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Abstract: This paper presents a study of fork—join systems. The fork—join system breaks down each
customer into numerous tasks and processes them on separate servers. Once all tasks are finished,
the customer is considered completed. This design enables the efficient handling of customers.
The customers enter the system in a MAP flow. This helps create a more realistic and flexible
representation of how customers arrive. It is important for modeling various real-life scenarios.
Customers are divided into K > 2 tasks and assigned to different subsystems. The number of tasks
matches the number of subsystems. Each subsystem has a server that processes tasks, and a buffer
that temporarily stores tasks waiting to be processed. The service time of a task by the k-th server
follows a PH (phase-type) distribution with an irreducible representation (B, Sx), 1 < k < K. An
analytical solution was derived for the case of K = 2 when the input MAP flow and service time
follow a PH distribution. We have efficient algorithms to calculate the stationary distribution and
performance characteristics of the fork—join system for this case. In general cases, this paper suggests
using a combination of Monte Carlo and machine learning methods to study the performance of
fork—join systems. In this paper, we present the results of our numerical experiments.

Keywords: fork—join system; Markovian arrival process; phase-type distribution; stationary
performance characteristics; machine learning

MSC: 60K25

1. Introduction

Queueing systems with data partitioning and resynchronization (generally accepted
as fork—join systems) are natural models of various computer and communication sys-
tems, particularly systems that perform parallel computing, customer processing in dis-
tributed databases, and parallel disk access [1-4]. The key feature of these systems is that
after a customer enters the system, it is divided into a particular set of K tasks that are
serviced by K parallel servers. A customer leaves the system when all subsystems complete
all customer tasks. Thus, tasks corresponding to the same customer are joined before
departing the system, and, accordingly, the service time of a customer corresponds to the
maximum time spent in the system by one of the tasks.

In the case of infinite buffer, difficulties arise in calculating the joint stationary dis-
tribution of queue lengths, even under the most straightforward assumptions about the
nature of the input flow and service times. Finding such a distribution is the subject of [5],
where the case K = 2, infinite buffer to servers, stationary Poisson flow, and exponential
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distributions of service times are considered. For such a system, a functional equation for
the generating function of the joint distribution of queue lengths is obtained, and questions
of the asymptotic behavior of joint probabilities are investigated. The results of [5] are used
in [6], where a formula is derived for the mean sojourn time in the mentioned system under
the simplifying assumption that the service rates on both servers are equal. In [7], the au-
thors consider a fork—join system with two subsystems and more general time distributions
between hyperexponential arrivals and the Erlang distribution of service times.

Due to the complexity of the problem of finding the sojourn time distribution in fork-
join systems, in most works, the authors limit themselves to analyzing only mean sojourn
time [5-8], in particular, finding upper or lower bounds for this time [9-11]. The overview
of research in this area until 2014 can be found in [12].

Extensive applications of fork—join systems not only in computing systems and net-
works with parallel services but also in other industries, including the banking sector,
medicine [13,14], and some others [15-18], stimulated further research in this area. The
authors in [19] considered a method for calculating the stationary distribution of a fork—join
system with a Markovian arrival, K > 2 homogeneous servers characterized by an expo-
nential service time distribution, and infinite buffer, which involves solving a nonlinear
matrix integral equation and the truncation of the state space of the process describing
the operation of the system. The main results are obtained for the case K = 2. In [20], a
fork—join system with parallel servicing of customers (K = 2), Poisson input flow, and PH-
distribution of service time is considered. The conditions for a stationary mode, the main
characteristics of system performance, and analytical expressions for the lower and upper
bounds of the mean sojourn time in the system are found. An analysis of more general
cases of studying fork—join systems, particularly with an arbitrary distribution of service
time, was carried out in the literature only using approximate methods [21-24]. In the
articles [25,26], systems with multiple resources are explored. A distinctive feature of such
systems is that tasks from the customer simultaneously occupy a random number of servers.
It depends on the number of tasks in the customer. In the article [27], you can familiarize
yourself with the use of neural networks for the analysis of fork—join systems and other
complex problems of queuing theory (for example, [28,29]).

The previous review showed that, despite using K = 2 and making basic assumptions
about the input flow and service time, a detailed analytical solution for determining the
stationary characteristics of a fork—join system was not found. This article is important
because it analyzes a fork—join system, considering the different assumptions about input
flows and service time distribution. This research holds significant practical and theoretical
value, making it truly novel and original. This work holds both practical and theoretical
significance, marking a crucial advancement in the field. For the case where K = 2, we
obtained analytical expressions for the probability of losses, average queue length, and the
distribution function of the response time for the first time. If K > 2, a new method is
created and used. This method combines machine learning and the Monte Carlo methods.
It efficiently calculates the characteristics of a complex fork—join system on a large scale. It is
particularly useful for building real systems that require effective parallel task management.

This paper considers the various architectures of fork—join systems in more general
assumptions about input flow and the distribution of service times. Customers enter the
system according to the Markovian arrival process (MAP). Service times have a phase
distribution (PH distribution). We organized the article as follows. Section 2 presents
the problem statement. Section 3 is devoted to implementing a mathematical algorithm
for calculating the stationary distribution and characteristics for the particular case of a
fork—join system with K = 2 with an input MAP flow and PH—service time distribution.
Section 4 describes a method for solving the general problem of studying a fork—join system
using simulation and machine learning methods. Section 5 presents the numerical results
of the study.
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2. Problem Statement

We consider a fork—join queueing system with K > 2 servers in parallel (see Figure 1).
Customers enter the system in a Markovian arrival process (M AP), which is specified by
the underlying process v4, t > 0, which is a Markov chain with the state space {0,1,..., W},
and the matrices Dy and Dj. The non-diagonal entries of the matrix D, are the rates
of transitions of the chain v4,¢ > 0, which are not accompanied by the generation of a
customer, while the entries of the matrix D; are the rates of transitions of the chain which
are accompanied by the generation of a customer. The matrix D(1) = Dy + D; represents
an infinitesimal generator of the chain v, t > 0. The arrival rate A is defined as A = 6Dje,
where 6 is a vector of the stationary distribution of the process v, which is defined as the
unique solution of the system of linear algebraic equations 6D (1) = 0, fe = 1. Here and
further, e is a column vector consisting of ones, and 0 is a row vector consisting of zeros.
A more detailed description of the MAP can be found, for example, in [30,31].

An arriving customer entering the system forks into K tasks to be served in K inde-
pendent subsystems Gy, Gy, . .., Gi. The service time of a task by the k-th server has a PH
(phase-type) distribution with an irreducible representation (B, Sx). This means that the

service process on the k-th server is managed by the Markov chain mgk), t > 0, with the
state space {1,..., ME) pmk) 4 1}, where the state M®) +1isan absorbing one. The rates
of transitions in the set of unessential states are given by the matrices Sy and the transition

rates to absorbing states are given by the vectors S(()k) = —Sye. More details about the PH
can be found, for example, in [31,32]. A customer that arrives when the buffer of one of
the systems G;,i = 1,2,...,K is full leaves the system without a service (it is considered
to be lost). A customer accepted into the system leaves the system as soon as all servers
complete their task services. Thus, tasks corresponding to the same customer are joined
before departing the system.

The main stationary characteristics of the performance of the described fork—join
system are found, including the sojourn time in the system, average queue lengths, and the
loss probability of customers.

PH-distribution of
service time

p
Customers enter / q D

the system

in MAP ioil
® > Tasks are joined

{ before departing
\ k=2 / the system
Customer ( .
forks into K
tasks

=K

V

Servers

Figure 1. A fork—join system when a customer consists of K > 2 tasks.

3. Study of the Characteristics of a Fork—Join System with Parallel Servicing of Tasks
(K =2)

The analysis of this particular case is of theoretical interest, because the study of such
a system under the assumption of an incoming MAP flow and a PH distribution of service
time has not been previously considered in the literature. In addition, the numerical results
of this section will be used to validate a simulation model that describes the functioning of
the general fork—join system (K > 2) considered in this article.
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3.1. Markov Chain Describing the Process of System Functioning

Assume that the first service device (k = 1) has infinite buffer, and the capacity of the
second (k = 2) is limited.
At time ¢, let the following:
° iy denotes the number of tasks in the subsystem Gy, i > 0;
e j; denotes the number of tasks in the subsystem G, j =0, J;
e  v; denotes the states of the underlying process of the MAP, v; = 0,W;

. mgk) denotes the states of underlying process of the PH service process on the kth
server, mgk) =1,MK k=1,2.

The operation of the system is described by a regular irreducible Markov chain ;, ¢ > 0,
with the state space

Q={(0,0,v),v=0W}J{(G0v,mb),i>0v=0WmD=1mM0}]

{(0,j,v,m@),j=0,],v =0,W,m? =1, M}
{(i,j,v,m(l),m(z)),i >0,j=1,],v= oW, mM =1, MO, m® =1, M2},

Let us arrange the states of the chain ¢; in the lexicographic order and denote by
Q, # the matrix of transition rates of the chain from the states with the value i of the first
component to the states with the value i’ of this component. We also denote by Q, the
matrix that is defined as Q, = Q;;4,-1,i > 1,7 > 0.

To proceed to writing the infinitesimal generator Q of the Markov chain ¢;, t > 0, we
introduce the following notations:
I (O) is an identity (zero) matrix;
W=W+1;
® () is a symbol of the Kronecker product (sum) of matrices;
diag{Z;, 1 =1,L} is a diagonal matrix with diagonal blocks Z;;
diag={Z;,1 = 0,L} is a sub-diagonal matrix with sub-diagonal blocks Z;;
diag*t{Z;,1 = 0,L} is an over-diagonal matrix with over-diagonal blocks Z;;

Lemma 1. The infinitesimal generator Q of the Markov chain &;, t > 0, has a block tridiago-

nal structure
Qoo Qo1 O O O

Qo Q1 Q O O
Q= O Q G Q& O
O O Q O Q

where non-zero blocks Q; i have the following form:
e Qo is a square matrix of size W(1 + [Ma),
Qo0 = diag{Dy, Do ® Sz, Do ® Sz, ..., Do® Sz, D(1) ® Sy} +
L 2 2 2 2
diag™ {1y 8", Ty © 55" By, Iy © S5 By - Iy © 567 B );
e Qo1 isamatrix of size W(1+ JMa) x WM (1 + M),
Qo1 = diag™{D1 @ B, @ B, D1 ® By @ Iny, D1 ® By @ Iy, -, D1 @ By @ Ingy };

o Q1 isamatrix of size WMy (14 JMy) x W(1+ JMy),

QLO = diag{]w® S((]l), Iy ®Sél) X IMZ’ Iy ® S(()l) & IMZ’ o Iy ®S(()l) X IMZ};
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o Qo isasquare matrix of size WMy (1 + JMy),

Qo = diag{lyy @ Y, Iy @ SV By ® Ingy, Iy © SV By © Iy, -, Iy @ SV By @ I, };
o Qq isasquare matrix of size WMy (1 + [Ma),

Q1 = diag{Do ®SY, Dy@S1® Sy, Dy®S1® Sy, ..., Do®S1 ® Sy, D(1) @Sy ® S} +

. 2 2 2 2
o yisasquare matrix of size WMy (1 + [Ma),
QZ = diag+{D1 & IMl b2y ﬁZI Dl @ IMlMZI D1 ® IMle/ sy Dl b2y IMle}'

Proof. We represent each of the matrices Q; s in the block form Q; ; = (Q; ) iji=0] and
explain the probabilistic meaning of their blocks.

The matrix Qoo describes the rates of transitions of the Markov chain ¢;, ¢+ > 0, that do
not lead to an increase in the number of tasks in the subsystems G; and G,. In this matrix
(Qoo0)j7 =0, i’ >,/ <j—1, and the others blocks are described as follows:

(Qo,0)0,0 contains the rates of transitions of the chain ; caused by the idle transitions
of the M AP (the rates are described by the matrix Dy);

(Qo,0)j,j—1,j = 1], contains the rates of transitions of the chain ¢; accompanied by the

(2)

end of servicing on server 2 (the rates describe the matrix Ijy; ® Sy, if j = 1, and the matrix
Iy @ S By, if j > 1);

(Qop) jj-J = 1,] — 1, contains the rates of transitions of the chain ¢;, that do not lead
to the arrival of a customer in the MAP or the completion of the service on server 2.
Such transitions are made during idle transitions of the underlying process MAP or the
underlying process of the service on server 2 (the rates are described by the matrix Dy @ S5);

(Qo,0);,7 contains the rates of transitions of the chain ¢; that are caused by a change
in the state of the underlying process of the MAP (accompanied or not accompanied by
the arrival of a customer) or idle transitions of the underlying process of the PH service on
server 2 (the rates are described by the matrix D(1) © S5 );

The matrix Qo1 = (Qo1) i i=0] describes the rates of transitions of the Markov chain
¢+ which entail the arrival of a customer in the MAP. It has a block over-diagonal structure,
where, for j = 0, the over-diagonal blocks describe the transitions of the underlying process
of the MAP accompanied by the establishment of the initial phase of the service processes
on the first and on the second servers (the matrix D; ® B; ® B,)) or, for 0 < j < ], transitions
of the underlying process of the MAP accompanied by the establishment of the initial
phase of the service process on the first server and an increase in the queue in the system
Gy by one (the matrix D1 ® By ® Ip,).

The matrix Qg ¢ describes the rates of transitions of the Markov chain ¢; that lead to
the completion of the service on the second server ((the rates are described by the matrix
Iy ® S(()l), if j = 1, and by the matrix Ijy ® S(()l)ﬁl ® Iy, if j > 1);

The blocks Qp, Q1,Q2 of the generator are described similarly to the blocks
Q1,0, Qo,0, Qo1 but taking into account the fact that, at the time of the chain transition,
the system G; is not empty. O

Corollary 1. The process {i,t > 0, belongs to the class of quasi- birth-and-death (QBD) processes.
Proof of the corollary follows from the structure of the infinitesimal generator and the definition of a
quasi- birth-and-death process given in [32].
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3.2. Ergodicity Condition

The criterion for the existence of a stationary regime in the system under consideration
coincides with the necessary and sufficient condition for the ergodicity of the Markov chain
¢t, t > 0. This condition is defined in the following theorem.

Theorem 1. The necessary and sufficient condition for the ergodicity of the Markov chain &;,t > 0,
is the fulfillment of the inequality

Al —yje) <1, (1)
where ( N )]
AN/
y=5t— (2)
X (/!
j=0

Proof. According to [33], a necessary and sufficient condition for ergodicity is the fulfill-
ment of the inequality

xQre < xQge, (3)

where the stochastic vector x is a solution to a system of linear algebraic equations

x(Qo+ Q1+ Q2) =0, (4)

xe = 1.

Let us represent the vector x in the form x = (xo, X1, ..., XJ), where the vector x; has
order an of WM; and vectors x;,j = 1, | have orders WM; M. Then, taking into account
the expressions for the blocks Qp, Q1, Q2, specified in Lemma 1, the system (4) will be
written as

x0Ag + Xl(IWMl & 5(2))

(2 . —_—
~1(D1® Imy ® By) + XA+ xj+1(IVVM1 ® So )/32> =0,j=1]-1, (5)

xj-1(D1 ® I, ® By) +x7(A+ D1 @ Inym,) = 0,

where
Ag = Iw®(51+5 .31)+D0®IM1/

A= IW®(51+S ﬁ1)®1M2+DO®1M1M2+IWM1 ®SZ

Let us now represent the vectors X; in the form xp = 6 ® yy, Xi=0Qy;® 62,j = 1,7,
where 0 is the stationary vector of MAP, &, is a stationary vector PHj, i.e., is the only

solution to the system 52(82 + S(z) B,) = 0,62e = 1, and vectors y; of order M; satisfy the

normalization equation Z yje = 1. We use these expressions in the equations of system (5),
j=0

having previously multiplied the first equation by ey @ Ij;,, and each of the subsequent

equations on ey ® Iy, ® ep,-

Taking into account the relations e = 1, —0Dge = 0D1e = A, iy = 525(()2)

system (5) to the following system for vectors y;:

, we reduce

Yo [ /\IM1+S1+S ,31]+Y1]12—0

yi- 1/\IM1 +y][(51 + S ﬁl) /\IM1 — szMl] TYj+1H2 = 0,j=1]-1, (6)

Y- 1)\+Y1[(51+5 'g,) - paln,] = 0.
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Next, we multiply the equations of system (6) on the right by ejs,. As a result, we are
convinced that the probabilities y;e, j = 0, ], satisfy the system of equilibrium equations
for the process of death and reproduction with death rates y; and reproduction rates A.
Having added the normalization equation, we come to the conclusion that the probability
yje present on the left side of (8) has the form (2).

Now, consider inequality (3), which specifies the ergodicity condition. Our goal in
this inequality is to move from vectors x; to vectors y;, whose order is WM times smaller,
and to simplify this inequality as much as possible.

We use the representation Xi=0Qy;® J> and substitute the vectors x;, in this form,
into the inequality (3). Then, taking into account the form of the blocks Qg, Q> of the
generator specified in Lemma 1, we reduce inequality (3) to the form

j-1 J 1)
BDley]-e < Zy]SO . (7)
]':O j:O
. . J-1 / (1)
Taking into account the relations 6D1e = A, }_ yje =1—yje, ) y; =1, 1 = 615, ,
j=0 j=0

let us transform inequality (7) into the form

A1 —yje) <. (8)

Then, taking into account the notation y; = yje, inequality (8) is reduced to form (1). [

Remark 1. The left-hand side of inequality (1) is a rate of the flow of customers accepted into the
system, and the right-hand side is a rate of the output flow from the first server (serving an infinite
buffer) under overload conditions. 1t is clear that, for the existence of a stationary regime in the
system, it is necessary and sufficient that the first of the mentioned rates is less than the second one.
Inequality (1) can be rewritten in terms of the system load factor, p,

P M1

3.3. Stationary Distribution and Performance Measures

Denote by p;,i > 0 the vectors of the stationary probabilities of the Markov chain
¢t,t > 0, corresponding to the state 7 of the first component. To find these vectors, we use
a special algorithm for calculating the stationary distribution of a quasi-birth-and-death
process [32,33].

Formulas for calculating stationary probability vectors are as follows (Algortihm 1):

Algorithm 1 Formulas for calculating stationary probability vectors.

pi=pRLi>1,

where the matrix R is the minimal non-negative solution of the matrix equation

R*Qo+RQ1 + Q2 =0,

and vectors pg and p; are the only solutions to the following system of linear algebraic
equations

PoQo,o0 + p1Q10 =0,
P0oQo1 +p1(Q1 +RQo) =0,

poe +pi(I—R) le=1.
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Having calculated the stationary distribution p;, i > 0, we can calculate a number of
performance measures of the system under consideration.

e  Joint distribution of the number of tasks in the subsystems G; and G,

T
e Onpsg-om \
Poo =Po| o - Po,j = Po ewM, ,i=0,j=1,].
WM, ol
W(J—j) M
T
eWM Ole [14+(j—1)Ma] _ ‘
Pio = Pi| o ! >0, pij=pi e M, M, ,i>0,j=1,].
JWM; M, ol .
W(J]—j)M1 M

e  Stationary distribution of the number of tasks in the subsystem G;
pi = pie,i > 0.

e  Average number of tasks in the subsystem G;

[e9)

L1 = Z sz

i=1

e  Variance of the number of tasks in the subsystem G4
= Z izpi — Lz.
i=1
e  Stationary distribution of the number of tasks in the subsystem G,
o
9= L Pij-
i=0
e  Average number of customers in the subsystem G,.
] .
j=1

e  Row vector of joint probabilities that the subsystem G; is empty and the MAP is in

thestatev,v =0, W,
Iy >
xo = .
: po( Ly @ ejm,

e Row vector of joint probabilities that there are j > 0 tasks in the subsystem G,
the MAP is in the state v, and the service process on server 1 is in the state m,

VZO,W/mlzllMl/
Ijym ) ,
1€, = Pi 1 ,1> 0.
l l( Ip, ® egm,

e  Row vector of joint probabilities that the usbsystem G; is empty and the MAP is in
the statev,v =0, W

’Yo:PO( Iy > i < I_W®eM1_ )

Oy My x W
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e Row vector of joint probabilities that there are j > 0 tasks in the subsystem G,
the MAP is in the state v, and the service process on server 2 is in the state my,
V= O,W,m2 - 1/M2/

Oy xwm, Oy vy x WM,
OW('— 7 0 Ovirr: _
= j=1) My x WM, ) W(j—1)M; My x WM, L
7] pO IWMZ + ; pl IW ® eMl ® IM2 7 ] 1/ I
O (J-j) My x WM, O (j— )My My x WM,

e  Loss probability
1
Ploss = X'Y](Dl ® IMz)e'

3.4. Sojourn Time of Tasks in the Subsystems Gy and Gy
Denote by Vi (t) the stationary distribution function of the sojourn time of a task ac-

cepted into the usbsystem Gy and by v (1) = [ e *'dVi(t), Reu > 0, the Laplace-Stieltjes
t=0
transform of this distribution function, k = 1, 2. Using the probabilistic interpretation of the

Laplace-Stieltjes transform and the total probability formula, we can write the following
expressions for the functions vy (1) and v (u).

1 o B .
o) = 5 [xonlem(u) + Y i(Dre ® Iy ) (ul — S1) 1sé”[xl<u>w],1zeu > 0.
i=1

1 J-1 B .

vy (u) = 1 {ryODlexz(u) +) 7i(D1e ® Ip,) (ul — S5) 15(()2) [Xz(u)]f},Reu > 0.
j=1

The average value 7 of the sojourn time of a customer accepted into the subsystem Gy

is calculated by the well-known formula 7y = — 01'1(;) lu=0. After differentiation, we obtain

the following expressions for oy, k = 1,2 :

1 = = _
01 = /\{[KO + ZIKZ'(IW & eMl)]Dlebl — ZK,’(Dl & Sl 1)8},
i=1 i=1

1 = = _
= {0+ L0 © emIDrela — L 7,(D1 @55 Ve |
= =
Also note that any initial moment of the sojourn time of order I > 0 for the subsystem Gy
can be calculated by the formula

ldvi(u)
du!

o) = (-1) luco k =1,2,1 > 0.

3.5. Sojourn Time of a Customer in the System

In this section, we consider the average sojourn time of a customer in the system from
the moment it arrives to the moment when tasks corresponding to the same customer are
joined before departing the system. Denote this average as V. Below, we derive the lower
and upper bounds for V. In doing so, we take into account the following considerations.

(1). The average V is not less than the average value of the maximum service times,
Vinax,service(G1, G2), of tasks belonging to the same customer.

(2). The average V is not greater than the average value of the maximum sojourn
times of tasks belonging to the same customer, Vmux,sojourn (G1, Gy), if we assume that the
subsystems G; and G, are independent.

(3). The average sojourn time in the subsystem G, V(G,), is not greater than the
average sojourn time in the similar subsystem G, having an infinite buffer, V(G,).
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(4). The average sojourn time in the subsystem G; where the original MAP is thinned
out due to the finite buffer in the subsystem G,, V(Gy) is no more than the average sojourn
time in the similar subsystem G; with an infinite buffer and the original MAP.

From point 1, it follows that

1% > Vmax,service (Glr G2)' (10)

Let us calculate the right-hand side of inequality (10).

Let {; be a random variable equal to the service time on the first server, k = 1,2.
Then, the average Viux service(G1, G2) is equal to the average value of the random variable
¢ = max{{1, {»}. Taking into account that the service times on the servers of subsystems
G1 and G; are independent random variables, it is easy to see that the distribution function
®(t) of the random variable ( is found as ®(t) = Pr({ < t) = Pr({1 < t,{p < t) =
(1 — B,e%1fe) (1 — B,e>2te). Let us now calculate the mean value of the random variable {.

Vmax,service<Ger2) = /td@(t) =
[ (1= BieSie) (1 = Bretle)] =
0

/ HB; 165 e(1 — Bre™'e) + (1 — Bie1'e) BySaee] =
t

—/tﬁlsleslte—I—/tﬁlsleslteﬁzesﬁe) —/tﬁzszeszte—l—/tﬁleslteﬁzszeSZte =
0 0 0 0

—/tﬁlsleslte+/tﬁlsleslteﬁ2eszte) —/tﬁzszeSZte—i—/tﬁleslteﬁZSzeSZte) =
0 0 0 0

[e0] [e9)

{/tﬁlsleslteﬁzeszte> = /tﬁlsleslte ®ﬁ2€szte) = (B1 @ B,) (51 ® Ingy) /te(sl@SZ)tdte =
0

0 0

= (B, ® 1) (S1® Ip,)(S1 @ S2) 2e = (B1S1®B,)(S1©S2)~ e}:

= [B1(=S1) 7"+ Bo(=52) 1+ (B151 © By) (S1© S2) 2 + (B © BrS2)(S1® S2) e (11)

Furthermore, from points 2—4, the following inequalities follow

V S Vmax,sojourn (Gll GZ) S Vmux,sojuurn (élr GZ) (12)

The systems Gy, G, introduced above are MAP/PH/1 systems that differ only in the
parameters of the service time distribution. The distribution of the service time in the
system Gy is described by an irreducible representation (Bir Sk), k = 1,2. Let us find an
upper bound, V., sojourn (Gl, Gz) of the desired average, V, as the average of the maximum
of sojourn times in the systems Gy and G,. It is known, as can be seen in [33], that the
sojourn time in the system MAP/PH/1 has a PH distribution. Denote the irreducible
representation of this distribution for the system Gy as (1p, Ty), k = 1,2. To calculate the
upper bound Vmﬂx,sojoum(él, G,), we will use the proof similar to that for formula (12).
As a result, we obtain the following relations:

Vmax,sojourn(élr GZ) :/ d(l - TleTlt )(1 72€T2t ) =
0
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=[t(-T) '+ 0(-T) '+ (1o )(T1©T) >+ (11 ® ToTh) (Ty @ To) 2Je. (13)

Next, it is necessary to obtain expressions for the parameters 7, Ty, k = 1,2, of the
sojourn time distributions in the systems G; and G. These expressions were obtained
in [33] and will be given below for the convenience of the reader. Since all further results
on finding the sojourn time are valid for any system MAP/PH /1, including the systems
Gy and G, in order to avoid cumbersome expressions, we will omit the index k in the
notation By, S, Tk, T That is, we will consider the distribution of the sojourn time in the
MAP/PH/1 system with M AP given by the matrices Dy, D1 and PH, and the service time
distribution given by the Mth-order representation (8, S).

According to [33], when deriving expressions for the parameters 7, T, the blocks of
the Markov chain generator describing the operation of the system MAP/PH/1 are used.
This generator looks like

A0,0 Az @) (@)
Ay AL A, O ...
A= 0 Ay A A ... |/

where
AO/O =Dy®Iyp, Ag=D1®R1Ip, A1y =Dg® S, Ay = IVV X (Soﬁ).

Denote by 7r;,i > 0, the vectors of the stationary distribution of the system states
at an arbitrary time. The vectors 7r;,i > 0, are calculated using an algorithm similar to
Algorithm 1 with minimal changes. For the convenience of the reader, we present this
algorithm below (Algorithm 2).

Algorithm 2 The vectors of the stationary state probabilities of the MAP/PH /1 system.

TT; = 7TORi, i 2 0,
where the matrix R is the minimal non-negative solution of the matrix equation
R2Ag+RA; + A, = O,

and the vector 7y is the unique solution of the following system of linear algebraic
equations

71’0(A(),0 + RA()) =0, 71’0([ - R)_le =1

Next, we use the results of [33] for the sojourn time in the queueing system, the op-
eration of which is described by the general QBD process. According to these results,
the indicated sojourn time has a PH distribution, the parameters of which are defined
in [33]. In our case, we modify these results to the case of the MAP/PH /1 system, which
is a special case of the system considered in [33]. Taking into account this difference, we
derive the following statement.

Statement 1. The sojourn time in the system MAP/PH /1 under consideration has a PH distri-

bution with an irreducible representation (T, T), where the row vector T and the square matrix T
have orders (WM)? and are calculated by the following formulas:

=0 Iy ®A), T=(A1+Ay)® Ly + Ao @ AIRTA, (14)
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where

01
0

=\ % |, (15)

Cwm
{; is a column vector of order WM whose Ith entry is equal to one and the remaining entries are

equal to zero, A -diagonal matrix of order W M, whose diagonal entries are equal to the corresponding
entries of the vector

1 = {moAs[I 4 (A1 + RAg) 1Ay te} " tmgAy(I—R) 7Y, (16)
where the matrix R is calculated as
R=—(A;+ RAg) A, (17)

Corollary 2. The upper bound Vmux,sojourn (Gl, Gz) is calculated by formula (13), where the vectors
Ty and the matrices Ty, k = 1,2, are defined by formulas (14)—(17) in which all occurring notations
(except W) are provided with the index k.

Thus, it follows from formulas (10)—(13) that the lower and upper bounds for mean sojourn
time, V, in the fork—join queue under consideration are defined from the following inequalities:

[Br(=S1) "+ By(=S2) 1+ (B1S1® By)(S18 S2) 2+ (B ® ByS2)(S1 @ S) PJe <
V<
[T1(-T1) '+ 0 (-T) '+ (i1 @ ) (T1 ® To) 2 + (11 © T2 T2) (Ty & Ta) e, (18)

where the vectors Ty and the matrices Ty, k = 1,2, are defined by Statement 1 and Corollary 2.

4. Study of General Fork-Join Systems

In the previous section, we obtained the analytical solution only when the customer
consisted of two tasks. It is a complex problem to obtain a similar solution for the general
case K > 2 even with the most straightforward assumptions about the incoming flow of
customers and the distribution of the task’s service time (the Poisson incoming flow and
exponential service time). Such a solution and the corresponding algorithms and programs
for finding numerical results are necessary for using the fork—join model of systems for
practical applications.

The Monte Carlo method takes several seconds to several minutes to calculate the
performance characteristics of the fork—join system depending on the input parameters
and the required accuracy. This method has proven itself well when solving a direct
problem, i.e., when all the system’s characteristics are known, and it is necessary to find
the performance characteristics of the system. In system design problems in which the
inverse problem is solved, to select a system based on initial performance characteristics
and find optimal characteristics for it, it is necessary to go through many different options,
using, for example, the branch and bound method. Using the Monte Carlo method in
this case can take significant time and computational resources. In order to accelerate the
production of results and find quick performance estimates, in this article, we suggest a
combined approach based on the Monte Carlo method and machine learning (ML) to find
the performance characteristics of a general fork—join system.

Figure 2 shows a diagram using the combined method. Within the framework of
this scheme, at the first stage, an algorithm and software package is implemented in
Python to obtain numerical results for assessing the performance characteristics of the
fork—join system (K = 2), the description of which is given in Section 3. We used these
numerical results to validate the simulation model for a fork—join system of general form
(K > 2) developed at the second stage. We used the open source library Pyqumo when
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we developed the simulation model (Monte Carlo method). The library is available at the
link https:/ /github.com/ipu69/pyqumo (accessed on 8 November 2023). After that, we
generated synthetic data for training ML algorithms.

!" N?Z5 NumPy e PyQumo
Implementation of (Monte-CarIo method Generation of a
analytical calculation ‘ Implementation synthetic dataset

Training of ML
algorithms

O PyTorch © learn

Figure 2. Scheme of a combined method for calculating the performance characteristics of a fork—join
system using Monte Carlo and ML methods.

The following section will provide a detailed description of the implementation of the
Monte Carlo method and the use of ML algorithms to predict the performance of a general
fork-join system.

4.1. Description of Simulation Model of a General Type Fork—Join System

The discrete-event model allows us to obtain accurate results by modeling many
events. There are events such as the generation of new customer, the processing of task,
and the servicing and joining of tasks. All events are in a priority queue and sorted by the
event’s time. Thus, time in the model changes in jumps. After the occurrence of an event,
the time inside the model will change to the time of the next event.

The selection of the next event and the generation of the subsequent one is carried out
until the required accuracy is achieved or the required number of customers is generated.
Sometimes, a time limit is set for executing the simulation model. The algorithm for
executing the simulation model (the Monte Carlo method) is shown in Figure 3.

Select next event

Event handling ]

Processing and
output of results

Figure 3. Operation scheme of the simulation model (Monte Carlo method).

The input parameters for the simulation model are as follows:

*  MAP, which is specified by the matrices Dy and D;;

*  An array of PHj distributions, each of which consists of both the S; and By matrices,
the size of array equals to subsystems number;

*  Anarray of buffer sizes Ry for each server, the size of array equals to subsystems number.

To validate the simulation model, we used the implementation of the analytical model
of Section 3 and compared the results of their execution.
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4.2. Description of the Machine Learning Model

In this section, we describe machine learning methods to predict various characteristics
of a fork—join system. We built models to estimate the system response time and the
probability of losing a customer.

The main problem when using ML models to predict the performance of a fork—join
system is the parameterization of the distributions. As noted in the article, MAP and PH
distributions have a matrix representation. In addition, to specify systems, it is necessary to
specify the PH distribution for each service. To parameterize M AP, we used the following
parameters: intensity (A,), coefficient of distribution asymmetry (-y,), coefficient of variation
(cvg), and distribution lag (I). Next, we used the M AP recovery algorithm described in [34].
A similar algorithm was used to restore PH on each server. To restore the PH distributions,
It is necessary to know the following parameters: intensity (As), coefficient of variation
(cvs), and asymmetry coefficient (7s). A similar method is used for recovery [34,35]. When
parameterizing the K distributions in the model, we added several restrictions:

e All PH distributions have the same cv; and 7g;

*  The buffer capacity of all subsystems is the same;

e To set the intensity of distributions, two schemes are used: in the first, Ag;0x and Agpyiy
are specified, and the dependence A(i) is restored using 2 points, where i is the index
of server, A(1) = Agyin, and A(K) = Agpax, the remaining valuesi =2,...,K — 1 are
calculated from the resulting equation. In the second case, Agax and Agysy, are also
generated. The share of slow servers is also generated, whose intensity is equal to
Asmin, and the remaining servers have an intensity of Agy,y, respectively.

Thus, the features when training ML algorithms were as follows:

*  A,—intensity of the MAP;

e  cv,—coefficient of variation of MAP;

s y,—coefficient of asymmetry of MAP;

* [,—MAP distributions lag ;

e  cvs—coefficient of variation of PH distribution;

e ys—coefficient of asymmetry of PH distribution;
*  Agpip—minimum intensity of PH distribution;

*  Asmax—maximum intensity of PH distribution;

. K—the number of tasks that the customer contains, and the number of subsystems;
*  R—bulffer capacity for servers;

e  N—number of slow servers (0 < N < K).

Figure 4 shows the complete data preparation cycle for training ML models. In the
first stage, a dataset is generated; the intervals for each characteristic are given in Table 1.
To transfer the parameters to the simulation model, MAP and PH distributions are re-
stored. After restoring the distributions, we calculated characteristics using the Monte
Carlo method.

¢ )

Restoration of MAP
W and PH distributions Compiling a
Input parameters - - dataset to train
generation | - - N the ML model
Calculation of
characteristics by
L Monte Carlo method )

Figure 4. Scheme for generating a dataset for training ML models.



Mathematics 2024, 12, 659

15 of 22

Calculation time (s)

w
(=]

[
(=]

—-
[=)

o

o

Table 1. Table of limits within which the value of each model parameter was generated.

Parameter Minimum Value Maximum Value
Aa 0.1 50
CUq 0.1 5
Ya 0 100

1, 0.5 1

CUg 0.1 5
Vs 1 100
Asmin 0.1 50
Asmax /\smin 50
K 1 32
R 0 20
N 0 K

5. Results of Numerical Research

This section presents numerical results obtained during the study of fork—join systems.
At the beginning, we present the results of the validation of the simulation model using an
analytical solution for K = 2. We also present the time it takes to find stationary character-
istics of the system depending on the parameters: buffer size, order of the input MAP flow,
orders of distributions PHy, and PH,. The remainder describes the results obtained using
the combined method to predict the probability of loss and system sojourn time.

The analytical model was implemented in Python language using the Numpy library.
The ML algorithms were trained in Jupyter-Lab. We used scikit-learn and PyTorch li-
braries. The research results are available at https://github.com/ipu69/queues-fork-join
(accessed on 8 November 2023).

5.1. Validation of Monte Carlo Method Implementation

As noted in the previous section, the implementation of the analytical calculation of a
particular case of the fork—join system for K = 2 was used to validate the implementation of
the Monte Carlo method for calculating the characteristics of an arbitrary system. A feature
of the calculation of the analytical model is the significant time required to calculate
the characteristics.

Figure 5 shows the dependence of the time of calculating characteristics analytically
depending on various system parameters: M AP size, PH size, and buffer size. The depen-
dence on the size of MAP and PH is power-law, and on the buffer size, it is linear. This is
due to the dependence of the block sizes Q; ; on the matrices Dy 1, S1,2 and the dependence
of the number of blocks on the parameter | in the analytical model.

500
0.8
400
300 06
200 0.4
100 02
0 0.0
20 40 2 4 6 8 10 25 50 75 100
MAP size PH size Buffer size

Figure 5. Dependence of the time for calculating the characteristics of a fork—join system in an
analytical way depending on various system parameters: MAP size, PH size, and buffer size.

Figure 6 shows the results of comparing the calculations of the characteristics of the
fork—join system for the case K = 2 using the analytical method and the Monte Carlo
method. According to the validation results, the error in calculating characteristics using
the Monte Carlo method was about 1%. One of the advantages of calculating characteristics
using the Monte Carlo method is that the time for calculation almost does not depend
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on input parameters. The calculation time does not depend on the size of MAP and
PH, but depends only on the number of simulated customers and the accuracy of the
calculation. Figure 7 shows the dependence of the execution time of the simulation model
on the number of generated customers.

£
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Figure 6. Validation of Monte Carlo calculations using the implementation of analytical calculations
in Python.
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Figure 7. Dependence of the time for calculating the characteristics of the fork—join system on the
number of generated customers.

5.2. Predicting Customer Sojourn Time Using ML Algorithms

In this problem, using the fork—join system parameters, we trained classical ML [36,37]
algorithms and a neural network to predict the sojourn time of the fork—join system for
the case when a linear function approximates the tasks PH intensities at the servers. We
generated a synthetic dataset consisting of approximately 150 thousand records. In the
experiment, we used classical algorithms on trees—decision trees [36] and gradient boost-
ing [37]—as well as a neural network. During training, the dataset was divided into 80%
for training, 15% for testing, and 5% for validation.

Figure 8 shows scatterplots for various methods. The best result in terms of metrics
was shown by gradient boosting. The maximum subtree depth in the gradient boosting
algorithm was equal to 10, and the number of trees was equal to 1200.
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Figure 8. Scatterplots of the system sojourn time prediction for regression algorithms.

The neural network for the regression problem contained one input layer and one
hidden layer. The hidden layer consisted of 128 neurons. The input layer used LeakyReLu
as the activation function, and the hidden layer used ReLu. We used mse as the loss
function and Adam’s algorithm [38] as the optimization algorithm. Absolute errors for ML
algorithms are shown in Figure 9.

15 Errors distribution

10 :

B I S

-10

Decision Gradient Neural
tree boosting network

Figure 9. Error chart of ML algorithms when predicting system sojourn time.

The validation used a dataset in which all parameters were fixed and others varied.
The values by which the dependence of the system sojourn time was plotted with other
fixed parameters: the intensity of the MAP flow, the buffer size, as well as the number
of serving devices or the number of requests in the application. The following fixed
system parameters were used during validation: A; = 5 Agpiy = 20, Asmax = 20, K = 4,
R =14, cv, =4, cvs =09, v, = 20, [; = 0.5, 7, = 60. When validating the intensity
MAP, parameter A, varied from 5 to 50. When constructing the sojourn time dependence,
the buffer size varied from 2 to 18 with a step of 2. Accordingly, when constructing the
dependence on the number of servers, which is the same as the number of requests in the
customer, parameter N varied from 4 to 14.

Figure 10 shows the results of a comparison of the sojourn time calculations using
ML algorithms and using the Monte Carlo method. It is worth noting that the trained
algorithms demonstrated relatively high accuracy rates. Table 2 shows a comparison of
metrics for algorithms. Gradient boosting and neural network show approximately the
same results.

Table 2. Metric values for regression models predicting system sojourn times.

Algorithm Correlation R2 Mean Square Error
Decision tree 0.97 0.95 0.27
Gradient boosting 0.99 0.99 0.029

Neural network 0.99 0.99 0.037
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Figure 10. Comparison of prediction results of ML algorithms with results obtained using Monte
Carlo method.

Table 3 shows the sojourn time calculation times using the Monte Carlo method
and using various ML algorithms. ML algorithms provide a speed of calculation time of
approximately 10* times, which gives a significant gain when designing natural technical
systems. For example, to design a fork—join system, it is necessary to solve the problem
using the branch-and-bound method to find optimal parameters. When using the Monte
Carlo method to solve problems of this kind, finding the optimal solution can take much
time. The use of ML algorithms reduces the time required to find a solution.

Table 3. Comparison of the system sojourn time calculations using different algorithms.

Algorithm Time, s
Monte Carlo method 10
Decision tree 0.0003
Gradient boost 0.0012
Neural network 0.0017

5.3. Predicting the Loss Probability of a Customer Using ML Methods

During this experiment, the accuracy of predicting the loss probability in a fork—join
system was studied in function of the speed of service, and servers were divided into slow
and fast. For training, we used a synthetic dataset generated using the Monte Carlo method,
consisting of approximately 100 thousand rows. This experiment also used classical tree
algorithms and a neural network. As noted in the previous section, one of the features was
the number of slow servers.

The scatterplot is shown in Figure 11. As well as for predicting the system sojourn
time, the gradient boosting algorithm showed the best results. The optimal hyperparam-
eters for classical algorithms were found using the sklearn library. Thus, for a decision
tree, the optimal maximum depth is 12; and the mse function is selected as a criterion.
For gradient boosting, the optimal depth equals 8, the number of weak classifiers is 1000,

and we used mse as the error function. Metric values for regression models are shown in
Table 4.
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Figure 11. Scatterplots of prediction of customer loss probability for regression algorithms.
Table 4. Metric values for regression models predicting customer loss probability.
Algorithm Correlation R2 Mean Square Error
Decision tree 0.96 0.92 0.007
Gradient boost 0.99 0.99 0.0007
Neural network 0.99 0.99 0.0009

Several charts are presented comparing the calculation of characteristics using the
Monte Carlo method and the results of predicting the values of ML algorithms. Figure 12
shows the dependence of loss probability on the intensity of the input customers flow,
the number of slow servers in the system, and the intensity of slow server servicing.
The rest remained constant when examining the dependence of the probability of loss on a
specific metric. Absolute errors for ML algorithms are shown in Figure 13.

Thus, when studying the dependence of the loss probability on the M AP intensity,
the remaining parameters were equal to the following values: Agy;;, = 10, Agpaxr = 100,
K=10,N =5 R =10,cv, =4, cvs =09, v, = 20, I, = 04, 7, = 60. Using similar
parameters, we calculated the dependence of the customer loss probability on the number
of servers with a low intensity of servicing tasks. When constructing the dependence,
the intensity of the M AP was fixed and was equal to A, = 50, and the number of slow
servers varied from 0 to 10. In the third experiment, when constructing the dependence of
the customer loss probability on the intensity of slow server servicing, the intensity of MAP
flow was also fixed at the level of A, = 50, and the number of slow servers also remained
constant throughout the experiment and amounted to N = 5, that is, half of all servers
K = 10. The service intensity on the slow server varied from 10 to 100 (the service intensity
of a conventional server). As shown in Figure 12, they adequately describe the dependence
of the customer loss probability on the parameters. In this experiment, the neural network
showed the best accuracy; tree algorithms the demonstrated lower prediction accuracy.

Table 5 compares the time for calculating the loss probability for different methods.
Just as when calculating the sojourn time of a system, ML algorithms allow us to obtain
results much faster than the Monte Carlo method.
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Figure 12. Comparison of prediction results of ML algorithms with results obtained using the Monte
Carlo method.
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Figure 13. Comparison of the results of predicting the customer loss probability using ML algorithms
with the results obtained using the Monte Carlo method.

Table 5. Comparison of the time for calculating the customer loss probability in the system using
various algorithms.

Algorithm Time, s
Monte Carlo method 10
Decision tree 0.00027
Gradient boost 0.0011
Neural network 0.0017

6. Conclusions

In this paper, we investigated a fork—join queuing system with an input M AP flow of
customers consisting of an arbitrary number of tasks K into which the customer forks when
it enters the system, as well as an arbitrary size of the buffer of the subsystem processing a
specific task. Such systems have not been studied in the literature. An analytical solution is
presented for the fork—join system when a customer forks into two tasks for processing.
We obtained a stationary distribution for this case, formulas for calculating the system’s
main characteristics, including the average size of the queue, the customer loss probability,
and the sojourn customer time in the system.

We suggested a new methodology for quickly estimating the system performance
using a combination of Monte Carlo simulation and machine learning to study the general
K > 2 case. Numerical experiments using the suggested method confirmed the high
accuracy of estimating the characteristics of a fork—join system (96-98%). Additionally,
estimation with a trained machine learning model requires orders of magnitude less time
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than the Monte Carlo method. Gradient boosting showed the best results among ML
algorithms used in this paper. This methodology makes it possible to use the fork—join
model in complex optimization problems that arise in the design and implementation of
modern systems. Moreover, using this methodology, it is possible to solve the inverse
problem. For example, using a known sojourn time, select the optimal number of servers or
server performance. This method can be used to solve optimization problems and enhance
the performance of the fork—join system.
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