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Abstract Motivated by service levels in terms of the waiting-time distribution seen,
for instance, in call centers, we consider two models for systems with a service disci-
pline that depends on the waiting time. The first model deals with a single server that
continuously adapts its service rate based on the waiting time of the first customer in
line. In the second model, one queue is served by a primary server which is supple-
mented by a secondary server when the waiting of the first customer in line exceeds
a threshold. Using level crossings for the waiting-time process of the first customer
in line, we derive steady-state waiting-time distributions for both models. The results
are illustrated with numerical examples.

Keywords Waiting-time distribution · Adaptive service rate · Call centers · Contact
centers · Queues · Deterministic threshold · Overflow · Level crossing

Mathematics Subject Classification (2000) Primary 90B22 · 60K25 ·
Secondary 68M20 · 60K30

1 Introduction

In service systems, the tail probability (or distribution function) of the waiting time of
customers is one of the main service-level indicators. For example, in call centers the
service level is generally characterized by the telephone service factor (TSF), i.e., the
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fraction of calls whose delay falls below a prespecified target. Typically, call centers
use a 80–20 TSF meaning that 80% of the calls should be taken into service within
20 seconds; see [14]. Motivated by performance measures in terms of tail probabili-
ties of waiting times, we consider queueing systems where the service mechanism is
based on waiting times of customers. This type of control policy is commonly used
in call centers [21], and indeed the authors have often encountered it in various forms
when working with call centers. However, the literature on it is limited. In the tradi-
tional queueing literature, routing and control are commonly based on the number of
customers present.

The main goal of this paper is to find the steady-state waiting-time distribution
for queueing systems where the service characteristics depend on the waiting time
of the first customer in line. This type of service control seems to be new in the
queueing literature, despite its widespread use in the industry. The aim of this paper
is to show ways to analyze queueing models where the service mechanism depends
on the waiting time. In what follows we use FIL as an abbreviation of first customer
in line.

We consider two Markovian queueing models: (i) single-server queues with FIL
waiting-time dependent service speed and (ii) a queue with two heterogeneous
servers, where the secondary server is only activated as soon as the FIL waiting time
exceeds some target level. For both models, the analysis is based on the waiting pro-
cess of the first customer in line (FIL-process). Using level crossings, we find the
steady-state distribution of the FIL-process and derive the waiting-time distribution
as a corollary.

First, in Sect. 2, we study the single-server model, where the service speed can
be continuously adapted based on the waiting time of the first customer in line. This
model is related to the study of dams and queueing systems with workload-dependent
service rates; see for example [4, 6, 16] or [25]. The difference is that the service
speed here depends on the waiting time instead of the amount of work present.

Secondly, in Sect. 3, we consider a system with a single queue and two hetero-
geneous servers, where the secondary server takes the first customer in line into
service as soon as his waiting time exceeds some threshold. The primary motiva-
tion for this model stems from routing mechanisms in call centers with operators in
front and back offices. Typically, the only task of operators in the front office would
be to answer calls whereas operators in the back office would have other assign-
ments and only answer calls under high load. A common problem is then how to
meet the service-level agreements while keeping the disturbance of the back office
operators to a minimum; see [14] and references therein. Overflow problems are in
general difficult to analyze, see [11], because the overflow traffic is not Poisson; the
deterministic threshold of this model only adds to this. We believe though that the
model is of independent interest and has its applications in other areas where the
service level involves the (tail) distribution of the waiting time, as in, for example,
telecommunication and production systems, or in supply chains with lead time deci-
sions [20].

Related to the heterogeneous-servers model above is the slow-server problem;
see [18, 19, 24] and [26]. In the slow-server model, a single queue is served by two
heterogeneous servers with service rates μ1 and μ2, where μ1 > μ2. In [24] the au-
thor gives qualitative and explicit quantitative results on when to maintain or discard
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the slow server. In the models of [18] and [19], customers can be assigned to one of
the servers depending on the number of customers present. There it was shown that
the fast server should always be used and that the slow server should only be used
if the number of customers exceeds some threshold. This result was derived for an
infinite waiting space. We note that in case of a finite queue length, the optimal policy
is not necessarily of a threshold type; see [26].

The literature on queueing models where the service time process depends on the
waiting time is limited. In [3] a system with time dependent overflow is approxi-
mated by a queue-length dependent overflow. Prioritization based on adding differ-
ent constants to the waiting times of customers is introduced in [17] and referred
to as dynamic prioritization. There are some studies of single-server queues where
the service time depends on the waiting time experienced by the customer in service
(instead of the first customer in line); see [5, 23] and [27]. Furthermore, in [7] the
authors consider an M/M/2 queue where non-waiting customers receive a different
rate of service than customers who first wait in line. Their analysis is based on the
“system point method” [8], which is closely related to the level crossing equations
[10] of Sect. 3.

Some numerical results are presented in Sect. 4. Conclusions and topics for further
research can be found in Sect. 5.

2 Single-server queue

In this section we consider a single-server queue where the service speed depends on
the waiting time of the first customer in line. In particular, we assume that customers
arrive according to a Poisson process with rate λ and have exponentially distributed
service requirements with mean 1/μ. The service discipline is assumed to be FIFO.
Denote by Wt the waiting time of the first customer in the queue at time t , with
the convention that Wt = 0 if the queue is empty. Also, let Yt denote the number of
customers in service at time t (thus Yt ∈ {0,1}). The service speed depends on the
waiting time of the first customer in line and the service speed function is denoted by
r(·). Let r(0) be the service speed for state (Wt ,Yt ) = (0,1) and 0 be the speed for
state (0,0). For convenience, define ρ0 = λ/(μr(0)). We assume that r(·) is strictly
positive, left-continuous, and has a strictly positive right limit on (0,∞).

The process {(Wt ,Yt ), t ≥ 0} can now be described as follows. Given that Wt0 =
w > 0 and the next service completion is at time t1 > t0, the waiting-time process of
the first customer in line during (t0, t1) behaves as Wt0+t = w+ t and Yt0+t = 1. If Sw

denotes the time until the next service completion, conditioned on the initial waiting
time w > 0, then P(Sw > t) = exp(−μ

∫ w+t

w
r(y)dy). At the moment of a service

completion, the second customer in line (if there is any) becomes the first customer
in line. Since the interarrival times between customers are exponentially distributed,
we have

Wt+1
= (

Wt−1
− Aλ

)+
, (1)

where (x)+ = max{x,0} and Aλ denotes an exponential random variable of rate λ.
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It remains to specify the boundary cases of an empty queue. For (0, Yt0), the time
until the next state transition has an exponential distribution with rate λ + μr(0)Yt0 .
For (0,1) the next state is (0,0) with probability μr(0)/(λ + μr(0)), or Wt starts to
increase linearly, as described above, with probability λ/(λ + μr(0)). For (0,0), the
next state is (0,1) with probability 1.

Since the service requirements and interarrival times are exponentially distributed,
the process {(Wt ,Yt ), t ≥ 0} is a Markov process. Assuming that the system is stable
(see [9, Corollary 4.2] for stability conditions), the process is regenerative and thus
has a stationary distribution, see for example [2, Chap. VII]. Below, we determine
the steady-state distribution of this process and derive from it the waiting-time dis-
tribution of an arbitrary customer. For this, we introduce the steady-state distribution
of the FIL-process as WFIL(x) = limt→∞ P(Wt ≤ x) and the corresponding density
as wFIL(x) = dWFIL(x)/dx. For the atom at zero, Yt is included in the notation as
WFIL(0, y) = limt→∞ P(Wt = 0, Yt = y).

Theorem 2.1 We have WFIL(0,1) = ρ0W
FIL(0,0). The density of the FIL-process is

wFIL(x) = λρ0W
FIL(0,0) exp

{∫ x

0

(
λ − μr(y)

)
dy

}

,

where

WFIL(0,0) =
[

1 + ρ0 + λρ0

∫ ∞

0
exp

{∫ x

0

(
λ − μr(y)

)
dy

}

dx

]−1

.

It is instructive to derive the distribution of the FIL-process based on level crossing
arguments. We refer to Remark 2.1 below for an alternative proof based on results
in [6].

Proof For x > 0, using (1), the level crossing equations read

wFIL(x) =
∫ ∞

y=x

e−λ(y−x)μr(y)wFIL(y)dy. (2)

The left-hand side corresponds to upcrossings of level x and the right-hand side cor-
responds to the long-run average number of downcrossings through level x. Observe
that we have continuous upcrossings of waiting-time levels and downcrossings by
jumps, where the jump sizes correspond to interarrival times between successive cus-
tomers (in contrast to workloads in single-server queues). Taking derivatives on both
sides of (2) yields

d

dx
wFIL(x) = λ

[∫ ∞

y=x

e−λ(y−x)μr(y)wFIL(y)dy

]

− μr(x)wFIL(x)

= (
λ − μr(x)

)
wFIL(x),
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where the second step follows from (2). The solution of this first-order differential
equation can be readily obtained as

wFIL(x) = C exp

{∫ x

0

(
λ − μr(y)

)
dy

}

. (3)

Balancing the transitions between the interior part of the state space and the bound-
ary part, we have

λWFIL(0,1) =
∫ ∞

0
e−λyμr(y)wFIL(y)dy.

Using the above and letting x ↓ 0 in (2) yields limx↓0 wFIL(x) = λWFIL(0,1). Also,
letting x ↓ 0 in (3) determines the constant C = limx↓0 wFIL(x) = λWFIL(0,1).

Now, balancing the transitions between the two boundary states gives

λWFIL(0,0) = μr(0)WFIL(0,1),

which enables us to determine the three constants in terms of WFIL(0,0). Finally,
using normalization, we have

WFIL(0,0) + WFIL(0,1) + λWFIL(0,1)

∫ ∞

0
exp

{∫ x

0

(
λ − μr(y)

)
dy

}

dx = 1.

Expressing WFIL(0,1) in WFIL(0,0) and solving for WFIL(0,0) completes the
proof. �

To determine the waiting time, we only need to consider the FIL-process at specific
points in time. We introduce the waiting time an arbitrary customer experiences as W

and the distribution of this as W(x) = P(W ≤ x). Using PASTA, it is easy to see that
the atom at zero of the waiting time is given by P(W = 0) = WFIL(0,0). In case of
non-zero waiting times, the waiting times are given by the FIL-process embedded at
epochs just before downward jumps.

Let Ns(u, v) denote the number of customers taken into service during the interval
(u, v]. Consider an infinitesimal interval (t, t + h], h > 0. Then, P(Wt > x;Ns(t, t +
h) = 1) = ∫ ∞

x
μr(y)hwFIL(y)dy + o(h). Note that P(Ns(t, t + h) = 1)/h (for h →

0) is the rate at which customers are taken into service and, since every customer
leaves the queue through the server and the system is stable, equals λ. Combining the
above, we have

P(W > x) = lim
h→0

P
(
Wt > x | Ns(t, t + h) = 1

)

= lim
h→0

P(Wt > x;Ns(t, t + h) = 1)

P(Ns(t, t + h) = 1)

= 1

λ

∫ ∞

x

μr(y)wFIL(y)dy.

The density of the steady-state waiting time, w(x), can be obtained by differentiating
the above:
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Corollary 2.1 For the steady-state waiting time, we have P(W = 0) = WFIL(0,0)

and density

w(x) = μr(x)wFIL(x)

λ
,

where WFIL(0,0) and wFIL(·) are given in Theorem 2.1.

Remark 2.1 We note that the steady-state waiting time and FIL distributions take
a similar form to the steady-state workload distribution of an M/M/1 queue with
workload-dependent arrival and/or service rate; see for example [4, 16] or [2], p. 388.
Also related is the elapsed waiting time process in the M/G/1 queue [22].

For positive values, the FIL-process is a special case of the model considered in
[6], i.e., an on/off storage system with state-dependent rates restricted to up intervals.
Applying [6, Theorem 1] combined with [6, Sect. 6] and taking (in the notation of
[6]) r0(x) ≡ 1, λ0(x) = μr(x) and λ1(x)/r1(x) ≡ λ with λ1(x) and r1(x) tending to
infinity, directly yields the FIL-density represented in (3). Furthermore, combining
results on expected excursion times [6, Theorem 2] with standard renewal arguments
provides the remaining constants.

Remark 2.2 For a renewal arrival process, the interior part of the state space can
be straightforwardly adapted. In particular, Wt is still a Markov process for positive
waiting times and the level crossing equation (2) then reads

wFIL(x) =
∫ ∞

y=x

μr(y)wFIL(y)
(
1 − A(y − x)

)
dy,

where A(·) is the interarrival-time distribution. Note that the above equation can be
written as a Volterra integral equation of the second kind; see for example [28]. For
the FIL-process to be a Markov process, a supplementary variable is required to de-
scribe the elapsed interarrival time at the boundary of the state space, i.e., in the case
there is no customer in line. We note that Corollary 2.1 remains valid for a renewal
arrival process.

Example 2.1 The results become even more tractable in various special cases. Here,
we consider the case of two service speeds determined by a threshold value of the
waiting time of the first customer in the queue. Specifically, we assume that

r(x) =
{

r1, for 0 ≤ x ≤ K,

r2, for x > K.

This example may serve as an approximation for the case of two heterogeneous
servers in Sect. 3, where the secondary server is only activated as soon as the FIL-
process exceeds K .

Using Theorem 2.1 and Corollary 2.1, we may easily obtain the steady-state distri-
bution of the FIL-process and the waiting time. Here, we present the atom at zero and
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Fig. 1 The queue is served by a primary server with rate μp which is supplemented by a secondary server
with service rate μs , when the waiting time of the first in line, Wt , equals or exceeds K

the density of the waiting time. Let ρi = λ/(μri), for i = 1,2. After some straight-
forward calculations, we obtain

w(x) =
{

r1μρ1W(0)e−r1μ(1−ρ1)x, for 0 < x ≤ K,

r2μρ1W(0)e(r2−r1)μKe−r2μ(1−ρ2)x, for x > K,

where

W(0) =
[

1

1 − ρ1
+ ρ1e

−r1μ(1−ρ1)K

(
1

1 − ρ2
− 1

1 − ρ1

)]−1

.

3 Two-server queue

In this section we turn our attention to a system with two heterogeneous servers. As
in Sect. 2 we use the concept of a FIL-process, where Wt denotes the waiting time of
the first customer in line at time t . Again customers arrive to the queue according to
a Poisson process with rate λ. A primary server handles jobs with exponentially dis-
tributed service times with mean 1/μp . A secondary server starts serving customers
when Wt exceeds a threshold K . The service times at the secondary server are ex-
ponentially distributed with mean 1/μs . As in the one-server model of Sect. 2, the
service discipline is FIFO and the servers will always complete a started job, i.e., the
secondary server will finish an already started job even if Wt drops below K due to a
service completion. In this section Yt refers to the number of active secondary servers
at time t , thus Yt ∈ {0,1}. For the system to be stable we assume λ < μp + μs . The
described two-server system is depicted in Fig. 1.

When dealing with the two-server setup, we introduce the steady-state joint distri-
bution of the FIL-process as WFIL

i (x) = limt→∞ P(Wt ≤ x;Yt = i). The joint steady-
state density of the FIL-process is denoted wFIL

i (x).
A sample path of the FIL-process is shown in Fig. 2. Wt increases linearly with

time whenever a customer is in the queue. When the nth customer enters service at
time t , the waiting time of the first in line decreases with min(An,Wt−) from Wt−
to Wt+ = max(Wt− − An,0), where An is the exponentially distributed interarrival
time with rate λ between customers n and n + 1. Because both service times and
interarrival times are exponentially distributed, the FIL-process is Markovian.

The analysis of the system is based on the level crossing equations for the FIL-
process. These are more involved, compared to those in Sect. 2, and are thus pre-
sented in Lemma 3.1. From this, the steady-state distribution of the FIL-process is
determined and given in Theorem 3.1.
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Lemma 3.1 We consider the level crossing equations for three different cases.

(i) For x < K and an active secondary server we have

wFIL
1 (x) + μsW

FIL
1 (x) = μp

∫ ∞

x

e−λ(y−x)wFIL
1 (y)dy

+ μs

∫ ∞

K

e−λ(y−x)wFIL
1 (y)dy

+ wFIL
0 (K−)e−λ(K−x).

(ii) For x < K and an inactive secondary server

wFIL
0 (x) = μp

∫ K

x

e−λ(y−x)wFIL
0 (y)dy + μsW

FIL
1 (x).

(iii) For x > K the secondary server will always be active

wFIL
1 (x) = (μp + μs)

∫ ∞

x

e−λ(y−x)wFIL
1 (y)dy.

Proof Only case (i) is dealt with in detail as it is the most complicated. The level
crossing equations are obtained from setting up forward Kolmogorov equations. For
case (i) this becomes

P(Wt+h ≤ x + h;Yt+h = 1)

= (1 − μph − μsh)P(Wt ≤ x;Yt = 1)

+ μphP(Wt ≤ x + An;Yt = 1)

+ μshP(K < Wt ≤ x + An;Yt = 1)

+ (1 − μph)P
(
Wt ∈ [K − h,K];Wt ≤ x + An;Yt = 0

) + o(h).

Subtracting P(Wt ≤ x + h;Yt = 1) from both sides, dividing by h and letting h → 0
allows us to rewrite the term on the left side and the first term on the right side as
derivatives with regard to t and x respectively. Moreover h cancels from the rest of
the terms except the last. Note that μpP(Wt ∈ [K −h,K];Wt ≤ x +An;Yt = 0) → 0
for h → 0. Hence,

d

dt
P(Wt ≤ x;Yt = 1)

= − d

dx
P(Wt ≤ x;Yt = 1) − (μp + μs)P(Wt ≤ x;Yt = 1)

+ μpP(Wt ≤ x + An;Yt = 1) + μsP(K < Wt ≤ x + An;Yt = 1)

+ lim
h→0

P(Wt ≤ K;Yt = 0) − P(Wt ≤ K − h;Yt = 0)

h
· P(An > K − x).
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By letting t → ∞, the left side of the expression tends to zero. The probabilities can
be written in form of density and distribution functions, using convolution for the

probabilities involving An; e.g. P(Wt ≤ x + An;Yt = 1) = WFIL
1 (x) + P(x < Wt ≤

x + An,Yt = 1) = WFIL
1 (x) + ∫ ∞

y=x
e−λ(y−x)wFIL

1 (y)dy. Using

limh→0,t→∞(
P(Wt≤K;Yt=0)−P(Wt≤K−h;Yt=0)

h
) = wFIL

0 (K−), then leads to

0 = − wFIL
1 (x) − (μp + μs)W

FIL
1 (x)

+ μp

(

WFIL
1 (x) +

∫ ∞

x

e−λ(y−x)wFIL
1 (y)dy

)

+ μs

∫ ∞

K

e−λ(y−x)wFIL
1 (y)dy

+ wFIL
0 (K−)e−λ(K−x).

Finally, the level crossing equation for case (i) can be obtained by simply rearranging
the above terms.

We now turn to case (ii). Following an approach similar to the one for case (i), the
level crossing equation can be found from the initial Kolmogorov equation

P(Wt+h ≤ x + h;Yt+h = 0) = (1 − μph)P(Wt ≤ x;Yt = 0)

+ μphP(Wt ≤ x + An;Yt = 0)

+ μshP(Wt ≤ x;Yt = 1) + o(h).

In case (iii) the Kolmogorov equation is of the following form:

P(Wt+h ≤ x + h;Yt+h = 1) = (1 − μph − μsh)P(Wt ≤ x;Yt = 1)

+ (μp + μs)hP(Wt ≤ x + An;Yt = 1) + o(h).

Again, using the same approach as for case (i), the level crossing equation of
Lemma 3.1, case (iii), can be obtained. �

Theorem 3.1 The density of the FIL-process, for Yt = 0, is

wFIL
0 (x) = −c1e

(λ−μp)x − r1c3e
r1x − r2c4e

r2x, for 0 < x < K,

and, for Yt = 1, it is

wFIL
1 (x) =

{
r1c3e

r1x + r2c4e
r2x, for 0 < x < K;

c2e
(λ−μp−μs)x, for x > K,

with r1, r2 given by (6) and (7). The marginal density of the FIL-process for the
two-server system becomes

wFIL(x) =
{

c1e
(λ−μp)x, for 0 < x < K;

c2e
(λ−μp−μs)x, for x > K.

The constants ci , i ∈ {1, 2, 3, 4}, are determined in Subsect. 3.1.
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Proof The densities of the FIL-process are found from the level crossing equations
given in Lemma 3.1. The derivative with respect to x of the level crossing equation
in case (i) becomes

wFIL
′

1 (x) + μsW
FIL

′
1 (x) = λ

[

μp

∫ ∞

x

e−λ(y−x)wFIL
1 (y)dy

+ μs

∫ ∞

K

e−λ(y−x)wFIL
1 (y)dy

+ wFIL
0 (K−)e−λ(K−x)

]

− μpwFIL
1 (x),

where the first and last term on the right-hand side of the above equation stem from

the derivative of μp

∫ ∞
x

e−λ(y−x)wFIL
1 (y)dy. By rearranging and noting that the term

inside the brackets equals wFIL
1 (x) + μsW

FIL
1 (x), as given in the level crossing equa-

tion, we end up with a second-order differential equation:

WFIL
′′

1 (x) + [μp + μs − λ]WFIL
′

1 (x) − λμsW
FIL
1 (x) = 0. (4)

The general solution of (4) is of the form

WFIL
1 (x) = c3e

r1x + c4e
r2x, (5)

where

r1 =
λ − (μp + μs) −

√
(μp + μs − λ)2 + 4λμs

2
, (6)

r2 =
λ − (μp + μs) +

√
(μp + μs − λ)2 + 4λμs

2
(7)

and c3 and c4 are constants. The derivative of (5) with respect to x yields the density,
wFIL

1 (x), for 0 < x < K , as given in Theorem 3.1.
The expressions for wFIL

0 (x) for x < K and wFIL
1 (x) for x > K can be found in

the same way as the solution to the derivative of the level crossing equations in cases
(ii) and (iii) of Lemma 3.1 respectively. Finally, the marginal density of wFIL(x) is
found as the sum of wFIL

0 (x) and wFIL
1 (x). �

3.1 Constants and atoms

To fully describe the distribution of the FIL-process, the atoms at zero must be deter-
mined together with the constants in Theorem 3.1. The atoms, corresponding to the
queue being empty, can be divided into four different boundary states; both servers
are unoccupied (N), only the primary server is occupied (P), only the secondary
server is occupied (S), and both servers are occupied (PS). The probabilities of being
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in these states are referred to as WFIL
N (0), WFIL

P (0), WFIL
S (0) and WFIL

PS (0), respec-
tively.

Eight independent equations are needed to determine the eight constants; the prob-
ability of being in the four boundary states and the ci ’s, i ∈ {1, 2, 3, 4}. Two equa-
tions follow directly from the boundary states in 0, as N and S can only be entered
and left from other boundary states. Writing the rate out of the states on the left-hand
side and the rate into the states on the right-hand side gives

λWFIL
N (0) = μpWFIL

P (0) + μsW
FIL
S (0) (8)

and

(λ + μs)W
FIL
S (0) = μpWFIL

PS (0). (9)

The rate out of P is λ+μp as this state can only be left by an arrival or a departure
from the primary server. The state can be entered by an arrival in state N or a departure
from the secondary server in state PS. P can also be entered from the FIL-process for
non-zero Wt given that Yt = 0 and Wt < An. This is represented by the second term
on the right-hand side in (10).

(λ + μp)WFIL
P (0) = λWFIL

N (0) + μp

∫ K

0+
e−λywFIL

0 (y)dy + μsW
FIL
PS (0). (10)

The balance equation for WFIL
PS (0) is found in the same way:

(λ + μp + μs)W
FIL
PS (0) = λWFIL

S (0) + μp

∫ ∞

0+
e−λywFIL

1 (y)dy

+ μs

∫ ∞

K

e−λywFIL
1 (y)dy + wFIL

0 (K−)e−λK. (11)

Three more equations can be obtained by considering boundary conditions. By
letting x ↓ 0 in (5) we have

WFIL
S (0) + WFIL

PS (0) = c3 + c4. (12)

Letting x ↑ K in the level crossing equation of case (ii) in Lemma 3.1 gives

wFIL
0 (K−) = μsW

FIL
1 (K)

= μs

[

WFIL
S (0) + WFIL

PS (0) +
∫ K

0
wFIL

1 (y)dy

]

, (13)

and the same limit in the level crossing equation of case (i) gives

wFIL
1 (K−) + μsW

FIL
1 (K) = wFIL

0 (K−) + (μp + μs)

∫ ∞

K

e−λ(y−K)wFIL
1 (y)dy

= wFIL
0 (K−) + c2e

(λ−μp−μs)K . (14)
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The final equation is obtained by normalization of the FIL-process:

1 =
∫ K

0
wFIL

0 (y)dy +
∫ ∞

0
wFIL

1 (y)dy + WFIL
N (0) + WFIL

S (0)

+ WFIL
P (0) + WFIL

PS (0). (15)

The analytical expressions for the constants do not seem to give any additional in-
sight into the problem. Solving the equations numerically is straightforward. We have
shown that at most two of the equations can be mutually dependent and all numerical
investigations point toward them being independent. Furthermore we argue that as
long as the requirements for stability of the system are fulfilled, a unique solution to
the equation array must exist and thus the equations must indeed be independent.

3.2 Waiting-time distribution

We now turn to the waiting-time distribution and use the same definition of this as
in Sect. 2; W(x) = P(W ≤ x), where W is the waiting time an arbitrary customer
experiences. Observe that arriving customers are directly taken into service in case
the queue is empty and the primary server is available. Using PASTA, it is easy to
obtain the atom at zero of the waiting time:

P(W = 0) = WFIL
N (0) + WFIL

S (0).

In case the waiting time is non-zero, the waiting time corresponds to the FIL-
process at epochs right before downward jumps. Here, we again consider an infinites-
imal interval (t, t + h) and apply similar arguments as in Sect. 2. In particular, for
x ≥ K , we have

P
(
Wt > x;Ns(t, t + h) = 1

) = (μp + μs)h

∫ ∞

x

wFIL
1 (y)dy + o(h).

For 0 < x < K , we have

P
(
Wt > x;Ns(t, t + h) = 1

) = μph

∫ K−h

x

wFIL
0 (y)dy + μph

∫ K

x

wFIL
1 (y)dy

+
∫ K

K−h

wFIL
0 (y)dy

+ (μp + μs)h

∫ ∞

K

wFIL
1 (y)dy + o(h).

Note that
∫ K

K−h
wFIL

0 (y)dy/h → wFIL
0 (K−), as h → 0. Also, observe that P(Ns(t, t +

h) = 1)/h (for h → 0) is the rate at which customers are taken into service and, since
every customer leaves the queue through the server and the system is stable, equals
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λ. Combining the above and using a similar conditioning as in Sect. 2, we obtain

P(W > x) =

⎧
⎪⎪⎪⎪⎪⎨

⎪⎪⎪⎪⎪⎩

1
λ
[μp

∫ K

x
(wFIL

0 (y) + wFIL
1 (y))dy

+ wFIL
0 (K−)

+ (μp + μs)
∫ ∞
K

wFIL
1 (y)dy], for 0 ≤ x < K,

μp+μs

λ

∫ ∞
x

wFIL
1 (y)dy, for x ≥ K.

(16)

From this, we obtain the density of the steady-state waiting time and the atom at K :

Corollary 3.1 For the steady-state waiting time, we have two atoms

P(W = 0) = WFIL
N (0) + WFIL

S (0),

P(W = K) = wFIL
0 (K−)

λ
,

and density

w(x) =
{μp

λ
c1e

(λ−μp)x, for 0 < x < K,

μp+μs

λ
c2e

(λ−μp−μs)x, for x > K.

Remark 3.1 Note that the form of the steady-state waiting time density (and distribu-
tion) is closely related to the density in Example 2.1, i.e., the single-server model with
two service speeds determined by a threshold on the FIL-process. In particular, the
parameters ri , i = 1,2, and μ should be taken such that r1μ = μp and r2μ = μp +μs

(for instance, let μ = μp , r1 = 1, and r2 = 1 +μs/μp). The main difference between
the waiting-time distributions concerns the atom at K .

4 Numerical results

To illustrate the difference in behavior of the waiting-time distribution for the one-
server system of Example 2.1 and the two-server system treated in Sect. 3, a few
numerical results are shown in Fig. 3. The parameters have been chosen such that the
two cases are comparable.

The waiting-time distributions in Fig. 4 are found from Corollary 3.1 and the cor-
responding eight constants, found with Maple, are given in Table 1. It is seen how
the relation between λ and μp governs the shape of the distribution for x < K ; it is
convex for λ < μp , concave for λ > μp and a straight line for λ = μp . Notable are
also the atoms at K which are absent in the two-speed single-server case of Fig. 4.

The somewhat better performance of the two-server model can be explained by
the secondary server finishing an already started service when Wt drops below K ,
whereas the single-server system of Example 2.1 will change the service speed to r1
immediately.

In Fig. 4 we compared the performance of the service mechanism based on waiting
times to the control based on queue lengths, since the latter is common in the queue-
ing literature. For the model with queue-length based control, the secondary server is
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Fig. 3 Numerical comparison of the one- and two-server models

Table 1 Numerical results for
common parameters λ = 2,
μs = 3

(μp = 1, K = 1.5) (μp = 2, K = 1.0) (μp = 4, K = 0.5)

WN 0.0470 0.2298 0.5318

WP 0.0860 0.2181 0.2559

WS 0.0027 0.0078 0.0133

WPS 0.0135 0.0195 0.0166

c1 0.1990 0.4751 0.5451

c2 6.3453 2.9956 0.6123

c3 −0.6401·10−4 −0.2673·10−3 −0.4749·10−3

c4 0.01626 0.0276 0.0304

only allowed to take customers into service when more than 30 and three customers,
in Figs. 4a and 4b, respectively, are waiting in the queue. These parameters have
been chosen such that the resulting average waiting times are nearly identical for the
two policies. The waiting-time distribution for the queue-length based threshold is
found by taking the average of 50 simulations of 100,000 calls each. In this way the
95% confidence intervals become too narrow to display in the figure. It is seen that
the waiting-time based threshold results in less variation of waiting times which is
preferable as the objective is to have more control over the system. This reduction in
variability of waiting times is accentuated for larger threshold value as displayed in
Fig. 4. The figure illustrates the interesting, but not surprising, phenomenon of how
the probability mass gathers around K for λ > μp , K large and waiting-time based
control.

Given the distribution of the waiting-time and FIL-process, most of the commonly
used performance measures such as TSF are easily found. Other performance mea-
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Fig. 4 Waiting-time thresholds compared to queue-length thresholds

sures such as the utilization of the servers can be found as

ap = 1 − WN(0) − WS(0),

as = 1 − WN(0) − WP(0) −
∫ K

0
wFIL

0 (y)dy,

where ap and as are the utilization of the primary and secondary server, respectively.

5 Conclusions and topics for further research

We have studied queueing systems where the provided service depends on the wait-
ing time of the first customer in line. This type of control is commonly used in call
centers and has mainly been motivated by a frequently used setup referred to as an
“inverted V”; see [1]. The main contribution is that we have shown ways to deal
with systems where the service changes depending on the waiting time, which can be
inherently difficult to deal with in particular in the case of fixed thresholds.

The first model of this paper deals with a single server that operates with a service
speed depending on the waiting time of the first customer in line. We derived the
waiting-time distribution of an arbitrary customer entering the system and showed
how the model can be used for the threshold case.

The second model of this paper deals with a two-server setup where a secondary
server supplements a primary server when the waiting time of the first in line exceeds
a threshold. Again the waiting distribution of an arbitrary customer has been derived
and numerical examples have been given. It was illustrated that a waiting-time based
threshold is preferable to a queue-length based, when a high degree of control of
the waiting times is desired. Also, the simplicity of the form of the solution for the
waiting time given in Corollary 3.1 provides some useful insight.
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In the model presented in Sect. 3, only one primary and one secondary server
was considered. This is easily extended to a more general setup with multiple pri-
mary servers by introducing additional states for WFIL(0) along with the four already
used. The extra boundary states should describe the number of unoccupied servers.
Analyzing a setup with multiple secondary servers would be much more difficult as
the joint distribution of wFIL

i (x) must be extended to include i ∈ {0,1, . . . , n}, where
n is the number of secondary servers.

A related routing setup, often seen in call centers and used as a way to prioritize
a group of customers over another, is the “N” design, see [14]. Also related are [12,
13] and [15]. The “N” design is basically an extension to the model of Sect. 3 where
the secondary server also has a queue of its own, from which it receives jobs. Ex-
tending the model presented in this paper to the “N” design, necessitates the use of
a 2-dimensional FIL-process in order to keep track of the waiting time of the first
customer in line in both queues.

There is still much to be done in relation to analysis of complex queueing systems
such as those seen in call centers. Even though simulation may remain the dominant
way of modeling these systems, it is indeed worth pursuing analytical approaches to
gain insight not obtainable through simulation such as the result in Corollary 3.1.

Open Access This article is distributed under the terms of the Creative Commons Attribution Noncom-
mercial License which permits any noncommercial use, distribution, and reproduction in any medium,
provided the original author(s) and source are credited.

References

1. Armony, M.: Dynamic routing in large-scale service systems with heterogeneous servers. Queueing
Syst. 51, 287–329 (2005)

2. Asmussen, S.: Applied Probability and Queues, 2nd edn. Springer, New York (2003)
3. Barth, W., Manitz, M., Stolletz, R.: Analysis of two-level support systems with time-dependent

overflow—a banking application. Prod. Oper. Manag. 19, 757–768 (2010)
4. Bekker, R., Borst, S.C., Boxma, O.J., Kella, O.: Queues with workload-dependent arrival and service

rates. Queueing Syst. 46, 537–556 (2004)
5. Boxma, O.J., Vlasiou, M.: On queues with service and interarrival times depending on waiting times.

Queueing Syst. 56, 121–132 (2007)
6. Boxma, O., Kaspi, H., Kella, O., Perry, D.: On/off storage systems with state dependent input, output

and switching rates. Probab. Eng. Inf. Sci. 19, 1–14 (2005)
7. Brill, P.H., Posner, M.J.M.: A two server queue with nonwaiting customers receiving specialized

service. Manag. Sci. 27, 914–925 (1981)
8. Brill, P.H., Posner, M.J.M.: The system point method in exponential queues: a level crossing approach.

Math. Oper. Res. 6, 31–49 (1981)
9. Browne, S., Sigman, K.: Work-modulated queues with applications to storage processes. J. Appl.

Probab. 29, 699–712 (1992)
10. Cohen, J.W., Rubinovitch, M.: On level crossings and cycles in dam processes. Math. Oper. Res. 2,

297–310 (1977)
11. Franx, G.J., Koole, G.M., Pot, S.A.: Approximating multi-skill blocking systems by hyperexponential

decomposition. Perform. Eval. 63, 799–824 (2006)
12. Gans, N., Zhou, Y.-P.: A call-routing problem with service-level constraints. Oper. Res. 51, 255–271

(2003)
13. Gans, N., Zhou, Y.-P.: Call-routing schemes for call-center outsourcing. Manuf. Serv. Oper. Manag.

9, 33–50 (2007)
14. Gans, N., Koole, G.M., Mandelbaum, A.: Telephone call centers: tutorial, review, and research

prospects. Manuf. Serv. Oper. Manag. 5, 79–141 (2003)



78 Queueing Syst (2011) 68: 61–78

15. Gurvich, I., Armony, M., Mandelbaum, A.: Service-level differentiation in call centers with fully
flexible servers. Manag. Sci. 54, 279–294 (2008)

16. Harrison, J.M., Resnick, S.I.: The stationary distribution and first exit probabilities of a storage process
with general release rule. Math. Oper. Res. 1, 347–358 (1976)

17. Jackson, J.R.: Some problems in queueing with dynamic priorities. Nav. Res. Logist. Q. 7, 235–249
(1960)

18. Koole, G.M.: A simple proof of the optimality of a threshold policy in a two-server queueing system.
Syst. Control Lett. 26, 301–303 (1995)

19. Lin, W., Kumar, P.R.: Optimal control of a queueing system with two heterogeneous servers. IEEE
Trans. Autom. Control 29, 696–703 (1984)

20. Liu, L., Parlar, M., Zhu, S.: Pricing and lead time decisions in decentralized supply chains. Manag.
Sci. 53, 713–725 (2007)

21. Lucent Technologies CentreVu Release 8 Advocate User Guide. P.O. Box 4100, Crawfordsville, IN
47933, USA: Lucent Technologies (1999).

22. Perry, D., Benny, L.: Continuous production/inventory model with analogy to certain queueing and
Dam models. Adv. Appl. Probab. 21, 123–141 (1989)

23. Posner, M.J.M.: Single-server queues with service time dependent on waiting time. Oper. Res. 21,
610–616 (1973)

24. Rubinovitch, M.: The slow server problem. J. Appl. Probab. 22, 205–213 (1985)
25. Scheinhardt, W.R.W., van Foreest, N., Mandjes, M.: Continuous feedback fluid queues. Oper. Res.

Lett. 33, 551–559 (2005)
26. Stockbridge, R.H.: A martingale approach to the slow server problem. J. Appl. Probab. 28, 480–486

(1991)
27. Whitt, W.: Queues with service times and interarrival times depending linearly and randomly upon

waiting times. Queueing Syst. 6, 335–351 (1990)
28. Zabreiko, P.P., Koshelev, A.I., Krasnosel’skii, M.A.: Integral Equations: A Reference Text. Mono-

graphs and Textbooks on Pure and Applied Mathematics. Noordhoff, Leiden (1975). Transl. and ed.
by T.O. Shaposhnikova, R.S. Anderssen and S.G. Mikhlin


	Queues with waiting time dependent service
	Abstract
	Introduction
	Single-server queue
	Two-server queue
	Constants and atoms
	Waiting-time distribution

	Numerical results
	Conclusions and topics for further research
	Open Access
	References



<<
  /ASCII85EncodePages false
  /AllowTransparency false
  /AutoPositionEPSFiles true
  /AutoRotatePages /None
  /Binding /Left
  /CalGrayProfile (Gray Gamma 2.2)
  /CalRGBProfile (sRGB IEC61966-2.1)
  /CalCMYKProfile (ISO Coated v2 300% \050ECI\051)
  /sRGBProfile (sRGB IEC61966-2.1)
  /CannotEmbedFontPolicy /Error
  /CompatibilityLevel 1.3
  /CompressObjects /Off
  /CompressPages true
  /ConvertImagesToIndexed true
  /PassThroughJPEGImages true
  /CreateJobTicket false
  /DefaultRenderingIntent /Perceptual
  /DetectBlends true
  /DetectCurves 0.0000
  /ColorConversionStrategy /sRGB
  /DoThumbnails true
  /EmbedAllFonts true
  /EmbedOpenType false
  /ParseICCProfilesInComments true
  /EmbedJobOptions true
  /DSCReportingLevel 0
  /EmitDSCWarnings false
  /EndPage -1
  /ImageMemory 1048576
  /LockDistillerParams true
  /MaxSubsetPct 100
  /Optimize true
  /OPM 1
  /ParseDSCComments true
  /ParseDSCCommentsForDocInfo true
  /PreserveCopyPage true
  /PreserveDICMYKValues true
  /PreserveEPSInfo true
  /PreserveFlatness true
  /PreserveHalftoneInfo false
  /PreserveOPIComments false
  /PreserveOverprintSettings true
  /StartPage 1
  /SubsetFonts false
  /TransferFunctionInfo /Apply
  /UCRandBGInfo /Preserve
  /UsePrologue false
  /ColorSettingsFile ()
  /AlwaysEmbed [ true
  ]
  /NeverEmbed [ true
  ]
  /AntiAliasColorImages false
  /CropColorImages true
  /ColorImageMinResolution 150
  /ColorImageMinResolutionPolicy /Warning
  /DownsampleColorImages true
  /ColorImageDownsampleType /Bicubic
  /ColorImageResolution 150
  /ColorImageDepth -1
  /ColorImageMinDownsampleDepth 1
  /ColorImageDownsampleThreshold 1.50000
  /EncodeColorImages true
  /ColorImageFilter /DCTEncode
  /AutoFilterColorImages true
  /ColorImageAutoFilterStrategy /JPEG
  /ColorACSImageDict <<
    /QFactor 0.40
    /HSamples [1 1 1 1] /VSamples [1 1 1 1]
  >>
  /ColorImageDict <<
    /QFactor 1.30
    /HSamples [2 1 1 2] /VSamples [2 1 1 2]
  >>
  /JPEG2000ColorACSImageDict <<
    /TileWidth 256
    /TileHeight 256
    /Quality 10
  >>
  /JPEG2000ColorImageDict <<
    /TileWidth 256
    /TileHeight 256
    /Quality 10
  >>
  /AntiAliasGrayImages false
  /CropGrayImages true
  /GrayImageMinResolution 150
  /GrayImageMinResolutionPolicy /Warning
  /DownsampleGrayImages true
  /GrayImageDownsampleType /Bicubic
  /GrayImageResolution 150
  /GrayImageDepth -1
  /GrayImageMinDownsampleDepth 2
  /GrayImageDownsampleThreshold 1.50000
  /EncodeGrayImages true
  /GrayImageFilter /DCTEncode
  /AutoFilterGrayImages true
  /GrayImageAutoFilterStrategy /JPEG
  /GrayACSImageDict <<
    /QFactor 0.40
    /HSamples [1 1 1 1] /VSamples [1 1 1 1]
  >>
  /GrayImageDict <<
    /QFactor 1.30
    /HSamples [2 1 1 2] /VSamples [2 1 1 2]
  >>
  /JPEG2000GrayACSImageDict <<
    /TileWidth 256
    /TileHeight 256
    /Quality 10
  >>
  /JPEG2000GrayImageDict <<
    /TileWidth 256
    /TileHeight 256
    /Quality 10
  >>
  /AntiAliasMonoImages false
  /CropMonoImages true
  /MonoImageMinResolution 600
  /MonoImageMinResolutionPolicy /Warning
  /DownsampleMonoImages true
  /MonoImageDownsampleType /Bicubic
  /MonoImageResolution 600
  /MonoImageDepth -1
  /MonoImageDownsampleThreshold 1.50000
  /EncodeMonoImages true
  /MonoImageFilter /CCITTFaxEncode
  /MonoImageDict <<
    /K -1
  >>
  /AllowPSXObjects false
  /CheckCompliance [
    /None
  ]
  /PDFX1aCheck false
  /PDFX3Check false
  /PDFXCompliantPDFOnly false
  /PDFXNoTrimBoxError true
  /PDFXTrimBoxToMediaBoxOffset [
    0.00000
    0.00000
    0.00000
    0.00000
  ]
  /PDFXSetBleedBoxToMediaBox true
  /PDFXBleedBoxToTrimBoxOffset [
    0.00000
    0.00000
    0.00000
    0.00000
  ]
  /PDFXOutputIntentProfile (None)
  /PDFXOutputConditionIdentifier ()
  /PDFXOutputCondition ()
  /PDFXRegistryName ()
  /PDFXTrapped /False

  /CreateJDFFile false
  /Description <<
    /CHS <FEFF4f7f75288fd94e9b8bbe5b9a521b5efa7684002000410064006f006200650020005000440046002065876863900275284e8e5c4f5e55663e793a3001901a8fc775355b5090ae4ef653d190014ee553ca901a8fc756e072797f5153d15e03300260a853ef4ee54f7f75280020004100630072006f0062006100740020548c002000410064006f00620065002000520065006100640065007200200035002e003000204ee553ca66f49ad87248672c676562535f00521b5efa768400200050004400460020658768633002>
    /CHT <FEFF4f7f752890194e9b8a2d7f6e5efa7acb7684002000410064006f006200650020005000440046002065874ef69069752865bc87a25e55986f793a3001901a904e96fb5b5090f54ef650b390014ee553ca57287db2969b7db28def4e0a767c5e03300260a853ef4ee54f7f75280020004100630072006f0062006100740020548c002000410064006f00620065002000520065006100640065007200200035002e003000204ee553ca66f49ad87248672c4f86958b555f5df25efa7acb76840020005000440046002065874ef63002>
    /DAN <>
    /ESP <>
    /FRA <>
    /ITA <>
    /JPN <>
    /KOR <FEFFc7740020c124c815c7440020c0acc6a9d558c5ec0020d654ba740020d45cc2dc002c0020c804c7900020ba54c77c002c0020c778d130b137c5d00020ac00c7a50020c801d569d55c002000410064006f0062006500200050004400460020bb38c11cb97c0020c791c131d569b2c8b2e4002e0020c774b807ac8c0020c791c131b41c00200050004400460020bb38c11cb2940020004100630072006f0062006100740020bc0f002000410064006f00620065002000520065006100640065007200200035002e00300020c774c0c1c5d0c11c0020c5f40020c2180020c788c2b5b2c8b2e4002e>
    /NLD (Gebruik deze instellingen om Adobe PDF-documenten te maken die zijn geoptimaliseerd voor weergave op een beeldscherm, e-mail en internet. De gemaakte PDF-documenten kunnen worden geopend met Acrobat en Adobe Reader 5.0 en hoger.)
    /NOR <>
    /PTB <>
    /SUO <>
    /SVE <>
    /ENU (Use these settings to create Adobe PDF documents best suited for on-screen display, e-mail, and the Internet.  Created PDF documents can be opened with Acrobat and Adobe Reader 5.0 and later.)
    /DEU <FEFF004a006f0062006f007000740069006f006e007300200066006f00720020004100630072006f006200610074002000440069007300740069006c006c0065007200200037000d00500072006f006400750063006500730020005000440046002000660069006c0065007300200077006800690063006800200061007200650020007500730065006400200066006f00720020006f006e006c0069006e0065002e000d0028006300290020003200300031003000200053007000720069006e006700650072002d005600650072006c0061006700200047006d006200480020>
  >>
  /Namespace [
    (Adobe)
    (Common)
    (1.0)
  ]
  /OtherNamespaces [
    <<
      /AsReaderSpreads false
      /CropImagesToFrames true
      /ErrorControl /WarnAndContinue
      /FlattenerIgnoreSpreadOverrides false
      /IncludeGuidesGrids false
      /IncludeNonPrinting false
      /IncludeSlug false
      /Namespace [
        (Adobe)
        (InDesign)
        (4.0)
      ]
      /OmitPlacedBitmaps false
      /OmitPlacedEPS false
      /OmitPlacedPDF false
      /SimulateOverprint /Legacy
    >>
    <<
      /AddBleedMarks false
      /AddColorBars false
      /AddCropMarks false
      /AddPageInfo false
      /AddRegMarks false
      /ConvertColors /ConvertToRGB
      /DestinationProfileName (sRGB IEC61966-2.1)
      /DestinationProfileSelector /UseName
      /Downsample16BitImages true
      /FlattenerPreset <<
        /PresetSelector /MediumResolution
      >>
      /FormElements false
      /GenerateStructure false
      /IncludeBookmarks false
      /IncludeHyperlinks false
      /IncludeInteractive false
      /IncludeLayers false
      /IncludeProfiles true
      /MultimediaHandling /UseObjectSettings
      /Namespace [
        (Adobe)
        (CreativeSuite)
        (2.0)
      ]
      /PDFXOutputIntentProfileSelector /NA
      /PreserveEditing false
      /UntaggedCMYKHandling /UseDocumentProfile
      /UntaggedRGBHandling /UseDocumentProfile
      /UseDocumentBleed false
    >>
  ]
>> setdistillerparams
<<
  /HWResolution [2400 2400]
  /PageSize [595.276 841.890]
>> setpagedevice


