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1. Introduction

1.1. The base problem

In this paper we concentrate our attention to a question, known as ”cyclic-
waiting system” in the queueing theory. It is a special type of the so-called
retrial systems, namely the time between two requests for service is the same
fixed value in all cases.

Depending on the complexity, we have two ways to investigate the queueing
systems. The first way is examination by exact mathematical methods, the
second one is a model constructed by a computer program. In order to clarify
our aim we describe the functioning of our system more accurately. Let us
consider an airport where the entering airplanes put a landing request to the
control tower upon arrival in the airside. Provided there is free system, i.e.
the entering entity can be serviced at the moment of request, the airplane can
start landing. However, if the server is busy, i.e. a formerly arrived plane has
not accomplished landing yet or other planes are already queueing for service,
then the incoming plane starts a circular maneouvre. The radius of the circle
is fixed in a way that it takes the airplane T cycle time to be above the runway
again, i.e. the airplane can only put further landing requests to the control
tower at every nT moment after arrival, where n ∈ N. Naturally, the request
can only be serviced if there is no airplane queueing before it. The reception
and service of the incoming planes follow the FIFO rule, according to which
the earlier arriving planes are given landing permission earlier. Obviously, this
system only operates properly if there are not too many planes cyclic queueing.
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1.2. Our goal

Let us observe that the service process of consecutive customers does
not run continuously. There are idle periods between the terminations and
the beginnings of the consecutive services. It is clear that if T tends to 0
the influence of these periods will gradually decrease, thus the service process
becomes continuous in the limit case. Our goal is to investigate the convergence
to the limit distribution by computer simulation in order to support analytical
results [11] on the basis of numerical computations.

2. Previous achievements

In [4,5] Lakatos has considered some continuous cyclic-waiting systems in
which the arriving customers form a Poisson process with parameter λ, the
service time distribution is either exponential with parameter µ or uniform on
the interval [c, d]. In [6,7] similar examinations were done for discrete cyclic-
waiting systems. In this case the time between two arriving requests has
geometrical distribution with parameter r, the service time with parameter
1 − q. Koba in [3] investigated the condition of the existence of ergodic
distribution for a generalized system of such type. In [1,2] we have examined
the abovementioned systems by computer simulation.

3. Theoretical results

Let us consider a queueing system in which the arriving requests form a
Poisson process with parameter λ, the service time distribution is exponential
with parameter µ ( uniformly distributed on the interval [c, d], where c and d
are the multiples of T ), and the service of a request can be started only at the
moment of its arrival or at moments differing from it by the multiples of cycle
time T according to the FIFO rule. Let us define an embedded Markov chain
whose states correspond to the number of requests in the system at moments
just before starting the service of a request tk − 0 (where tk is the moment



Numerical investigation of the convergence in a cyclic-waiting system 209

of the beginning of the service of the k − th one). The matrix of transition
probabilities for this chain has the form

a0 a1 a2 a3 · · ·
a0 a1 a2 a3 · · ·
0 b0 b1 b2 · · ·
0 0 b0 b1 · · ·
...

...
...

...
. . .

 ,

whose elements are determined by the generating functions: in case of expo-
nential service time distribution
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∞∑
i=0

aiz
i =

µ

λ+ µ
+

λ

λ+ µ
z

(
1− e−µT

)
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,
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i=0

biz
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1
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)
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)(
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) }
,

where in case of uniform service time distribution

(3)
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aiz
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The generating function of ergodic distribution P (z) =
∞∑
i=0

piz
i for this chain

has the form

(5) P (z) = p0
B (z) (λz + µ)− zA (z) (λ+ µ)

µ (B (z)− z)
,

where

(6) p0 = 1− λ

λ+ µ

1− e−(λ+µ)T

e−λT (1− e−µT )

in exponential case and

(7) P (z) = p0
zA (z) + (a0z − a0 − z)B (z)

a0 (z −B (z))
,

where

(8) p0 =
eλT − 1

λT

(
1− λ(c+ d+ T )

2

)
in case uniform.

The condition of the existence of ergodic distribution is the fulfilment of
inequality

(9)
λ

µ
<

e−λT
(
1− e−µT

)
1− e−λT

,

and

(10)
λ (c+ d+ T )

2
< 1.

As we have mentioned, intuitively it is clear that the influence of cycle
time T becomes less and less as it tends to 0. Denoting the limit distribution
for (5) and (7) by P ∗(z) in [11] are obtained the following expressions. If the
service time distribution is exponential, then

P ∗(z) =
1− ρ

1− ρz
,
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i.e. the limit distribution is geometrical. In case of uniform service distribution

(11) P ∗(z) =

(
1− λ(c+ d)

2

) e−λ(1−z)c−e−λ(1−z)d

λ(d−c)

e−λ(1−z)c−e−λ(1−z)d

λ(d−c)(1−z) − z
,

it coincides with the Pollaczek-Hinchin formula in case of such distribution.

4. Computed results

The numerical investigation of convergence was realized for different values
of parameters. The results are shown in Figures 1-6.

Figure 3 presents the case λ = 3, µ = 8, the initial value of T is 0.2 hour,
the stepsize ∆T = −1/300 hour. The values of probabilities pi (i = 0, 1, 2, . . .)
are taken from the generating function (5), and the distance between P (z) and
the limit distribution P ∗(z) is measured in two different ways: the upper figure
represents the values

|P (z)− P ∗(z)| =
∞∑
i=0

|pi − p∗i |,

the figure below

[P (z)− P ∗(z)]
2
=

∞∑
i=0

(pi − p∗i )
2

as the function of T . The values of first six probabilities for different steps are
given in the table in Figure 1. Figure 4 shows the case λ = 2, µ = 6, T0 =
= 0.4, ∆T = −1/150.

Figures 5 and 6 represent two variants in case of uniform service time
distribution, namely (1): λ = 3, c = 0.05, d = 0.15, T0 = 0.2, ∆T = −1/300
and (2): λ = 2, c = 0.1, d = 0.2, T0 = 0.2, ∆T = −1/300. The first six
probability values are contained in the table in Figure 2 in the case (1).

The exact values of probabilities in the last rows of the tables were obtained
in case exponential service time distribution from the corresponding Erlang
formulas, in case of uniform service time distribution by using the recursive
method from [9], based on the transition probabilities of embedded Markov
chain.






















