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Abstract  In this paper, we propose a sampler for the product-form solution
of basic queueing networks, closed Jackson networks with single servers. Our ap-
proach is sampling via Markov chain, but it is NOT a simulation of behavior of
customers in queueing networks. We propose a new ergodic Markov chain whose
unique stationary distribution is the product form solution of a closed Jackson
Network, thus we can sample from the product form solution without knowing the
value of its mormalizing constant. The sampler is based on monotone Coupling
from the Past (monotone CFTP) and realizes the sampling from the target distri-
bution exactly. We show that the chain is monotone and rapidly mizing, and that
the expected running time of the sampling algorithm is O(n®In(Kn)) where n is
the number of nodes in the network and K is the number of customers.

1 Introduction

The Jackson network is proposed by Jackson in 1957 [14], and is one of the
basic and significant models in queueing network theory. The Jackson network
consists of some nodes, each of which has one or more servers. In the network, a
customer receives a service by a server on a node according to the exponentially
distributed service time, moves stochastically to a next node after the service, and
waits one’s turn in a line on first-come-first-served (FCFS) basis. It is well known
that the steady-state distribution of customers in a Jackson network is a product
form [14, 12, 11].

We say a network is closed if no customers leave or enter the network. By
computing the normalizing constant of the product form solution of a given closed
queueing network, we can obtain significant evaluated value like as throughput,
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rates of utilization of stations, and so on [11]. There is well-known Buzen’s algo-
rithm [5], which computes the normalizing constant of closed queueing networks.
However the running time of Buzen’s algorithm is pseudo-polynomial time that
depends on the number of customers in a closed network.

One of hopeful efficient approximations is randomized algorithm. In particular,
MCMC (Markov chain Monte Carlo) is useful and practically used for computing
a normalizing constant of a distribution. It is important to discuss the conver-
gence speed of Markov chain for an efficient algorithm based on MCMC. Chen and
O’Cinneide [7] proposed a randomized algorithm based on MCMC, but their algo-
rithm is weakly polynomial-time in some very special cases. Ozawa [22] proposed a
perfect sampler for closed Jackson networks with single servers, however his chain
mixes in pseudo-polynomial-time.

In many practical situations, each node of a network has a single server. In
this paper, we are concerned with a closed Jackson network with single servers.
We propose a Markov chain and show that the chain is monotone and rapidly
O(n®In(Kn)) mixing, where n is the number of nodes and K is the number of
customers in a closed Jackson network. Here we note that the chain is not a simu-
lation of customer’s move in a queueing network, but just have a unique stationary
distribution which is the same as the product form solution for a given network.

An ordinary sampling via Markov chain is an approximate sampler, whereas
Propp and Wilson devised monotone CFTP (Coupling from the Past) algorithm
which realizes a perfect (exact) sampling from stationary distribution in probabilis-
tically finite time by ingeniously simulating the chain [23]. Thus our chain provides
an efficient perfect sampler based on monotone CFTP. One of the great advantages
of perfect sampling is that we never need to determine the error rate € when to use.
Another is that a perfect sampler becomes faster than any approximate sampler
based on a Markov chain when we need a sample according to highly accurate
distribution.

There are two benefits at least, if we have a fast sampler. One is that we may
design a fast randomized algorithms for computing normalizing constant, and so for
throughput. Actually, we can design a polynomial-time randomized approximation
scheme, though we will not deal with it in this paper. The other is that a fast
sampler finds a state with respect to the steady-state distribution of networks,
thus we can use it as an initial state of a simulation of behavior of customers.

2 Preliminaries

2.1 Product-form Solution

We denote the set of real numbers (non-negative, positive real numbers) by R
(R4, Ry ), and the set of integers (non-negative, positive integers) by Z (Z, Z ),
respectively. A closed Jackson network is a queueing network model satisfying the
followings;

(i) The network has n € Z4 1 nodes. Each node contains exactly one server, thus
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at most one customer can receive a service on a node at a time.
(ii) In each node, customers are served one by one on first-come-first-served (FCFS)

basis. The servicing time on node ¢ € {1,...,n} is exponentially distributed with
mean 1/p;.
(iii) Once served in node i € {1,...,n}, a customer goes to node j € {1,...,n}

with probability W;; € Ry. We assume that the matrix W = (W;;) of transition
probability of customers is irreducible and aperiodic, so ergodic.
(iv) No customers leave or enter the network. Thus, there are always K € Z
customers in the network.

In queueing network theory, it is well known that a closed Jackson network has
a product form solution as a steady state distribution of customers in a network.
Let us consider the set of non-negative integer points

= def.
EE{z=(z1,22,...,20) €LY | X i =K},

in an n — 1 dimensional simplex. Clearly, a state of customers in the network with
K customers is represented by x = (z1,z2,...,2,) € Z. Since matrix W of the
transition probability of customers is ergodic, 1 is an eigenvalue and corresponding
eigenvector is unique, excluding constant factor. Let ¢ € R’} be an eigenvector
for W with corresponding to the eigenvalue 1, i.e., W = 0. The steady-state
distribution J : & — R, for the closed Jackson network is product form defined
by

T(aw) = élja (: él_I (Z—)) 1)

where a; % 0;/p; and G def. > we=111—; af is the normalizing constant [14].

2.2 Monotone Coupling from the Past

Here we review CFTP briefly. Suppose that we have an ergodic Markov chain
M with a finite state space €2 and a transition matrix P. The transition rule of
the Markov chain X +— X’ can be described by a deterministic function ¢ : € x
[0,1) — , called update function, as follows. Given a random number A uniformly
distributed over [0, 1), update function ¢ satisfies that Pr(¢(z,A) = y) = P(x,y)
for any x,y € Q. We can realize the Markov chain by setting X’ = ¢(X, A). Clearly,
update functions corresponding to the given transition matrix P are not unique.
The result of transitions of the chain from the time t; to ¢z (t1 < t2) with a sequence
of random numbers A = (A[t1], A[t1 + 1],..., A[t2 — 1]) € [0,1)"27"* is denoted by

BL2(2,A) : Q x [0,1)271 — Q where ®2(z, A) b (B, Ata]), - ., Ata —
2]), A[t2—1]). We say that a sequence A € [0, 1) satisfies the coalescence condition,
when Jy € Q, Vz € Q, y = ®%.(z, N).

Suppose that there exists a partial order “>” on the set of states 2. A transi-
tion rule expressed by a deterministic update function ¢ is called monotone (with

respect to “=7) if VA € [0,1), Vz,Vy € Q, z = y = oz, \) = é(y, \). We also say
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that a chain is monotone if the chain has a monotone update function. Here we
suppose that there exists a unique pair of states (Zmax, Zmin) in partially ordered
set (9, =), satisfying Tmax = & = Tmin, V& € Q.

With these preparations, a standard monotone Coupling From The Past algo-
rithm is expressed as follows.

Algorithm 1 (Monotone CFTP Algorithm [23])

Step 1. Set the starting time period T := —1 to go back, and set A be the empty
sequence.

Step 2. Generate random real numbers A[T], A\[T + 1],...,\[[T/2] — 1] € [0,1),
and insert them to the head of A in order, i.e., put XA := (A\[T]|, A\[T +1],...,\[-1]).

Step 3. Start two chains from z.x and zng,, respectively, at time period T,
and run each chain to time period 0 according to the update function ¢ with
the sequence of numbers in A. (Here we note that every chain uses the common
sequence A.)

Step 4. [Coalescence check| The state obtained at time period 0 is denoted by
DY (x, ).

(a) If 3y € Q, y = P%(Tmax, ) = % (Tmin, A), then return y.

(b) Else, update the starting time period T := 2T, and go to Step 2.

Theorem 2.1 (Monotone CFTP Theorem [23]) Suppose that a Markov chain de-
fined by an update function ¢ is monotone with respect to a partially ordered set
of states (2, %), and Ixmax, Itmin € Q, V& € Q, Tmax = T = Tmin. Then the
monotone CFTP algorithm (Algorithm 1) terminates with probability 1, and ob-
tained value is a realization of a random wvariable exactly distributed according to
the stationary distribution. |

Theorem 2.1 gives a (probabilistically) finite time algorithm for infinite time sim-
ulation.

2.3 Path Coupling

Given a pair of probability distributions »; and v» on a finite state space

Q, the total variation distance between v; and vy is defined by drpy (v1,ve) def.

23 seqlvi(@) — vo(z)]. The mizing rate of an ergodic Markov chain is defined

by T def. maxgez{min{t | Vs > ¢, dpy(m, P$) < 1/e}} where 7 is the stationary

distribution and P; is the probability distribution of the chain at time period s > 0
with initial state = at time period 0.

The Path Coupling Theorem proposed by Bubbly and Dyer is a useful technique
for bounding the mixing rate.

Theorem 2.2 (Path Coupling Theorem [4]) Let M be a finite ergodic Markov
chain with state space Q. Let H = (Q,€) be a connected undirected graph with

Q
vertex set Q) and edge set € C (2> Letl: & — Ry be a positive length defined
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on the edge set. For any pair of vertices {x,y} of H, the distance between x and y,
denoted by d(z,y) and/or d(y,z), is the length of a shortest path between x and y,
where the length of a path is the sum of the lengths of edges in the path. Suppose that
there exists a joint process (X,Y) — (X', Y") with respect to M whose marginals
are a faithful copy of M and satisfying

36, 0< <1, V{X,Y} € &, BIX,Y")] < Bd(X,Y).

Then the mizing rate T of the Markov chain M satisfies 7 < (1—3)"1(1+1n(D/d))
where d < min{d(z,y) | Vz,Vy € Q} and D def. max{d(z,y) | Vz,Vy € Q}. [ |

The above theorem differs from the original theorem in [4] since the integrality
of the edge length is not assumed. We drop the integrality and introduced the
minimum distance d. Theorem 2.2 can be proved by a slight modification of the
original proof.

3 Perfect Sampler

In the following we consider a closed Jackson network with n nodes, K cus-
tomers and parameters o, as,...,a, € Zy4, which has the product form solu-
tion (1) for any x € E.

3.1 Monotone Markov Chain

Now we propose new Markov chain Mp. with state space =. A transition of
Mp from a current state X € = to a next state X’ is defined as follows. First, we
choose a pair of consecutive indices {j,7 + 1} ( € {1,2,...,n — 1}) uniformly at
random. Next, put k = X; + X1, and choose | € {0,1, ..., k} with probability

1, k=1 1, k-1 X
A ¥j+1 (: a5 gy g1y % )

% e % T X;
D50 50T =0 95551 [Lig gy 541y
and set
l (for 7 = j),
X/ =4 k=1 (fori=j+1),

X (otherwise).

The Markov chain Mp is irreducible and aperiodic, so ergodic, hence has a unique
stationary distribution. Also, Mp satisfies the detailed balance equation, thus the
stationary distribution is the product form solution J(x).

Here, we consider the cumulative distribution function gfj :{0,1,...,k} - Ry
defined by
l gl
& def.  Ds—0 afoz?is aé+1_a§;+1 Q; (i # ),
gi; (1) = — = : i
K 2 (i = aj),
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for I € {0,1,...,k}, where Afj def. ]::0 afoszs is a normalizing constant. We
also define gfj(—l) def. 0, for convenience. For the chain Mp, we define an update
function ¢ : = x [1,n) — = as follows. For a current state X € E, the next state

X' = ¢(X, ) € =2 with respect to a random number A € [1,n) is defined by

l (for i = [A]),
X! = k—1 (fori= |\ +1),
X; (otherwise),

where k = X |\ + X |41 and [ € {0,1,..., k} satisfies

I e =1 < A=A < gl e @

In the following, we show the monotonicity of Mp. Here we introduce a partial
order “>” on Z. For any state & € =, we introduce cumulative sum vector cg =
(cx(0),ca(1),...,ca(n)) € Z" defined by

Lder. [ O (for ¢ = 0),
cx(i) = { Z;lej (for i € {1,2,...,n}).

For any pair of states &,y € =, we say & = y if and only if cxz > cy. Next, we

. - : £,
define two special states Timax, Tmin € Z BY Tmax def (K,0,---,0) and zpin def

(0,...,0,K). Then we can see easily that V& € Z, Zmax = T = Tmin-

Theorem 3.1 Markov chain Mp is monotone on the partially ordered set (2, >),
e, VAE[L,n), VX,VY €E, X =Y = ¢(X,\) = o(Y, \).

Proof: We say that a state X € 2 covers Y € Z (at j), denoted by X ->= Y (or
X ->;Y), when

+1  (for i =j),
X, ~Y;=4 -1 (fori=j+1),
0  (otherwise).

We show that if a pair of states X,Y € Z satisfies X -, Y, then VA € [1,n),
(X, \) = ¢(Y, ). We denote ¢(X, ) by X’ and ¢(Y, \) by Y’ for simplicity. For
any index 7 # |A], it is easy to see that ¢x (i) = cx/(¢) and cy (i) = ¢y~ (i), and so
ex (i) — ey (i) = ex(i) — ey (i) > 0 since X » Y. In the following, we show that
ex ([A]) = ey ([A]).

Case 1: In case that [A] # j — 1 and [\] # j + 1. If we put k = X |5 + X511,
then it is easy to see that Y|x| + Y|xj41 = k. Accordingly X{AJ = YL’)\J =1
where [ satisfies

I =1 < A=A < gfy (O
hence CX/(L)\J) = Cy/(L)\J).
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0 oz?oz?/A 1/A 04?049'/14 1
0 a?a?"’l/A’ k/A’ o; af LA af“a?/A' 1

Figure 1: A figure of alternating inequalities for a pair of indices (¢, j) and a non-

. def. —k def. —k+1
negative integer k. In the figure, A = D oer0 O ak Sand A’ = ZJO asakH s
are normalizing constants.

Case 2: Consider the case that |A\] = j— 1. Let k+1 = X;_1 + X;. Then
Y;_1+Y; =k, since X ->; Y. From the definition of cumulative sum vector,
ex/ (M) —ey (M) =ex(G—1) ey (G- 1)
= ex/(-D+Xj -y (-2 =Y/ 1 =ex((-2)+Xj 1 —ey((—2) - Y],
= Xi,-Y/,.

Thus, it is enough to show that XJ 1 > Y’ . Now suppose that [ €
{0,1,...,k} satisfies g(j =1 < A= L)\J < gj 1y; (1) for A. Then

96“1)] -1 < A=\ < gé“'H) (I + 1), since the alternating inequalities
90 (0=1) < gfy ), (1=1) < gt (D) < gt ;(1+1), which we will show

in the next, hold. Thus we have that if Yj’_1 = [ then XJ’»_1 =lorl+1 In
other words,

X\ (0 1 1 2 k k41
Y/_ 0 /’\Vo0)J'\ 1)\ 1 )77\ k )\ k
and X]_; > Y]/ inall cases. Accordingly, we have that cx/([A]) > ey ([A]).

Case 3: Counsider the case that |[A] = j+ 1. We can show cx/(|[A]) > cy/(|A]) in
a similar way to Case 2.

For any pair of states X,Y satisfying X > Y, it is easy to see that there exists
a sequence of states 71, Zs, ..., Z, with appropriate length satisfying X = Z; ->
Zy->= - Z, =Y. Then applying the above claim repeatedly, we obtain that

Lemma 3.2 The function gz’?j satisfies the alternating inequalities,

gut ) < gb() < gl i+ 1), Vke{l,..., K}, Vie{l,... k}.

Proof: First, we prove the former inequality gk'H(l) < gfj (1) as follows,

l
oh() _ Siootef  AF Ay
k - k l - k
ngl(l) A Zs 0O ak+1 s A”

s k =
ast:O i f ° Zs Oa akJrl °
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Next, we prove the latter inequality gfj () < gfjﬂ(l + 1) as follows,
G+ 1) Al T asakties (Ziz o asak™ s) (Zlﬁ)a alt1- s)
5O AT T et (S azad ) (Xl eal )
(El::oaf@?ﬂ) (le anak+1 S 4 alt! ;e z)
(Zf:o aiakJrl s +ak+1) (Zi ) 0 a;e s)
(Zi:o O‘fO‘?_S> (aj Z.lezo O‘f g) "‘alH ? ! (Zg 0 O‘j g)

(O‘j le 0% O‘k S) (le:o aia;€ S) +at! (le 0% O‘k 8)
(ai‘“o‘?il)_ Q; <le€ 0% O‘k S) (Zi 0% O‘k S) +Zs 0% O‘k °
(ozé“af‘l)_l o (Zi‘ ) ak g) (Zi 008 ak s) _‘_af—lal_—k Zs:O afa;?_s
(O‘éﬂafil)il Qj (Zi 0% af S) (le 0Qf a ) +Zs 0% 0‘5 °
(o el ™) ey (g azaf ) (Sigase) ™) + i agel

Thus we obtain the claim. O

Since Mp is a monotone chain, we can design a perfect sampler based on
monotone CFTP. We could also employ Wilson’s read once algorithm [24] and
Fill’s interruptible algorithm [9, 10], each of which also gives a perfect sampler.

3.2 Expected Running Time

Here, we assume a condition, which gives expected polynomial time monotone
CFTP algorithm.

Condition 1 Parameters are arranged in non-increasing order i.e., ay > Qg >
© 2> Q.

The following is a main result of this paper.

Theorem 3.3 Under Condition 1, the expected running time of our perfect sam-
pler is bounded by O(n®In K), where n is the number of nodes and K is the number
of customers in a closed Jackson network.

We can show Theorem 3.3 by estimating the expectation of coalescence time T, €
Zy . defined by T, < min{t > 0| Iy € E, Vo € Z, y = ®°,(x,A)}. Note that T,
is a random variable.

First, we show the following lemma.

Lemma 3.4 Under Condition 1, the mizing rate T of our Markov chain M satis-

fies
7 <n(n—1>*1+1nKn).
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Proof: Let G = (5,€) be an undirected simple graph with vertex set = and
edge set £ defined as follows. A pair of vertices {X,Y} is an edge if and only
if (1/2)>°1",|X; —Y;| = 1. Clearly, the graph G is connected. For each edge
e ={X,Y} € &, there exists a unique pair of indices j1,j2 € {1,...,n}, called the
supporting pair of e, satisfying

) | = 1 (7’ :j17j2)1
[Xi = Vil = { 0 (otherwise).

We define the length I(e) of an edge e = {X,Y} € € by

=1

l(e) < (1/(n—1)) Y (n—1)

i=1

where j* = max{j1,j2} > 2 and {j1,j2} is the supporting pair of e. Note that
1 < mineegl(e) < maxeegl(e) < n/2. For each pair X,Y € E, we define the
distance d(X,Y") be the length of a shortest path between X and Y on G. Clearly,
the diameter of G, i.e., maxx y)ez2 d(X,Y), is bounded by Kn/2, since d(X,Y’) <
(n/2) 31" 1 (1/2)|X; = Yi| < (n/2)K for any (X,Y) € E2. The definition of edge
length implies that for any edge {X,Y} € &, d(X,Y) =I({X,Y}).

We define a joint process (X,Y) — (X', Y’) as (X,Y) — (¢(X,A),o(Y,A))
with uniform real random number A € [1,n) and the update function ¢ defined in
the previous subsection. Now we show that

E[d(X',Y")] < 3-d(X,Y) where =1 —1/(n(n —1)?), (2)

for any pair {X,Y} € £. In the following, we denote the supporting pair of
{X,Y} by {j1,j2}. Without loss of generality, we can assume that j; < jo, and
Xj, +1=Y,.

Case 1: When |A] = j» — 1, we will show that

Ed(X"Y') [ [A] =2 —1] <d(X,Y) = (1/2)(n — j2 + 1)/(n — 1).

In case j1 = jo — 1, X’ =Y’ with conditional probability 1. Hence d(X’,Y’) = 0.
In the following, we consider the case j1 < jo — 1. Put ¥’ = X;,_1 + X, and
k' =Y;,_1+Y,,. Since X;, +1=Y,, ¥ +1 = k" holds. From the definition of
the update function of our Markov chain, we have the followings,

X/' 1 =1 & [962 1)j 'Q(Z —)<A-[A]< g?jzfl)jz @]

k K’
Vi =1 & [g0),,0—1) < A=Al <gf .t ().

Now, the alternating inequalities

K'+1 _ K K
0 < I(ja— 1)j2(0) = 92— ( )< (]2 1)]2(1) < 9(]'271);'2(1) <
k41 / k' k41 / o
S Y- 1>]2(’f)§9u2 1 (F) = 90,20, (K +1) =1,
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hold. Thus we have

(i) =16 0 G ) () (Gl )

If Xi 4 =Y} 4, the supporting pair of {X',Y'} is {j1,j2} and so d(X",Y") =
d(X,Y). If X, 4 # Y]/ _;, the supporting pair of {X', Y’} is {j1,j2 — 1} and so
A(X",Y) = d(X,Y) — (0~ g+ 1)/(n - 1).

Lemma 3.5 (proved later) implies that if oj,_1 > «,, then

Pr{X}, ; # Y}, ;| [A] = jo— 1] = Pr[X},_, =Y}, | [A] = jo — 1]
= f'o(g(h BERURTANNO)
=S (95 0 = g, 1y, 0= 1) = g, (0) > 0.
Hence
Pr [leg 1= j/271 ‘ LAJ :j2*1]
Pr(X},_, £ Y}y | [A] = jo— 1]

Thus we obtain that

EdX"Y)|[Al =52 -1 < (1/2)d(X,Y) + (1/2)(d(X,Y) = (n — j2 +1)/(n — 1))
= dX,Y)-(1/2)(n —j2+1)/(n—1).

Case 2: When |A| = ja, we can show that E[d(X',Y")||A] = j2] < d(X,Y) +
(1/2)(n — j2)/(n — 1) in a similar way to Case 1.
Case 3: When |A]| # jo — 1 and |A] # ja, it is easy to see that the supporting
pair {j1,j5} of {X', Y’} satisfies jo = max{ji,j5}. Thus d(X,Y) =d(X',Y").
The probability of appearance of Case 1 is equal to 1/(n — 1), and that of Case
2 is less than or equal to 1/(n — 1). From the above,
n— Jo2+1 1 1 n— 1

1 1
o 2 _d(X,Y) -
-1 2 n—1 n-1 2 nfl 2(n —1)2

1 1 1
= (1 T2 1?2 maxgxyyee (d(X, Y)}) X Y) = (1 T nn - 1)2) X, ¥).

Since the diameter of G is bounded by Kn/2, Theorem 2.2 implies that the mixing
rate 7 satisfies 7 < n(n — 1)%(1 + In(Kn/2)). O

E[d(X',Y")] < d(X,Y) —

Lemma 3.5 When a; > a > 0, the inequality

k
> (g =gl W) = > (g @) - gl - 1) — g5 (0) > 0.
=1

holds.
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Proof: We can transform the left-hand side as
o (950 - o ) - oh (gf]“(n —gl0-1) = g5
S (950 = ab ) = i (a5 k=D = gk — 1= 1)) - g5 (0)
prl (A ORARI OR gi;-“(k — 1)+ gl k1= 1) +1- g5 (k) — g5 (0),

and we can see that,

k . k: 1—s 0 s k+1—
1— k+1(k) k+1(0) - 1 >, s=0 & aja e _ e anO‘_Jr °
9ij Gij = > o ak+1 s ST qegit1=s
s= i
okt aktl
— i _ J >0
ES) RS FF1 s k¥i—s — Y,
2 0 X5 ° > 2 0 ajy °

since a; > «; (Condition 1). Thus it is enough to show that
g5 () = gt (1) — gt (k= 1) + gl (k—1— 1) > 0.
for any [ (0 <1<k —1). The above inequalities are obtained as follows,

gh (1) — g5 1) — g5 (k= 1) + gk —1— 1)

k—l s _k+1—s k—1l—1 s _k—s
g o _ ool
= gf'(l) gf'H(l) - S ?c+1—s + =S5
J J ot o a; I Qg
k+1 s k+1l—s k s k—s
= b () —gh () — (1 e ) (g o Zageroion ©
” i Sy afal T Yioatay
o le:r) afa?75 _ le ()O‘So‘kJrl ° + ZLHI{ 141 afakJrl ° _ Zf:kfzafaffs
- k k+1 k+1 13
Al A Aj AY
. Z‘l;:() Otfa?is B Zl Oasa‘l]e+1 s + i Oak+1 s j ZIS:O a;cfsotj
- k k+1 k+1 k
A'ij Aij Aij Aij
— 1y l k—s o1 l k—s s
= (Ai&‘j AZ—FI) Zg 0 of OZ] + Affl A?j Zs:O o aj
Z.’é:oo‘fa? ° k+1 k+1—s k+1—s
= =oge— (el o - Zs 07
ijirig
Sl gafTal k+1 k+1—s k+1 k+1—s
=T (el i — Demo X0
i A5
_ 1 k+1 k—s k+1
= g (o St — ol g ol a3
_ k+1+s —s _ _k—s_k+1+s
= T Ak+1 Zs 0 (a 0‘ Qo )
o 1 l k—s k—s 2541 2s+1
= AR 4RI 2 s=0 (O‘i Q; (O‘i oy )) >0,
ij ‘g
since a; > «; (Condition 1). O

Next we estimate the expectation of the coalescence time of Mp.

Lemma 3.6 Under Condition 1, the coalescence time Ty of Mp satisfies E[Ty] =
O(n®In(Kn)).
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Proof: Let G = (E,&) be the undirected graph and d(X,Y), VX,VY € =, be
the metric on G, both of which are defined in the proof of Lemma 3.4. We define
D d(ZTmaxs Tmin) and 7o def n(n — 1)2(1 +In D). By using the inequality (2)
obtained in the proof of Lemma 3.4, we have

Pr[Tw > 7] = Pr[®  (zmax,A) # 2%, (min, A)] = Pr[®° (Zmax, A) # P (Tmin, A)]

2o
> (x,vye=2 (X, Y)Pr [X = ®0°(2max, A), Y = ©0° (Tmin, A)]

1

70
m) d(ﬁ?max’ mmin)

IN

E [d (27 (Zmasx: A), BT (Zmin, A))] < (1 -

Dge—le—lnDD:

1 n(n—1)2(1+1n D) 1
( - W) e
By The submultiplicativity of coalescence time ([23]), for any k € Z4, Pr[T,. >
kro] < (Pr[T. > 1])" < (1/e)*. Thus

E[T,] = Y72,tPr[T =t] <10+ 7Pr[Ty > 10] + 1oPr[T% > 270) + -+
< T4 T/et+To/t+ - =T7/(1—1/e) < 27p.
Clearly D < Kn, then we obtain the result that E[T%] = O(n3In(Kn)). O

Proof of Theorem 3.3 Let T, be the coalescence time of our chain. Clearly T
is a random variable. Put m = [log, T ]. Algorithm 2 terminates when we set the
starting time period T = —2™ at (m + 1)st iteration. Then the total number of
simulated transitions is bounded by 2(20+2!+22+...42K) < 2.2.2™ < 8T, since
we need to execute two chains from both zyax and Tpmi,. Thus the expectation of
total number of transitions of M is bounded by O(E[8T.]) = O(n®In Kn). O

4 Concluding Remarks

We proposed a perfect sampler based on monotone CFTP for closed Jackson
networks with single servers. We estimated the mixing rate of our chain and showed
the running time of the perfect sampler is O(n3In(Kn)). One of future works is
extension to closed Jackson networks with multiple serves. Extension to closed
BCMP networks is another.
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