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Abstract

We establish a central-limit-theorem (CLT) version of the periodic Little’s law (PLL)
in discrete time, which complements the sample-path and stationary versions of the
PLL we recently established, motivated by data analysis of a hospital emergency
department. Our new CLT version of the PLL extends previous CLT versions of LL.
As with the LL, the CLT version of the PLL is useful for statistical applications.

Keywords Little’s law - L = AW - Periodic queues - Central limit theorem -
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Mathematics Subject Classification 60F05 - 60F25 - 60K25 - 90B22

1 Introduction

Little’s law (L = A W) states that under weak conditions, the long-run average number
of customers in a system (L) is equal to the long-run average arrival rate (1) multi-
plied by the long-run customer-average sojourn time in the system (W). Little’s law
(LL) provides an important consistency check, like double-entry bookkeeping. Such
consistency checks are often regarded as trivial, because they are quite intuitive, but it
has been suggested that the 1494 book by Luca Pacioli [24], which contains the first
codified account of double-entry bookkeeping, might be the most influential work in
the history of capitalism; see [14,17]. It evidently took Philip M. Morse to realize that
it would be good to have a proof of LL; see the endnote by John Little [21].

After the seminal paper by Little [19], LL has been further studied, notably by
Stidham [25], and is frequently used as a fundamental tool in queuing theory; see
[7,20,26,27] for general review. In [9,10,29], Glynn and Whitt established a functional
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central-limit-theorem (FCLT) version of LL by exploiting the continuous mapping
theorem, and, as a corollary, a CLT version of LL, by applying a projection. In [11],
they derived a CLT version directly, without exploiting FCLTs. The CLT version of
LL provides the convergence rate in the sample-path version of LL and has important
statistical applications, as discussed in [12,16].

In [31], we established a sample-path periodic Little’s law (PLL) in discrete time,
extending the sample-path version of LL, and a stationary PLL, extending the time-
varying Little’s law (TVLL) in [3,8], which refines the LL in another direction. In
doing so, we were motivated by our statistical analysis of patient arrival and departure
data from the emergency department (ED) of an Israeli hospital, using 25 weeks of
data from the data repository associated with the study by Armony et al. [2]. Based
on our data analysis in [30], we concluded that stochastic models of that ED should
be periodic with the week serving as the relevant period.

In the present paper, we establish a CLT version of the PLL in discrete time. With the
periodic structure, it is natural to think about the relation between the direct estimator
of the occupancy level, obtained by directly averaging over periods, and the indirect
estimator based on the arrival process and length of stay (LoS) via the PLL. The main
story of this paper is that given a joint CLT for the CLT-scaled arrival process and
LoS, the CLT-scaled indirect estimator also converges, but we need more conditions
to ensure that the CLT-scaled direct estimator has the same limit. We give both a simple
practical version, assuming bounded arrivals and LoS distributions, and a more general
version without the boundedness restriction, but involving more complex mathematics.
We also provide reasonable sufficient conditions such that the two estimators are
asymptotically equivalent.

For the PLL in [31], just as for the TVLL in [3,8], the relation requires considering
the entire LoS distribution function instead of just the mean LoS. The proof of the
main theorem here is still by the continuous mapping theorem, but the analysis here
for the general case with unbounded distributions is nonstandard. In particular, in
order to directly exploit the continuous mapping theorem, we use the Banach space
£1, which includes all the absolutely summable sequences. While the Banach space
£ is standard within functional analysis, it is not standard within probability theory.
Nevertheless, there is substantial literature for us to draw upon, for example [1,18,22].
We specialize the general weak convergence theory to this specific space £1 and give
a sufficient condition for weak convergence in this space. We also specialize the CLT
for i.i.d. random elements in general Banach spaces to £, which may be useful to find
new conditions for the CLT version of PLL as well as in other contexts.

This paper as organized as follows: In Sect. 2, we review the sample-path PLL from
[31]. In Sect. 3, we state the new CLT versions of the PLL and then we discuss the
statistical applications. In Sect. 4, we establish sufficient conditions for the general
CLT version of the PLL. In Sect. 5, we discuss the weak convergence theory for random
elements of (El)d. Finally, in Sect. 6, we provide the longer proofs.

2 Review of the periodic Little’s law

In this section, we review the sample-path PLL from [31]. We use the notation intro-
duced there. We consider discrete time points indexed by the nonnegative integers
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k. Since multiple events can happen at each time, we need to carefully specify the
order of events. We assume that all arrivals at each time occur before any departures.
Moreover, we count the number of customers in the system (patients in the ED) at
each time after the arrivals but before the departures. Thus, each arrival can spend time
Jj in the system for any j > 0. We discuss other orders of events in §2.7 of [31].

We start with a single sequence, X = {X; ; : 7 > 0; j > 0}, with X; ; denoting the
number of arrivals at time i that leave the system at time i 4+ j. We also could have
customers at the beginning, but, without loss of generality, we can view them as a part
of the arrivals at time 0. We derive all the other quantities in terms of this sequence.
In particular, with = denoting equality by definition, let

o
Y, = Z Xi s, thenumber of arrivals at time i with LoS

s=]j
greater or equal toj, j > 0,
o
Ai=Yio= Z Xi s, the total number of arrivals at time 7,
s=0

i i
Yi—i i . L
0, = E Yijj= E Ai_j 1;']"’, the number in system at time i, and
—0 —0 i—j

i
D, = ZXI-,” = Q; — Qi+1 + Ai41, the number of departures at time i, i > 0.
=0

In the third line, we understand 0/0 = 0, so that we properly treat times with O arrivals.
We do not directly make any periodic assumptions, but with the periodicity in mind,
we consider the following averages over n periods:

_ 1 n B 1 n
M) == Aprm-nd. %) ==Y Diiim-ny:
" m=1 " m=1
n[k+m-1d

1 ¢ 1
- Y Qirim-a = - Sl D Yermvai]
m=1 j=0

Ok (n)

m=1

_ 1 <& )

Yij(n) = — Z Yirm—-yd,j» J = 0,

n m=1

Y j(m) Dy Yirm—nd.j . -0 d
I - n » J =2 Y, an
Ak (n) > om=1 Aktm—1)d

ch’j(n)

o0
Wi(n) =Y Ff (), allfor 0<k=<d-—1, 1)
j=0

where d is a positive integer. (The final formula in (1) is the expression for the mean,
but it differs from the conventional formula by having the sum start at O instead of
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1. That occurs because of our convention about the order of events, implying that an
arrival can depart in the same period, in which case the time spent in the system is
counted as 1.)

Clearly, Ak (n) and 8 (n) are the average arrival and departure rates, respectively,
at time k within a period, averaged over n periods; we think of it applying to all the
time periods (m — 1)d + k for 0 < k < d — 1 and m > 1. Similarly, O (n) is
the average number of customers in the system at time k, within a period, averaged
over n periods, while Y ,j (n) is the average number of customers that arrive at time k
that have a LoS greater or equal to j. Thus, F c k.j -(n) is the empirical complementary
cumulative distribution function (ccdf), which is the natural estimator of the LoS ccdf
of an arrival in time period k. Finally, Wy (n) is the sample mean LoS of customers that
arrive at time k within a period, averaged over n periods. We write n as a parameter to
indicate that the estimator is computed by averaging over n periodic cycles. We will
letn — oo.

We make the following three assumptions, which parallel or extend the assumptions
used in the ordinary Little’s law. We assume that

(A1) A(n) = A, wpl as n—o0, 0<k<d-—1,
(A2) F{;(n)— F{;, wpl as n—o0, 0<k<d—1, j>0, and

oo
(A3) Win) > We=) F(; wpl as n—>o0, 0<k<d-—1, 2)
j=0

where the limits are deterministic and finite.

Paralleling the assumptions in the LL [25], assumptions (A1) and (A3) state that
the average arrival rates and LoS converge, but for each k because of the extension
to the periodic case. Assumption (A2) has no counterpart in the LL; it requires that
the empirical ccdfs converge. Lemma 1 in [31] shows that if the three assumptions
in (2) hold, then the limits hold for all k > 0, with the limit functions being periodic
with period d. We extend these periodic functions to the entire real line, including the
negative time indices.

To focus on the indirect estimator, we also add another estimator. It has a more
complex form to account for the fact that in practice we only have data going forward
in time. In particular, let

d—1

Lein) = Zx (n)Z S+ Y A (n)Z Cemia(m, 0<k<d—1,
i=k+1

3)

where A; (n) and F c (n) are defined in (1).
The following combmes Theorems 1 and 2 and Corollary 2 of [31].

Theorem 2.1 (sample- path PLL from [31]) If the three assumptions (A1), (A2) and

(A3) in (2) hold, then (Q(n), Se(n), Lk(n)) defined in (1) and (3) converges w.p.1 in
R3 as n — oo o a limit that we denote by (L, 8k, Lx). Moreover,
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o0
Ly = Z)‘k—J'FkC—j,j < o0 and

Jj=0
(0.¢] 0

Sk =D hujfiji = ) My (chfj,j - inlj,m) )
j=0 /=0

for 0 < k < d — 1, where \y and ch,j are the periodic limits in (A1) and (A2)
extended to all integers, negative as well as positive, while f j = F, kc i~ F, kc 41 is
the LoS probability mass function.

The fact that the first and third terms of the limit (L, 8, L) coincide in Theo-
rem 2.1 implies that, without extra conditions, the direct and indirect estimators are
consistent. In this paper, we develop the CLT version, showing that the stochastic limit
of the CLT-scaled versions is the same random variable under stronger conditions. As
in [9], this can be understood by recognizing that there is an important link between the
associated cumulative processes, which lies behind the relation between the averages
in LL; see §2.6 of [31].

3 Central-limit-theorem version of the PLL

We now establish the CLT versions of the PLL, paralleling the CLT versions in
[9-11,29]. We look for the relationship between the CLT-scaled arrival rates, LoS
distributions and occupancy level in the periodic setting, so we now require stronger
assumptions than for the sample-path PLL in Theorem 2.1, but we obtain a rate of
convergence for the sample-path PLL. We will show that linking the indirect estimator
of occupancy level with the arrival rates and LoS distributions is straightforward by
the continuous mapping theorem; however, stronger conditions are needed to ensure
that the CLT-scaled direct estimator converges to the same limit.

One simple and practical case, where we assume that both the number of arrivals
at each time and the LoS of each arrival are bounded and the limits are Gaussian, is
provided first in Sect. 3.2. It applies to the ED in [30] and evidently to most practical
cases. Then, two more complicated sufficient conditions are stated in Sect. 4. The CLT
versions of PLL also have statistical applications, as in [12,16], which we discuss in
Sect. 3.4.

3.1 More notation and definitions
In this section, we assume the LoSs are bounded by J, i.e., X; j = 0 for j > J and
all i. All the vectors are understood to be column vectors.
ForO0<k<d-—1,let
F(n) = (FE o), FE (), ... FE,_ () e RY,
F¢=(F{o Fiyo oo FEy_) e RV ®)

@ Springer



20 Queueing Systems (2019) 91:15-47

Let the law-of-large-numbers-scaled (LLN-scaled) averages be

A(n) = (Ro(n), A1 (n), ..., ha—1(n)) € RY,
§(n) = (o(n), 61(n), ..., 54—1(n)) € RY,
FCn)y=FEmT, FrmT, ... FS_ (m)T) e R,
W(n) = (Wo(n), Wi(n), ..., Wa—1(n)) € RY,
Q(n) = (Qo(n), Q1(), ..., Qa—1(n)) € RY,
L(n) = (Lo(n), Li(n), ..., Lg—1(n)) € R?, (6)

and the CLT-scaled averages be

i) = Vn(m) — 1) e RY,

§(n) = V/n(@d(n) — 8 e R?,
F'n) = Vu(F°(n) — F¢) e R,

Wn) = Vn(Wn) — W) e RY,

Q) = Vn(Qm) — L) e RY,

L(n)=/n(L(n) — L) e RY, )

where the deterministic centering constants are

A= (R0, My. e ey ha1) € RY,
8=(80,81,...,84-1) € RY,
F=((FOT, (F)T, ..., (F5_DT) e RTY,
W= (Wo, Wi, ..., Wy_1) € RY,
L= (Lo, Li,...,L4_1) € R (®)
Again, all the above constant vectors and matrices in (8) can be extended as periodic

functions with period d, but for convenience, throughout this paper we use the modulo
function, [x] = x mod d, to treat k beyond 0 <k <d — 1.

3.2 A practical version for applications

We now state our first CLT version of the PLL. Because it is a special case of the more
general one stated later, the proof is not given separately. The statement is proved after
we introduce Theorem 3.2, Proposition 3.1 and the two corollaries right after them.
Let = denote convergence in distribution.

Theorem 3.1 (practical CLT version of the PLL) If the following conditions hold:
(E1) (A(n), F‘n) = (A, T) in R xR as n— oo,
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(E2) the number of arrivals in a single discrete time period is bounded, and

J-1 -1
(E3) Wi=) Fi; and Li=) hp-pFi_y; for 0sk<d—1 (9
j=0 j=0

for (h(n), F*(n)) in (7) and (Wi, Ly) in (8), where the limit (A, T) in (E1) is a
zero-mean Gaussian random vector, then

(0. 8. B o). @), Lw). Wim))
= A, AT, Y,Y,R2) in R? xR xR¥, (10

where £ = (.Qo,.Ql,...,.Qd_l), Y = (To, Tl,-n,Td—l) and A = (A(),Al,
..., Ag—1) are given by

J-1 J-1 J-1
=) Thj Yi=Y ripli—jj+ Y, An-pnFi_j; and
j=0 j=0 j=0
A =Ty — Yik+11 + Ay for 0 <k <d—1, (1D

and (A, A, ', Y, Y, 82) is also jointly zero-mean Gaussian distributed.

Theorem 3.1 implies that given the joint convergence of the CLT-scaled arrival and
LoS processes ():(n), F c(n)) in (E1), with the associated regularity conditions, we
get the associated convergence for the CLT-scaled direct estimate of occupancy Q(n)
as well as the indirect estimate L(n), jointly with the other processes. We get the
consistency requirement in (£3) from the PLL in Theorem 2.1.

3.3 The general version

In this section, we introduce the more general CLT version of the PLL, where we
allow both the number of arrivals and the LoS distributions to be unbounded. Thus, it
involves countably-infinite-dimensional spaces. We show that the connection among
the CLT-scaled indirect estimator of occupancy level I:(n), the arrival rates ):(n) and
the LoS distributions #° (n) can be established using the continuous mapping theorem.
More conditions are needed to ensure that the CLT-scaled direct estimator Q(n) has
the same limit as I:(n).

Let R? be the d-dimensional real space with the usual topology; let R be the
space of sequences x = (xp, X1, . . .) of real numbers with the topology determined by
the convergence of all finite-dimensional projections (which is induced by the metric
in Example 1.2 of [5]); let £; € R™ be the subspace of R* which contains sequences
with finite absolute sums; and let £, € R* be the subspace of R which contains
sequences with bounded values, i.e.,
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oo
b= :x=<xo,x1,...>eR°° el =) Il <oo},

i=0
oo = {x = (x0, X1,...) €ER® : ||x]|eo = sup |x;| < oo} (12)
L
We equip ¢ and £, with the norms || - [[; and || - ||o as above, under which both are

Banach spaces. (We remark that £; C £, and the dual space of ¢ is £.) Then, we
can define (£1)¢ as the d-fold product space of £1 with the norm equal to the maximum
of the £;-norms of each component; i.e., if y = (yg, y1,.... Yq—1) € (El)d, where
yi = (31,0, Yi,1,---) € €1, then [|y|[1,¢ = max;—o,...4—1{lly;|[1}, and we use the
topology induced by this norm; see Sect. 5 for more discussion of this space.

All the quantities related to LoS distributions are now in those infinite-dimensional
spaces. To be specific,

F{n) = (F{g(n), FE ), Fy(n),..) €8y, 0<k<d—1,
F{=(F{o. F{ 1. F{y..) €R®, 0<k=<d-1,
F'(n) = (F§(n), F{(n), ..., F§_ () € (£)",
F () = Vn(F () — F) € (R®)A. (13)
Other quantities are still the same as we defined in (7) and (8).

We also define the LLLN-scaled and CLT-scaled difference between the direct and
indirect occupancy estimators as

R(n) =L@ — Q) e R,
R(n)=Lmn) — 0(n) € R%. (14)
Just as in [9], the continuous mapping theorem plays a key role in the proof of
the theorem. Hence, we start by introducing the key mappings and show that they are

continuous.
ForO <k <d—1,letx € R? and y € (£;)? and define i : R? x (£1)¢ — Ras

o0
(X, 9) = Y Xk 1Yk j1.)» (15)
=0

where, again, [k] = k mod d is the modulo function. As a critical condition, in the
following lemma we show two functions that will be used as mapping functions are
continuous. The proof can be found in Sect. 6.1.

Lemma 3.1 For a given constant z € (£1)4, let f, : R? x R? x (¢1)¢ — R? and
g (U4 — RY be defined by

LD x® ) = (foxD, xP ), 16D x@D ), frao1 D x@ )y,
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o0 o o
HOES DS BN PV (16)
j=0 j=0 j=0

where f7 i : R? x R? x (£1)¢ — R is defined as
for@® x@ ) = e, y) + e (x?,2), 0<k<d-1,

with hy defined in (15). The functions f; (xM x®@, y) and g(y) in (16) are continuous.

The following is a counterexample to show the two functions above are not con-
tinuous if we replace £1 by R*. Let 0 = (0,0, ..., 0) be the zero vector in proper
spaces depending on the context.

Example 3.1 (discontinuity of f and g when y € (R*®)?) It suffices to see that
go(yp) = Z?O:O yo,j from R® — R is not continuous in general. Let y(()l’)j = lji—j)

for all i,j > 0, so that yg) = (yé%, y(()i)l, ...) are all 0 except the ih com-

ponent. Under the metric of R® as in Example 1.2 of [5], i.e., ,o(x(l.),xa)) =
Y22 min(l, Y — x® ) /20, where x = (x1,x2,...), j = 1,2, 35 — 0as

i

i — 00, however lim go(y{)) = 1 # 0 = go(0).
1—> 00

We now state our general CLT version of the PLL with the indirect estimator of the
occupancy level. The proof appears in Sect. 6.1.

Theorem 3.2 (CLT version of the PLL with indirect estimator) If the following con-
ditions hold:

€1 ), F‘m) = (A, T) in R x ()4 as n— oo,
(C2) W =g(F° and L= fpc(0,X,0), (17)

for ():(n), ﬁ’c(n)) in (7) and (A, F¢, W, L) in (8), using Lemma 3.1, then

(R0, B0, Lo, W), Ren), 00, Lo, W)
= (A, FS,L,W),(A, T, T,2))
in (R x ()% x R¥) x (R? x (1) x R*?), (18)

where 2 = g(I') and Y = fre(A, A, I'); in particular,

o0 o0 o
2= Thjr Yo=Y rx—ile—jj+ Y A Flejpj- (19)
j=0 j=0 j=0

Note that condition (C1) requires that the random elements actually belong to the
specified space. Also the limit for the first five elements in (18) yields a weak LLN,
consistent with the PLL.
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Just as in the ordinary Little’s law and the PLL, it is interesting to consider when
we can add the direct estimator of occupancy level Q(n) into the joint convergence.
Clearly, if we can show that il(n) defined in (14) goes to 0 in distribution, then Q(n)
converges to the same limit as L (n) in distribution as n — o0 and can be added into the
joint convergence in (18) by applying Theorem 3.1 of [5]. For clarity, we summarize
that observation in the following proposition.

Proposition 3.1 [f, in addition to conditions (C1) and (C2), we have i{(n) = 0, then

(R0, 80, F°), 00, Lon, Won), (Rn), 80, £y, @), Lo, Wen), Rew) )
= ((A,8. F,L,L,W),(A,A,T,Y.7,2,0))
in (R x (0% x R3) x R x (£1)4 x R*), (20)

where § is in (8), A = (Ag, A1, ..., Ag—1) is given by
A =Ty — YTik+11 + Ay for 0 <k <d—1 2D

and all the other variables have the same meaning as in Theorem 3.2.

The proof is given together with Lemma 3.1 and Theorem 3.2 in Sect. 6.1.

The following two corollaries show that boundedness is a simple yet practical
condition such that i{(n) => 0, so that Theorem 3.1 is covered by Theorem 3.2 and
Proposition 3.1 as a special case. The proofs are in Sects. 6.2 and 6.3, respectively.

Corollary 3.1 (Gaussian limits) If, in addition to the conditions of Theorem 3.2,
(A, I') has a zero-mean Gaussian distribution with covariance and cross-covariance
Cov(A, A) = T4, Cov(Iy, I7) = 7% and Cov(A, I}) = T4k 0 < k1 <
d — 1, then (2, 7Y) also has a zero-mean Gaussian distribution with

N Tk
Cov(R2, 2) = Z Z i
=1 j=1

oo 0 oo o0
_ I:k—il,[l—j] A, T:[k—j]
Cov(¥. Vr = D =it i-j1Zig1, o + 30D Mk Fi 1 T
i=0j=0 i=0 j=0
00 o0 A1 00 o0
A=) A
2D Fei M- Z et D0 D Flemiti Fli— 1, kil =141
i=0 j=0 i=0 j=0
g Ik, [l—]] & ATk
— . K ll—yg I
Cov@. Vo =D 2u-1%; ji1 22 2 oy S i (22)
i=1j=0 i=1j=0

Corollary 3.2 (Bounded LoS) Suppose that the number of arrivals in a discrete time
period and the LoS are bounded (by J ). Then, condition (C 1) reduces to convergence
in R% x (R))? for some finite J. If. in addition, conditions (C1) and (C2) hold, then
i((n) = 0, so that the joint convergence (20) in Proposition 3.1 holds.

If we do not want to strengthen the conditions with boundedness, two other reason-
able sufficient conditions are given in Sect. 4 such that R(n) = 0 and a full version

@ Springer



Queueing Systems (2019) 91:15-47 25

of the CLT-PLL can be achieved with both CLS-scaled direct and indirect estimators
of occupancy level in the joint convergence as in Proposition 3.1. But before we go
to that, we make a remark that connects the CLT-PLL to the ordinary CLT version
of LL which is studied in [11]. We also give potential statistical applications of our
theorems.

Remark 3.1 (Connection to the ordinary CLT version of LL in [11]) When d = 1,
Theorem 3.2 reduces to an ordinary CLT version of LL, which can be compared to
the earlier one in [11]. Specifically, when d = 1, we have ¥ = fpc(A, A, T) =
A2 + WA. All the discussion in [11] is in continuous time, but it is not difficult to
translate everything into discrete time. To avoid notation conflicts and make things
clear, we add tildes on all the variables in [11]. A is the limit of the time-averaged
arrival rate, so it corresponds to the second term of (1.2) in [11],1.e., A = -232U.e
is the limit of customer-averaged LoS, so in the notation of [11], assuming Theorem
1 of [11] holds, we should write

ZN(t) - NG
e K| = i~12 ZWk — N
N (@) N —

~ N(@)
=12 Wi — Al -
= k W+ At — N (D)W
7o\ &

- N(@)
r |12 SO Wi | - i @) - A
== |1 Wiy —Atw | —t wW(N(t) — At)
N(@) P

= A1ONV2W —w0) + wr20) =
sothat A!/2W = A2 +1200 —»i3/20 . Finally, Y as the limit of L(n) corresponds
to the sixth term in (1.2) of [11], and if we further have R(n) = 0, then T as the limit
of Q(n) is the time-averaged occupancy level of the system which corresponds to the
eighth termin (1.2) of [11]. Both the sixth and the eighth terms have the common limit
MW —w0) =22 + 1200 — wi320 - X200
=22 — A0 =2 + DA.
Note that A and w, being the arrival rate and mean LoS, correspond to A and W,
respectively, in our notation, so the terms in the two theorems match perfectly.
In the notation of [11], our Theorem 3.2 in the case d = 1 actually states that if
N (@)
12 (N(f) —AY Wi — N(f)ﬁ)) = (A, 2),
k=1

and Theorem 2(f) of [11] (which is exactly (C1)) holds, then we have the joint con-
vergence of the second, sixth and eighth terms in (1.2) of [11].
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Unlike Theorem 1 of [11], Theorem 3.2 and Proposition 3.1 do not require station-
arity. That is explained by the extra convergence R(n) = 0, which corresponds to
Theorem 2(f) of [11]. That extra convergence in [11] is implied by the stationarity.
Inspired by that observation, we will obtain a similar (stronger) sufficient condition
for R(n) = 0 involving stationarity in Theorem 4.2.

3.4 Statistical applications

The CLT versions of the PLL have statistical applications. First, Theorem 3.2 sup-
ports using the indirect estimator of the occupancy level via the PLL. Moreover,
confidence areas for the occupancy-level estimators can be constructed. In particular,
if Theorem 3.1 or Corollary 3.1 holds, then we know that we can have confi-
dence ellipsoids for L. To be specific, L(n) = ¥ ~ N0, £7) in R?, where
X7 the covariance matrix of Y, is determined by (22). Then, when n is large,
n(L — L)1 (ZT)~Y(L = L(n)) has approximately a standard normal distribution.
Let g, be such that P(IN(0, 1)] < gy) = 1 — a0, where 0 < @ < 1. Then

{x eRY nx — L) (Z")'(x — L(n)) < qa} , (23)

which is an ellipsoid centered at L (n), is a confidence ellipsoid for L with approximate
confidence level 1 — «. By (19) and (22), the more negatively related A and I’ are,
the more asymptotically efficient the indirect estimator of the number of customers in
the system becomes. However, unlike the case for the ordinary LL discussed in [12],
there are many covariance terms in (22) even if we only consider the variance of Y
for a given k, so it is not straightforward to compare the asymptotic efficiency of the
estimator when we change the other two elements in the PLL.

Secondly, Theorem 3.1 as well as the two further sufficient conditions we will
introduce soon in Sect. 4 tell us when the indirect estimator L (n) and the natural direct
estimator @ (n) for the number of customers in the system have the same asymptotic
efficiency; i.e., i(n) and Q(n) converge to the same random variable. Then, the
confidence area analysis above in (23) also holds for Q(n).

To apply (23), we need to estimate X7 . The expression is complicated, but
we will soon establish a useful sufficient condition. In particular, under the con-
ditions of Theorem 4.1, we can estimate X7 by (25) using A;(n) to estimate A,
(n—D7Y" _(Aw — X)) (A — ()T to estimate ¥4 and the empirical distri-
butions to estimate Fi ; and Fy ;.

4 Sufficient conditions for the CLT version of the PLL
In this section, we provide convenient sufficient conditions for the two conditions in

Theorem 3.2 and fi(n) = 0 to be satisfied, so that we have Proposition 3.1 and the
joint convergence in (20).
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The first sufficient condition is independence. To state it, forn = 0, 1,2, ..., let
A, be the vector of arrivals at the d times within period n, i.e.,

An = (Aosnd, Atinds -, Ad—11na) € RY. (24)
For vectors, let > mean strict order for all components.

Theorem 4.1 (Independent case) If the following conditions hold:

I1) {A,}, n=0,1,2,... areiid withEAg = A > 0 and Var(Ag) = ¥4,

(I2) the LoS is mutually independent and independent of the arrival process, having
a cdf that depends only on the discrete time period k, and

(I3) the LoS distribution satisfies ch,j ~ O(j_(3+‘s))f0r all k and some § > 0,

then conditions (C1), (C2) and ﬁ(n) = 0are satisfied, so that the joint convergence in
(20) holds. Further, (A, ') has a zero-mean Gaussian distribution in R¢ x (£1)? with
A~ N@©, £, Cov(Iy,j, Tks) = )»ka’ij"’S for0<k<d-1land0 < j <y,
and A, Ty, Iy, ..., T 4_1 areindependent. As a special case of Corollary3.1, (2,7)
also has a zero-mean Gaussian distribution with, for 1 <k <l <d — 1,

Me D020 22720 Fiominti )V Ff maxgi 0 Jor k=1,

Cov(2, 2) ) =
VL, D {0, for k1,

k oo 00
3
Cov(Y, T)k,l = E }‘x ( E E E?,min{k—H-de—H-nd}Fvc,max{k—s+md,l—s+nd})

s=0 m=0n=0
! 00 00
3 c
+ Z )‘s Z ZFv,min{k—s-l—md,l—s+nd}Fs’max{k_s+md,l_s+nd}
s=k+1 m=1n=0
d—1 oo o0
3 . c
+ Z A3 (Z Z FS;mm{kS+ma'JS+nd}Fs,max{k—s-i—md,l—s+nd}>
s=I+1 m=1 n=1
d—1d—1
A
+ DD ckick
i=0 j=0
00 00
2
Cov(R, Vi =Y Y A Fiomingi i—k+md) Ff maxti i —k-4md)- (25)
i=1 m=0

where
Ck.i = 20 F/?ﬁk—j+md Jor 0=j =k
| ol Sk jma Jor k1< j<d—1.

The proofs can be found in Sect. 6.4.

Remark 4.1 (necessity of condition (/3)) In condition (/3), we assume a 3 + § rate
of decay of the tail distribution of the LoS, which is stronger than an ordinary CLT
requires. However, this is needed in the proof, as can be seen in (63). More generally,
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it remains to determine whether condition (/3) is necessary, i.e., if it can be replaced
by a 2 4 § rate of decay.

It is significant that Theorem 4.1 can be applied to the M7 /G I; /0o queueing model
we built for the ED patient flow analysis in [30], which had mutually independent
Gaussian daily totals for the arrivals, but dependence among the hourly arrivals within
each day. However, we conjecture that more data would show dependence among the
daily totals as well. Moreover, we want to treat queueing models that are not infinite-
server models. For infinite-server models, each LoS (sojourn time) coincides with the
service time, but that is not the case for other service systems. Hence, we next show
that Theorem 3.2 and Proposition 3.1 can be applied to more general queueing models
by replacing the iid conditions with stationarity plus appropriate mixing, as in Chapter
4 of [5].

We start with the framework used in §3 of [31], where we consider the composite
arrival+service input process stochastic process Y = {Y,, : n € N} with

Yy ={Ynatk,j:0<k=d—-1; j = 0L (26)

For simplicity, we assume the LoS distributions are bounded, i.e., Y ; =0, j > J,
for some constant J > 0. Then each Y,, becomes a finite-dimensional vector and we
canregard Y, as ad x J random matrix

Yua+0,0 Yoavonr oo Ynato0,0-1
Yna+1,0 Yoarin -0 Yaar1,0-1 dxJ
Y, = . ) ) . e R/, 27
Yoava—1,0 Ynava—11 - Yndtd—1,0-1

We will start by assuming {Y,, : n € N} is a stationary process. By adding a suitable
mixing condition, we can show that it satisfies a multivariate CLT, then we exploit the
relationship between {Y,, : n € N} and (A(n), F*(n)) and show that (C1) and (C2)
hold. Finally, we show that R(n) = 0 so that Theorem 3.2 and Proposition 3.1 hold.

Before we state the theorem, we make a few definitions. For convenience, we
directly use {Y,,,n € N} in (26) as the example. We say the process {Y,,n € N} is
strictly stationary if

Yo, Y1, s Y) & Yorn, Yiens - s Yisn), forall m>0 and n >0,
(28)
where < means equal in distribution. For m < n,let . = o (Y, Yius1, ..., Yp)
be the sigma-algebra generated by the family of random variables, where we allow
n = o0o. We say {Y,, n € N} is strongly mixing (or o-mixing) if «(n) — 0, where

a(n) = sup |[P(ANB)— P(A)P(B)| (29)
meN,AeFy', BeF"

m-+n

is called the strong mixing coefficient, following Theorem 18.5.3 of [15] and Theorem
0 of [6].
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Now we have the following theorem, whose proof is provided in Sect. 6.5.
Theorem 4.2 (Stationary+bounded case) If the following conditions hold:

(S1) the composite process {Y,,n € N} in (26) is strictly stationary and strongly
mixing,

(82) EAg = A > 0 and there exists some § > 0 such that I['3||A0||§j;‘S < o0 and
> @) < oo, and

(S3) the LoS distributions are bounded (by J ),

forY, in (26) and A in (24), then conditions (C1), (C2) and R (n) = 0 are satisfied,
so that we have the joint convergence in (20). Furthermore, (A, I') has a zero-mean
Gaussian distribution in R? x (R?)4, so that Corollary 3.1 is also satisfied.

We remark that there is a large literature on the CLT under weak dependence so that
many generalizations of Theorem 4.2 are possible. For example, in Chapter 4 of [5]
CLTs under mixing conditions in §19 are reduced to CLTs for martingale-difference
sequences in §18.

Finally, other than the two conditions we discussed in this section, there could be
many other sufficient conditions such that Proposition 3.1 holds.

5 Weak convergence of random elements of (£;)¢

In this section, we provide background on the weak convergence of random elements
of (£1)?. We used this space so that we could apply the continuous mapping theo-
rem to prove Theorem 3.2. In particular, condition (C1) in Theorem 3.2 requires the
convergence F c(n) = I in the space (61)‘1.

Within functional analysis, (£1)¢ is quite standard, as it is just a finite product space
associated with the well-known Banach space ;. However, neither £; nor (Kl)d are
standard in weak convergence theory, especially in applications on queueing systems.
In fact, we know of no previous use in queueing theory. Of course, we have the well-
established general and powerful weak convergence theory in general metric spaces,
such as [5], but we would like to specialize the general theory to the space (£1)?. In
addition, there is a substantial literature on Banach spaces and weak convergence in
Banach spaces, [1,18,22]. We will draw on this developed theory.

We will give a practical criterion for checking weak convergence in the space (£1)<.
The criterion is not used directly in our main theorem, but we hope it helps readers
better understand the meaning of weak convergence in (£1)? and could be useful in
future research. We will also discuss the established CLT for Banach-space random
variables and specialize it to the space ¢, which, by giving this special case, helps to
understand when we can have such convergence as in (C'1) and Gaussian limits as in
Corollary 3.1.

5.1 A criterion for weak convergence in (Zl)d

The £ space is a well-defined separable Banach space. As a special case of a general
metric space, the weak convergence of probability distributions on it is well defined,

@ Springer



30 Queueing Systems (2019) 91:15-47

just as in general metric spaces; see [5]. For more on random variables in Banach
spaces and convergence of those random variables, see [1,18]. Here, we briefly state
some definitions and results about Banach spaces and probability measures defined
on them, which can be found in [18,22]. Then, we exploit the general results in the
special case of (¢£1)?. Throughout this paper, we always use B* to represent the dual
space of the Banach space B.

The (¢1)¢ space is the product (in some literature called the direct sum and denoted
asl1® Ll d...DLy)of £1 spaces. We refer to [22] for general Banach spaces. Since
£y is a separable Banach space, (£1)? is also a separable Banach space with the norm
[| - |l1,4 we defined earlier in Sect. 3.1. The dual of a product of Banach spaces is the
product of the corresponding duals. Because (£1)* = £, the dual of €% is (L),

We want to have a good sufficient condition for weak convergence in (¢1)¢. For that

purpose, let U™ = U", ..., U ) € (), where U = (U} : j > 0) € ¢4,

and similarly for a prospective limit U. A result from [18] states that {U ™} converges
weakly to U as soon as (U ™) converges weakly (as a sequence of real-valued random
variables) to #(U) for every h in a weakly dense subset of ((El)d)* = (Eoo)d , and
(U™} is tight; i.e., for each € > 0, there exists a compact set K (¢1)? such that
P(U™ e K) > 1 — ¢ for all n. Now we transform the above conditions into more
explicit ones in the case of .

For n > 1, denote

On={ye Ry ;=00<k<d—1,j>n—1}

then, O = U2 | O, is the subset of (£00)? with only finite many nonzero components.

Lemma 5.1 The subset O of ({so)? containing elements with only finitely many
nonzero components is a weakly dense subset of (£s)°.

Proof 1t suffices to show that, for any y € (eoo)d, there exists a sequence { y(i)} c o
which weakly converges to y. Let

(M _ )Yk it j<i, 20
k. j 0, otherwise, (30)

forall0 < k <d-—1andi > 1. Then, y(i) € 0. Now we show that it weakly
converges to y.

Note that ((£oo)?)* = (bsos)?, Where looy = {x = (x0,X1,...) € R® :
Z?io Xx; < oo} is the set of all summable (but not necessarily absolutely summable)
sequences. For any x € ((Eoo)d)>’< = (Eoo,s)d,

d—1 oo ) d—1i—-1 d—1 oo
O =3 g =YD kg > DD vk =x(y) as i o0, (31)
k=0 j=0 k=0 j=0 k=0 j=0

which indicates y) weakly converges to y; hence, O is weakly dense in (£o0)?. O

Next, we describe the compact sets in (£ )4,
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Lemma 5.2 (Compact sets in (£1)?.) A set K C (£1)? is compact if and only if K is
bounded and closed, and, for each € > 0, there exists J. such that, for all y € K,

d—1
2 k=0 ?ozje Iyk,jl < €.

Proof If K C (¢ 1)" is compact, then K must be closed and bounded. Further, it is
well known that a subset in a metric space is compact if and only if it is complete and
totally bounded (see, for example, Theorem 45.1 of [23]). Totally bounded means that,
for any € > 0 given, we can find a finite set of { y(i) }lN: C K such that K is covered
by the N e-balls centered at those points. Because the set is finite, we can find J, large
enough such that "¢ ) |)’(l)| < € forall y) € K. Then, forany y € K, we

can find y® such that ||y — y(‘)||1,d < €, 80

d—1 oo d—1 oo d—1 oo
YOS T = D0 e =y Y Y v
k=0 j=J. k=0 j=J. k=0 j=J.
d—1 oo d—1 oo
SDIPIITESVIED DI
k=0 j=0 k=0 j=Je
d—1 oo
<dlly = yOlha+ Y. Y Iyl <de +e. (32)
k=0 j=J¢

Conversely, assuming K C (¢4 is bounded and closed and for each € > 0,
there exists Je such that, for all y € K, ZZ;& J J. 1Yk,jl < €. Since € isa
Banach space and K is closed, K is a complete subset. Assume K is bounded by
C/d,ie. ||yllia < C/dforall y € K. For any € > 0 fixed, let J. be as above. Let
Ko={x € (]ij)d [lx|]1 < C}, which is bounded, and thus totally bounded since it
has finite dimension. So there exists a finite set {x<’)}lN: C (R7<)? such that the e-balls
centered at those points cover Ko. Assume {y?}Y = C (¢1)¢ are the corresponding

points of {x(’)}N | When we naturally embed (R7) into (£1)%, i.e. y,i')] = x,ii)j for

j < Je and 0 otherwise. For any y € K, let x be the natural projection of y on (R”<)?.

Notice that ||x||; < d||y|l1,¢ < C, which means x € Ky, so there is x® such that
[lx — x@||; < e. Then,

d—1Jc—1 d—1 oo
1y = Da =YY e = v+ DY e — v
k=0 j=0 k=0 j=J.
d—1 o
<l =xD 43> Il
k=0 j=J.
<e+te, (33)

which implies that K is covered by the finite number of e-balls in (£1)¢ centered at
{ y(l)}lN: |- So K is totally bounded, thus compact. O
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Now we can give an easy-to-check sufficient condition for weak convergence of
random elements in (£1)¢, which can be used to establish (C1) when applying Theo-
rem 3.2. For any m, C > 0, let

d—1 oo

Kmc=xe @ |xlla=C. Y Y lujl<n~' forall n>1¢., (34)
k=0 j=m"

which is obviously a compact set by Lemma 5.2.

Theorem 5.1 (Criterion for convergence of random elements of (¢; )d) Convergence
in distribution U™ = U in (£1)? as n — oo holds if

() forall € > O, there exist m, C and a corresponding K, c such that
PWU™ eKpe)>1—¢, (35)

and
(i) forall J,0 < J < oo,

U 0<k<d-1;0<j <)
= (Ukj:0<k<d—-10<j<J) in RV, (36)

Condition (ii) holds if and only if
(iii) forall J,0 < J < oo, and for all sets of real number {ay ; : 1 <k <d—1,0 <

Jj=<J}
d—1 J d—1 7
YD U =Y kU (37)
k=0 J=0 k=0 j=0

Proof Condition (i) ensures that {U (”)} is tight. Condition (ii) is equivalent to condition
(iii) by the familiar Cramer-Wold device; see p. 382 of [4]. Condition (iii) means
y(U™) — y(U) in distribution for all y € O, which by Lemma 5.1 is a weakly
dense set in ((ﬁl)d)*. So condition (i) with condition (iii) ensures U™ = U in (ﬁl)d.
O

5.2 Central limit theorem for i.i.d. £1-valued random variables

In this section, we specialize the CLT in general Banach spaces for i.i.d. random
elements to ¢1. First, we emphasize that, even for i.i.d. random elements, the classical
CLT does not hold in all Banach spaces, but only for some “good” Banach spaces.
Fortunately, £1 is such a “good” Banach space. To make this clear, we do a quick
review; more related theory can be found in [1,18].

We first introduce two concepts: cotype of a Banach space and pre-Gaussian random
variables. A separable Banach space B with norm || - || is said to be of cotype ¢ if
there is a constant C,; such that, for all finite sequences x; € B,
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1/q
(anin‘f) <Gyl Y eixill, (38)

where {¢;} is a Rademacher sequence, i.e., i.i.d. random variables with P(¢; = 1) =
P(e; = —1) = 1/2. It is known that £ is of cotype 2; see page 274 in Section 9.2 of
[18].

We say that a random variable U in a Banach space B has a Gaussian distribution
if, for every & in the dual space B*, h(U) has a one-dimensional Gaussian distribution.
A random variable U in B, with EA(U) = 0 and Eh*>(U) < oo for every h in B*
(i.e., weakly centered and square integrable), is pre-Gaussian if its covariance is also
the covariance of a Gaussian Borel probability measure on B. A weakly centered and
square-integrable random variable U = (Uyp, Uy, ...) in £ is pre-Gaussian if and only
if -

D EIUPD' < oo; (39)
k=0

see page 261 of [18].

Theorem 5.2 (CLT for Banach-space random variables from [18], Theorem 10.7) I[f U
is pre-Gaussian with values in a separable cotype-2 Banach space, then U satisfies the
CLT, i.e.,n~'/? Y UD, where U are i.i.d. copies of U, converges in distribution,
where the limit is Gaussian.

We remark that the limit distribution must have a Gaussian distribution because if
U satisfies the CLT in B, then h(U) satisfies the ordinary CLT with a Gaussian limit
for h € B*. If we include (39), then we get the following corollary.

Corollary 5.1 (CLT for £;-valued random variables) If U = (Uy, Uy, ...) € £1 is
pre-Gaussian, then U satisfies the CLT. The limit has a Gaussian distribution with the
same covariance structure as U.

We now discuss how this background theory is relevant here. We will be considering
a discrete random variable Y taking values in the nonnegative integers. Let FJC =
P(Y = j)fork = 0,1,... be the ccdf of ¥ and F; = 1 — Ff. Let Y¥) be i.id.
random variables each distributed as Y, and let

UJ('I) = lyozj — Fj.
Then, U® are i.i.d. random variables in ¢, distributed as U with E h(U) = 0 for all

h € L (ie., forall h € (£1)*). We want U to be pre-Gaussian, so we require that
(39) holds, i.e.,

° 12 = 1/2
S (BUyway - F?) =Y (FiF) T <o, (40)
k=0 k=0
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Hence, a sufficient condition for (40) is
FJC ~ 0 <j_(2+€)> for some € > 0, 41)

which is actually implied by condition (/3) in Theorem 4.1. Condition (41) is also
sufficient for EA(U) = 0 and Eh2(U) < oo for every h in . Hence, U is pre-
Gaussian.

6 Proofs

We now provide the postponed proofs of Lemma 3.1, Theorem 3.2, Proposition 3.1,
Corollaries 3.1 and 3.2, Theorems 4.1 and 4.2.

6.1 Proof of Lemma 3.1, Theorem 3.2 and Proposition 3.1

Proof of Lemma 3.1 To prove f;(xD, x| y) is continuous from R¢ x R? x (£1)¢ to
RY, it suffices to show that f; ; (x1, x| y) is continuous from R? x RY x (£1) to R,
where x () = (xéi),xfi), . ..,x[(fll) eRIfori =1,2,and y = (yg, ¥1..--» Y4_1) €
(E])d are variables, and z = (2o, 21,...,2d—1) € (E])d is a constant. Further, it
suffices to show that A (x, y) is continuous from RY x (Zl)d to R, where x =
(x0, X1, ..., X4—1) € R4, For convenience, we use the maximum norm in RY, i.e.,

[|*¥|loc = max |xx|, which is an equivalent norm to the usual Euclidean distance,
0<k<d—1

and for the spaces RY x R x (£))4 and R? x (£1)4, we use the metric induced
by the norm [|(x™, x®, y)llpaypaseye = [1xP]leo + [1XP o + llyll1.4 and
(e, W)Iraxeye = 11X loo +11¥111,4, respectively. Because the notation of the infinity
norm is the same in R? and {0, this should not cause confusion.

First we observe that A; can be written as an inner product of two projection
functions:

hi(x, y) = M (x) - T (y), (42)
where
T}(X) = (X, Xk—1s -+ o s X0» Xd—15 Xd—25 - - - » X0, Xd—1, Xd—2, . ..) and
I7(Y) = (V.00 k1,15 -+« Y0uks Yd—1 ket ls Yd—2, k415 - « - s YOkt V-1 kd-+1s - - -)-
43)
1 2 d—1
Note that [[IT; (x)|lc = [IX|lec < o0, and [[T(M|l1 < D ;2o ll¥illi < 00. So
obviously H}C(x) is continuous from (RZ, || - |leo) t0 (£oos || - |leo) and H%(y) is
continuous from ((£1)?, || - [11.4) to (€1, || - ||1)- We also have that H}((x) - H}( (x) =

M} (x — %) and M}(y) — M}(3) = Ni(y — 3) forx, % e R? and y, § € (£,)“. For
any 8 > 0 and (x, y) fixed, choose (X, y) such that
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d—1
12, ) = @, Plrasqenye = 11x = Elloo + D 1ye — Filh < 8.
k=0

Then
lhi(x, y) — h(%, §)| = [T} (x) - H3(y) — HL(F) - T3(5)]

< |I}(x)-Ti(y) — O} (x) - O3(3)| + [T} (x) - D3 (3) — DL (%) - T7()]
< [T} loo 1R (y — D)+ T} (x — ) loo HTZ (D)1

d—1 d—1
< 1xlloo8 +8 Y 1Tl < xllood +8 > (Ulyilh + 1y — Fill)
k=0 k=0
d—1
< Ixlleod +8 Y Iyl +8* =0 as 6 — 0. (44)
k=0
Given thateach function f;  is continuous from (REx R x (£1)4, IR scrd xc (0,)2)
to (R, | - [), we can conclude that f; is continuous from R? x RY x (£)4, ]| -
[IRd xR x (¢,)7) tO R, 1] - loo)- Finally, note that we can write g(y) = fo(e, 0, y),
wheree = (1,1,...,1) € R?, so that g is also continuous from ((€)?, [l -1l1.4) to
(Rd, || - |loo) and the lemma is proved. O

Proof of Theorem 3.2 Condition (C1) implies that F c(n) € (£1)¢ as well as F¢ €
()¢, which indicates that the limiting distributions all have finite means.
Moreover, (C1) implies that

(A(n), F*(n)) = (A, F%) in RY x (£7)4. (45)
Note that W(n) = g(Fc(n)) and W = g(F¢), so, by the continuous mapping

theorem, B B B
(A(n), Wn), F(n)) = (A, W, F¢) in R* x (¢;)". (46)

By the definition of L(n) in (6) and (3), L(n) is a function of (A(n), F(n)),
ie., L(n) = fo(A(n),0, Fc(n)), where f is defined in (16). By Lemma 3.1, f is a
continuous function, hence

(A(n), W(n), L(n), F*(n)) = (A, W, L, F¢) in R x (¢/)?. (47)

For the CLT-scaled terms, notice that W(n) = g(ﬁ’ c(n)), so, by the continuous
mapping theorem,

), W(n), F(n)) = (A, 2. 1) in R* x (£7)?, (48)
where 2 = g(I').
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Combining (47) and (48), by Theorem 3.9 of [5] we have

(), W), L(n), A(n), W(n), F*(n), F*(n))
= A W,L A2, F.T) in R? x (£,)*. (49)

Now we turn to i(n). Note that, for k = 0,1,...,d — 1, we can write the kth
component of L(n) as

00 00
\/E(I:k(n) —Lp) = \/E Zx[k_j](n)ﬁli,j],j(n) - Zk[k—j]F[L]‘(fj]’j
=0 Jj=0

o0
=i 3 (R By ) = i F
=0

R Fi = b i )
=y (X(n), ﬁc(n)> + Iy (X(n), ﬁ‘)
= frex(h(n), A(n), F (), (50)

SO
L) = fre(An), A(n), F*(n)). (51)

By Lemma 3.1, fpe is a continuous function. In addition, I" € (61)‘1 w.p.1, so we
can apply the continuous mapping theorem again to get

(A(n), W(n), L(n), A(n), W(n), L(n), F*(n), F*(n))
= M W,L,A,R,7,F,T) in R¥ x (£,)%, (52)
where Y = fre(A, A, I'), which is what we want in (18). O

Proof of Proposition 3.1 1f R(n) = 0, then both R(n) = L(n) — O(n) — 0 and
L(n) — Q(n) — 0 in probability. By applying Theorem 3.1 of [5], based on (52), we
have

(A (n), W(n), Q(n), L(n), A(n), W(n), Q(n), L(n), F*(n), F*(n), R(n))
= WMW,LLL AR Y,Y FT,0)
in R x (£)%. (53)

Now consider the departure processes S(n) and S(n). Note that

- 1 ¢ 1 ¢
Sk(n) = p Z Dictm—na = — Z(Qk+(m—l)d = Qkt14+m-1)d + Akt 14(m—1)d)
m=1

m=1
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Ok (n) — Qi1 (n) + Aeg1(n), 0<k<d-1,
_ _ _ 1 1
Qa—1(n) — Qo(n+ 1)+ ro(n + 1) + EQO — ;Ao, k=d—1,
(54

and

S V(Qr(n) = Qkp1(n) + Ag1(n) — L + Liy1 — A1)
n) = _ - - 1 1
‘ VWQwAW)—QMH+D+AMn+D—J¢+LH4—AH4+;Q0—;AM
O (n) — Qk+1+ik+1(n) 0<k<d-—1,
Ou—10) — Qo + ho(n) + —= f IAO, —d—1.

Once again, by the continuous mapping theorem, we get the joint convergence (20) in
Proposition 3.1, where § is given by (8) and Ay = Yk — Vjk+1] + Ap+17, 0 <k <
d—1. O

(55)

6.2 Proof of Corollary 3.1

To make the proof clear, we first establish two lemmas.

Lemma 6.1 Assume X, ~ N (U, O’,%), n=12,..,and X, — X almost surely as
n — oo. Then, X ~ N(u, o2), where n= lim wup,, 0?2 = lim o,% and X, — X in
n—0oo n—0o0

L% asn — oo.

Proof Let ¢, (t) = Ee!'Xn = exp(iju,t — 27 '021?) be the characteristic function of
X,. Since X, — X almost surely, by the dominated convergence theorem, we know

that lim Ee”X" = Ee!'X for each 7. So we must have hm Wi = [, hm 02 =02
n—o0
for some p and o > 0. (Note that we cannot have hm Upn = 00 Or hm O"% = 00,
n— oo n—oQ

which would contradict Lévy’s continuity theorem.) Then, we know that Ee/’X =
exp(iut — 27 o21?), which shows thatX ~ N(u o).

Note that hm Un = u and hm o = o2 also imply that supIEX4 sup(un

6;1,202 + 304) < 00. So {X } is uniformly integrable. Hence, X, — X in L? as
n — oo. O

Lemma 6.2 Assume N € £y is a zero-mean normally distributed random variable,
where Cov(N, N) = XN, anda, b € £y are constants. Let X = Z?il aiN;=al -N
andY =Y 2, biN; = b - N, then (X, Y) is jointly zero-mean normally distributed
with

0 00
Cov(X, X) = Var(X) = ZZaiajEi]Yj < 00,

i=1 j=1
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o0 0
Cov(Y,Y)=Var(Y) = Zzbibjzij,\; < oo and
i=1 j=1

[o.olee]
Cov(X,Y) =E(XY) =) > aib; &, < 0.
i=1 j=1

Proof By the definition of the normal distribution in £; space, X and Y are normally
distributed random variables on R. We only need to show that they are also jointly
normally distributed; i.e., for any given «, B € R, X + BY is a zero-mean normally
distributed random variable.

Denote X, = » ;_,;a;N; and Y, = Y "_, b; N;. Since X and Y are well defined
almost surely, we know that «X,, + BY, — «aX + BY almost surely. Note that
aX, + BY, is normally distributed with mean zero and variance Zl'-’:l Z?Zl (aa; +
Bbi)(aa; + ﬁbj)Z‘i’}'j. We can apply Lemma 6.1 and know that « X + 8Y has a normal
distribution with mean zero and variance ) .o, Z?’;l(aai + Bbi)(aaj + ﬂbj)Z’i]?/j.
So (X, Y) is jointly normally distributed.

Now we derive E(XY). By Lemma 6.1, we know that X, — X and ¥, — Y
in L% as well, so X,Y, — XY in L' and we have E(XY) = nan;oE(X"Y") =
Jim Yo Yimiaib;EN, = 32 35 aib; Z), < oo, Because X and Y are
zero-mean normally distributed, we have Cov(X, Y) = E(XY), where Cov(X, X)
and Cov(Y, Y) are special cases with X =Y. O

Proof of Corollary 3.1 Lemma 6.2 can be easily generalized to N e (£1)? with only
some tedious steps. Since I' € (Zl)d almost surely, 2 = g(I')and Y = fpec(A, A, T)
are well defined a.s. In addition, with the Gaussian assumption, we may apply the
generalized version of Lemma 6.2 and know that (2, Y') has a zero-mean jointly
normal distribution with each element being well defined a.s. and in L2, where

o o0 o0
(Cov(R. s =Cov | D Ny | =Y.> zfji"’l,

Jj=0 J=0 i

j=l1
(Cov(Y, Y1 = Cov(fpe kA, A, T), fpe (X, A, T))

—

=l i=

o0 o o0
= Cov [ Y A=t Tik—j1j + D Fiemji.jAk=i1s D ri—j -5,
j=0 j=0 j=0

o0
+ Fi_jy i Au-j)

j=0
o0 o
I:[k—i],[l—j]
= Z Z A=l M1=j12541 41
i=0 j=0
o0 o0
. A T:[k—j]
0D ki Fi S e
i=0 j=
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-]
+ZZF[k M- D e
i=0 j=0

o0
c c A
0D Fliii i1 Sl it
i=0 j=0

(Cov(£2, Y))r1 = Cov Z[‘k],z}\[[ - J]J+Z ” il Ay—j
j=0 j=0 j=0

o0 o0
ik, ll—j1 A I
Z Mi= 1241 41 +ZZF1 il [JISEASE
i=1j=0 i=1j=0

6.3 Proof of Corollary 3.2

If the LoS is bounded by J, then F,f’j(n) =0forall0 <k <d—1andnwhenj > J.
So, if we have (C1), then ch’j = 0 must hold for all k and j > J and ﬁ'c(n) € (El)d
w.p. 1. Hence, I} j =0 forallkand j > J,and I' € €4 w.p. L.

To see that R(n) = 0 holds, by (7), R(n) = L(n) — Q(n) = /n(L(n) — Q(n)),
so it suffices to show that \/nE(n) — 0, where E(n) = ||L(n) — Q(n)||;. We take M
such that (M — 1)d < J < Md. Whenn > M, because Y} ; = 0for j > Md > J,
we have

1 n d 00
VREM) =i~ 3% 37 Yajrm-td.j+s

m=1 j=1s=(n—m)d

n d Md
=n7 23 N Yas .y

m=n—M+1 j=1s=(n—m)d
d n
< Zn—l/Z Z MdAg_jron—1)a < n12a?M*C -0 as n— 0,
j= m=n—M+1
(56)

where C is the upper bound for the number of arrivals within a discrete time period.
This establishes R(n) = 0. O

6.4 Proof of Theorem 4.1

To prove Theorem 4.1, we need a lemma to establish (C1).

Lemma 6.3 Suppose Wi, k = 0,1, ...,d — 1, are nonnegative integer-valued ran-
dom variables with Fk“,j =1—-Fj=PW>j)~ O(j_(3+‘s)), Jj = 0, for some
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s > 0. W,fi) are i.i.d. samples of Wy. Denote I]((i) = (I 1 ), Fpo=

w0 ‘w1
(F¢ o Ff (s ..., and X,({l) = I,({’) — F{. Assume Y® are i.i.d. nonnegative integer-
valued random variables in R¢ with EY® = py = (Uy.0s kY 155 y.d—1) > 0

and Var(YV) = XY, where all the Wk(i) and YY) are independent for k =
0,1,....,d—1,andi, j > 1. Let

S() = (So(n). S, ... Sq—1(m) =Y ¥
i=1
and

So(n) S1(n) Sa—1(n)

Gn) = (Go(m), Gi(m). ... Gam) = [ Y xP. 3 x> xP,
i=1 i=1 i=1

We claim that
n12(S(n) —npy, G(n)) = (A, T) in R x (¢;), (57)

where I' = (I'g, 'y, ..., T43_1) and (A, I') has a zero-mean Gaussian distribution
inRYx (£) with A ~ N0, Z), Cov(I} j, Tks) = py xFi j Ff for0 <k <d—1
and0 < j <s,and A, Ty, Iy, ..., T -1 are independent.

Proof The classical multivariate CLT implies that
n!2(S(n) —npy) = A~ N@©, £). (58)

Let Z; € ¢4, for0 < k < d — 1, be zero-mean Gaussian-distributed random variables
with Cov(Zy,j, Zy) = Fk,ijC’l. By Theorem 1.1 of [13],

S
S Y XY =z in € for 0<k<d-1, (59)

i=1
and then after applying Slutsky’s theorem we have
Sk (n)

23X s Me=p/izc in 4 for 0<k<d-—1, (60)

i=1

so that I';, has a zero-mean Gaussian distribution with Cov (I, j, Ik,s) = iy x Fx, j F,f,x
for j < s. Unfortunately, we cannot get the joint convergence directly since they are
not independent of each other; however, we can use independent copies of Y® asa
bridge to prove it.
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Assume that {17(!)} are i.i.d. copies of Y@ and are also independent of other vari-
ables. Let

$m) = o), S, ... Sami) = Y77

i=1

Because n~1/2(S(n) — npy) is independent of n_l/zf;o(n) =n"1/2 lei(ln) X(()i), we
can apply Theorem 11.4.4 of [28] to obtain

n~12(S(n) —npy, Go(n)) = (A, Tp) in RY x ¢, (61)

where we can ma}<e A be independent of I'j. For what we want, we need to show that
n~12||Go(n) — Go(n)||; — 0 in probability as n — oo and then apply Theorem 3.1
from [5]. For any € > 0,

So(n) So(m)
PO 1Gom) — Gomlli = ) = P ||| D X = Y- x| > 'l
: . 1
So(n) So(n)
<P Z X =3 x| = n'e 1Som) — Som)| < ¥
' 1
1So(m) = So(m)] > n¥/*)

I
(i)
max X
(1 1,2,...,[n3/4] Z 0
max
1=1,2,. Ln3/4J -0

i=1
<2P Z max
j_01=1,2,...,Ln3/4j

> n1/2€> + P(1So(n) — So(n)| > n/*)
1

Zx(l)

i=1

%e | + P (IS00) = Som] > n*/*)

1

2 Xp)

i=1

~n'2e| + P <|S0(n) So(n)| > n*/“)
(62)

For the first part, let §; < §/2 and C = (Z _(1+51)) ! be constants; note that
Var(X(l)) = Fo i F§ ;> 50

00 1
0) 12
X >n'“e
Zo Ln3/4J Zl 0,/
00 1 )
,:0 """ L"/J i=1
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I
@)
<3 max P X
Zl 1,2,..., [n3/4] (; 0.j
var (52, X))

< N 7
2721 1§naXLnS/4J Cone? j—C+2o)

- Cnl/zej_(1+81)/3)

<27 Z C2n e 22 03 Ry S F

j=0
o0
<27C 2 2 Y T PRRS > 0 as n— oo, (63)
j=0
because, as a consequence of F ; ~ O(j~ G+, > A Fg ; # 0o, and the

second and third inequalities follow from Etemadi’s 1nequahty (see page 256 of [5])
and Chebyshev’s inequality, respectively.
As for the second part, again using Chebyshev’s inequality, we have

- Var(S; S Y
P(1So(n) — So(m)| > n¥/4) < “2X 0(”3/2 o) 3/‘2‘ 0 as n— oo,
n n
(64)
So (62) goes to 0 as n — oo, hence
n~2(S(n) — npy, Go(n)) = (A, Tp) in R? x €. (65)

Using the same argument (making new i.i.d. copies of YD), we canadd G(n), G1(n),
., G4_1(n) one by one and in the end get (57). O

Proof of Theorem 4.1 Take A = E(Ao+m—1)d» Al+m—1d> - - - » Ad—1+m—1)a) and F°
to be the complementary distribution functions of the LoS. Let W and L be as in (C2),
in which case W is the vector of mean LoS for a period.

We can use Lemma 6.3 to establish (C1) by letting Y ) be the A; and Wk(i) be
the LoS of the i™ customer that arrived at discrete time period k + (m — 1)d for all
m=1,2,....(S0 EWk(’) = Wy and O'%V’k = Var(W,fl)) < 00.) The conclusion of
Lemma 6.3 is exactly (C1).

Then, we need to establish i?(n) = 0. Note that (/1) and (/2) imply that the
SLLN holds i.e., equation (2) holds, so that we have Theorem 2.1. Since IAI(n) =
L(n) — Q(n) = n1/2(L(n) — Q(n)), it suffices to show that, foreach 0 < k < d — 1,

n'2(Lg(n) — Qx(n)) — 0in probability as n — oo.

From the proof of Theorem 2.1 in [31], we know that

n d 00
L) = Q) =n"" Y "3 > Yajrim—)djtrkt—Dd-

m=1 j=1s=n—m+1
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So, for any € > 0,

P(n'?(Ly(n) — Qx(n)) > €)

n d [ee)
=P |n'/? Z Z Z Ya—jtron—1)d. j+k+(s—1)d > €

m=1 j=1s=n—m+1

n o
P (Z Z Ya—j+m—1)d, j+k+(s—1)d > nl/zd_lé)

m=1s=n—m+1

IA

n—|n/4] 00

P Z Z Ya—jrm—yd. j+k+s—1a > n'/2d"'e

m=1 s=n—m+1

IA

~. ~.
M= 1M-

n o0

+P Z Z Ya—jrom—nyd, j+k+s—1a > n'?d e | | . (66)

m=n—|nl/4|4+1s=n—m+1

Then we only need to prove that each of the two probabilities goes to zero as n — oo.
For the first part, we have

n—|_nl/4J 00

P Z Z Ya—jrom—1yd, j+k+s—1a > n'/?d e

m=1 s=n—m+1
n—|_n1/4j 00

<P > D Yajren-ndjrkii-na > n'7d e
m=1s=|nl/4]+1

n [ee)
=P Z Z Ya—j+m—1d, j+k+(s—1)d > n'?d=1e
m=1g=|nl/4|+1
< 231:1 Z;X;L"IMJ‘H EYq—j+om—1)d, j+k+(s—1)d

- nl/2d=le
o

12, 1
<n'de Y a-iFi jakrs-nd
s=|nl/4]+1

S 00
< nl/zd)»d_j671 Z F;’_J’S < nl/sz)\d_jefl / s~ Gy
s=|nl/4]+1 [nl/4)

=n"2Cdrg—j24+8) e n"*)7) 50 as n— oco. (67)

For the second part, let S (n) = 22:1 Akt (m—1)a- Then,
n o
P Z Z Ya—j+m—1)d, j+hts—na > n'/*d e

m=n—|nl/4|+1s=n—m+1
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n

o0
<P Z ZydfjJr(mfl)d,x >n'?d7 e
m=n—|nl/4]4+15=0

Sa—j(n'*)
—r[ > W s
i=1

2
Sa—j(In'*])) (i) Sa—j (L' 4]y i)
Vaf<2i=1] Wdl—j +E( 22 Wdl—j
<
- nd—2e2
=n"'d?e 2 (|n'*) Ef—j-kl,d—j—i-lwd*j
+ [ ajoiy g+ PR W)

— 0 as n — oo. (68)

Hence, we have proved that n'2(Li(n) — Qx(n)) — 0 in probability as n —
00, i.e., f((n) = 0. Since we have established all three conditions in Theorem 3.2
and Proposition 3.1, their conclusions follow. As a special case of Corollary 3.1, the
covariance matrix of (£, ") has the same form as in (22), with 4%/ = 0 fork # 1,

»ATk = 0 for all k and EQ’{”;‘-H =MFyiF ; for0<i <. H

6.5 Proof of Theorem 4.2

As we discussed before Theorem 4.2, we will first apply a CLT for stationary processes
with mixing conditions to {Y,, : n € N} (Step 1). Such type of CLT was established
by Ibragimov; see Theorem 18.5.3 in [15] or Theorem 0 in [6]. We apply it in R¢/ by
utilizing the Cramér-Wold device; see Theorem 29.4 in [4]. Then, in Step 2, we show
that (C1) holds. Finally, in Step 3, we show R(n) = 010 complete the proof.

Step 1: Firstly, by the definition of ¥; ; and A;, we observe that E[| Ag| |gj;5 < 00in (S52)
implies that E|Yyina ;1?1 < coforalln > 0,0 <k <d—1and0<j <J—1.

¢ EYr, EYk, .
LetFk,szY =Tfor05k§d—land051§J—l,where
k,0 k

A= (o, 1,...,A4—1) 1sin (S2). Now the F we defined in (8) can also be reduced
to finite-dimensional space R4*/ | i.e.,

Foo Fou ... Fou-1
Fio Fii ... Fij

F¢ = (69)

Fa—10 Fa-1,1 ... Fa—1,7-1
We want to show that {Y,, : n € N} satisfies a CLT. By the Cramér-Wold device, we
only need to show that Zz;é Z}’;é Ok, j Yk+na,j satisfies the corresponding CLT for

each 0 = (6k j)axs € R/ Let
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d—1J-1
{znw) =Y > 0k jVignaj — M F )on € N} (70)

k=0 j=0

be the centralized strictly stationary process. We need to show that it satisfies Theorem
0in[6], i.e.,forsome§ > 0,E|Z,(8)>T° < coand Y} 02| ez, (1)) < oo, where
az,(n) is the strong mixing coefficient for {Z,} introduced in (29). We take the 6 as
in (§2). Note that

d—1J-1 2448
Y 6k (Yesna,j — MeFf )
k=0 j=0
d—1J—-1
<Y D 10 PR Ykna j — M F 1P

E|Z, (@) =E

k=0 j=0

where the first inequality uses the linearity of expectation and the second is by
Minkowski’s inequality. Since Z, (@) is a linear combination of the elements of Y,
the corresponding sigma-algebra generated by it is smaller than the one generated by
Y ,, so that by the definition of strong mixing coefficient we know thataz, (n) < a(n).
Hence, given Y o2 | a(n)%/ 29 < oo asin (52), we have Y 02 | az, (n)°/ %) < co.
By Theorem 0 in [6], we know that o = EZo(0)> + 2>, E(Zo(0)Z; (6)) exists,
with the sum being absolutely convergent, and n~!/2 Z?;& Zi(0) = N(O, 002). Let

n—1
Y(n) = V/n(Y(n) —diag\)F€) = /n <% > Y- diag(X)Fc> , (72)

i=0

where diag(L) € R4*? is the diagonal matrix with A on the diagonal. By the Cramér-
Wold device, we know that

Yoo Vo1 ... You-1

R Y0 Vi1 ... YU
Y(n)= ¢ = : . . . as n — oo, (73)

Ya—1,0 Va—-1,1 --- Ya—1,7-1

where ¥ is Gaussian distributed with mean 0 and covariance
Cov(VY,j, Yi,s) = E((Ye,j — e, e ) (Y15 — M F )

o
+2 ) E(Okj — MFE ) Xigiaj — MFED). (74)

i=1
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Step 2: We now show that (73) implies that condition (C1) holds. Actually, it suffices
to show that ()t(n), F c(n)) is actually a continuous function of IA/'(n). It is trivial to
see that ):(n) = IA/'(n)el, where e; = (1,0,0,...,0)7 € R’ is a continuous map
from R4/ to RY. For F*(n) = /n(F (n) — F®), note that this is, by (S3), a finite-
dimensional matrix, so it suffices to show that each element of it is a continuous
function of I?(n). To see this, observe that

F ) = Va(Ff () = FE ) = ﬁ( k) _ Fk,)

Yi0(n)
_ ﬁ(?k, 5 = M) — B j(Yeo(n) = i)
Yi,0(n)
_ Yy, j(n) - F;ﬁij,o(n). %)
Yi0(n)

In addition, (73) implies that Yk,o(n) — A in probability, so by the continuous
mapping theorem, Slutsky’s theorem and the Cramér-Wold device, we know that

(A(n), F*n)) = (A, T) in RY x R/, (76)

Vk,j — F¢ j¥ro

50§k§d_1»
Ak

where A = (Y0,0. ¥1,0,--., Ya—1,0) and I ;=
0<j<J-1
Step 3: Finally, since the LoSs are bounded, we only need to show R(n) = 0to estab-
lish Theorem 3.2 and Proposition 3.1. Moreover, if (A, I') has a Gaussian distribution,
Theorem 3.1 holds as well.

Analogously to the proof of Corollary 3.2, it suffices to show that /nE(n) — 0in
probability. To see this, for any € > 0, take the same M as in the proof of Corollary 3.2,
and, based on (56), we have

d n
P(J/nE@n) > ¢€) < P(n_l/szZ Z Ad—jrm—1)a > e)
j=1m=n—M+1
n
<P <n—‘/2Md2 > Al > e)
m=n—M+1
_ M*@’E[| Aol

7 — 0 as n — oo, )
en

where in the last inequality we apply Markov inequality and exploit the stationarity of
{A,}. So we know R(n) = 0 and, together with Step 2, we have proved the theorem.
O
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