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The double-ended queue involving taxis and customers at a taxi-stand has
been considered under the assumption that there is limited waiting space both
for taxis and for customers, the arrivals of taxis and customers being general
and Poisson respectively., Using the supplementary variable technique
(Syski 1960), an expression for the Laplace transform of the generating
function of the state probabilities is obtained and specialized for the cases of
k-Erlang and Poisson arrivals of taxis, In the last-mentioned case the p.g.f.
corresponds to an earlier result of the author (Kashyap 1965).

1. INTRODUCTION

Kendall (1951) discussed the double-ended queueing problem in which
customers and taxis arrive at a taxi-stand in Poisson streams with constant
mean rates A and p. No limit was placed on the number of customers or taxis
that can form a queue at the stand. Dobbie (1961) studied the problem
taking A and p as functions of time, again with no limitation on the number of
customers or taxis. Jain (1962) has studied the problem with limited waiting
space for taxis so that not more than N taxis can wait at the stand, the arrivals
of taxis and customers being general and Poisson respectively. Recently
the author (Kashyap 1965) has considered the double-ended queue with
limited waiting space for both customers and taxis and with Poisson arrivals
for both. In the present paper the problem is studied with finite waiting
space for both customers and taxis, the arrivals being Poisson and general
respectively. The integrals involved are evaluated completely in terms of
known funections for the case where the arrivals of taxis are according to a
k-Erlang distribution, from which the case of Poisson arrivals follows as a
particular case.

2. STATEMENT OF THE PROBLEM

Customers arrive at a taxi-stand in a Poisson fashion with mean rate A
and form a queue if no taxis are available. Taxis arrive at the stand, the
inter-arrival time dftribution being general with probability density S(z),
and pick up one customer each from the queus, if any, or else form a queue.
Thus at any time there is either a queue of customers or one of taxis or of
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neither. Customers arriving in a group may be taken as one unit, assuming
that a group does not consist of more persons than a taxi can accommodate.

Let there be limited waiting spaces for M customers and N taxis. If a
customer arrives to find M customers already waiting, he has to leave. Simi-
larly, a taxi arriving when N taxis are already in the queue has to go away.

Let pa(z, t) dz be the probability that at time ¢, n taxis are waiting, the
time elapsed since the arrival of the last taxi lying in the interval (z, z-{dx).
n can take integral values between, and including, —M and N.

(i) If » > 0, it denotes the number of taxis waiting.
(ii) If » = 0, neither taxis nor customers are waiting.
(iii) If » < 0, its numerical value gives the number of customers
waiting.
3. TORMULATION OF EQUATIONS

Following Keilson and Kooharian (1960), we have the following transi-
tion equations: '

P_y@E+A L+ A)=p_py@ ) 1=n@)Al+p_y, (=024 .. (1)
p(F+ A, t+ A) = p, (3, )1—-A+n(x))Al+p,,, (2 1). AA,

(—M+1<n<N=-1) .. (2)

Py(x+ A, 1+ A) = py(z, YI=QA+9@=) AL .. .. .. ()

where n(z) A is the first order probability that a taxi arrives in time (z, 2+ A)
conditioned that it had not arrived up to z, and is related to the probability
density S(z) of inter-arrival times by the relation

S(z) = n(x) exp (—fz n(u) du) . . .. 4)
0
Equations (1) through (3) yield

0 ,8) O N
p_l‘;gx )+ p_g{a(;x )+-,7(x)p_M(x, t) = Ap_M+1 (x, t) .. .. (5)

op (. ) 8p, (1)
ot + oz +[A +"](Z)]p”($, t) == Ap”+1(x, t),

. ) (-M+1<n<N=-1) .. (6)
opy(x,t) Opy(z, 1
et o Mnlpy@ =0 .. . (D)
These equations are to be solved subject to the boundary conditions:
P_y(0,t)=0.. . .. . . . . . (8
p,(0,t) = f P, _, (@ th(z)dz, (-M+1<n<N=-1) .. 9)
0 -

py(0, 1) = f [y (= t)+p, (2 ) n(2) do, .. .. .. (10)
1] .
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which follow as in Keilson and Kooharian (1960) by the considerations of
limited waiting space given in para. 2 of section 2 above.

4. SOLUTION OF THE PROBLEM

Let us define the following generating functions:

N
feat)= > ap(n1) N ¢ §
n=-M
N
and w(x, 1) = Z ap (), .. .. .. .. (lla)
n=-M

where p,(?) is the probability that » taxis are waiting at time ¢, irrespective of
the value of z, so that

7z, 1) = f flz, o, t)dz.
0
Multiplying the equations (5) through (7) by appropriate powers of « and
adding, we have

of(x, o, t) | Of(z, o, t)
ot ox

The boundary conditions (8) through (10) similarly yield

+ A2 = Nalf(z, o, 1) = (1= 1fa)p_y(z,0). (12)

10,00 = [ o, 0 i) detot1=a) [ e, e o . (1)
0 0

Let the system start from the arrival of a taxi which makes the number of
units in the system equal to ¢, where — M << ¢ < NV ; then
&

p,(z, 0) = 8;8(z), .. .. .. .. (14)
where 85, is the Kronecker delta and 3(z) is the Dirac delta function.
Therefore, ’
flz, a, 0) = atd(x). .. .. .. .. (15)

Let f(z, «, s) denote the Laplace transform (L.T.) of f(z, «, t), defined by

@

flz, 2, 8) = f exp (—&t)f(z, a, t) dt.

0

Sigu'la.rly, let Pa(z, s) denote the L.T. of pa(z, t), (n = —M, —M+1,
cee N
On taking L.T.s and using (15), equation (12) gives

g%+[,\+3+17(x)_A/a]f = afd(z)+ I~ M(1—1/a)p_, (=, $). .. (16)
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Equations (5) through (7) yield

0p_(z,
P_Agix s)+[s+77(x)]f>_M(z, 8) = Ap_p,1(2s 8) ce e (1)
a p b
p,,;z 8)+[A+s+n(x)}ﬁ,,(x, §) = Ap, (@, §) +8d(x), .. (s)
(—M+1<n< N=-1)
a- 2
pNa(:: 8)+[)\+8+n(x)]ﬁ_~,(x, s)=0. .. . . (19)
And (8) through (10), and (13) give
T-’_M(O,S)=O .. .. .o .. e . .. .. (20
i)”(Oa 3) = fw p’n_l(x’ .S)‘f](x) dl’, (-—M+1 < n < _N_l) .. (21)
0
Py(0, 8) = f By, (@, 8)n(2) dz+f Py(z, s)y(zx) de .. Lo (22)
0 0

f(0,a,8) =a fw f(z, &, s)y(x) dz_aN(a—l) fw Py, shyx) dx. .. (23)
0 0
Solution of (19) is
Dy, 8) = P,(0, 8) exp [—(A+8)x] exp [-—— f n(u) du]. .o (24)
0

Taking n = N—1 in (18) and using (24), we have

ai’}v_l(x, S) x

5z T A+s+n(2)IPy (%, 5) = exp [—(A+s)x] exp [— fo n(u) du] By(0,8). 2,

whence
x

Dy (® 8) = [MP,(0, 8)+Py_,(0, 5)] exp [—(A+5)x] exp [— f () du]. (25)
]

Similarly, taking n = N—2 in (18) and using (25), and solving the re-
sulting differential equation, we have

P olT, 8) = [%UE (0, 8)+Axp,, (0, 8)+Dy_o0, s)] exp [—()«+8)x— f 7(u) du] ,
0

(26)
and so on.
The differential equation for H;(x, s) will be
0p,(x, s)
3% +A+s+n(2)1p(=, 3)
[
(I\I)N_i—l _ (AZ)N—i-2 _ -
= A[m pN(O’ 8)+m pN-l(O, 8)+ e +p1'+1(0’ 8)

x

X exp [—(A+s)x] exp [—f n(u) du]+8(z),
0 -

4B
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whence
_ ()’ (An)V _
Pz, 8) = ¥ @—n1P N(O 8)+ mPN_I(O, 8+ ... +5,0,8)+1

x

X exp [—(A4s)x] exp [—f n(u) du]. .. .. o (27)

0

Proceeding similarly, the differential equation for p_, (x, s) will be

0
st | @) o)

M+N .
_ )7 1 (Ax)M+I-1
*[ 2. 1yt el O Gy

X exp [—(A4s)z] exp [-—-f n(u) du],

0
which gives

x M+N . 1
P_(x, 8) = X exp (—sx) exp (—f 7(u) du)[ z f D,_54(0, 8) (/\I?{() 7 oxp (—Ay) dy
0 r=1
(Ay)M+1 1 _ ‘
+J- TH+7) exp (—My) dy |. . . . .. .. (28)

Therefore, eqn. (16) becomes

S tsn@ = yof

M+N

= o'd(x)+A22-M-1(a—1) exp (—sx) exp(—f (u)du)[z f B,_ (0, 5)
Ay) ! %oy M-
X (I?izr) exp (—Ay) dy+f0 (I/\"18H+i) exp (—\y) (ly]. .. .. (29)

Solution of (29) is

f(z, @, 8) = exp [—(A4s—A/a)x] exp (— J- 7(w) du)

[}

M+N s el
[a‘+f(0 @, 8)+ N =H(1~1/a) f exp [M(1—1/x)2] 2 B (0. 8) ‘*}{gr)
0

X exp (—Ay) dy dz+f exp [A(l-—l/a.)z]J- (I/Y:M+ 5 exp (—Ay) dy dz} (30)
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Now, changing the order of integration, we have

(T y1 l
f f exp [A(1—1/a)z] ()‘1‘1./,2” exp (—\y) dy dz

r-1
_f f exp [A(l—1/x)z) (Mz) exp (—\y) dz dy

_ [ exp M(1—1/a)z]—exp [M1—1/a)y] ()"~
“f . AI=1/a) T oxe (—~W)dy

= m {GXP [/\(1 —l/ot)z]fo (/\y)'—lexp (—/\y) dy

x A A r—1
—gt—~1 A N d
« f i exp ( a y).(a y) Yy ]

= X2(—1"—11/W [exp {A(1—=1/a)x]v(r, /\v)._ar'y(r’ é\x)] ,

where v is the Incomplete Gamma function defined by

Y(x, ) =f exp [—2z]%-1dz = a~ 2%, Fy(x; a+1; —2).
0
Therefore, (30) gives

f(z, a, 8) = exp [—(A+s—A/a)r] exp [— f () du} [a‘+7(0, «, 8)

0

M+N 1 pY
+<x'M{ D, T Prel®9) (exp (1 =1/a)al(r, Xe)—ary ( 7))

r=1

+ F_(J—i}—-i-—;) (exp Q= 1/a)e P (M +3, Ax)—a+7y (M+i’ )%)) } ] o

Substituting this value of f(z, «, s) in (23), we get
(0, o, 5) = [ai*14af(0, «, §)]8(A+5—r/a) —a¥(@—1)5,(0, 5)§(A+8)

MAN 1
Fa-M+i [Z { ()p7 u(0, s)f S(x) exp [— ,\+s_.)\/a
x (exp D1 =Ly (r, )~y (r ——))dz}
+Fw(li}+i) f | Ste) exp [-<A+8—A/a)x](exp D= Ya)ly(M+i, &)

—aM+iy (M+i,¥))dx]. .. (32)
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Now, substituting for g (z, 8), (—M < n < N) from equations (24) through
(28) in (21), (22), we get M+ N equations in the M4 N unknowns $,(0, 8),
(—M+1 < n < N), which are sufficient to determine them.

Substituting for £(0, «, s) from (32) in (31), we get f(z, «, 8).

Hence #(x, s), the L.T. of the probability generating function =(a, t), is
given by

w(a, 8) = '[ flz, «, s) da. .. .. .. (33)
0

5. PARTICULAR CASES
1. k-Erlang arrivals of taxis

Let us assume that the arrivals of taxis are according to a k-Erlang
distribution, so that

k-1 —
S(a) = 12 ;’(‘}c’)[ oL 3y
k
Gs) = {
S(s)—(y_{_s) .. .. .. . .. (35)
_ pkak"1 exp [—pa]
() = Tk, p) .. . .. .. (36)
’ F(k’ ”’I) Lrd
- ) du | = , .. .. .. (3
exp [ fﬂ n(u) u] T (37)

where I'(k, ux) is the Incomplete Gamma function defined by
I'(a, ) = f exp [—z] 2%-1dz = I'(a)—7Y(«, z).

Relations (34), (35) are well known. Proofs for (36), (37) are given in
the Appendix.
On using (34), (35) and Erdélyi ef al. (19545, p. 308, eqn. 15), viz.

’

o
2F1(]., ptv; v+1; ;—_—{_—B) s

«’I'(p+v)

fo wt=lexp [—pa] ¥(v, ax) dz = et B

Re(a+pB) > 0, Re B> 0. Re(utv) >0, ’. . (398
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equation (32) yields

- ‘ 1 ) I k
= i+1 —aN(a—1)a
f0, a, s) l_a( P )k[a (p+,\+8—/\/a) aN(a—1)7,(0, s)
pHAFs—)/a
Y M+N b NTO+h)
X +oa-M+1 E s B, (0, 8) A AZTTE
(l‘+'\+8) ] T 1) Pr-ul S)F(k)(/\+p.+s)'+k

, ] A Ao }
1, r4+k LN ke :
X{QFI( , r+ ,r+1,# 3 s) zFl(l, r+k,r+1,# 3 s)

a~M+1 gk MY . ,
YT Fi+D) TR (AFpto)rrrs {J‘(l’ Mtith; Mtitl;

A

xp+/\+s

—.F( g 1. Ma }
) . 1(1,M+z+k,M+z+1,P+l\+8) ] . (39)

Substituting for f(O, o, 8) from (39) in (31), we get f_(x, o, 8).
Then (33) yields

B k

()

_ _ Ads—2

ala, s) = {al4f(0, «, s)} s +8,\ ki +4, .. .o (40)
l\+8—;

where

x

M4N [ 0
dla, 8) = a~M 'Zl 1__‘:7);’),_1”(0, 8) -fo exp [—ax] y(r, Ax) exp l:—-fo'q(u) du] dx

—a’ f: exp [— (/\-I-S— 2) x] ¥ (r, %) exp [— f:-q(u) du] dx]
+ ,—,5!-,% [ f " exp [—sely(H+i, ) exp [— f ) du] dz
o 0

— M+ f: exp [— (A+s— 3):&:] Y (M+z', %) exp [— f:q(u) du] dx] .

(41)
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Using (37), we have
1 (7 *
) L exp [—sz]y(r, Ax) exp [— JO n(u) du] dx

1 w
=THT(%) f 0 exp [—sz] y(r, Ax)'(k, px)dx

@

o) , P Loyt de) dom T J | oxp [—aaly(r, Apy(h, o) do

=L Ak — +k _
- s(A+s) T T+ k+1),[ exp [—sz]a ™k Fy(r; r+1; —2x)
X Fyk; k+1; —px)dz,

using Erdeélyi et al. (1954a, p. 179, eqn. 34) for evaluation of the first integral.
Also, from Erdélyi et al. (1954a, p. 216, eqn. 14), we have

J exp [—sxla 5, Fy(r; r41; —dx) Fy(k; k4+1; —px)dx
0

__Tr+k+)) ( 11 A p )

T (sHAfpyHE Fa{rtbt s L1 rb L b4l oy S sal
where Re(r-+k-+1) > 0, Re(s) >0, Re(s+A+4pu)>0 and F; is Appell’s
function defined (Erdélyi et al. 1954a, p. 384) by:

Foa; B. B39, 7' 52, y) = i i y'"*" myt,

(V)m(y' ),,m ' n- '

m=0 n=20
Thus (41) simplifies to
M4N
. 1 1 A Y (r4+k)! Auk
— =M . -
o, 8) =a ,Zl P,_M(O, 8) [(s ,\+3—A/a) (s+/\) k! (s+a4p)rtetl
{F r+k+1; 1, 1; r+1, k4+1; A £ )
X 2 3 3 3 3 ’ 3+A+F- ’3+A+F’
- A= p )}]
-F,(r+k+1, 1, 1; r41,k+1; Py WD Wi
ol (1 1 ) A )““_ (M+i+k)! )«“"*‘#"_
e (§—A+s-—/\/a s+ (M4 ED (sha+p)¥rtin
: . . . LA [ )
X {Fz(M““‘“’ LL Mitl bt o e sh At
. . . . M= B )}]

(42)
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I1. Potisson arrivals of taxis

Setting £ = 1 in (39), we get

" b ts—Ala pottl
J©, 2, 8)‘»+A+s—)«/u—uu[u+A+s—A/ —e(@=Dpy(0, 5) +A+s
M+N .
1 1 Ao\ A\
—-M+1 — _— ST e
Fra (u+8 s+/\+u—,\/¢){,; (/\+P~+S) B u® 8)+(1\+u+8) 5]

- 1 1 N — T\ p _
_'L+,‘+s_,\/“_”“[yac 1—a¥(a—1)p, (0, s)/\——~—*—+#+8(,\+y+s Ala)

M=) T (2 )' A )M“
+ pts {,Z ()«+p.+s Pr_u(® )+()‘+F+S . (43)

And from (40), (42), setting k = 1, in which case F, simplifies in terms of
Binomial expansions, we get

w(x, 8) = {at+ (0, “’8)};T/\+IST/\/E
+
N 1
+°‘M;s+n s+A+p z\/a}{ Z(A+u+s) Pl %)
A M+
+(’\+#+8) } N €71

Now, the numerator of (43) must vanish at the two zeros of the deno-
minator, i.e. the roots, «,, «,, of the equation

—(s+A+p)ad-A = 0.
Thus we get two equations, which are sufficient to determine

MEN
Py(0, s) and ’Zl (m) D,_ 40, 3).

On solving these equations, we get

Mpts gy 1—ag) tag HH (ag—1)

ﬁN(O’ 3)= P . a;”+N+1_a1M+N+1 y v . (45)
M+N v ' M4i
A - A
12’1 ()«+u+8) Prn (0 8)+(/\+u+8)

_ Bluts) (2g00) ¥ ¥ ) “(ag—1) +a) (1-a,)]

s SN MINFI . (46)
%

%
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Substituting these values in (43) and using (44), we obtain

1 { aM+i+l(1—a1)+a‘1‘l*i+l(a2—l)

N1 —) & 2
s4Atp—Afa—pa w+at(l “)3‘ alztl+N+1_aiU+N+1

w(x, 8) =

N~i N-i
%, (@g—1)+a (1—w,)
QI MR )

Fa-M(1—1/x) ‘—s‘ Aagag)M++L (47)
which agrees with equation (31) of Kashyap (1965).

Remark: A comparison of (45), (46) with corresponding results of
Kashyap (1965) shows that

1
Dyl(s) = mi’N(O, 8) . .. .. . .. .. (48)

and
M+N

A ¢ A M+i
> (rriegs) 00+ (i) ] SR

7= ]

1
p_ M(S) = m [
which are easy to verify from (24) and (28).

APPENDIX

That equations (36), (37) follow from (34) is shown below.
M(xz)A = Prob {inter-arrival time lies in (x, 2-}- A)/ inter-arrival time > x}

2+ A
f S(u) du

J’”" S(u) du

where the right-hand side is simplified to the first power of A.

3

x+ A
Now, f S(u)du
= Diz+ A)—Dla),

where D{x) = f S(u) du is the distribution function of inter-arrival times
0

= (d% D(x)) A, up to the first order terms in A

= S(z) A.

prah-lexp [—pz]
I (k)

® k-1 -
J' plut-lexp [—pu]
z

Therefore, M(x) =

- I'(k)

__prah-lexp [—px]
T Tpr)y
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Now from the definition of I'(a, ), we have

Ed;l"(a, z) = — exp [—x]z*-1,
# ¥ Ry k=1
Therefore, f w) du = J prut~lexp [—pu] d
0,7( ) 0 I’ (k, pu) “
_ J“” v'~lexp [—v]dv _ _ f”’dr(k, v)
. 0 'k, v) o Tk )
— 1y Lk, pa)
=TT
from which (37) follows.
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