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Abstract. The purpose of this research paper is to find the expected incomes in open
Markov queueing networks with incomes, positive and negative messages at any time by
the multidimensional transformations. Investigations were carried out in cases when
incomes from the network transitions between the states are deterministic functions not
dependent on network states and time. It is assumed that all network systems are one-line.
It was proved the theorem on the expression for the multidimensional z-transform.
An algorithm was proposed for calculation of expected incomes. It is calculated an example
on the PC.
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Introduction

Markov networks with incomes (HM-network) and G-networks are widely used
as mathematical models of various objects in computer sciences and other fields
[1-3]. For example, G-network can be used to model the behavior of viruses in the
information and telecommunication systems and networks for forecasting expendi-
ture when it is in contact with viruses [4, 5]. In this case an important task is to find
such expenditures in the systems of the considered network. Previously in work [6]
for finding the expected incomes of systems of HM-network with many-type mes-
sages networks a method was proposed of successive approximations, combined
with the method of series. In it was considered a closed exponential HM-network
with limited waiting times in queues queueing messages. In [7], it is proposed
a method of finding the expected incomes of systems of HM-open queueing
network (QN) with a one-line systems of QN (QS), positive and negative messages
in the case, when the incomes from the state transitions are deterministic network
functions depending on network states does not depend on time. Such a technique
to find the expected network incomes of systems via PC for an infinite number
of network states in a reasonable CPU time.
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In this paper, we consider another method based on the application of multivariate
z-transforms. If we introduce into consideration multidimensional z-transforms
for expected network incomes of systems, we obtain for their relations in this way,
as in [1, 8]. On the basis of these relations we can propose an algorithm for calcu-
lating the expected incomes [9, 10] for the open G-network with incomes.

1. QN description. Formulation of the problem

Consider an open QN G-network with » one-line QS. In QN S, come from
outside independent Poisson flows of positive and negative messages with intensi-
ties Ay and A, respectively, i =1, 7. The service time of positive messages in the
QS S, is distributed exponentially with parameter p;, i=1n. The actions of
negative messages are described in [2-5]. Positive message serviced in the QS S, ,
with probability p; is directed to QS S; as positive message, and with probability

p, - as negative message, and with probability p;, :1—Z(p,j+ p,;) message
=

leaves the network to the external environment (QS Sy), i, j =1,n. The message
during the transition from one to another QS brings its system, and some income of
the first system is reduced by this amount respectively. Consider the case when the
income from the state transitions are deterministic functions of the network,
depending on network states. The network state will be the vector
k(e)=(k,¢) = (ky(c). & (¢),--. &, (¢)) . where k(t) - the number of messages at the
time moment t insystem S,, i=1,n.

Let v;(k,¢) - the total expected income, which gets the system S, during time ¢,
if at the initial moment the network is in a state &, and assume that this function is
differentiable in 7. We introduce the following notations: 7, - a vector of dimension

n, consisting of zeros, except for the component with number of i, which is equal

to 1, i=1,n; I, - zero n-vector; u(x)= >0 eaviside function; r(k) -
O1x<0

income system S, at a time when the network is in a state k. This means that, for

example, if the network is in a state k at moment time ¢+ A¢, then the expected

income of system S, will be r(k)Ar during At plus the expected income vi(k,t),

that the system has received in the previous t time units. Let r,,(k +1,) - income
of system S,, when network makes a transition from state (k,t) in state
(k +1,,t+At) during At; —R,,(k—1,) - income of its system, if network makes
a transition from state (k,t) in state (k—1,.t+At); 7, (k+1,—1,) - the income
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of system S, when the network makes its transition from state (k,t) to
(k+ l; —Ij,t+At) during Ar; —r; (k—]i —Ij) - income of QS S,, when the net-
work changes transition from state (k,t) to (k—l,. —I],t+At) during time Az,
i,j=1n.

It has been shown that the system of differential equations for the income
v, (k,t) has the form [4, 5]:

) 015 ol

A = n o
+ U]ij,.(k+lj t)+ AP 0“( )""10/ ( )+HjZPL(l—u(kc))m(k-lj’f)E*
=y E e=1 E ]
IZI c#J -

+ AV (k+ 1, 1)+ | piou(ki)+)\0_iu(ki)+;uizn: pe—ulk)) vk =1+ (1)

c#i

Z[,u p,, J k+] I t)+lu,pi/+u(k].)v,(k—]]+]j,t)+
J#i
+ U p'J i j’ ]+ Z[U psc k)V k+| 9t)+|~‘Ic pcgvi(k_lc_lswt)]’
c,s=1

C,5#i,c#S

where

o, (k) =r, (k) + A gy (k + 1) -

- ﬂfpfou(k/)"'l(;/ ( )+ M p/;(l_”(kc)) RiO(k_Il)+

Cc=

)
Z[/ujpj’ k+[ 1) /l'plfu(k’)}”f(k_[’-i-lf)_

J#i

_/‘zl’i/_’i/(k_lf _1./)]' i=Ln.

It is necessary to find the expected network incomes of systems during t, if we
know its state at the initial time.
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2. Analysis of incomes in network by z-transforms method

We introduce multidimensional z-tranforms for expected income of system S;:

ki=0,
_ln

n
Multiply the system of equations (2) to Hzf' and summing over all k|,
1=1

I=1_n, from 0 to o. Consider some sums included into converted system of
equations. It can be shown that

z,t Z[/i +,uJ ]v k.t)zf1 2k K 2k =
7*0 " ©

[zs, w2+ ) [ @) -0 2). j=Tn.

M:

) Dl}]l‘;ﬁlm &kn—

K=o k,-_1=0k,-+1=0” Kn=0
4)

NG

k=0, = c=
I=1,n E c#]

= [Iujpjo+)'(;j]zj¢)f(z’[)’jzl’n‘
J=1

[ n |:| n I:I n
22 (z,t): Z %pjou(kj)+ /Io_ju(kj)+,uj p;c(l—u(k ))%(k I, t)I_l z0 =
H

zt)] i=ln. (6)

S, (@0)= Z 2,10] v(k+1, t)ﬂ z

k;=0, j=1
[=1,n

Z ZZ[U pji U k+| ,t)]vi(kﬂi J’)sz,_

k=0, j=1
()

I=1,n J#i

=Y Py )P )] i -

J#i

>
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>, @)= 33w pulk k1, -1, t)Hz"’—

k=0, j=1
1=1,n J#i

= wp, Lo e)-el )i -In.
J=L J

J#I

Yo l20)=S S wpiulk .k + 1, -Is,f)ﬂ z' =
k=0, c,s=1 =1
|=1,nC.S#1,c#S

= Z ,up“ [¢)th )- 0z, t)] ,s=1n, c,s #i.

Zﬂ,p,/ ¢{' (z.)-68,0)], j=1n.

/#/
Zgj(Zt = Z Zl‘lspsgvi(k_lc_lwt)]:[zlkl =
1=1

|= c,s=1

| C,S#i,C#S

Zn: T [q)c(z,t P (z,1)- {S}(z,t)], c,s=1,n,cC,S#i.

c,s=1
C,S#i,C#S

(8)

©)

(10)

(11)

Thus, using (3)-(10), the system of equations (1) after the above transformations

we got approval.
Theorem. The function ¢, (z,¢) satisfies the relation

opi(2.t) _ Zn:{_ (,131. +A0; + K )[@ (z.t)- ¢i{j}(z,t)]+%[¢i (2.t)- (/’{{j}(2>t)] +

at = i

+(U] Pjot 0]) ]¢’7(Z t)

]

+Z{””p” b ¢ )qmr] B ()0«

)- 0 2O+ (1, po + 2l (2.) +

(12)
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+ WPy [q),(z t)- o (z,t)- i (z t]} Z {Ms Psc 2 [(pc (z.t)- C}(Z,t)]+

c,s=1,
C,S5#l

e ple @ 0)- 0P ) {*ztl}i Hz-
k=0
1=1,

Consider the last sum in (12). Suppose that incomes #(k), r,(k), ry(k),
Ry (k) do not depend on network states k , i.e. r(k)=r, r

Ij(k):rlji rOt(k):rOH
Rio(k)=Ry. Since the Z ” z)! —Hl lz ,
= 4

/= ln
in this case
. . [ L
Z al(k)l_l Z = -+ 207 Toi — (lLll Dio + j'OI)RIO + Z [ﬂ p// Ji Iulpl/ ij ﬂ’pl/ 1/] 1
k7 =0, 1=1 B - 1 Zl
I=Ln /¢/ |
(13)

Let i #i, #...#i;. We introduce some notation related to z-transforms of
incomes of systems S;:

02(z,t) =, (Z’tlkJ:O,zJ':l, =Y (0,0,...,0,t);

i =

OB ) =00, o 4 i e = 2 2000k 00k, 0, 0)2 02,

=0

O\{iy iz ,.

@i o (Zat) =0, (Zatxk .=0’z/=1"/=1'7’]¢,1’,2'“_ =

U
—ZZKZV(OKO,k,l,OKOk 0.K,0,k,.0,K.0,t)z 2 K [3,",

> Nip o >Ny
=0k, =0 k;=0

i17i25“"i| = ,n, il ¢|2 ¢¢||,

¢iQ\{il’i2’m’i"_l}(Zat) = ¢i (Z’tlkj =0,Zj -1, j=171, AT P = ¢i{j}(zat)’ i= l,n ’

l'liiz i-..iin_l-
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And in the function arguments v, between k; zeros can not stand, it is only

important to i #i, #K=i;. We present an algorithm for finding the expected
incomes, using the relation (12).

3. Algorithm for finding of incomes

0-Step: it is necessary to define ¢*(z,t)=v;(0,0,K,0,t).
1st-Step: find z -transforms ¢4 (z, 1), i.e. z-transformation of income of system
S; at moment time ¢, at the initial time it is located in a state k = (0,0,...,k,-l,0,...,0).

n

To do this, multiply the equation (3) on ﬂ z" and summing over all k,, 1 =1,n

from 0 to . Taking into account that k, =0, I =1, the sums of (3)-(10) can be
rewritten in the following form:

® Imj ¢i1, I
vi(k,t)zfzs 0.zl = . ,j=Ln. 14
kZ:: ( ) 14 %)\{,1}(2;[)’ j=i, J (14)

I=1,n

Ms

0, j#i, L —
i( It )sz/ - z kt J1_[Z| _{legog\{q}(z t) =i j=Ln. (15)

k;=0, k;=0,
1=1,n I—ln
0 n O' jiil’
vkt T2 =41 (o .., j=Ln. (16
kz(;( 1, )11_1[1 Z—(Q)IQ\{}( t)-v,(00....0t)) j=i,+/=Ln- (16)
I=Ln
Obviously, it is equal to zero if j#1i,, because k; =0 at j#1i,. Consider this sum
for j=1i
241 7,t)= Z (k+1, tl_[z]"'z,lzz,1 ,(zt)=0. (17)
If i,=i,then

ZSi(z,Z) (k+] t)rl zZ'zi =z

=1 k
|

(k+1 t)rlz| ,j=1n, j=i,

=1

l@Mg
M

1}
._.‘
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and taking into account (16),

5 = - R

J

00 n R
And obviously, Z vi(k+lj —Ii,t)HZ|k' =0 forall j=1n, j=i.

kj =0, 1=1
I=1,n
Similarly, we obtain that
%[cb?{” (z.t)- (¢§\{°}(z,t)){ﬂ =0, cos=Lnm cs#i. (18)
o2 (.0)- (PO - (PO =0, j=Tn. (19)
o\ (o} 3 (ol _ _i -
M3 (2,1) (goc (z,t)) (goc (z,t))— 0, c,s=1n, cs#i. (20)

Consider the expression (13). Since the j#i Z Hz"' = sz'l =
kj=0, I-1 ki, =0 Z
j=Ln

in this case

)= 3 (]
kj=0, =1
j=Ln
% + >\8—I I’.OI (IJ'I pIO + A0 )RIO + ull pl1l I1I ul (pl-:—l II1 plll II1 ))1 1Z Il ¢ I (21)

El i1

= DE'
Dm*')\o. foi _(p-l p|0+}‘0 RI0+2[“]p]I ]I —Hi plj + plj ij ]%'7 Il =1i.
=5 o

Taking into account (14)-(21), the system of equations (1) after the above trans-
formations we obtain for z-transforms ¢ 2(z,t):

o0zt

ot (%11 + /1011 + lull ) IQ\{il}(Z’ t)+ (I"lll p110 + )\_011 ) 11¢lg\{71}(z t)+

AZO“ (9242(2,8)-v,(00.,...0.t))+ R(2)

n

(22)
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where R(z) defined in equation (21). Furthermore, by solving a system of differen-
tial equations (22) and expanding the functions ¢.(z,t) in a power series by z,*,
we can find the coefficients in these expansions v; (O,...,O, ki, ,O,...,O,t), L= Ln.
2st-Step: find z -transforms o %}(z,t). For this recalculate all sums (3)-(10),
(13), under the condition that k, =0, | #i,,i,; expanding the found functions in

a power series zf"zfz’z, find the coefficients in these expansions
v, (0,...,0,4,,0,...,0,k,.0,...,0,¢);

no I

— continuing in this way, on j-th step finding z-transforms gofz\{i"iz""’ij}(z,t), while

.. . . . . . .. i1l . .
iy, 05 =10, i i, ZK #i,; expansion coefficients ¢iQ{"'2’ "’}(z,t) in a series

in powers zif”zki2 -...-zikjij give us incomes v, (O,K,O k. ,0,K,0,k_,0,K. 0,k ,O,K,O,t);

in >N o >Ny » >N

— further, continuing to make such steps, at (»# -1) -th step find q)i{j}(z,t), j=Ln,
and at n-th step - z-transforms (I)i(z,t), which satisfies (11), expanding of through
a series in powers z;*z5? K 2", we can find incomes v, (k;, k,,K k7).

4. Example

Consider an open HM-network with negative messages, consisting of two n =2
QS: S; and S,. The intensity of the input stream of positive and negative messages

are equals, respectively: A, =0,8, A5, =3,2, A;; =0,6, A;, =1,4. The intensity of
service messages at network systems are equals: 4 =2, g, =4. Let the transition
probabilities of messages be equals, respectively: p/, =0,2, p,, =0,6, and prob-
abilities, that the positive messages served in QS S;, sent to QS S i as negative
messages, equals: p,, =0,1, p;; =0,3. The probability of escape messages from
the network to the external environment be equals: p,, =0,7, p,, =0,1. Let
the incomes from network transitions between the states be equals: », =r, =5000,
Rio = 7000, R,, =4000, ry, =3000, ry, = 2500, r, =10000, r,; =12000.

System (1) according to the entered parameters of the network will be:

dv, (k,t)

T at = —(4+2,6u(k,)+4,4u(k,))v, (k,t)+

+1,6v, (k, +1,ky,2)+3,2v, (k. k, +1,0)+
+ (4u(k1)+ 0,4(1— u(k2 )))v1 (k1 -1k, ,t)+ (0,9(1— u(kl))+1.7u(k2 ))v1 (k1 K, —1,t)+
+1,8u(k, W, (k, +1,k, =1,t)+0,4u(k, Vv, (k, =1k, +1,t)+0,2v,(k, —Lk, -1,t)+
+21600u(k, ) - 16600u(k; ) 1000, (23)
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ded(tk’t) = (4 + 2.6u(k,) + 4uli)v, (. 0)

+0,8v, (k, + 1,k 1)+ 4v, (k;, k, +1,0)+
+(2u(k,)+0.2(1=u(ky )V, (k, = 1.k, t)+ (180 —u(k, )+ 2.4u(ky )V, (k;. ky —1,t) +
+0,4u(k, )V, (k; +1,ky —1,t)+1,8u(k, vy (k; =LK, +1,8)+0,9v, (k, =1, k, —=1,t)—
—9800 +8600u(k, ) - 21600u(k, ). (24)

The ratios (12) can be rewritten as follows:

% =11.2¢,(2,1)- 3,60 (z,1)- 7,802 (z,1) + 22,08 (z,1) +

26la )= (en), 182,020 o) , 3200 e
Zy 2 %2
L 04z(p(20)- o)), 15600 ~11600,
z, (z-D(z2 -1

). s

D) g, () 2500(e)- 6708 17200}

_olt
+(22,+1,72, )b, (z.1) + 0’8( 2(2.1) 63 (Za"))Jr

2

26
1850, ()08 (e.r), 3200, () -00(e.r) 0
z Z,
L0450, () 0P er) 28400 oo
2, (z=D(z; -1

where:
0 (2,0 = 0" (2.) = (0. k) 232, 012 (2,0) =" = vy (k,0) 7%,
020 =07 =v,(0.k;)z772, 052 (z.0) =57 = v, (ky,0)z1*.
Make use of the algorithm described above to find the expected income of
system S,.
Determine ¢, (z.7) =v,(0,0,7). Find z-transforms ¢3"*. For this we set &; =0,
J =1, and multiply the system of equations (24) to ziklil and summing over all k, ,

i =1,2, from 0 to co. Using the sums (14)-(21), taking into account that k=0,
j#i;, from (22) we obtain relation for z-transforms ¢ " (z,1):



Application of a z-transforms method for investigation of Markov G-networks 71

[ SN A0 (z,0)+ 22057 (2.1) +

ot
+08- 620 (z.t) vz(o,o,o,t))+—(zl_1)(22_1) 11600,

1

Q\{Z}
(Z )__ 8,605" 1% (z,t)+2,82,p5" % (z,t) +

+2,6i(q)?‘{?}(z,t)—vz(o,o,o,t)) 28400 3900.

Z, (Zl )(Zz )
The solution of this system of differential equations if we specify the initial

conditions ¢;"™(z,0)=0,(z), ¢5%?(z,0)=6,(z), v,(0,0,0)=V was obtained in
Mathematica and has the form:

il0,8-4,22+3,4:7 )

1
1(0,8+2(-3,42+4,2)(z,-1)-0,8z,) g 2(54)
P2 (z,1)=e all-a-z+a2) ¢ x
%— z =z, * 212, )(0,8 —4,2z + 3,4212)

x[(z, ~1)1-z,)(0,8v,(0,0,7)(z, —1) +0,87)
+2,(11600(z,(1- z, )+ z, )+ 0,8 + (11600 - 0,8/ )z, )]+ 6, (2)} ,
1|2,8-11,4z,+8,623

e :2(22+1)
(L-2,-2,+22,)28-114z, + 8,625)><

r(2,8—1 1,4zz+8,6:§+zl(—2,8+1 1,42,-8,622 ))
¢29\12} ( ) —e z(l=z1-7p212,)

x[(z, —1)(=2,8v,(0,0,t)(z, + 1)1 - z,)+ z,(3900(z, (1 - 2, ) + z,) - 2,8V ) +
+2,8V —z,(2,87 +(3900 - 2,8V )z, )]+ 6, (2)}.

Initial conditions 8,(z), 6,(z) satisfy the following relations
8,(2)=08""(z,0)= Y v, (k,0,0)z" = aafl,
k=0

G, klzkf,

where v,(k,,0,0) =
(K ) {O,in other cases,

0,(z) =95 (2,0) = ZVZ(O k,,0)zf? = Bz

where v, (0,k;,0) = B ke =Kz, :
0,in other cases



72 M. Matalytski, V. Naumenko

Substituting the expressions obtained for 5" (z,1), i, =1,2 in (26), in the
Mathematica package found an analytical solution of the differential equation
@, (z,t), with the initial condition ¢, (z,0) =0 (2),

8(2)=0,(2,00= D D vy(k.k;, 0021237 =yz" 252,

k1 =0k, =0

>kl:kl*> kzzk;

where v,(k,k,,0) = Y
2 (K1, k2, 0) {O,inothercases

The expected income v, (k; ,k,,t) of system S, are coefficients of expansion of
the function ¢, (z,7) into a double series of powers z, z% and it was conducted
in the Mathematica package of mathematical calculations.

Let V=0, k; =k, =0, a=8B=y=1, if the initial conditions are: 6,(z) =1,
0,(z)=1, 6(z)=1. In Figure 1 there is a graph of income S, at k, =2, k, =2.

2.0-10° —
40-10° —
6.0-10° —
8.0-10° f

10-10° |

12.10° F

Fig. 1. Income chart v,(2,2,7) on interval [0,10]

Conclusions

The practical importance of the results lies in the fact that with the help of
the proposed method one can find the expected incomes of systems considered
network with an infinite number of states.
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