLT).

The proof closely follows the arguments in [24] and Sect. 6.6 of [26]. We, hereby,
redo the steps therein for the new representation of the enter-service process E, ; we use
the decomposition in (3.3)—(3.6) that is different than the expressions for E, in [26].

Tightness of {W,} To prove tightness, first we show that W,, is stochastically bounded
and then show that W,, has controlled modulus of continuity, that is, for each T > 0

and € > 0,

%1?3 lim sup P(w(W,,4,T) > ¢€) =0, (A.3)

n—o0
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where w(W,,, &, T') is the modulus of continuity of W,,, i.e., sup{w(W,, [t1,2]) : 0 <
H <tr <(t1 +6) AT} with w(W,, A) = sup{W,(s1) — W,,(s2) : 51,52 € A}

The stochastic boundedness is obvious, because, in any finite interval [0, T'], we
immediately see that HOL satisfies 0 < W, (¢) < T foralln > 1,1 € [0, T].

To treat the modulus of continuity, we first see that W, (t + §) — W, (t) < § for
6 >0and 0 <t < T, because the HWT can increase at most at rate 1. Therefore, it
remains to find a bound on W, (t) — W,,(t + §). To this end, define

. _ _ 5= W, (1+8)
En3(1,8) = En3(t +6) — En3(1) = [ FO(Va(s)) ds. (A4)
1=W, (1)

Because the ccdf F¢(x) > 0 for all x > 0, let ¢ = inf,¢jo,71{F°(x)} > 0. Hence,
the integrand in (A.4) is bounded below by a constant cA > 0, which yields a lower
bound on E, 3(t, §):

E,5(t,8
Wot) = Wyt +8) + 5 < L2300
cA
From the FCLT in Theorem 2 of [35], we know that D,(t) = D(t) = ut so that
E,3(t) = E3(t) = D(t) = pt. Therefore, we have limsup,,_, . {W, () — W, (t +
8)} < uéd/cA so that

lim sup |W,,(t + 8) — W, (1)| < ™8, c* = max (u/ch, 1). (A.5)

n—oo

Hence, W, is tight. In addition, (A.5) also implies that the limit of every convergent
subsequence of W, is in C and is Lipschitz continuous.

Limit of Convergent Subsequence of {W,} The C-tightness implies that every subse-
quence of W, has a convergent subsequence. Let W, be a convergent subsequence
with the limit w*, i.e., W,, = w*. From (2.3) and (2.4), we deduce that the PWT on
the subsequence also converges, that is, V,,, = v*, with the limit v* satistying

Vi) = wr@E +v*@) and vt —w*(@) =w*@), t>0. (A.6)
‘We now show that w*_ sol\_/es the ODE (4.2). On the one hand, the FCLT in Theorem
2 of [35] impl_ies that (E,, D,) = (D, D) with D(t) = ut. On the other hand, (3.3)

implies that £, along the subsequence associated with W,, and V,, converges to a
limit E*. Specifically,

_ t—w*(r)
En (1) = E*(t) = EX(1) = / FC*(s))ads = D(t) = ut. (A7)
0

Because the prelimit process is C-tight, we know the derivative w*(¢) exists. Taking
derivative in (A.7) yields
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w= 1= O)F @t —w®ONr=1—w"@)F (w 1), (A.8)
which coincides with the ODE (4.2).

FWLLN for the other processes To prove full convergence of V,,, we write

[Va(t = Wa(0)) — v(t — w(D))]
SVt = W (@) = Vot —w(@)] 4 [Va(t —w(1)) — vt — w(?))]
=W, (t) —w(@) + O(1/n)| + [w(t) + O(1/n) —w(t)]
= [Wa() —w(@®)]+ O(1/n) (A.9)

Apply the change of variable to (A.9) with u,, =t — W,,(t) and u = ¢t — w(¢) to obtain

1V — o] < ”Wy—_“’” +0(1/n) = 0(1/n) (A.10)

for a constant y > 0, where the equality holds because u,, = u + o(1).

The limit of the sequences of processes (3.8)—(3.10) can be obtained the same way
it is done in [26], which makes use of Theorem 3.1. of [31] and then applies the
continuous mapping theorem given W,, = w. From (6.17) of [26], we immediately
write

t

Qn,i =0 for i=1,2; Qn,3 = 03() E/ F(t —s)Ads, as n — oo.
t—w(t)

(A.11)

A.3 Proof of Theorem 4.3

The expressions for Cyy, (¢, t')yand C w, (@, t') are obtained by applying rules of the Itd
integral. Derivation of these functions follows from standard arguments and therefore
the details are omitted.

To compute CW3 (t,t") we make use of (3.13) with J (¢, u) = H(t,u)/q(u, w(u)),
where H (¢, u) and ¢ (u, w(u)) are as in (4.17). In particular, for 0 < r < ¢,

t/
Ci,(t,1) =T, 0)J (', 1)CE(1,1) — / J(, ) (t', u)CE(t, u)du
) 0
t
— / J(', ) J,(t, u)Cg (', u)du
0

t pt
+ / / Ju(t, u)Jy (¢, v)CE (u, v)dvdu
0 JO

1

TR o) @) Jull, W Cr

g, 1)

1 v
©OAFC(w(r)) /o
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1 t ,
_m[) Ju(t,u)Cg(t', u)du

t pt
+ / / Ju(t, u)J,(t', v)CEg(u, v)dvdu,
o Jo

where J, (¢, u) is as in (4.20).

We next derive the covariance function for the limit queue-length process. First,
Co, (@, t') can be obtained from isometry property of the Itd integral. The function
Céz (¢, ') can be obtained by l?()»s, y) = W(s, y) — yW(As, 1), where W(-.-) is a
two-dimensional Brownian motion. We refer interested readers to the long version of
[31] and the references therein for a definition of the Kiefer process and of stochastic
integrals with respect to two-parameter martingales. The last term easily follows by
definition. O

A.4 Proof of Lemma 4.1

First, we prove the existence of E (#). It suffices to show that for any n > 1 and —#; <
- < .. < —t, <0, the matrix M = (C(—t;, —tj)):?jzl is nonnegative definite. Let
ri=tiandr; =tj_y—tjforj =2,...,n,anddefine N = (Cg(r;, rj))?/.zl.Forany

2= (21,22 - 2n)’ € R", define y = (y1. yp. ... ya)" such that yy = Y7, z; and
yj=-— Z?:j zi for j =2, ...,n.Giventhat C(t,s) = Cg(—t, —t) — Cg(—t,s — ),
we can Compute

n
dMz=) C—t;,—t)z; +2 Y C(—ti,—t)zz; =y Ny.

i=1 1<i<j<n
We shall explain how to derive the above equation for n = 2.

Z%E(—tl, —11) 4+ 22122C (=11, —12) + Z%E(—tz, —1)
= 2{Cp(r1, 1) +22122(CE(r1, 1) — Ce(r1, 1)) + 23CE(ry — ra, 1y — 12)
= 21CE(r1, 1) +22122(CE(r1, 1) — CE(r1, 12))
+23(Ce(r1, 1) = 2CE(r1. 12) + CE(r2, 12))
= (21 + 22)*Ce(r1. 1) — 222(21 + 22)CE(r1, 12) + 35CE(r2, 12) = y' Ny.

Since Cg is the covariance function of a Gaussian process, the matrix N is nonnegative
definite and hence y” Ny > 0. As the vector z is any vector in R”, we can conclude
that M is also nonnegative definite and the existence of E follows. The argument is
similar for n > 3, therefore, the details are omitted.

Next we show that (4.24) holds. Since a Gaussian process is fully characterized by
its covariance function, it suffices to show that, for any fixed# > 0and0 <r < s <,

Cov(E(—t +71) — E(—t), E(—t +5) — E(—1)) = Cg(r, ).

@ Springer



Queueing Syst

By our definition of C (t, s), we can compute

Cov(E(—t +r) — E(—t), E(—t +5) — E(—1))

=Cg(t—r,t—r)—Cg(t—r,s —r)+Cg(t,s)+ Cg(t,r) — Cg(t,t).
(A.12)

By the stationary increments of E, we have

Ce(t —r,t —r)=Var(E(t — r)) = Var(E(t) — E(r))
=Cg(t,1) —2Cg(t,r) + Cg(r, 1),
Cp(t—r,s—r)=Cov(E(t —r), E(s —r)) = Cov(E(t) — E(r), E(s) — E(r))
=Cg(t,s) —Cg(t,r) — Cg(r,s) + Cg(r,1),

which along with (A.12) implies that
Cov(E(—t +r) — E(—1), E(=t +s) — E(—1)) = Cg(r, s).

This completes the proof. O

A.5 Proof of Theorem 4.4

Steady state of W Let N (Okaz) denote the normal distribution with mean 0 and
variance o2. First, we treat W, (7) in (4.16) by applying a change of variable with
u = s + v(s). Let k(¢) be the inverse of the function 8(t) = ¢ + v(¢). We write

> k(1) F¢ H
W) = / (s + VODHU S TS 45, (s + vis) — wis + v(s)

© AFC(w(t))
- [m) FC(u(s)H(t, s + v(s))
= J AFC(w(t))

0
4 /K G b @)= g, (5)
0o Vi

2 )
N / s ) g
A Jo
2 t b
g B;A C_)‘/ e—2hF(IU)(l‘—S) dic (s) g gk C—)\ (1 _ e—2thp(w)>
A Jo 2hE(w)A

2

~ d Cy
= — t
= Wi(oo) =N <0, 2hF(w)A) , as t — 00,

¢y dBy(A(s))

e
oM
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where the second equality follows from (4.3). Similarly, an application of Theorem
3.4.6 of [16] yields

t /
Wa(t) = f ﬂ e MPWUTGB, (1) + o(1)
0 VAF(w)

d ((Fw) 0 oihpw) )
= B <2Af(w) (1 ¢ )

= Wy (o) i/\f(o, %

), as t — oo.

Next, (4.22) and (4.16) imply that

t
Var(Ws (1)) = mvﬂ < /0 e hFW)(t—u) dE(u))

1 ~ 1 ~
r <—e—hf<w>’E(—t) - / hF(w)e_hF(w)SE(—s)ds)

SR S
WFCw)? 0

1 —2hp(w)t ~
== C(—t, —t
AFe(w)? [e =60

1
+ 2h p(w)e hr) / e THFWsC (s —1)ds
0

t X
+ 2hp(w)? / / e MFWEHN (g, —y)dydxi|, (A.13)
0 JO

where the second equality follows from (4.24). Note that C (—t,—s) = COV(E (—s),
E(=1)) < V/Var(E(t))Var(E(s)) = v/Var(E(1)Var(E(s)). As Var(E(1)) = O(1?)
as t — oo, we can conclude that C(—t, —s) = O(st) as s,t — 00. As a result, the
first term in (A.13) is O (e~ 2"#)"2) — () and the second term is O (e "F(®)2) — (
ast — 0o. Hence, we conclude that

W(1) = Wa(o0) SN0, 07,), as 1 — oo,

where

hp(w)? [ [* _ .
2 F hp(w)(x+y)
Ows = <33 Fc(w)—2/0 /o e MW C(—x, —y)dydx, (A.14)

and 5(-, -) is as defined in Lemma 4.1.
Finally, by independence, we conclude that

W(t) = W(oo) = Wi(00) + Wa(00) + Ws(00) < N(o, o). as 1o,

ci F(w) 5

Dk T afw) TOWs

2 _
where oy, =
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Steady state of Q We next characterize the steady state for the queue-length process.

' w
Ql(t) = CA/ FC(@t — s)dBy (A(s)) 4 CA«/X/ FC(w —s)dB;(t —w + )
t—w 0
4 c,\«/X/w FC(w — $)dB;(s) = 01(c0) g/\/’(0, aél), as t — 00,
0
where oél = kc% /Ow FC(u)?du. (A.15)

Next, the expression in (5.18) implies that, as t — oo,
. d w(t) ] . d 5
0>(t) =B, /0 FC(u)F(u)idu | = 0z(c0) = N(0, 90,)s
where oéz = A [y F(u)F¢(u)du. Finally, (4.10) yiclds that
03(t) = A FS(w) W(t) = Q3(00) = A F*(w) W(c0)
gJ\/(O,aé}), as t — 00,

where 053 = Ach(w)za‘%,.
The independence of @ 1 ,QZ and Qg yields

0(1) = 0(c0) gN(O, aé) , as t— oo, where oé = aél —{-oé2 + aé}.

A.6 Proof of Corollary 4.2

Remaining service times are exponentially distributed due to lack of memory if the
service-time distribution is exponential. Consequently, service completions at each
server are a Poisson process with constant rate © > 0, which implies by [35] that
the sequence E, converges to a centered Gaussian process with covariance function
Ci(s,1) = u(s A1) for s, > 0. Then (4.23) becomes C(—x, —y) = u(x V y) —
ulx — y| for x > 0, y > 0. Consequently, (A.14) becomes

h 2
O"%V Fw) / / “hr@CE y dyda

A2Fc(w)2
2
hF(w) /oo Me—hp(w)x/ ye—hF(w)y dydx
0

M F(w)? Jo

h 2 oo 1
gl [ (e )

2
hp(w) —u ooxe—th(w)xdx
A2Fe(w)? \ hp(w)
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m 00
+—h )2 / e hr(w)x (1 - e_hF(w)x> dx>
F(w 0

_th(w)z( — L S >_ 1
COURFew)? \2hp(w)2 2hp(w)  hpw)d 2hpw)d) T 2Af(w)’

Summing up oy, with oy, (00) for i = 1,2 yields (4.27).

The variance o2, for the M/M/n + M queue can be immediately obtained b
Ws q y y

letting ci = 1 and hr(w) = 6 in (4.27). Finally, we obtain aé in (4.28) as follows:

o5(00) = A /w FCu)>du + A /w F(u)F€(u)? du 4+ 2> F¢(w)?o},
0 0

w A Al A
— > 2 e 2.2 -0
A/O FC(u)du + A" F¢(w) UW—g(l_e w)+5.;_5’

where the last equality holds because w = F~'(1—=1/p),sothatl —1/p = F(w) =
1 —e 0w, m]

A.7 Proof of Lemma 5.1
A.7.1 Proof of the convergence in (5.2)

We consider the modified processes /E\; 1 (t) given below. We first prove convergence
for the sequence al | and then show that the difference between the modified sequence

Evn’ , and the desired sequence En 1 is asymptotically negligible (see (A.18)), which
proves the desired convergence in (5.2).
Now define, for ¢t > 0,

—~ 1 , t—w(t) ‘ R
En,l(t) = ﬁEn,l(t) = /(; FC(U(S)) dN, (s)
= FC(u(t — w())Na(t — w(t)) — FE(0(0)) N, (0)

t—w(t) .
- / Ny(s—)dF(v(s))
0

o~ o~ t/\
= F (w®)Np(t —w(®)) — Na(0) — /0 Ny (s — w(s)) dF (w(s)).

(A.16)

The second equality holds by integration by parts. The last equality follows from (4.3).
Next we define a mapping v : D — D such that, for z € D,

t
Y (@) (@) = FC(w(®)z(t) — z(0) —/ z2(s)dF(w(s)), 0=<t<T.
0

@ Springer



Queueing Syst

We now prove that the mapping v is continuous in D. Let {x, } be a sequence in D
such that ||x,, — x||7 — 0. Then

[V (xn) (1) — ¥ () (1)

t
FE(w(@)xn (1) — xn(0) —/0 xn(8) dFC(w(s))

t
—FC(w(t))X(t)+X(0)+/ X(S)dFC(w(S))‘
0
< F(w(®)|xn (1) — x(@)| + x,(0) — x(0)]
t
/ dFe(w(s))
0

+ llxn — xll7 < 4llxp — x|l

Hence the mapping ¢ is continuous. In general, proving convergence with respect to
the uniform topology does not necessarily imply J; convergence because there may
be measurability issues (see, for example, [6,36]). However, we will be interested in
the case where the limit x is continuous, i.e., x € C. Therefore, we will not have
any measurability issues and obtain the desired convergence in D with respect to
Skorokhod’s J; metric.

Convergence of the modified process in (A.16) follows by the continuous map-
ping theorem with composition. In particular, let Z, (1) = ﬁn (t — W,()). Then
Z, : [0,T] - Rand Z, = Z, where Z(t) = ﬁ(z‘ — w(t)). Convergence of
{Z,} follows from the continuous mapping theorem with composition. Then we have
nV2E, 1(t) = ¥(Zy)(t) = ¥(Z)(1) in D with

t
¥(Z) E/(; FC(w(s))dN(s —w(s)) = F (w@)N({ — w()) — N(0)
t
—/ N(s — w(s)) dFC (w(s))
0
=F“(w(t))c; Br(A(t — w(1))) — ¢,.B,(0)

t
- /O By (Als — w(s)) dFE(w(s)).

Finally, to establish (5.2), we show that the difference between the processes
n~'2E, |(t) and n_l/zEm1 (t) is asymptotically negligible. In particular,

ZRICES 0] (A17)

S

t—W, (1) R t—w(t) R
/ F (Vi (s=)) dNp(s) — / FE(u(s)) ANy (s)
0 0

=W (1) ~
/ FE (Vi (s=)) dNa(s)
t

—w(t)

<

<=
1 t—w(t) dA

+ — FC(V,(s=)) — F¢ N,
= fo |FE(Va(s-)) — FE(u(s))| ANy (s)
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yﬁ (t — W (®)) — Nut — w(0)| + w(t)) — Ny (0)] = 0.

(A.18)

f|N ot —

3|~

A.7.2 Proof of the convergence in (5.3)

To prove convergence in (5.3), we apply the martingale FCLT in [32] (see also [9,14]
for applications of the martingale FCLT). First we define a sequence of discrete-time
processes (see (A.19)) and argue that it is a sequence of martingales adapted to a
specific filtration .72} as defined below. Next, we define continuous-time martingales
using the discrete-time martingales in (A.19). Then we invoke Theorem 7.1.4. on
p-339 in [10] to establish convergence and characterize the limit.

Consider the discrete-time processes

ﬁ;_fz 1y > w) — Fé(w!h)) for k=1,2,.... (A.19)

Also, consider the filtration J7" = o{t/" : 1 <i < k}. Then E[|ﬁf|] <

k//n and

i+1° Vi ’yl

ElH, — H{_ |41 = E(y > w)|o4" 1= FC(w))) =

=
Jn
which implies that the process {(ﬁ,f, ") « k > 1} is a discrete-time martingale for
eachn > 1.

Our next step is to replace k with |nz] for t+ > 0 to obtain a continuous-time
martingale. By a direct application of Lemma 4.2 of [9], we deduce that the continuous-
time process (H"(¢), 7" (t) : t > 0) = (Hl_ntj’ ‘%ﬂL’rlltJ : t > 0) is a martingale with
quadratic variation

Lt
gn _ l n ny e ny)\2
('Y @) =~ (10" > w)) = Few)™ (A.20)

i=1

We next show that the sequence of martingales (ﬁ "), 2" (t) : t > 0) satisfies the
conditions of Theorem 7.1.4. of [10]. In particular, it is required that (i) jumps of
the processes H" (y) are asymptotically negligible and (ii) the quadratic quadratic
variation of the processes converges in probability to a limit characterized in Theorem
7.1.1. of [10].

(i) Negligibility of jumps. We now show that condition (a) of Theorem 7.1.4. holds.
Let H”(t ) = limgy, H”(s) Then, for each T > 0, we have supy-, -7 |H () —
H'\(t—)| < 1/4/n and hence
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lim E|: sup |H"(t) — ﬁ"(l—)|:| =0,
n—00 0<t<T

which is the desired condition.
(ii) Convergence of quadratic variations. We now prove that the quadratic variation
processes given in (A.20) converges in the L sense as n — oo. In particular,

i=1

2
|nt] A1)
n n c n 2 C c
E (; > (0 = wh) = ) = [© T Faur (v(u»dA(u))

2
1
<2E (; [(l(yi” > wl) — FCw!)’ — Fc(wf’)F(w,")])
i=1

[nt]
=) FE =) F(r-)

i=1

2
1
+4E (; [Fc(wf’)F(wf’) - FC(v(ti”—))F(v(rl”—))])
i=1

AN ?
—/0 FC(wu—=))F(v(u—)) dA(M)>

2
3 E |:(1(yi” > w;l) — Fc(w?))z (F(w;’) . Fc(u)?)) :|

n2 EY [ > w) = Fe@)) (107 > wh - F )
%
x (F(wf) - Fc(wf)) (F(w';) - Ff(wf,?‘))]

+
ol

2
Lt
1 Cral ny _ pc n__ n__
+4E (;E [FEw!)Fw}) — F(u(t!' =) F (u(t] ))]) (A21)

i=1

[ (1 Lnt]
+4E (;ZF ("= F(u(z]'—))

i=1

A1) 2
—/ FC ) —)F(v(u)-) dA(M)) . (A.22)
0

@ Springer



Queueing Syst

The first sum vanishes as n — oo because the summands are bounded by 1 and,
therefore, the first term is bounded by 2|nt]/n*> — 0 as n — oo. The summands of
the second term are independent. Therefore, the second term is equal to 0.

To prove convergence of (A.21), we first rewrite the summands of (A.21) as

FC(w)F(wi) — FC(u(t]' =) F(v(t{'=)) = F*(w}') — F*(v(t]'—))
— (Fe@? - P -)?), (A23)

Next we make use of the FWLLN for PWT V, (¢), i.e., V,, = v in D, and continuity
of the function F to show that (A.21) converges to 0. In particular, for alli > 1,

Fe(w}) = FC(Vu(r'=)) = FC(u(t]' =) + o(1)).

Combining with (A.23), this implies that the summands in (A.21) can be bounded
above by

|FC(u(z'=) + o(1)) — FEu(x]'=)| + [FC(v(t}' =) + o(1))?
— FC(u(t"' )| < lo(1)],

where the inequality holds by continuity of cdf F. This implies that the squared sum
inside the expectation in (A.21) is bounded above by (Jo(1)] lnt]/n)? < t2jo(1)| =
o(1) for all + > 0. Convergence of (A.21) to O then follows from the dominated
convergence theorem.

The summation in (A.22) can be alternatively represented as

1 |nt] A;](t) B
SO ) F (e ) = fo FC(u—)F (0(u—)) dN, (u)
i=1

Y0
= / FCwu—=))Fwu=))dA@), (A.24)
0

where the convergence (A.24) follows from the continuous mapping theorem. Having
established the convergence in (A.24), convergence in mean square is obtained by
first applying the continuous mapping theorem with the function f(x) = x? and then
applying the dominated convergence theorem by using the fact that both the summation
and the limit integral in (A.24) are bounded by . Hence (A.22) converges to 0. That
completes the proof of convergence of the quadratic variation (A.20).

Having proved COHdlthHS (z) and (i7) are indeed satisfied, by Theorem 7.1.4 of
[10], we deduce that H" = H in D, where H is a Gaussian process with independent
increments and continuous sample paths. Moreover, as implied by the proof of Theo-
rem 7.1.1. of [10], the limit H is indeed a time-changed Brownian motion, where the
time change is the limit of the quadratic variation, i.e.,
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. . 4710
H(t) = Ba((H)(1)) = Ba </0 FC(uu=)F(v(u—)) dA(u)) ,

where B, is the standard Brownian motion. R o

Finally, to complete the proof, we note that /E\n,z (1) = H/’f(N,, (t — W,(1))). Then,
by the convergence-together theorem, we have H" (N,) = H(A) in D. Consequently,
asn — 00,

Nll (t7W11 (t))

1 n ny _ ppCeon
ﬁ ; (l(yi > w;) — F(w; ))
t—w(t)
= B, (f FCow=)F(wu-)) dA(u)) . (A.25)
0

We next verify the other two expressions in (5.3). The last expression is obtained
by a change of variable with u = s — w(s). (Note that, according to (4.3), we have
v(s — w(s)) = w(s).) The Kiefer integral expression holds because it is a Gaussian
process with zero mean and the same covariance function as the Brownian expression.
Specifically, for 7, " > 0, the first Brownian expression has the covariance

(T—w()AE —w(t'))
/ FC)Fw))dA(u). (A.26)
0

On the other hand, the Kiefer integral in (5.3) has the covariance

t—w(t) 1 —~
E [ /0 /0 10y > F(u(s))dT s, y)
t'—w() pl —~
« /O fo 10y > F(v(s)))dU(s,y)}
t—w(t) o0 —~
=E |:/ / 1(x > v(s))dU(s, F(x))
0 0
t'—w(t') poo ~
x/ / 1(x > v(s))dU (s, F(x))i|
0 0

(t—wO)AE —w(t')) oo
= / / 1(x > v(s))dF (x)dA(s)
0 0

(t—wE)AE —w(t))
+ / FE()) FE(u(s))d ACs)
0

(t—wO)IAE ~w()) oo
— 2/ / 1(x > v(s))FC(v(s)dF (x)dA(s)
0 0
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(r—wO)AE —w(t')) (t—wO)AE—w)) 5
/ Fc(v(s))dA(s)+/ (F(u(s)))" dA(s)
0 0

(r—wO)INE —w ("))
- Zf FC(u(s))F (v(s))dA(s)
0

FC(u(s))dA(s) — (F"(U(S)))2 dA(s)

/(tw(zm(z’w(ﬂ)) [(tw(t))A(t’w(t/))

0
/(tw(t))A(t’w(t/))

A FC((5)) (1 = FE(u(s))) dA(s),

which coincides with (A.26).

B Refined staffing levels
In this section, we consider a refined staffing function given by
sp = [ns] ++/ns2], where sp, so > 0. (B.1)

The general form of (B.1) enables us to recover two of the staffing functions consid-
ered in [30] that, respectively, lead to the ED and ED+QED operating regimes. More
specifically, the two staffing functions in [30] are given by

nep = [(1 — y)Ry1, (B.2)
nEp+QEp = [(1 — )Ry + 8v/Ry 1, (B.3)

where 0 < y < 1 and R, is the offered load, defined as R, = nXi/u. Letting

= (1 — y)A/u and s, = 0 yields (B.2), whereas letting s; = (1 — y)A/u and
52 = 8+/A/u yields (B.3). See also [21] and Sect. 10 in [26] for time-varying versions
of the refined staffing (B.1).

We next briefly discuss the changes resulting from considering the staffing function
s, instead of n. In the previous sections, the staffing function happens to coincide with
our scaling factor n, i.e., s, = n. In this section, we let n and \/n be the scaling factors
for FWLLN and FCLT, respectively, and let the staffing function have a more general
form s, = [ns| + «/ns2], where s, s > 0. To indicate the processes associated with
the new staffing function, we use a superscript r, whereas to indicate the processes
associated the case where s, = n, we use notation without a superscript. Because the
arrival process is independent of the stafﬁng level, it holds that N "(t) = N (¢) for all
n>1andt > 0, and hence, N (1) = N (t). The FWLLN limit and the FCLT limit
for the service- complet10n process, on the other hand becomes D" (t) = s1D(t), and
D" () = /51 D(t) + 52 D(t), respectively, where D(t) is a centered Gaussian process
with covariance function Cg in Theorem 4.2, and D(¢) = ut asin (4.4). Hence, D’ (1)
is a Gaussian process with covariance function C’( ) =s5C E( -) and mean sp ut.
Consequently, the enter-service process satisfies E" ) =51 D(t) + sput.

The following theorem is an analog of Theorems 4.1 and 4.2 forthe G/GI/n+GI
model having the refined staffing function s, in (B.1).
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Theorem B.1 (FWLLN and FCLT with refined staffing) Considerthe G/GI/n+GI
with staffing level s, given by (B.1) and p" = A/us; > 1.

(i) Under the conditions of Theorem 4.1, an analog of joint convergence in (4.1)
holds as n — oo, where A" (t) = At,

D" =E" — r = t 1 2 d
() =E"(t) =sjut, w (t)_/o < _m> v

V() =w (¢t + 0 1)). (B.4)

The limits Q" (t), X" (t) and A" (t) have the same mathematical form as their counter-
parts in Theorem 4.1 with modified components.

(ii) Under the conditions of Theorem 4.1, an analog of joint convergence in (4.5)
holds as n — o0, where

W’ (1) zft F W), v e dBr (A — w' ()

q(t, w' (1))
t c(y" r r
+/' NAFC () F (" (u)H" (¢, u) 4B, ()
q(t, w (1))
H (t,u) /f H'(t,u)
- LW B W) — L L W B5
ff g wray EO T ey )

w’" (t) and V" (t) are as in (B.4), H (-, -) and q(-,w" () are as in (4.17) with w(t)
replaced by w" (t). The virtual waiting time vr (t) and the queue-length process Qr (1)
have the same mathematical forms as in (4.9) and (4.10), with w(t), v(t) and W(t)
replaced by their counterparts w (1), V' (1) and wr (t). The FCLT limit for the aban-
donment process is AT ) = N(t) — Q (1) — E" (1).

Proof of Theorem B.1 The proof closely follows the arguments in the proofs of The-
orem 4.1, Theorem 4.2, Corollary 4.1 and Theorem 4.4. Therefore, we mostly refer to
proofs of those results in the proofs below and argue in what way the new staffing func-
tion s, = [ns| + +/ns>] changes the arguments. We skip lengthy details. Throughout
this subsection, the processes with a superscript r correspond to those associated with
staffing level s,, whereas the processes without a superscript r correspond to those
associated with staffing level n.
The LLN- and CLT-scaled departure process

LD s XL Di®

Di(t) = - - - = D" (1) = 51 D(t) = 51 ut, (B.6)
Dr(t)— Z 1 Dj(®) —nD" (1) \/E Zjnzl Dj(t) = snjut +sn,ut—nD’(t)
NG U NG NG
Z D () — spput ~
s1+ —= ﬁ =1 N +sapt + O(1//m) = D' (1)
= /s1D(t) — syput, (B.7)
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where O(1/4/n) in the second equality accounts for the error caused by dropping [-]
in s,, and D () is the Gaussian process in Theorem 4.2. Hence, we deduce from (B.7)
that D’ (¢) is a Gaussian process with negative drift —s,ut and covariance function
C"(-,-) =s51Cg(+, -), with Cg being the covariance function in Theorem 4.2.

Having obtained the modified fluid limits in (B.6) and established the joint con-
vergence, we deduce that the proof in Sect. A.2 continues to hold with minor
modifications. But the limit in (A.7) changes because the fluid limit of the depar-
ture process is now given by D" (¢) = s;ut. Consequently, the ODE in Theorem 4.1
has st in the numerator instead of uz.

Similarly, given the joint convergence (]/V\,Z, 5;, E,Z) = (IV " ﬁ’, E’), we can
prove the FCLT with a slightly modified proof. The arguments in Sect. 5 continue to
hold for modified fluid limits and cause only minor changes in the final expressions. In
particular, (5.4)—(5.7) have the same mathematical form with fluid limits and prelimit
stochastic process replaced with their counterparts with a superscript . Hence the
steps of the proof in Sect. 5.1.2 can be replicated with counterpart processes. The
only step that requires careful treatment is that the limit of the enter-service process
is now E’(t) = /51 E (t) — sout. Since the additional term —sp ¢ is deterministic
and ,/s1 E (#) is a centered Gaussian process, we can use similar arguments to proof
of Corollary 4.1 to deduce that (B.5) is indeed the desired solution. O

Note that (B.5) is different than (4.16) in that the third term on the right-hand side
is scaled by ,/s1 and that there is an additional deterministic term. This implies that
both the variance and mean of HWT change and so do those of the PWT and queue
length. The corresponding steady-state formulas are given in the following corollary.

Corollary B.1 (Steady state of limits with refined staffing) Under the assumptions of
Theorem 4.4, the steady-state random variables W' (c0), V' (00) and Q" (00) have
Gaussian distributions with means and variances given below:

pwe = B[ (00)] =E[V(00)] = — 22
E [0’ (00)] = AF (w)E[W' (00)] = — h;ig)
Var(W" (00) = Var(V" (00)) = oy = 2hFii o+ T 1
where oy = 2)\’2’;5—%

o0 X . ~
y / / e MFENEEN G ( Ly —y)dyds,
0 0

the covariance function 5(—x, —y) is asAin (4.23), and w" = F~1(1 — 1/p"). The
variance of the steady-state queue length Q(00) has the same mathematical form with
w and W replaced by w" and W' .

Remark B.1 (Optimal staffing problems) Heavy-traffic FWLLN and FCLT limits have
proven useful in solving optimal staffing problems with respect to service-level con-
straints in large scale service systems [4,30]. A general framework for this type of
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approach has two steps: First, a corresponding optimal staffing problem is formulated
and solved using analytic FWLLN or FCLT limits (which are often more convenient
than their corresponding stochastic versions); Next, an asymptotic optimality result
is established by showing that the FWLLN- or FCLT-based optimal staffing problem
is asymptotically equivalent to its desired stochastic version as the scale n — oo.
We advocate that our new FCLT limit with refined staffing functions provides a basis
for solving optimal staffing problems in G/G1I/n 4+ GI queueing systems (note that
two control factors s; and s, for the staffing function are preserved in the limit). For
example, in the FCLT-based optimal staffing problem, we may choose the optimal
sT and sik in order to minimize certain performance functions, for example, the mean
waiting time, queue length, or abandonment probability; see the formulation in [4].
We leave this to future research.

Proof of Corollary B.1 We first derive theA mean of W(oo) from (B.5). Since the first
three terms in (B.5) have zero means, E[W (c0)] is the limit of the last term in (B.5)
ast — oo:

1 p=hpW")(t—u)

~ tOH'(t,
E[W (00)] = lim —smf AW G tim —sw/ S
1—>00 0o qt, w(t)) 100 0o AFS(w")

= lim — 2 (1 — ),
t—o0 Lf(w")

Having established E[W(oo)], itis easy to establish ]E[V(oo)] and E[ @(oo)] by letting
t — oo in

V' (t) = Wr) and Q" (1) = AFC(w" (1) W’ (1)
1 — 07 (1 + v (1)) '
Computation of variance is standard and as given in Sect. A.4. O
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