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ABSTRACT

In real stochastic systems, the arrival and service processes may
not be renewal processes. For example, in many telecommunica-
tion systems such as internet traffic where data trafficis bursty, the
sequence of inter-arrival times and service times are often corre-
lated and dependent. One way to model this non-renewal behav-
ior is to use Markovian Arrival Processes (MAPs) and Markovian
Service Processes (MSPs). MAPs and MSPs allow for inter-arrival
and service times to be dependent, while providing the analytical
tractability of simple Markov processes. To this end, we prove fluid
and diffusion limits for MAP, /MSP, /oo queues by constructing a
new Poisson process representation for the queueing dynamics
and leveraging strong approximations for Poisson processes. As
aresult, the fluid and diffusion limit theorems illuminate how the
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dependence structure of the arrival or service processes can affect
the sample path behavior of the queueing process. Finally, our
Poisson representation for MAPs and MSPs is useful for simulation
purposes and may be of independent interest.

68M20; 33C45

1. Introduction

Counting processes are important stochastic processes that have importance in
many applications and areas of study such as biology, finance, telecommunications,
and queueing theory. In the queueing literature, counting processes are used to
model the arrival process of the queue and count the number of jobs or customers
that arrive to the system during a specific time interval. Perhaps the most important
of these counting processes is the Poisson process, which is the canonical arrival
process. There are various extensions of the Poisson process such as the compound
Poisson process, renewal processes, Markov modulated Poisson processes, and
semi-Markov processes just to name a few. These processes are generalizations of
the Poisson process and serve to capture real world phenomena seen in arrival traffic.

Although the Poisson process is a good process to model customer arrivals who
are independent, the Poisson process is known to not be a great stochastic arrival
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process to model the arrivals of internet data traffic in telecommunication networks.
Despite the Palm-Khintine theorem, which asserts that the superposition of a large
number of renewal processes will converge to a Poisson process, it is well known in
the teletraffic literature that the arrival traffic is not Poisson. In fact, it is also well
known that the arrival traffic is also not renewal. See, for example,!!>36:40
ATM statistical multiplexers superimpose many different kinds of traffic sources
and the resulting arrival process is no longer renewal. Moreover, in applications like

I where

ridesharing or bikesharing, arrivals might not be renewal and are often bursty and
dependent on events such as concerts or shows that are transpiring in a particular
city. For more work in the context of queueing theory or fitting arrival processes,
see, for instancel:8:13:14.23,38,39]

This is not the first work to study queues where the primitive random vari-
ables have dependence. Much of the current literature in the area of queues with
dependence is where the arrival and service processes are assumed to be positively
dependent, see, for example!®!. In!}, the author assumes that the arrival and service
processes in a single server queue follow a bivariate negative exponential distribu-
tion. Using the bivariate gamma distribution, they derive an integral equation for
the waiting time in terms of the parameters of the bivariate gamma distribution.
In a follow-up paper!!], derives closed-form expressions for the moments greater
than two of the waiting time when the arrival and service processes are dependent.
However, the current literature only considers the single server setting and does not
explore the multi-server or infinite server setting.

Recently, the literature on queues with dependence has expanded to the infi-
nite server setting. For example, the work of!2-28] explores the impact of depen-
dence on the nonstationary infinite server queue, especially when the successive
service times are correlated. This type of dependence is often observed in recalls or
inquiries about consumer products since customers are calling about the same issues
and questions. The authors provide an approximate analysis of the mean and vari-
ance of the queue length as a function of the dependence between service times or
between arrival times. They show that the correlation significantly impacts the vari-
ance but not the mean behavior. Thus, their work is exploring dependence between
arrivals or between services rather than that between arrivals and services. Refs.[?°!
and!®! also address dependence in an infinite server setting. The authors introduce a
(semi-)Markov environment process that affects arrival and service processes and
obtain factorial moments of the number of customers in steady state. Unlike our
approach that focuses on the transient behavior (on a compact interval), they obtain
performance measures in steady state.

In this paper, we propose a new approach for analyzing queues where the arrival
process has dependence. The first step is to model the arrival process with a Marko-
vian Arrival Process (MAP). MAPs unlike phase-type distributions, allow one to
consider non-renewal processes for the arrival process. This is because a phase-
type distribution is restarted independently of its past history. MAPs generalize this
feature and allow for dependence on the past history of the Markov chain. In an
MAP, unlike phase-type distributions, the next interarrival time is dependent on the
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exit state of the Markov chain and this feature allows one to introduce a notion of
memory into the process. The ultimate goal is for us to describe the sample path
behavior of queues that have an MAP as its arrival process. One main obstacle that
we have is that there exists no obvious way to model an MAP using Poisson pro-
cesses. Since an MAP is constructed from the absorbing times of Markov chains,
one major contribution of this work is to develop a novel way of modeling the MAP
dynamics using unit rate Poisson processes. Given that we have a Poisson represen-
tation for the MAP, we can combine it with Markovian Service Processes (MSPs) for
the service process to construct MAP, /MSP, /oo queueing models. Once we have a
Poisson representation for the queue length process, we derive fluid and diffusion
limits taking advantage of the theory of strong approximations.

1.1. Main contributions of paper

The contributions of this work can be summarized as follows. First, we consider
the time-varying dynamics of the MAP, /MSP, /oo queues as an approximation of
more general queueing processes with non-renewal arrival and service processes.
Even with its Markovian structure, MAP, /MSP; /oo queueing models are relatively
intractable as we cannot analytically solve for the exact distribution of the queue
length as a function of time. As a result, we derive fluid and diffusion limits for
the MAP; /MSP, /oo queues using strong approximations of time-changed Poisson
processes by increasing the number of independent and identical input sources,
a.k.a. the many-sources regime described in!>”7], These limit theorems allow us
to gain insight into the sample path behavior of the MAP, /MSP, /oo queue and pro-
vide estimates of performance measures such as the mean and variance of the queue
length process. We partially extend the result of this paper to a network setting in
the follow-up paper!(!8].

1.2. Organization of paper

The remainder of this paper is organized as follows. Section 2 describes the con-
struction of an MAP and its time-varying extension. Section 3 constructs Poisson
representations and derives fluid and diffusion limits. Section 3.1 constructs a Pois-
son representation of MAPs. Using it, Section 3.2 obtains a Poisson representation
of MAP,/MSP, /oo queues. We also prove fluid and diffusion limits for this sys-
tem. Lastly, Section 4 concludes and offers suggestions for future research and the
Appendix provides all of the proofs and derivations of our limit theorems.

2. Markovian arrival processes (MAPs)

In this section, we begin with describing MAPs. MAPs, unlike phase-type distribu-
tions, allow one to model the dynamics of non-renewal processes to use a count-
ing processes or interarrival processes. Unlike the phase-type distribution, which
restarts independently of its past history, an MAP restarts dependent on the exit
state of the Markov chain depends on the past history of the chain.
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We follow the construction of an MAP inl*!. We consider an m-state irreducible
continuous time Markov chain (CTMC). After spending exp(};) amount of time
in state i, there are two possible transitions from state i to state j. The first pos-
sible transition to state j (including the case of i = j) happens with probability
pij and incurs an event or arrival. The second possible transition to state j (not
allowing the case of i = j) corresponds to no arrival and occurs with probability
gij- Then, we define matrices [Dy];; = d?j and [D,];; = d}j where d?i =)\, 1<
i<m dloj = )‘iqij:j #*1,1 <1, ] < m; dllj = }\ipija 1, <i, ] < m, with (Z]mzl Pij +
Z;’;i gij) = 1,for 1 < i < m.In our description of the MAP, we have suppressed its
dependence on time. However, all of our results apply to the time-varying setting
and we explain it in Section 2.2.

With the above construction, an MAP is described by the two m x m matrices D,
and D;. The matrix Dy where [Dy];; = do corresponds to transitions where there is
no arrival and the matrix D; where [Dl], i = =d corresponds to the transitions that
generate an actual arrival. With this constructlon, it also obvious why this is more
general than phase-type distributions. Dependence is created by the fact that when
an arrival is generated, then the Markov chain can re-enter the same state, however,
when no arrival is generated, it cannot re-enter the same state. Now that we have
defined an MAP, it is now important to understand how the MAP is a generalization
of some well-known stochastic arrival processes.

2.1. Versatility of the MAP

The MAP is a very versatile process for modeling arrival processes that are ubiqui-
tous in service systems or queueing theory. There are various special cases of MAPs
that are important for many queueing processes and we outline some of them below
in the one- and two-dimensional cases:

Poisson process: Dy = [—A], D; =[A]

Erlang renewal process: Dy = <_0A f)») , D= (0

)

o O

—A 0
Hyperexponential renewal process: Dy = ( 0 ! )

(Pl)tl Pz)n)
Pira para )’

—A1 A Al O
Markov modulated Poisson process : Dy = P2 Cp = T
)\.2’1 —)\.2 0

pr+p=1

—A A AT AT
Interrupted Poisson process : Dy = LA o pp =T M2
)\.2’1 —)\.2 0

' ) _ —)xl )\'1,2 — E
Acyclic MAP(2) : D, = ( 0 _A2> - D= <)\;1 A ,2>

_ * *
o 2= (33 25). (3 )
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Beyond the fact that the MAP generalizes many well-known arrival processes, it
is also important to note that the MAP is still a Markov process. Therefore, much
of the analysis of Markov processes is still applicable in the MAP setting. The only
drawback is that fitting an MAP is slightly more involved than a Poisson process
and the MAP is high dimensional when there are a large number of transient states.
However, with the added dimensionality, it allows for more flexibility in fitting and
more realistic performance approximations for stochastic models in practice. Now
that we have defined an MAP, it is important to understand how to derive a Pois-
son process representation for the MAP. This Poisson representation of the MAP
is integral to proving the fluid and diffusion limits of the MAP, /MSP, /oo queues
since we will leverage strong approximations developed for time-changed Pois-
son processes!!1>2%1 The Poisson representation naturally allows time-varying rate
functions. We, therefore, explain the time-varying extension of the MAP in the next
section.

2.2. Time-varying extension of the MAP

The MAP described in the previous section does not have a time-varying struc-
ture. The extension to time-varying parameters can be made by changing constant
parameters into the functions of time, i.e., d?j — d?j (t) and dilj — dl-lj (t). However,
in order to derive the limit theorems in Section 3.2, the time-varying rates should

be locally bounded as follows:

T T
/ d?j(t)dt < oo,/ dilj(t)dt <oo fori,jef{l,...,mjand T < oo.
0 0

In the rest of the paper, we will assume that all time-varying rates are locally bounded
with respect to time ¢.

3. Poisson construction and limit theorems

In this section, we construct the Poisson representation for the MAP, /MSP; /oo
queues and derive fluid and diffusion limits of the queue length process. We first
explain the Poisson representation for MAPs in Section 3.1 Extending the represen-
tation, Section 3.2 constructs the Poisson representation of MAP, /MSP; /oo queues
and derives fluid/diffusion limits for them.

3.1. Poisson construction of MAPs

In this section, we describe the Poisson process construction of the MAP. Our
construction uses Poisson processes since they are well studied and strong approxi-
mations for Poisson processes yield Brownian motion approximations. To this end,
assuming m4 number of phases in the MAP, we let U;(t) be the number of cus-
tomers in phase j of the MAP at time ¢. Since U; (¢)’s keep track of the current phase
of the MAP, Z]mz"l U;j(t) = 1. Then, we construct a Poisson process representation
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for the MAP as follows:

ma t ma t
Ui(t) = U;(0) + Z n;j]?’ < / dfjo (s)Uy (s)ds) + Z ;) ( / dil (9)U; (s)ds)
0 k=1 0

Kt

my t
-y oy ( / dfko(s)Uj(s)ds)
0

k#j

my t
_ Zn?kl (/0 dfkl(s)Uj(s)ds) for1 < j < my. (3.1)
k=1

Poisson processes, l'[f]‘.)(-)’s and l'[‘,?jl(-)’s count the phase transition from k to j
without and with arrivals, respectively. Note that we assume that the Poisson pro-
cesses explained above have rate 1 (with random time changes) and are mutually
independent. One way to view the Poisson construction of the MAP is to view it as
a token moving across the phases since we have that Z;":Al Uj(t) = 1. Sometimes,
it will not generate an arrival and when an arrival is not generated, the continuous
time Markov chain must move to different phase than it is currently in. However,
when an arrival is generated, the Markov chain can move to another state or stay in
the same state according to the transition probabilities.

3.2. Poisson construction of MAP, [MSP; /oo queue

In this section, we construct a Poisson representation and derive the fluid and diffu-
sion limits for the case where both interarrival and service times are not necessarily
independent and identically distributed random variables. Dependent service times
are very practical and often arise in telephone call centers when customers call about
recalled or defective products. For example, the work of!?®} explores the impact of
dependence on the nonstationary infinite server queue, especially when the succes-
sive service times are correlated with one another. However, the combination of the
non-renewal arrival and service times has not be explored in the literature in the
infinite server context. Moreover, our approach lends itself to computational meth-
ods that have been developed for MAPs and MSPs. The MAP,/MSP; /oo has the
following representation in terms of unit rate Poisson processes:

ma t
Uit)= U0 + Y ImY ( / d;‘;’(s)Uk(s)ds>
Iitial Vg k#j 0
nitial Value of Token

MAP moves from state k to j (no arrival generated)

my  mg

+ >3 ng ( /O dg} (s),BjiUk(s)ds>

k=1 i=1

MAP moves from state k to j (arrival is placed in phase i of service)
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ma t
! ( f d;.*ko(s)Uj(s)ds>
K j 0

MAP moves from state j to k (no arrival generated)

t
— Z Z ijz (/ df‘kl (s)ﬁkin(s)ds> for1 < j < my,
0

k=1 i=1

MAP moves from state j to k (arrival is placed in phase i of service)

(3.2)

mA mA

X(t) = ! ( / 441 (5) U <s>ds>

]lkl

MAP moves from state j to k (arrival is placed in phase i of service)

ms ¢
+ >y my ( /O dlsio(s)Xl(s)ds>

I£i

MSP moves from state [ to i (no service completion)

ms

t
-y oy ( / dislo(s)Xi(s)ds)
0

I£i

MSP moves from state i to [ (no service completion)

t
- o} ( / d;! (S)Xi(s)d5> for1 <i < ms. (3.3)
0

MSP leaves the system from state i (service completion)

In this construction, X;(t) represents the number of customers that are in phase
i of the MSP at time ¢. This can be also interpreted as the number of customers that
are in phase i of service. The probability vector, B; = (Bj1, ..., Bjms), is the initial
distribution to the service process when the arrival is generated in phase j of the
MAP. Moreover, Poisson processes, HI.SIO(-)’S count the number of transitions from
phase i to phase [ without service completions and Poisson processes, IT3! (-)’s count
the number of service completions. For the remainder of the paper, we will use the
following notation for the stochastic queue length process:

Q) = (Ui(t), ..., Up, (8), X (1), ..., Xins(£))".
Q= (U1, o eey Uy X1y oo ey Ximg) -
f’.é‘o (t,q) : rate function of the (integrand) in l'[ ( ),
f]k, (t, q) : rate function of the (integrand) in IT sz( ),
l O(t,q) : rate function of the (integrand) in l'[ ( ),
fis1 (t,q) : rate function of the (integrand) in Hfl )
1}?‘]? : (my + my) x 1vector, jth element is —1, kth element is 1, and other

elements are 0.
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l]kl- : (my + mg) x 1 vector, jth element is —1, kth element is 1,
(my4 + i)th element is 1, and other elements are 0.

% . (my + mg) x 1vector, (m4 + i)th element is —1, (m4 + I)th element
is 1, and other elements are 0.

lfl : (my + mg) x 1vector, (my + i)th element is —1, and other elements

are 0.

Then, we can express Equations (3.2) and (3.3) as follows:

Q) =Q(0) + Y > 1my ( / e Q(s))dg)
J=1 k#j

my my  mg

+ Z Z lekz jki (/ jki (S Q(S))ds)

j=1 k=1 i=1
ms mg t
+ Yy ny ( / £, Q(S))d5>
i=1 I 0
mg t
+ Y B'm (/ 4G, Q(s))ds) .
i=1 0
Remark. If the B;’s are the same for all j € {1,..., my}, the Poisson representa-

tion in Equations (3.2)-(3.3) is for the MAP, /Ph; /oo queue, a special case of the
MAP, /MSP, /oo queue.

3.2.1. Fluid limits
We prove fluid limits for the queue length process using the Poisson representa-

tion and strong approximations. We first define a sequence of processes {Q"(t), n €
N, t € R+} as follows:

Q'(t) =Q'(0)+ y_ Y 1my ( f (s, Q"(s>>ds)
j=1 k#j

my  my Mg

+ 200D LR (/ fis, Q”(S))ds>

j=1 k=1 i=1
mg mg t

+ 0> Iy ( / 150, Q" (s))ds)
=1 i 0

mg

t
£y e ( [ Poe <s>>ds)
0

i=1

=Q"(0) + Z ZIAOHAO (/ ]‘.L}(O(S, Q”(s))ds)

J=1 k#j
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my  my Mg

+ ZZ Zl]k,ﬂj‘kl, ( f Al(s, Q" (s))ds)
j=1 k=1 i=1

ms mg

+ 2. ) LIy ( / 1. Q”(s))ds>
i=1 I#i

mg

t
+ Z 11-311'11-31 < / n fis1 (s, Q" (s))ds) by the linearity of the functions
0

i=1
f(’ .)’s
where we define Q" (¢) = Q" t)/n.

Note that we increase the number of independent arrival processes (sources) from
the MAP by setting ZT:"I U]77 (t) = nfort > 0 instead of accelerating the transition
rates (d?]p’s and d}'}’s). By doing that, we can directly find a sequence satisfying the
initial condition for deriving the fluid limit. One should also note that this scaling
is equivalent to scaling the rates where } 7, U” (t) =374, U/ (t)/n = 1 and the
transitions rates are ) - d;;(f). The followmg theorem explalns the fluid limits for the
MAP,; /MSP, /oo queue.

Theorem 3.1. Suppose Q"(0)n — q(0) almost surely as n — oo, then

1
lim —Q"(t) = q(t) almost surely,
n—0o0 ]7

where q(t) = (uy(t), ..., Um, (), X1(t), ..., Xpms(t))" is the solution to the following
system of ordinary differential equations:
—q(t) =Y DR+ lekl A q(t))
j=1 k#j =1 k=1 i=1
A a) + Zl“f“ (t. q(t)). (3.4)
i=1 I#i
Proof. See the Appendix. O

3.2.2. Diffusion limits
With the fluid limit, q(¢), derived in Section 3.2.1., we can derive the diffusion limit
as follows:

Theorem 3.2. Let D" (t) = \/ﬁ(%Q” (t) — q(t)) and suppose that \/ﬁ(%Q”(O) —
q(0)) = D(0) in distribution as n — oo, then we have that

lim D"(t) = D(t) in distribution,
n—00

where D(t) is the solution to the following stochastic differential equation

dD(t) = dH(t, q(t)) + dF(t, q(t))D(t)dt, (3.5)
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and 0F(t, q(t)) is the gradient matrix of F(t, q(t)) with respect to q(t). Moreover,

F(t,q(1) =Y Y 1Rfae) + Y Y Y L fait.qt)
j=1 k#j j=1 k=1 i=1
+ Y, q(t))+2151f31(t q(t))
i=1 [#i i=1
dH(t, q(1) = D Y 10/ F30(t, q)dW (1)
=1 k#j

my  my Mg

+ ZZZ%\/W(;I HE)

=1 k=1 i=1
+ YD I q@)dW )+ Y B/ (¢ q)dwS (1),
i=1 i i=1

where Wj‘?co ®), W]f}‘a.l (t), W(t), Wl (t) are mutually independent standard
Brownian motions.

Proof. See the Appendix. O

3.2.3. Performance measures

Proposition 3.3. Let M(t) = E[D(t)] and X(¢t) = Cov[D(t), D(¢)]. Then, M(t)
and X.(t) are the unique solution to the following ordinary equations:

d
EM(” = 0F(t, q(t))M(2), (3.6)
d
EZ(t) = dF(t, q(t))X(t) + X(t)0F(t, q(t)) + G(t, q(t)), (3.7)
where
G(t.q®) =Y Y VR 0 am) + ) ) Zlﬂa Y it a())(3.8)
J=1 k#j j=1 k=1 i=1
S e ) + Y S q@). (9)
i=1 [#i i=1

IfM(0) =0, M(t) =0 forallt > 0.
Proof. See,!?! Theorem 8.2.6 on page 131. O

Recall that we start with an empty queue, which implies that we do not have to
solve Equation (3.6), i.e., M(¢t) = 0 for all t+ > 0. By solving differential Equations
(3.4) and (3.7), we can approximate E[Q(t)] and Cov[Q(?), Q(¢)] as follows:

E[Q(®)] ~ q(1),
Cov[Q(1), Q)] = X(1).
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Let Z*(t) be the number of customers in the queueing system at time ¢. Then,

Z5(t) = ZXi(t).

i=1

Note that {Z*(t), t > 0} is a Gaussian process and therefore, we can obtain the mean
and variance of the number of customers in the queue at time ¢, Z*(t), as follows:

m*(t) = E[Z*(t)] = ZE [X:(t)],

o*(t) = /Var[Z*(1)] ZVar [X:(t)] + Z Z Cov[X;(t), X;(t)].
i=1 I#i

4, Conclusion and final remarks

In this paper, we analyze the MAP,/MSP;/oo queues and prove fluid and dif-
fusion limits via strong approximation techniques. It is our hope that the
our analysis of the infinite server queue will guide us in the analysis for the
MAP; /MSP, /n; and MAP, /MSP; /n; + MAP; queues. Note the second MAP term
in the MAP, /MSP; /n; + MAP; queue can be regarded as the Markovian Abandon-
ment Process (MAP). By extending our analysis to these types queues will allow
us to model queueing systems with non-renewal arrival, service, and abandonment
random variables, which will advance the state of the art with queueing models with
dependence and correlation structures. The finite server setting is especially inter-
esting because it is well known in!!7:21-223435] that the fluid and diffusion limits need
refining when the number of servers is not large. Moreover, in the finite server set-
ting, we also know that lingering can have a substantial impact on the accuracy of the
fluid and diffusion approximations. Thus, methods by!®2°-33] could be very relevant
to improving the fluid and diffusion limits in the finite server setting.

Another extension that is even more interesting is the control of these networks
with general distributions. Methods such as the fluid control of!1224 seem promising
as ways to optimally control the stochastic network on the fluid and diffusion scale,
respectively. We plan to pursue these extensions in later work.

5. Proofs of main results
A. Appendix

In this section, we now provide the proof for the fluid and diffusion limit theorems of
the queue length process for the MAP, /MSP; /oo queue. Before we begin the proof,
we present two lemmas that are vital to understanding and constructing the proof
via strong approximation theory.
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Lemma A.1 (Kurtz 1978). A standard Poisson process {I1(t)};>o can be realized on
the same probability space as a standard Brownian motion {W (t)};>¢ in such a way
that the almost surely finite random variable

S @) —t — W)l
tzg log(2 v t)

has finite moment generating function in the neighborhood of the origin and in
particular finite mean.

Lemma A.2 (Kurtz 1978). For any standard Brownian motion {W (t)};>¢ and any
€e>0neNandT >0
- W) — W
M= sup W) @) <00 a.s.
u,0,<neT \/Iu — | (1 +log (neT/ |u — vl))

A.1. Proof of fluid limit

In this section, we will provide the proof of the fluid limit. From Equations (3.2) and (3.3), we
know the scaled queue length satisfies the following equation:

my ma

Q'(t) = Q"(0) + ZZI’”H“( f LG, Q”(S))d5>
j=1 k#j

PRy (o e @)
j=1 k=1 i=1 0

ms Mg

t
+>y ey (n / £, Q"(s))ds)
0

i=1 [#i
ms ¢

+ )y <n / s, Q”(s))ds).
i=1 0

Thus, by adding and subtracting the integrand of each Poisson process, we now have the fol-
lowing bound of the scaled queue length and the fluid limit,

my My

2D L /(fi"(s,é”(s))— 1(5.q(9) ) ds

J=1 k#j

1
‘UQ”(t) - Q"(O) Q(O)‘

my  my Mg

LD / (6. Q) = fils.q(9) ds

j=1 k=1 i=1
+ ZZI / (i’ Q(s) — £1°(s. q(s))) ds

i=1 [#i

ms t
+ Zl?l / (f51(s, Q1)) — 515, q(5))) ds
i 0

ma My t
i3 (1o )
0

2 |

J=1 k]
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my my o Mg

222

1;‘;1 Jk,< / T (s, Q”(s))ds)
j=1 k=1 i=1 0

ms Mg t
15° (n / 20(s, Q" (s))ds)
0

+22
1“” < / G, Q”(S))d5>

i=1 [#i
5>

i=1

where we define TI(-) as

t t t
ﬁ@/fm@mwg=n0/fu@@m)w/f@@@m.
0 0 0

Now we use the Lipschitz continuity of the rate functions in the integrand of each Poisson process
to show that

Q” (s) —q(s)|ds

ma My

‘ Q”(t)—q(t)’ ‘ Q'(0) - q(0)‘+c
220

l’*0 ( / 10, Q”(S))d5>
j=1 k#j

1;*;1 Jk,</0 e Q"(s))ds)

DHHS

j=1 k=1 i=1
+ ZZ 150 ( / 20, Q”(s))ds)
i=1 [#i

ms

2

i=1

ISIn < /f“(s Q”(S))d5>

In view of the strong approximation results given in Lemma A.1,

lAO[ Jk< / (s, Q”(s))ds> sz"( / 0 (s, Q”(s))ds)]’
=1 K
s [0 (o [ s @nas) - wit (o [ st @) |
0

ma My

DHHD

j=1 k=1 i=1
ms mg t t

e 2 [W (n [ e @) -wi (o [ e @ous) |
i=1 i 0 0

S t t
I [ﬁfl (n f G, Q”<s>>ds>—m“ (n / G, Q"(s»ds)”
—1 0 0

m
2

is of the order ®(log(n)) almost surely. Since the W (-) terms are standard Brownian motions
and the rate functions or integrands of the Brownian motion processes are Lipschitz continuous,
the law of the iterated logarithm for Brownian motion asserts that

)’]*)OO

lim sup WAO( / (s Q’ (s))ds) = 0 almost surely,
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lim sup W]‘;‘al( [ fjkz (s, Q" (s))ds) =0 almost surely,

n—00 t<

lim sup — Wl,S0 (nf fgo(s, Q' (s))ds) =0 almost surely,
0

n—0oo f<T

t
lim sup le-Sl <n/ ffl (s, Q" (s))ds) =0 almost surely.
0

=0y <r 1

This implies that

my mp

t
DOy - W]‘}‘f’( / 406, Q"(s))ds>
0

j=1 k#j
l;‘kﬁ Wil (n / O Q”(S))d5>
0

my  my Mg

22

=1 k=1 i=1
ms  mg ¢ _ ms 1 t _

+ ZZ - W;fo( / 20 (s, Q"(s))ds) +Z IiSlZVVz‘Sl <77/ G, Qn(s))d5>
i=1 £ 0 i=1 °

converges to zero uniformly over compact sets of time as 1 goes to co. As a result, for sufficiently
large n* € N and ¢ > 0, we have that for all n > n*, that
¢z > I

t
1~ sz‘)( / j,t‘)(s,Q’%s))ds)
j=1 k#j

202

j=1 k=1 i=1

ms mg 1 t _
15,05w5° (n /O [ Q! (s))ds)

my My

t
powi (o [ e @)
0

2.2

i=1 I#i
_1_2151 ’ (/fm(s Qn(s))d>’ ®(lof(n))~

Thus, for some large enough constant C and sufficiently large enough n*, we have that

ds+¢/2.

‘ Q”(t)—q(t)‘ ‘ Q"(0) — q(0)‘+C Q"(S)—q(S)

Now by assuming that 7 is large enough that

1
/2= ‘*Q”(O) -
n

t
§8+C/
0

Finally, our fluid limit result follows by Gronwall’s lemma given in Problem 2.7 of! ¢!,

then we have that

ds.

1 1
’Q"(t) —q() —Q"(s) — q(s)
n U

A.2. Proof of diffusion limit

In order to construct the diffusion limit, we need to subtract the fluid limit and multiply by /7.
This yields the following expression for D" (¢):
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1
D"(t) = /1 (;Q”(t) - q(t))

t
= ﬁ/ (F(s,Q"(s)) — F(s,q(s))) ds + V'(t),
0

where
VIVI(E) = %ilﬁ?ﬁ?f ( /0 Y 2 Q (s))ds>
=1 kj
+ i i il%ﬁ% ( /0 t nfhi (s, Q"(s)>ds>
j=1 k=1 i=1
ey (oo o) s ([ as @ o).
i=1 i i=1

Now we need two propositions that will helpful in proving our main result.

Proposition A.3. Let M" (t) be defined by the following equation

my My t
o =3y rewi ([ e @)
0

J=1 ketj
+ mZ mZ il?kﬂwjzi < / G Q"(s))ds)
j=1 k=1 i=1 0
+ ﬁglﬁ‘w?‘) ( /O t 6, Q'f(s))ds) + _mZil?Wfl ( /0 t G, Q”(s))ds) :
then
lim sup |[M7(t) — V"(t)] =0 in distribution. (A.1)

=0 0<t<T

We will show the result for one of the Brownian motion terms and one of the centered Poisson pro-
cesses. The proof for the remaining terms will follow in a similar manner and are therefore omitted.

Proof. Using the strong approximation result of Lemma A.1, we obtain

[ (0 @) - wi (01 s @vas)|
sup . <=,
20 /1 log (2 v nfot f,‘(‘) (s, Q" (S))ds>

(A.2)

where the distribution of B‘]‘.‘k is independent 1. Using the above strong approximation result,
which the assumption that the rate functions are locally bounded by a constant K, then we have
that
M'(t) — V(t
sup IM"(¢) — V'(t)| <log (2Vv nKT) sup MT(@) = VI(0)] (A.3)
0<t<T o<t<r log (2 Vv nKt)
B%
<log 2V nKT) —=. (A4)
g NG
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Since the distribution of B is independent 17 and we have that

log (2 v nKT)

lim =0,
n—o0 ﬁ
it implies that as n — oo we have that
sup [M"(¢t) — V'(¢)| = 0 in distribution as n — oo. (A.5)
0<t<T
All the other terms can be proved similarly with the same technique. (]

Now that we have related the centered Poisson processes with time changed Brownian
motions, it remains for us to show that the fluid scaled randomly time-changed Brownian motion
terms converge to Brownian motions time changed with the deterministic fluid equations. The
following Proposition A.4 proves this result.

Proposition A.4. The sequence of stochastic processes M" (t) converges in distribution to the process
M(t) where

My my

M) =) > 1wy’ (/ 10, q(s))ds)
j=1 k#j

ma my Mg

e ([ e aw)

j=1 k=1 i=1
+ZZI§,°W,§° (/ £, q(s))ds) ZlSIWS1 (/ LG, q(s))ds) (A.6)
i=1 i

In order to prove the convergence of the scaled Brownian motions, we will use Lemma A.2. Moreover,
we will provide the full proof for one term and the proofs for the remaining terms follow analogously.
We now define a new function y" (t) as follows.

Proof.

t _ t

y"(t) = ‘ / Fil(s, Q1(s))ds — [ (s, q(s))ds

0 0

and
7' = sup y'(0).
0<t=<T

This implies that

‘Wﬁf ( / 10, Q”(s))ds) wie ( / 10, q(s))ds)

B Wi (f £ Qsnds) = Wi (fy £ a(s))ds)|
B V() - (1 +1log (KT/y"(t)))
Vy7(t) - (1+log (KT/y"(1))).

However, from Lemma A.2, we obtain

’WJ’;O ( / (s, Q”(s))ds) wie ( / (s, q(s))ds)

< M- /y"(t)- (1 +log (KT/y"())).
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From the Lipschitz continuity of the rate functions, we have that

y" < KT - sup

0<t<T

Ly
Q") —q(t)|.
Therefore, by convergence of the fluid limit, we have that

7' =0.

By observing that the distribution of M is independent of ;) and that the following limit

%irr(l) V8- (1+1og (KT/8)) =0,

we conclude that

M- /7" 1 +1og(KT/7") =0

and therefore,

lim sup = 0.

>0 0<t<T

t t
Wi ( / 26, Q"(s))ds>—w;,10 ( / [, q(s))ds>
0 0

The remaining terms can be shown to converge by identical arguments and therefore, we do not
provide their proofs. g

The following lemma shows that the sequence D" (¢) is stochastically bounded.

Lemma A.5. For any € > 0, there exists n* € Nand K < oo such that

]P’( sup |D7(t)| > K) <e forallp > n*. (A.7)

0<t<T

Proof. The strong approximation for the Brownian motion yields the following representation

t
D'(t) = ﬁ/ (F(s. Q"(5)) — F(s,q(s))) ds + V' (¢).
0

We know that V" (¢) is tight since it converges to a time-changed Brownian motion, which is a
continuous stochastic processes. Therefore, the tightness of V" (¢) implies that it is bounded in
probability. Moreover, by using the Lipschitz continuity of the rate functions we have that

T
sup [D"(1)] fo sup |D"()lds + sup [V'(8)]
0<t<T 0 0<t<s 0<t<T

for some Lipschitz constant L. Thus, by Gronwall’s inequality in Problem 2.7 of!!¢! we have almost
surely that

sup D7(t) < el sup V' (t)
0<t<T 0<t<T

and this concludes the proof. (]

Lemma A.6. If {f"(¢),n € N, t € R+} be a sequence of non-negative random processes such
that

T
lim/ f"(s)ds =0 in probability, (A.8)
0

n—00
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then, for all § > 0,

/ f"(s)D"(s)ds
0

lim IF’( sup > 8) =0. (A.9)

n—>00 0<t<T

Proof. If we fix € > 0, then we know that there exists a constant n* € N such that for all n > 7n*,
there exists sets £2,, ; and €2,  such that

T
/ f(s)ds < €/2 on,;andsuch that P(2,1) > 1 —€/2, (A.10)
0
and
sup [D"(t)| < K on,,;andsuchthat P(2,,) > 1 —¢€/2, (A.11)
0<t<T

Therefore, we have that

t T
sup / f1(s)D"(s)ds| < sup |D"(t)| f(s)ds < Ke on 2,1 NQy,. (A.12)
0<t<T |J0 0<t<T 0
The result follows since € was chosen arbitrarily. O
Theorem A.7. Suppose that we define D" (t) as
t
D'(t) = / AF(s, q(s))D"(s)ds + V' (1), (A.13)
0
then
lim sup |[D"(t) —D"(t)| =0 in probability. (A.14)

=0 0<t<T

We know by the continuous mapping theorem and Proposition A.4, which shows that V" (t)
converges to M(t) in Equation (A.6), then we know that that D" (¢) converges to D(t) given in
Equation (3.5). Thus, in order to show our diffusion limit results in Theorem 3.2, it now suffices
to show the following convergence:

lim sup |[D"(t) —D"(t)] =0 in probability. (A.15)

N> o<t<T
To prove this, we define the difference between the two processes as
E'(t) = D"(t) - D" (1)

t t
= ﬁ/ (F(s, Q'(s)) — F(s,q(s))) ds + V' (t) — (/ IF(s, q(S))ﬁ”(S)derV”(t))
0 0
t t
- Vi / (F(s. Q'(s)) — F(s, q(s))) ds — / IE(s, q(5))D" (s)ds
0 0
t t _
:/ AF(s, q(s))E”(s)ds—}—ﬁ/ (F(s.Q"(s)) — F(s,q(s))) ds
0 0

t
— / dF(s, q(s))D"(s)ds.
0

Thus, by the mean value theorem and the fact that the rate functions in the Poisson repre-
sentations are continuously differentiable, there exists a vector ¢”(s) that is in between q(s) and
Q" (s) such that
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F (s, Q"(s)) — F(s. q(s)) = 3F(s, £"(s)) - (Q"(s) — q(s))

— 9E(s, () - % JTQ@ ) — q)

= iaF(s, £"(s))D"(s).

S

From this equivalence provided by the mean value theorem, it now implies that

t t
E'(t) = / (0F(s, £"(s)) — IF(s, q(s))) D”(s)ds—i—/ 0F(s, q(s))E"(s)ds.
0 0
We also know that

lim sup [|0F(t,¢"(¢)) — 0F(t,q(t))| =0 a.s (A.16)
=0 o<t<T
in lieu of the fluid limit convergence and the continuity of the function dF(-, £"(-)). Moreover,
since D" (u) is bounded in probability and Lemma A.6 is true, we have that the process

t

lim sup / (BF(S, " (s)) — 0F(s, q(s))) D7(s)ds =0 in probability.
1> 0<t<T Jo

Finally by the application of Gronwall’s inequality in Problem 2.7 ofl 1) and Lemma A.6, we obtain

our diffusion limit result.
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