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ABSTRACT

Cloud computing is emerging as an important platform for business, personal
and mobile computing applications. We consider a stochastic model of a
cloud computing cluster, where jobs arrive according to a random process
and request virtual machines (VMs), which are specified in terms of resources
such as CPU, memory and storage space. The jobs are first routed to one of
the servers when they arrive and are queued at the servers. Each server then
chooses a set of jobs from its queues so that it has enough resources to serve
all of them simultaneously.

There are many design issues associated with such systems. One important
issue is the resource allocation problem, i.e., the design of algorithms for load
balancing among servers, and algorithms for scheduling VM configurations.
Given our model of a cloud, we define its capacity, i.e., the maximum rates
at which jobs can be processed in such a system. An algorithm is said
to be throughput-optimal if it can stabilize the system whenever the load is
within the capacity region. We show that the widely-used Best-Fit scheduling
algorithm is not throughput-optimal.

We first consider the problem where the jobs need to be scheduled nonpre-
emptively on servers. Under the assumptions that the job sizes are known
and bounded, we present algorithms that achieve any arbitrary fraction of the
capacity region of the cloud. We then relax these assumptions and present
a load balancing and scheduling algorithm that is throughput optimal when
job sizes are unknown. In this case, job sizes (durations) are modeled as
random variables with possibly unbounded support.

Delay is a more important metric then throughput optimality in practice.
However, analysis of delay of resource allocation algorithms is difficult, so we
study the system in the asymptotic limit as the load approaches the boundary
of the capacity region. This limit is called the heavy traffic regime. Assuming

that the jobs can be preempted once after several time slots, we present delay
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optimal resource allocation algorithms in the heavy traffic regime. We study

delay performance of our algorithms through simulations.
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CHAPTER 1

INTRODUCTION

Cloud computing services are becoming the primary source of computing
power for both enterprises and personal computing applications. A cloud
computing platform can provide a variety of resources, including infrastruc-
ture, software, and services, to users in an on-demand fashion. To access
these resources a cloud user submits a request for resources. The cloud
provider then provides the requested resources from a common resource pool
(e.g., a cluster of servers) and allows the user to use these resources for a
required time period. Compared to traditional “own-and-use” approaches,
cloud computing services eliminate the costs of purchasing and maintain-
ing the infrastructures for cloud users and allow the users to dynamically
scale up and down computing resources in real time based on their needs.
Several cloud computing systems are now commercially available, including
Amazon EC2 system [1], Google’s AppEngine [2], and Microsoft’s Azure [3].
Comprehensive surveys on cloud computing can be found in [4] [5] [6].

While cloud computing services in practice provide many different services,
we consider cloud computing platforms that provide infrastructure as a ser-
vice (IaaS), in the form of virtual machines (VMs), to users. We assume
cloud users request VMs, which are specified in terms of resources such as
CPU, memory and storage space. Each request is called a “job.” The type
of a job refers to the type of VM the user wants. The amount of time each
VM or job is to be hosted is called its size. After receiving these requests, the
cloud provider will schedule the VMs on physical machines, called “servers.”

As an example, Table lists three types of VMs (called instances) avail-
able in Amazon EC2.

A cloud system consists of a number of networked servers. Each server in
the data center has certain amount of resources. This imposes a constraint on
the number of VMs of different types that can be served simultaneously de-

pending on the amount of resources requested by each VM. This is illustrated



Table 1.1: Three representative instances in Amazon EC2

Instance Type Memory CPU Storage
Standard Extra Large 15 GB | 8 EC2 units | 1,690 GB
High-Memory Extra Large | 17.1 GB | 6.5 EC2 units | 420 GB
High-CPU Extra Large 7 GB 20 EC2 units | 1,690 GB

in the following example.

Example 1.1. Consider a server with 30 GB memory, 30 EC2 computing
units and 4,000 GB storage space. Then N = (2,0,0) and N = (0,1,1)
are two feasible VM-configurations on the server, where Nj is the number
of standard extra-large VMs, N; is the number of high-memory extra-large
VMs, and N3 is the number of high-CPU extra-large VMs. N = (0,2,1)
is not a feasible VM configuration on this server because it does not have

enough memory and computing units.

Jobs with variable sizes arrive according to a stochastic process. These jobs
need to be hosted on the servers for a requested amount of time, after which
they depart. We assume jobs are queued in the system when the servers are
busy.

There are many design issues associated with such systems [7, [8 9] 10,
11, 12]. One important issue is the resource allocation problem: When a
job of a given type arrives, which server should it be sent to? We will call
this the routing or load balancing problem. At each server, among the jobs
that are waiting for service, which subset of the jobs should be scheduled?
Typically jobs have to be scheduled in a nonpreemptive manner. However,
preemption once in a while is sometimes allowable. We will call this the
scheduling problem.

We are interested in resource allocation algorithms with certain optimal-
ity properties. The simplest notion of optimality is throughput optimality.
We say that an algorithm is throughput optimal if it can stabilize the system
when any other algorithm can. Loosely speaking, a throughput optimal algo-
rithm can sustain the maximum possible rate at which jobs can be processed.
Another notion of optimality of interest is delay optimality. delay optimality
means that the mean delay experienced by the jobs is minimized. We will
study Delay optimality in the asymptotic limit when the load is close to the
boundary of the capacity region. This is called the heavy traffic limit.



1.1 Best Fit Is Not Throughput Optimal

The resource allocation problem in cloud data centers has been well studied
[7, 8]. Best Fit policy [13, 4] is a popular policy that is used in practice.
According to this policy, whenever resources become available, the job which
uses the largest amount of resources, among all jobs that can be served, is
selected for service. Such a definition has to be made more precise when a
VM requests multiple types of multiple resources. In the case of multiple
types of resources, we can select one type of resource as “reference resource,”
and define best fit with respect to this resource. If there is a tie, then best fit
with respect to another resource is considered, and so on. Alternatively, one
can consider a particular linear or nonlinear combination of the resources as
a meta-resource and define best fit with respect to the meta-resource.

We now show that best fit is not throughput optimal. Consider a simple
example where we have two servers, one type of resource and two types of
jobs. A type-1 job requests half of the resource and four time slots of service,
and a type-2 job requests the whole resource and one time slot of service.
Now assume that initially, the server 1 hosts one type-1 job and server 2
is empty; two type-1 jobs arrive once every three time slots starting from
time slot 3, and type-2 jobs arrive according to some arrival process with
arrival rate € starting at time slot 5. Under the best-fit policy, type-1 jobs
are scheduled forever since type-2 jobs cannot be scheduled when a type-1
job is in a server. So the backlogged workload due to type-2 jobs will blow
up to infinity for any ¢ > 0. The system, however, is clearly stabilizable for
€ < 2/3. Suppose we schedule type-1 jobs only in time slots 1, 7, 13, 19, ...,
i.e., once every six time slots. Then time slots 5, 6, 11, 12, 17, 18, ... are
available for type-2 jobs. So if € < 2/3, both queues can be stabilized under
this periodic scheduler.

The specific arrival process we constructed is not key to the instability
of best-fit. Assume type-1 and type-2 jobs arrive according to independent
Poisson processes with rates A; and Ag, respectively. Figure[l.1]is a simulation
result which shows that the number of backlogged jobs blows up under best-
fit with A\; = 0.7 and Ay = 0.1, but is stable under a MaxWeight-based policy
with Ay = 0.7 and Ay = 0.5.

This example raises the question as to whether there are any throughput-

optimal policies. To answer this question, we will first propose a stochastic
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Figure 1.1: The number of backlogged jobs under the best-fit policy and a
MaxWeight policy

model to study resource allocation problems in cloud computing and then

pose this question in a precise manner.

1.2 A Stochastic Model for Cloud Computing

The cloud data center consists of L servers or machines. There are K different
resources. Server ¢ has (), amount of resources of type k. There are M
different types of VMs that the users can request from the cloud service
provider. Each type of VM is specified by the amount of different resources
(such as CPU, disk space, memory, etc.) that it requests. Type m VM
requests R,,; amount of resources of type k.

For server 7, an M-dimensional vector NN is said to be a feasible VM-
configuration if the given server can simultaneously host Ny type-1 VMs, N,
type-2 VMs, ..., and Ny, type-M VMs. In other words, N is feasible at
server ¢ if and only if

M
> NBoi < Ci
m=1
for all k. We let N, denote the maximum number of VMs of any type that

can be served on any server.



We consider a cloud system which hosts VMs for clients. A VM request
from a client specifies the type of VM the client needs. We call a VM request
a “job.” A job is said to be a type-m job if a type-m VM is requested. We
assume that time is slotted. We say that the size of the job is S if the VM
needs to be hosted for S time slots. We next define the concept of capacity
for a cloud.

First, as an example, consider the three servers defined in Example [I.1]
Clearly this system has an aggregate capacity of 90 GB of memory, 90 EC2
compute units and 12,000 GB of storage space. However, such a crude
definition of capacity fails to reflect the system’s ability to host VMs. For

example, while

4x171+3x7=894 < 90,
4x65+3x20=86 < 90,

4 x 420 + 3 x 1690 = 6750 < 12000,

it is easy to verify that the system cannot host 4 high-memory extra-large
VMs and 3 high-CPU extra-large VMs at the same time. Therefore, we have
to introduce a VM-centric definition of capacity.

Let A,,(t) denote the set of type-m jobs that arrive at the beginning of
time slot t, and let A,,(t) = | A, ()], i.e., the number of type-m jobs that
arrive at the beginning of time slot t. A,,(t) is assumed to be a stochastic
process which is i.i.d. across time and independent across different types. Let
Am = E[A,,(t)] denote the arrival rate of type-m jobs. Assume P(A,,(t) =
0) > €4 for some €4 > 0 for all m and ¢.

For each job j, let S; denote its size, i.e., the number of time slots required
to serve the job. For each j, S; is assumed to be a (positive) integer valued
random variable independent of the arrival process and the sizes of all other
jobs in the system. The distribution of S is assumed to be identical for all
jobs of same type. In other words, for each type m, the job sizes are i.i.d.

We assume that each server maintains M different queues for different
types of jobs. It then uses this queue length information in making scheduling
decisions. Let Q denote the vector of these queue lengths where Q,,; is the
number of type m jobs at server i.

Jobs are routed to the servers according to a load balancing algorithm. Let

A,,i(t) denote the number of type m jobs that are routed to server i. Since



A, (t) denotes the total number of type m job arrivals at time ¢, routing is
done so that > . A,i(t) = A, (1).

In each time slot, jobs are served at each server according to a scheduling
algorithm. Let D,,;(¢) denote the number of type-m jobs that finish service

at server ¢ in time slot £. Then the queue lengths evolve as follows:

The cloud system is said to be stable if the expected total queue length is

bounded, i.e.,

limsup £

t—o00

Z > Qmi(t)] < 0.

A vector of arrival rates A and mean job sizes S is said to be supportable
if there exists a resource allocation mechanism under which the cloud system
is stable. Let Spyax = max,,{S,,} and Sy = min,, {S,,}.

We first identify the set of supportable (A, S) pairs. Let N; be the set of

feasible VM-configurations on a server i. We define sets C and C as follows:

L
C= {NER%:N:ZN(i) and N GConV(M)},

=1

where Conv denotes the convex hull. Now define
C = {(A,S) eRY xRY : (Ao S) eC},

where (X o S) denotes the Hadamard product or entrywise product of the
vectors A and S and is defined as (Ao g)m = AnSm. We use \,, to denote
AmSm 50 A € C is same as (Ao S) € C We use int(.) to denote interior of a
set.

We next use a simple example to illustrate the definition of C.

Example 1.2. Consider a simple cloud system consisting of three servers.
Servers 1 and 2 are of the same type (i.e., they have the same amount of
resources), and server 3 is of a different type. Assume there are two types of
VMs. The set of feasible VM configurations on servers 1 and 2 is assumed to
be N7 = Ny = {(0,0), (1,0), (0,1)}, i.e., each of these servers can at most host
either one type-1 VM or one type-2 VM. The set of feasible configurations on
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Figure 1.2: Regions Conv(N;) and Conv(N3)

Ny
4 C

0 3N

Figure 1.3: The region C

server 3 is assumed to be N3 = {(0,0), (1,0),(2,0), (0,1)}, i.e., the server can
at most host either two type-1 VMs or one type-2 VM. The regions Conv(N7)
and Conv(Nj3) are plotted in Figure [1.2] Note that vector (0.75,0.25) is in
the region Conv(N;). While a type-1 server cannot host “0.75” type-1 VMs
and “0.25” type-2 VM, we can host a type-1 VM on server 1 for 3/4 of
the time, and a type-2 VM on the server for 1/4 of the time to support load
(0.75,0.25). Figure|1.3|shows the region calC. Capacity region for this simple
cloud system is then the set of all A and S such that the total load (Ao S) is

in the region C.

This definition of the capacity of a cloud is motivated by similar definitions

n [I5]. Asin [I5], it is easy to show the following result.

Proposition 1.1. For any pair (A, S) such that (A, S) ¢ C, limy_,e0 E D>, Qmi(t)] =
00, i.e., the pair (N, S) is not supportable.

In the next two chapters we will present algorithms that stabilize the sys-
tems as long as the arrival loads are within the region C. This shows that
C is the capacity of the cloud. Such algorithms that stabilize the system for

any arrival load in the capacity region are said to be throughput optimal.
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Moreover, these algorithms do not require knowledge of the actual arrival
rates.

In the next chapter, we will consider the case when the job sizes are
bounded and are known at arrival. We will also assume that preemption
is not allowed. We will make a connection to the scheduling problem in an
ad hoc wireless network and propose an algorithm inspired by the MaxWeight
algorithm for wireless networks. In Chapter [3] we will consider the case when
the job sizes are not bounded and are known neither at arrival nor at the be-
ginning of service and again present throughput optimal resource allocation.
algorithm for this case. In Chapter [4] we will consider the case when jobs
allowed to be preempted once in a while, and in Chapter [5| we will consider

delay optimality in the heavy traffic limit.



CHAPTER 2

THROUGHPUT OPTIMALITY: KNOWN
JOB SIZES

In this chapter, we consider the resource allocation problem when preemption
is not allowed. We assume that the job sizes are known at arrival and are
bounded. We will first draw an analogy with scheduling in an ad hoc wireless
network. We will show that the algorithms for ad hoc wireless, such as
MaxWeight scheduling can be directly used here for a simplified system.

Nonpreemptive algorithms are more challenging to study because the state
of the system in different time slots is coupled. For example, a MaxWeight
schedule cannot be chosen in each time slot nonpreemptively. Suppose that
there are certain unfinished jobs that are being served at the beginning of a
time slot. These jobs cannot be paused in the new time slot. So, the new
schedule should be chosen to include these jobs. A Maxweight schedule may
not include these jobs.

Nonpreemptive algorithms were studied in literature in the context of input
queued switches with variable packet sizes. One such algorithm was studied
in [I6]. This algorithm, however, uses the special structure of a switch and
so it is not clear how it can be generalized for the case of a cloud system.
Reference [I7] presents another algorithm that is inspired by CSMA type
algorithm in wireless networks. One needs to prove a time scale separation
result to prove optimality of this algorithm. This was done in [I7] by appeal-
ing to prior work [I8]. However, the result in [I8] is applicable only when
the Markov chain has finite number of states. However, since the Markov
chain in [I7] depends on the job sizes, it could have infinite states even in the
special case when the job sizes are geometrically distributed, so the results
in [I7] do not seem to be immediately applicable to our problem.

A similar problem was studied in [I9] for scheduling in an input queued
switch. An algorithm claimed to be throughput optimal was presented. How-
ever, the proof of optimality is incorrect. We present more details about the

algorithm and the errors in the proof in the next chapter.



Since the job sizes are known at arrival, when the jobs are queued, one
knows the total backlogged workload in the queue, i.e., the total amount of
time required to serve all the jobs in the queue. One can use this information
in the resource allocation problem. Let ¢,,;(t) denote the total backlogged
workload of type m jobs at server i.

In this chapter, we will first draw an analogy with scheduling in an ad hoc
wireless network. We will show that the algorithms for ad hoc wireless can
be directly used here for a simplified system. Then, we present an almost
throughput optimal resource allocation algorithm for the cloud computing

system. The results in this chapter have been presented in [20] and [21].

2.1 A Centralized Queueing Approach

We now make certain simplifying assumptions to gain intuition. Though
some of these are not practical, we first use them to present a very simple
solution, which can then be generalized to the original cloud problem.

We assume that jobs are queued in a centralized manner. So, for each
type of job, there is a single queue at a centralized location as opposed to a
separate queue at each server. So, there are M queues in all, one for each
type of job.

Recall that A,,(t) is the set of type-m jobs that arrive at the beginning of
time slot ¢, and A,,(t) = |A,,(t)], is the number of such jobs.

We let am(t) = > e, S e the total number of time slots of service
requested by the jobs that arrive at time ¢, i.e., the total arrival of workload of
type-m jobs in time slot t. Then, E[a,,(t)] = AnSm = Am. Let var(a,(t)) =
o2 for each m. Let N,,(t) denote the number of type-m jobs that are served
by the cloud at time slot t. Note that the job size of each of these N,,(t) jobs
reduces by one at the end of time slot t. We assume that a server can serve
at most N.x jobs at the same time. The total backlogged workload due to
type-m jobs is defined to be the sum of the remaining job sizes of all jobs
of type-m in the system. We let ¢,,(t) denote the backlogged workload of
type-m jobs in the network at the beginning of time slot ¢, before any other

job arrivals. Then the dynamics of ¢,,(t) can be described as
Gm(t + 1) = (gm(t) + am(t) — Np(1)) . (2.1)

10
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Figure 2.1: Interference constraints for six users and three links and the
corresponding interference graph

The resource allocation problem then reduces to the problem of choosing
a vector N(t) = (Ny(t), Nao(t),..., Ny(t)) that is a feasible configuration
vector for the cloud. Here, we say that a vector N is a feasible vector for the
cloud if can be written as N = > . N(i) where N (i) is a feasible configuration

for the server i.

2.1.1 Preemptive Algorithm

We first assume that all servers can be reconfigured at the beginning of each
time slot. This means that a job can be interrupted at the beginning of each
time and put back in the centralized queue for that job type. In other words,
we assume that complete preemption is allowed.

This problem is then identical to the problem of scheduling in an ad hoc
wireless network. An ad hoc network consists of a collection of wireless
nodes. A link in such a network refers to a transmitter-receiver pair of
nodes. Not all the links can be simultaneously active because of interference.
These constraints are represented by an interference graph. Vertices in the
interference graph correspond to the links. If there is an edge between two
vertices, then the corresponding links interfere and so cannot transmit at the
same time. An example is shown in Figure [2.1

Packets arrive to be transmitted over the links and are queued. Given
the queue lengths at each link, a scheduling algorithm has to choose a set
of links that can transmit at each given time, without violating interference

constraints. In other words, at any given time, the scheduler should choose
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an independent set from the interference graph.

In their seminal paper, Tassiulas and Ephrimedes [I5] presented the MaxWeight
scheduling algorithm for this problem and showed that it is throughput op-
timal. Each link is associated with a weight which is a function of the queue
length, usually the queue length itself, and a schedule with the maximum
weight is chosen in each time slot from all possible schedules.

Since the centralized and preemptive scheduling problem is identical to the
wireless network scheduling problem, MaxWeight algorithm is also through-
put optimal. However, the Server-by-server MaxWeight algorithm (Algo-
rithm [1f) is equivalent to finding the maximum weight feasible vector for the

cloud.

Algorithm 1 Server-by-server MaxWeight allocation for a centralized queue-
ing system with complete preemption

At the beginning of time slot ¢, consider the i*" server. If the set of jobs on
the server are not finished, move them back to the central queue. Find a
VM-configuration N*(t) such that

(i)
N (t) € arg max D> o(t) Non.

At server i, we create up to N,Si)*(t) type-m VMs depending on the number

of jobs that are backlogged. Let N,S?(t) be the actual number of VMs that
were created. Then, we set

gt +1) = (qm(t) +an(t) = N,g?) .

Then, as in [15], we have the following proposition.

Proposition 2.1. Consider the cloud system with centralized queues and
assume that complete preemption of jobs is allowed. The server-by-server
MaxzWeight allocation presented in Algorithm 1| is throughput optimal, i.e.,

Z qm(t)] < 00

lim F

t—o00

whenever \ € intC.

The proof is based on bounding the drift of a quadratic Lyapunov function.
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The drift is shown to be negative outside a finite set and the Foster-Lyapunov
theorem is invoked to prove positive recurrence of the Markov chain corre-
sponding to the system as long as the arrivals are within the capacity region.
We skip the proof of this proposition since it is much simpler and is in the
same lines as that of Theorem 211

One drawback of MaxWeight scheduling in wireless networks is that its
complexity increases exponentially with the number of wireless nodes. More-
over, it needs to be implemented in a centralized policy. However, for the
cloud system the server by server implementation in Algorithm [1]is has much
lower complexity and can be implemented in a distributed manner. Consider
the following example. If there are L servers and each server has S allowed
configurations, then when each server computes a separate MaxWeight allo-
cation, it has to find a schedule from S allowed configurations. Since there
are L servers, this is equivalent to finding a schedule from LS possibilities.
However, for a centralized MaxWeight schedule, one has to find a schedule
from S* schedules. Moreover, the complexity of each server’s scheduling
problem depends only on its own set of allowed configurations, which is in-
dependent of the total number of servers. Typically the data center is scaled

by adding more servers rather than adding more allowable configurations.

2.1.2 Nonpreemptive Algorithms

One of the simplifying assumptions made in the previous subsection is that
jobs can be interrupted and reallocated later, possibly on different servers.
In practice, a job may not be interruptible or interrupting a job can be very
costly (the system needs to store a snapshot of the VM to be able to restart
the VM later). In the rest of this chapter and the next, we assume that jobs
are not allowed to be interrupted.

Nonpreemptive algorithms are more challenging to study because the state
of the system in different time slots is coupled. For example, a MaxWeight
schedule cannot be chosen in each time slot nonpreemptively. Suppose that
there are certain unfinished jobs that are being served at the beginning of
a time slot. These jobs cannot be paused in the new time slot, so the new
schedule should be chosen to include these jobs. A Maxweight schedule may

not include these jobs.
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Therefore, since one cannot choose MaxWeight schedule in every time slot,
a natural alternative is to somehow choose MaxWeight schedule every few
time slots and then perform some ‘reasonable’ scheduling between these time
slots. It turns out that using MaxWeight schedule once in a while is good
enough.

Before we present the algorithm, we outline the basic ideas first. We group
T time slots into a super time slot, where T" > S,.«. At the beginning of a
super time slot, a configuration is chosen according to the MaxWeight al-
gorithm. When jobs depart a server, the remaining resources in the server
are filled again using the MaxWeight algorithm; however, we impose the
constraint that only jobs that can be completed within the super slot can
be served. So the algorithm myopically (without consideration of the fu-
ture) uses resources, but is queue-length aware since it uses the MaxWeight

algorithm. This is described more precisely in Algorithm

Algorithm 2 Myopic MaxWeight allocation:

We group T time slots into a super time slot. At time slot ¢, consider the
i™® server. Let N (¢7) be the set of VMs that are hosted on server i at the
beginning of time slot ¢, i.e., these correspond to the jobs that were scheduled
in the previous time slot but are still in the system. These VMs cannot be
reconfigured due to our nonpreemption requirement. The central controller
finds a new vector of configurations N (t) to fill up the resources not used

by NO(t7), ie.,

NO(t) € ar max m ()N,
earg w2 ()

The central controller selects as many jobs as available in the queue, up to
a maximum of NV, (z)( t) type-m jobs at server i, and subject to the constraint
that a type-m job can only be served if its size S; < T — (¢ mod T). Let

N9 (¢ () denote the actual number of type-m jobs selected. Server i then serves
the N,,(t)() new jobs of type m, and the set of jobs N®(¢7) left over from
the previous time slot. The queue length is updated as follows:

G (t 1) = g(t) + an(t) = Y (N () + ND (1)) -

i

Note that this myopic MaxWeight allocation algorithm differs from the
server-by-server MaxWeight allocation in two aspects: (i) jobs are not in-

terrupted when served and (ii) when a job departs from a server, new jobs

14



are accepted without reconfiguring the server. The following proposition

characterizes the throughput achieved by the myopic MaxWeight.

Proposition 2.2. Consider the myopic MaxWeight algorithm in Algorithm
@. Any job load that satisfies %maxj\ € C is stabilizable under the myopic
MaxWeight allocation.

The proof of this proposition again uses the Foster-Lyapunov theorem
based on a quadratic Lyapunov function.However, instead of the one step
drift, the drift over every super time slot is shown to be negative (outside a
finite set). This then gives that a system sampled at the beginning of every
super time slot is stable. Since the mean arriving workload in each time slot
is bounded, we then have stability of the original system is also stable. We
again skip the proof as most of the same ideas are presented in the proof of
Theorem 2.11

It is important to note that, unlike best fit, the myopic MaxWeight algo-
rithm can be made to achieve any arbitrary fraction of the capacity region

by choosing T sufficiently large.

2.2 Resource Allocation with Load Balancing

In the previous section, we considered the case where there was a single queue
for jobs of the same type, being served at different servers. This requires a
central authority to maintain a single queue for all servers in the system. A
more distributed solution is to maintain queues at each server and route jobs
as soon as they arrive. To the best of our knowledge, this problem does not
fit into the scheduling/routing model in [I5]. However, we show that one can
still use MaxWeight-type scheduling if the servers are load-balanced using a
join-the-shortest-queue (JSQ) routing rule.

So, we now assume that each server maintains M different queues for dif-
ferent types of jobs. It then uses the information about backlogged workload
in each of these queues in making scheduling decisions. Let q denote the vec-
tor of these backlogged workloads where q,,; is the backlogged workload of
type m jobs at server ¢. Routing and scheduling are performed as described
in Algorithm [3]
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Algorithm 3 JSQ Routing and myopic Maxweight Scheduling

1. Routing Algorithm (JSQ Routing): All the type m jobs that arrive in
time slot ¢ are routed to the server with the shortest backlogged work-

load for type m jobs i.e., the server if (t) = arg ming,,;(t). Therefore,
1€{1,2,,,L}
the arrivals to ¢,,; in time slot ¢ are given by

ailt) = {Am(t) if § = i* (¢) 22)

0 otherwise.

2. Scheduling Algorithm (Myopic MaxWeight Scheduling) for each server
1. T time slots are grouped into a super time slot. A MaxWeight
configuration is chosen at the beginning of a super time slot. So, for
t = nT, configuration N (t) is chosen according to

NO(t) € arg maXqui (t) Ny

NeN;

For all other ¢, at the beginning of the time slot, a new configuration
is chosen as follows:

NO@) e  argmax Y guil(t)No,
N:N+NO(E)eN; ,

where N (¢7) is the configuration of jobs at server 4 that are still in
service at the end of the previous time slot. As many jobs as available
are selected for service from the queue, up to a maximum of N (t)
jobs of type m, and subject to the constraint that a new type m job is
served only if it can finish its service by the end of the super time slot,
i.e., onlyif S; <T—(t mod T). Let Nf;) () denote the actual number of

type m jobs selected at server i and define N (¢) = N@(¢7) + N (1).
The queue lengths are updated as follows:

Gni(t + 1) = Gui(t) + ams(t) — NO(t). (2.3)
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The following theorem characterizes the throughput performance of the

algorithm.

Theorem 2.1. Any job load vector that satisfies %mjx € C 1s stabilizable
under the JSQ routing and myopic MaxWeight allocation as described in

Algorithm [3,

Proof. The idea behind the proof is again to bound the drift of a quadratic
Lyapunov function over a super time slot. However, now the load balancing
algorithm also plays a role in the drift.

Let Y,:(t) denote the state of the queue for type-m jobs at server i. If
there are I such jobs, Y;,(t) is a vector of size I and Y/ (t) is the (back-
logged) size of the j® type-m job at server i. First, it is easy to see that
Y (t) = {Yni(t) }m. is a Markov chain under the myopic MaxWeight schedul-
ing. Further define S = {y : Pr(Y(¢) = y|Y(0) = 0) for some ¢}, then Y (¢)
is an irreducible Markov chain on state space S assuming Y (0) = 0. This
claim holds because (i) any state in S is reachable from 0 and (ii) since
Pr(a,(t) = 0) > €4 for all m and ¢, the Markov chain can move from Y (%)
to 0 in finite time with a positive probability. Further g,(t) = >_; erﬁ(t),
i.e., gmi(t) is a function of Y,,;(t).

We will first show that the increase of qui(t)]\@(rf) (t) is bounded within

a super time slot. For any ¢ such that 1 < (t mod T') < T — Spyax, for each

server 1,

:ZQmZ(t)Nni)(t_) + ZQmi(t> (Nw?i) (t - 1) - Nr(;i)(t_»
(a) ~
< amiONDE) + D gmi() NP (2)
=3 (@ OND () + @ni N 0)) Ly 025000

+ Z (qml<t)NT(ri) (t_) + q'rnz(t) ~Tri) (t)> I[(Imi(t)<smameax
(t) 4 )
<D ns(OND (0) + M SN

where the inequality (a) follows from the definition N (t); and inequality (b)
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holds because when ¢,,;(t) > SimaxNVmax, there are enough number of type-m
jobs to be allocated to the servers, and when 1 < (t mod T) < T — Spax,
all backlogged jobs are eligible to be served in terms of job sizes. Now since
(g (1) — gua(t — 1)| = ‘ami(t 1) - st?(t)‘ < ymi(t — 1) + Nyna, We have

quz DNO(t—1) < g +quz HNGD( +Zamz — 1) N, (2.4)

where ' = M N2, (Smax + 1).

max

Let V(t) = |q(t)|” be the Lyapunov function. Let t = nT+7for 0 < 7 < T.
Then,

E[V(nT +7+1) =V (nT + 7)|q(nT) =g

= | 325 i)+ o >—Nsi><t>)2—qu<t>\q<nT>=q] (2.5)

=F 222%” amZ — Nt ))

- Z > (amit) = N9 (0) | a(nT) = q] (2.6)
<K 2B |30 amiam(t) = 30> am(NG(B)| a(nT) = a|  (27)
=K1+ 2 Elgmis, 0 (Dan(t)|a(nT) = qf

—2F Z Z Gmi(OND ()| q(nT) = (2.8)
=K +2 Z AmEGmiz, ) () |a(nT) = ]

—2E Z Z Gmi(t q(nT) = (2.9)

—2E Z Y amNY () a(nT) = q (2.10)
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—2F

2.2 ami(ON

where K, = MLN2, + > (A2 4+ 02 + 20, Nuax) and i, = i¥,(nT) =

arg minq,,;. Equation (2.8)) follows from the definition of a,,; in the routing
i€{1,2,,L}

algorithm in (5.2)). Equation (2.9) follows from the independence of the ar-
rival process from the queue length process. Inequality (2.10]) follows from the

fact that Egmi;, @) ()] < Elgmi, (ur) (D)] < Elgm, (nT)WT) + Xt am(t)] =
Elguss, (nT)] + 7.

Now, applying repeatedly for t € [nT, (n+1)T — Spax), and summing
over i and using the fact that ), a,,i(t) = an(t), we get

=3 4N

L(t —nT)pB Zquz nTN()nT)+

a(nT) =q| , (2.11)

T maxfl

(n+1)T-S
t'=nT

> (') Noax-
(2.12)

Since TH; A € int(C), there exists € > 0 s.t. Tlge A\ € C, and so there

exists {)\Z} Such that (He )\1 € Conv(N;) for all ¢ and A =S\ According

to the scheduling algorlthm, for each 7, we have that

(1+e€) qu nT : quz nT') N 2 (nT). (2.13)
Thus, we get,
=22 am(IN(®)
(n“l‘l)T Smax—
< L(t—nT)p — Z Z Gmi(NT)ND (nT) 4 Z Z am (') Niax
7 m t'=nT
(2.14)

(n+1)T—Smax—1

< L(t—nT)3 — %Zqu(nTﬂ%—f— Z Zam Nmax-

) m t'=nT

(2.15)
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Substituting this in (2.11)), for ¢ € [nT, (n + 1)T — Siax), We get

E[V(nT +741) = V(nT + 7)|q(nT) = q]
<K 427> (A2 + A Nunax) + 2L(t — nT)3’

Note that Xm(lmi;*n =>. Xﬁnqmi;«n <3N Gni- We will now use this relation
and sum the drift for 7 from 0 to T'— 1. Using (22.16]) for 7 € [0, T — Spax],
and (2.11]) for the remaining 7, we get

(2.16)

EV((n+1)T) = V(nT)|q(nT) = q

T-1 T—Smax—1
<TK1+22 (Ao + A Nma) Y T +2L8° > 7
7=0 7=0

i (1+6e)T i
+ 2T; AmiNy, — Qm ; Gmitg, (T — Smax)

<Ky =267 > Gridiy,

where Ky = TK; + 2 Zm(j\fn + XmNmax) ZT o T +2LF ZT Smax=l - Tt
B={Y:3.3 ani(Y)\, < Ky/eT}. The set B is finite. This is because
there are only a finite number of q € ZY L vectors satisfying >, >, gmi\i,
and for each q, there are a finite number of states Y such that q = q(Y).
Clearly the drift E[V((n + 1)T) — V(nT)|q(nT) = q] is negative outside
the finite set B. Then from the Foster-Lyapunov theorem [22, 23], we have
that the sampled Markov chain Y (n) £ Y (nT) is positive recurrent and so
limy, oo E[>°; >, qmi(nT")] < co. For any time t between n1" and (n + 1)T,

we have

E ;;qml(t)] <F Zqul (nT) —i—ZZ Z Qi (t

m t'=nT

=F Z Z Gmi(nT) | + TZ M-
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Therefore, we have

. . < . . X
i 8 0| < i 8|S S o) TSR,
< Q.
This proves the theorem. O

Since the work load g,;(t) is always at least as much as the number of
jobs, Qni(t) , from Proposition , we have that any arrival rate A ¢ C
is not supportable. Thus, we have that Algorithm [3| is almost throughput
optimal. By this, we mean that given any arrival rate A € C, we can choose

the parameter 7' so that the system is stable.

2.3 Simpler Load Balancing Algorithms

Though JSQ routing algorithm is (almost) throughput optimal, the job
scheduler needs the workload information from all the servers. This im-
poses a considerable communication overhead as the arrival rates of jobs and
number of servers increase. In this section, we present two alternatives which

have much lower routing complexity.

2.3.1 Power-of-two-choices Routing and Myopic MaxWeight
Scheduling

An alternative to JSQ routing is the power-of-two-choices algorithm [24] 25,
20], which is much simpler to implement. When a job arrives, two servers
are sampled at random, and the job is routed to the server with the smaller
queue for that job type. In our algorithm, in each time slot ¢, for each type
of job m, two servers i{"(t) and i5'(¢) are chosen uniformly at random. The
job scheduler then routes all the type m job arrivals in this time slot to

*

the server with shorter backlogged workload among these two, i.e., i* (t) =
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argmin  ¢,;(t) and so
ic{if (1), (1)}

am (t iti=1q; (¢
oy~ | m® ®
0 otherwise.

Otherwise, the algorithm is identical to the JSQ-Myopic MaxWeight algo-
rithm considered earlier. The following theorem shows that the throughput
performance using the power-of-two-choices algorithm is similar to that of

JSQ routing algorithm when all the servers are identical.

Theorem 2.2. When all the severs are identical, any load vector that sat-

isfies 7— S )\ € int(C) is stabilizable under the power-of-two-choices routing

and myopzc MaxWezght allocation algorithm.

Proof. Again, we use V(t) = |q(t)|” as the Lyapunov function. Then, from
(2.7), we have

E[V(t+1) - V(®)|anT) = q) <K, + 2E

22 tmilt)ams(t
2.2 ami®ON

—2F

(217)

For fixed m, let X,,(t) be the random variable which denotes the two
servers that were chosen by the routing algorithm at time ¢ for jobs of type
m. X,,(t) is then uniformly distributed over all sets of two servers. Now,

using the tower property of conditional expectation, we have

E Z qmz aml

Zsz Jami(t)| a(nT) = q, Xm(t) = {7, 5'}

=E [E [min (gmir (1), gy (1)) am ()| a(nD’) = q, X(t) = {7, j'}]| a(nT) = q
(2.18)

< | | 202000, ) qu) = 0, X(0) = 7.7} a7 = 4]
" 2 am(Dhn

q(nT) =

=E q(nT) =

) = (2.19)
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S%’” (Z G +7Xm) , (2.20)

where 7 =t — nT'. Equation follows from the routing algorithm and
follows from the fact that X,,(¢) is uniformly distributed. Inequality
follows from the fact that E[>"; ami(t')] = Elam(t")] = .

Since the scheduling algorithm is identical to Algorithm [3] the bound in

(2.12) still holds

S N
Z " (n+1)T—Smax—1

t—’fLT ZZsz nTNZ nT)"‘ Z Zam max

t'=nT
(2.21)
Since T(i,:i}\ € int(C), there exists € > 0 s.t. Tlgemax)\ € C. We have

assumed that all the servers are identical, so C is obtained by summing L

copies of Conv(N). Thus, TIJ;E A\ € C, means T(I_Jgn)i% € Conv(N) =

Conv(Nj;) for all i. According to the scheduling algorithm, for each 7, we
have that

T
- - . om : (4)
(1 —l—e)T_ 5 E Gmi(nT) 7 < Em Qmi(nT)NY (nT).

Thus, we get

v (n4+1)T—Smax—1

< L(t—nT)B'—%Zqui(nT)%n—i— Z Zam Npax-

i m t'=nT m
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Now, substituting this and (2.20)) in (2.17) and summing over t € [nT, (n +
1)T — 1], as in the proof of Theorem [2.1] we get

EV((n+1)T) = V(nT)|q(nT) = q
T—Smax—1

T-1
ST +2) (N 4+ dnNoww) 3 7 +208° ) 7
m 7=0 =0

This proof can be completed by applying the Foster-Lyapunov theorem [22]
23] and then observing that the workload does not change by much within a
supertime slot, as in the proof of Theorem [2.1] ]

2.3.2 Pick-and-Compare Routing and Myopic MaxWeight
Scheduling

One drawback of the power-of-two-choices scheduling is that it is throughput
optimal only when all servers are identical. In the case of nonidentical servers,
one can use pick-and-compare routing algorithm instead of power-of-two-
choices. The algorithm is motivated by the pick-and-compare algorithm for
wireless scheduling and switch scheduling [27], and is as simple to implement
as power-of-two-choices, and can be shown to be optimal even if the servers
are not identical. We describe this next. The scheduling algorithm is identical
to the previous case.

Pick-and-compare routing works as follows. In each time slot ¢, for each
type of job m, a server i,,(t) is chosen uniformly at random and compared
with the server to which jobs were routed in the previous time slot. The
server with the shorter backlogged workload among the two is chosen and
all the type m job arrivals in this time slot are routed to that server. Let

i* (t) be the server to which jobs will be routed in time slot t. Then, i, (t) =
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argmin  ¢,;(t) and so
i€{im (t),i5, (t—1)}

A (T ifi=1a'(t
0 otherwise.

Theorem 2.3. Assume a,,(t) < amax for all t and m. Any job load vector
that satisfies

routing and myopic MaxzWeight allocation algorithm.

T—gmaxj‘ € int(C) is stabilizable under the pick-and-compare

Proof. Consider the irreducible Markov chain Y(t) = (Y (¢), {¢},(¢)},,) and
the Lyapunov function V (t) = |q(t)|*. Then, as in the proof of Theorem ,
similar to (2.17)) for t > nT, we have

E[V(t+1) = V(®)la(nT) = q. i, (nT) = 1

Yo o
<K, +2F Z Z Gmi(t)ami(t)| q(nT) = q,i,,(nT) =i (2.22)
—2E Z Zq,m t)| q(nT) = q,i;,(nT) = z] :
Since T_gmx;\ € int(C), there exists and € > 0 such that, (1+€)—= o )\ eC

and so there exists {;\’}Z such that (1 + €)7—g— At € Conv(N;) for all i and
A =S\ This {5\"}2 can be chosen so that there is a x so that \,, < kA! .

This is possible because if A,, > 0 and \,, is not on the boundary of C, one
can always find {\{ }. so that A}, > 0.

Since the scheduling part of the algorithm is identical to Algorithm [3]
(2.15) still holds for ¢ € [nT, (n + 1)T — Siax]. Thus, we have

- Z Z Gmi() NS (1)

< L(t—nT)B" — 1(} +§)T Zqu (nT)AL | (2.23)

Where /8// MNmax<amax + Nmax) + MSI'H&XN

mazx’

We also need a bound on the increase in — ). > qmi(t)N,gi) (t) over mul-
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tiple super time slots. So, for any n’, we have

Zquz (nT)N,, l) (nT)

<55t N OT) LA

SZZ(]W- n+n)T)N((n+n)T) +n'TLB",

where the second inequality follows from the fact that we use maxweight
scheduling every T slots and from the definition of 8”. Now, again, using
(2.13)), and (2.23)), for any t such that 1 < (¢ mod T') < T — Spax, We have

=3 amND ()

< Lt —nT)B" — % Z > ()AL, (2.24)

max

Fix m. Let i = argmingq,;(nT). Note that |¢.:(t) — ¢ni(t — 1)| =
ie{1,2,,L}

‘ami(t) _NW (t)‘ < Gmax + Nmax. Therefore, once there is a ¢ty > nT such
that ¥ (t9) satisfies

Ui, (t0) (t0) < Gmare, (t0), (2.25)

then, for all £ > ty, we have s, (1)(t) < Gmir, (1) + (t = nT") (@max + Nmax)-
Probability that (2.25]) does not happen is at most (1 — %)(to_nT). Choose t
so that this probability is less than p = €/4x. Then, (14-xp) = 1+¢/4. Choose
k so that kT > (to — nT) and ((n + k)T — to) + k(to — nT) < KT(1 + €/4).

Then

(n+k)T—1

Y E

t=nT

Z sz amz
- Z E Z sz amz
t=nT

(n+k)T—1
E sz amz

DD
Sj\ ( 0 — ’H,T Z dmi + Z t - nT) (amax + Nmax) Lamax

t=to
t=nT

a(nT) = q, i, (nT) = i

q(nT) =q,i’,(nT) =14

q(nT) =q,i;,(nT) =17 (2.26)
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(n+k)T—1
+ Z sz +(t - nT) (amax + Nmax))

t=to

(n+k)T—1
+p D> (t=nT) (max + Ninax) Latma (2.27)

t=to

min~ T

<1 =p)((n+ k)T —t) Z Gmim. A + i} (@max + Nimax) Lamax
=0
+ (1 = p)An(to — nT) Z Gmi + PAET Y i (2.28)
SKs + (1=p) (0 + )T = t0) 3 ami,
+ (1= p)r(to —nT) Y qml-X:;Z + BPET Y~ il (2.29)
<Ks;+ (1 —p)kT(1+ 6/4) > gmid, + (1 + e/4)EpkT Y~ gmiXs,  (2.30)

<K3+ kT(1+€/4)* ) quiki, (2.31)

<Ks+ kT(1+3¢/4) ) qmidh, (2.32)

kT
where K3 = > 7 (Gmax + Nmax) Lamax. Equations (2.30) and (2.31) follow

from our choice of £ and p respectively

Now, substituting (2.32) and (2.24) in (2.22) and summing over ¢ € [nT’, (n+
T — 1], we get

E[V((n+k)T) =V (nT)la(nT) = q, i, (nT) = 7]
<Ky + 2kT(1+ 3¢/4) Z Z Qi N

(n+k)T—1
— S 28 |3 g NS @) atnT) = q,in,(6) = 7
t=nT % m

<K, + 2KT(1 + 3¢/4) Z Z Gmi N,

_2<1+6 ZZsz)‘Z T_ Smax)
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<Kyt —ghTe ; > ik

where K; = kT K, + MKy +2L8" Y5 %>~ The result follows from the
Foster-Lyapunov theorem [22] 23]. O

Note that the assumption that the arrivals in each time slot are bounded
by amax can easily be relaxed, similar to the proof of theorems [2.1] and [2.2]

2.4 Discussion and Simulations

The parameter T in our algorithms can be arbitrarily large, but needs to be
finite for the proofs to be valid. A natural question is: What happens if we let
T go to infinity? When T" = 0o, our scheduling algorithm reduces to a myopic
MaxWeight scheduling in each time slot. Under no additional assumptions,
such an algorithm is not throughput optimal. For instance, the same exam-
ple given to show that Best-Fit policy is not throughput optimal in Chapter
would also show that such an algorithm is also not throughput optimal. To
completely characterize the optimality of such a myopic MaxWeight schedul-
ing algorithm is an open question. However, we will address a slightly related
question in the next chapter.

In this section, we use simulations to compare the performance for differ-
ent values of T. We will also compare the centralized myopic MaxWeight
scheduling algorithm, and the joint routing and scheduling algorithm, based
on the power-of-two-choices and MaxWeight scheduling. We consider a cloud
computing cluster with 100 identical servers, and each server has the hard-
ware configuration specified in Example [I.1 We assume jobs being served in
this cloud belong to one of the three types specified in Table So VM con-
figurations (2,0,0), (1,0, 1), and (0,1, 1) are the three maximal VM configu-
rations for each server. It is easy to verify that the load vector A1) = (1, %, %)
is on the boundary of the capacity region of a server.

To model the large variability in jobs sizes, we assume job sizes are dis-
tributed as follows: when a new job is generated, with probability 0.7, the
size is an integer that is uniformly distributed in the interval [1,50], with
probability 0.15, it is an integer that is uniformly distributed between 251
and 300, and with probability 0.15, it is uniformly distributed between 451
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Figure 2.2: Comparison of the mean delays in the cloud computing cluster
in the case with a common queue and in the case with power-of-two-choices

routing when frame size is 4000

and 500. Therefore, the average job size is 130.5 and the maximum job size
is 500. We call this distribution A.

We further assume the number of type-i jobs arriving at each time slot
follows a binomial distribution with parameter (p%, 100). We varied the
traffic intensity parameter p from 0.5 to 1 in our simulations. Here traffic
intensity is the factor by which the load vector has to be divided so that it lies
on the boundary of the capacity region. Each simulation was run for 500, 000
time slots. First we study the difference between power-of-two-choice routing
and JSQ routing by comparing the mean delays of the two algorithms at
various traffic intensities for different choices of frame sizes. Our simulation
results indicate that the delay performance of the two algorithms was not
very different. For concision, we only provide a representative sample of our
simulations here for the case where the frame size is 4000 in Figure

Next, we show the performance of our algorithms for various values of the
frame size T' in Figure[2.3] Again, we have only shown a representative sample
for the power-of-two-choices routing (with myopic MaxWeight scheduling).
From Theorems and , we know that any load less than % is
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Figure 2.3: Comparison of power-of-two-choices routing algorithm for

various frame lengths 7'

supportable. The simulations indicate that the system is stable even for the
loads greater than this value. This is to be expected since our proofs of

Theorems and essentially ignore the jobs that are scheduled in the
last Spax time slots of a frame. However, the fact that the stability region is

larger for larger values of T is confirmed by the simulations.
It is even more interesting to observe the delay performance of our algo-

rithms as 7" increases. Figure indicates that the delay performance does
not degrade as T increases and the throughput increases with 7. So the use
of queue-length information seems to be the key ingredient of the algorithm
while the optimal implementation of the MaxWeight algorithm seems to be

secondary.

2.5 Conclusions

In this chapter, we have studied a few different resource allocation algorithms
for the stochastic model of [aaS cloud computing that was presented in the

Introduction. We assume that job sizes are known and are bounded and that
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preemption is not allowed. We made a connection with scheduling in ad hoc
wireless networks and proposed a frame based myopic MaxWeight algorithm.
We presented three different routing algorithms, viz., join the shortest queue,
power-of-two-choices and pick-and-compare. We have shown that all these
algorithms can be made nearly throughput-optimal by choosing sufficiently
long frame durations. Simulations indicate that long frame durations are
not only good from a throughput perspective but also seem to provide good

delay performance.
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CHAPTER 3

UNKNOWN JOB SIZES

The algorithms presented in Chapter [2]assume that the job sizes are bounded
and are known when the job arrives into the system. This assumption is not
realistic in some settings. Many times, the duration of a job is not known
until the job finishes. Moreover the bounded job sizes assumption excludes
simple job size distributions like geometric distribution because it is not
bounded. In this chapter, we will present algorithms when job sizes are not
known.

The scheduling algorithm presented in this chapter is inspired by the one
studied in [19] for input-queued switched. Since a MaxWeight schedule can-
not be chosen in every time slot without disturbing the jobs in service, a
MaxWeight schedule is chosen only at every refresh time. A time slot is
called a refresh time if no jobs are in service at the beginning of the time
slot. Between the refresh times, either the schedule can be left unchanged
or a ‘greedy’ MaxWeight schedule can be chosen. It was argued that such a
scheduling algorithm is throughput optimal in a switch.

The proof of throughput optimality in [19] is based on first showing that the
duration between consecutive refresh times is bounded so that a MaxWeight
schedule is chosen often enough. Blackwell’s renewal theorem was used to
show this result. Since Blackwell’s renewal theorem is applicable only in
steady state, we were unable to verify the correctness of the proof.

Furthermore, to bound the refresh times of the system, it was claimed
in [19] that the refresh time for a system with infinitely backlogged queues
provides an upper bound over the system with arrivals. This is not true for
every sample path. For a set of jobs with given sizes, the arrivals could be
timed in such a way that the system with arrivals has a longer refresh time
than an infinitely backlogged system.

For example consider the following scenario. Let the original system be

called system 1 and the system with infinitely backlogged queues, system 2.
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System 1 could have empty queues while system 2 never has empty queues.
Say Tp is a time when all jobs finish service for system 2. This does not
guarantee that all jobs finish service for system 1. This is because system 1
could be serving just one job at time T;—1, when there could be an arrival of a
job of two time slots long. Let us say that it can be scheduled simultaneously
with the job in service. This job then will not finish its service at time Ty,
and so Ty is not a refresh time for system 1.

The result in [19] does not impose any conditions on job size distribution.
However, this insensitivity to job size distribution seems to be a consequence
of the relationship between the infinitely backlogged system and the finite
queue system which is assumed there, but which we do not believe is true in
general.

In particular, the examples presented in [28] as well as an example sim-
ilar to the counter example to Best-Fit policy in Chapter [1| show that the
policy presented in [19] is not throughput optimal when the job sizes are
deterministic.

Here, we develop a coupling technique to bound the expected time between
two refresh times. With this technique, we do not need to use Blackwell’s
renewal theorem. The coupling argument is also used to precisely state how
the system with infinitely backlogged queue provides an upper bound on the
mean duration between refresh times.

In this chapter we present a throughput optimal scheduling and load bal-
ancing algorithm for a cloud data center, when the job sizes are unknown.
Job sizes are assumed to be unknown not only at arrival but also at the be-
ginning of service. This algorithm is based on using queue lengths (number
of jobs in the queue) for weights in MaxWeight schedule instead of the work-
load as in the algorithm in Chapter [2 The scheduling part of our algorithm
is based on [19], but includes an additional routing component. Further, our
proof of throughput-optimality is different from the one in [19] due to the
earlier mentioned reasons.

If the job sizes are known, one can then use backlogged workload as the
weight in the algorithm presented here. In that case, this algorithm does not
waste any resources unlike the algorithms in Chapter [2[ which forces a refresh
time every T time slots potentially wasting resources during the process. In
particular, when the job sizes have high variability, the amount of wastage

can be high. However, the algorithm in this chapter works even when the
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job sizes are not bounded, for instance, when the job sizes are geometrically
distributed.
In terms of proof technique, in this chapter, we make the following contri-

butions:

1. We use a coupling technique to show that the mean duration between
refresh times is bounded. We then use Wald’s identity to bound the

drift of a Lyapunov function between the refresh times.

2. Our algorithm can be used with a large class of weight functions to
compute the MaxWeight schedule (for example, the ones considered in
[29]) in the case of geometric job sizes. For general job sizes, we use
a log-weight functions. Log-weight functions are known to have good
performance properties [30] and are also amenable to low-complexity

implementations using randomized algorithms [31], 32].

3. Since we allow general job-size distributions, it is difficult to find a Lya-
punov function whose drift is negative outside a finite set, as required by
the Foster-Lyapunov theorem which is typically used to prove stability
results. Instead, we use a theorem in [33] to prove our stability result,
but this theorem requires that the drift of the Lyapunov function be
(stochastically) bounded. We present a novel modification of the typ-
ical Lyapunov function used to establish the stability of MaxWeight

algorithms to verify the conditions of the theorem in [33].

We will first present the refresh times based scheduling algorithm and argue
that the refresh times are bounded. We illustrate the use of this result by
first proving throughput optimality in the simple case when the job sizes are
geometrically distributed. In the following section, we present the proof for
the case of general job size distributions. The results in this chapter have
been presented in [34] and [35].

3.1 Algorithm

There are two main challenges in this setting. The first is that, since the job
sizes are unknown, the total backlogged workload cannot be used to calculate

the weight of different schedules. We address this by using number of jobs
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as a proxy for the backlogged workload. However, it is not clear if such an
algorithm is still optimal. It turns out that one can use a modified MaxWeight
algorithm with a different weight function. It was shown in [29] that a wide
class of weight functions can be used in MaxWeight scheduling for wireless
channels. When the total backlogged workload is not known, a logarithmic
function of the queue length can be used for throughput optimality.

The second challenge is that since the job sizes are not bounded, one
cannot use the idea of super time slots, because one cannot make sure that a
MaxWeight schedule can be chosen at the beginning of every super time slot.
To address this challenge, recall that the key intuition from the results in
the previous section is that, a MaxWeight schedule should be chosen ‘often
enough.” However, we since we cannot choose a MaxWeight schedules at
some fixed time slots, we choose them whenever we can. To precisely state
such an algorithm, we need the notion of refresh times.

Recall that a time slot is called a refresh time if none of the servers are
serving any jobs at the beginning of the time slot. Note that a time slot is
refresh time if, in the previous time slot, either all jobs in service departed
the system or the system was completely empty.

Refresh times are important due to the fact that a new MaxWeight sched-
ule can be chosen for all servers only at such time instants. At all other
time instants, an entirely new schedule cannot be chosen for all servers si-
multaneously since this would require job preemption which we assume is
not allowed. Based on these ideas, we present Algorithm [4]

To state the optimality result for this algorithm in general, we need the
following assumption on the job sizes. Let S be the support of the random
variable S, the job size, i.e., S = {n € N: P(S = n) > 0}. The job size

distribution is assumed to satisfy the following assumption.

Assumption 3.1. If [; € S is in the support of the distribution, then any
Iy € N such that 1 < [y < [; is also in the support of the distribution, i.e.,
l, € S. For each job type m, let C,, £ infies P(S,, = ]S, > 1 —1). Then,
there exists a C' > 0 such that for each server m, C,, > C' > 0. In the case
when the support is finite, this just means that the conditional probabilities

P(Sy =1|Sk > [ — 1) are non-zero for any [ in the support.

Assumption (3.1) means that when the job sizes are not bounded, they

have geometric tails. For example, truncated heavy-tailed distributions with
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Algorithm 4 JSQ Routing and MaxWeight Scheduling

1. Routing Algorithm (JSQ Routing): All the type m jobs that arrive in
time slot ¢ are routed to the server with the shortest queue for type m

jobs i.e., the server i’ (t) = argminQ,,;(t). Therefore, the arrivals to
ie{1,2,,L}
Qi in time slot ¢ are given by

A(t) = {Am(t) if § = i* (¢) 51)

0 otherwise.

2. Scheduling Algorithm (MaxWeight Scheduling) for each server i:

Let N, (t) denote a configuration chosen in each time slot. If the time
slot is a refresh time (i.e., if none of the servers are serving any jobs
at the beginning of the time slot), N (t) is chosen according to the
MaxWeight policy, i.e.,

NO(t) e ar]%gﬁng@mi(t)wm. (3.2)

If it is not a refresh time, Nﬁ)(t) = N,Sf)(t — 1). However, Nﬁ)(t)
jobs of type m may not be present at server ¢, in which case all the
jobs in the queue that are not yet being served will be included in the

new configuration. If qu?

selected at server 4, then the configuration at time ¢ is N (t) = N (1).
Otherwise, i.e., if there are enough number of jobs at server i, N (t) =

NP ().

(t) denotes the actual number of type m jobs
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arbitrarily high variance would be allowed but purely heavy-tailed distribu-

tions would not be allowed under our model.

3.1.1 Refresh Times

One of the key ideas in the proof is to show that the refresh times occur often
enough. We will now present a lemma to this effect. Let us denote the n'®
refresh time by t,,. Let z, = t,41 — t, be the duration (in slots) between the
n'™ and (n+1)'" refresh times. Then, the duration between the refresh times

is bounded as follows.

Lemma 3.1. There exists constants Ky > 0 and Ko > 0 such that E[z,] < Ky
and E[22] < ICy.

This lemma is proved by first obtaining a lower bound on the probability
that the next time slot is a refresh time. This bound is then used to construct
a coupled Bernoulli process that gives the required bound. We present the

complete proof now.

Proof. Let R(t) be a binary valued random process that takes a value 1 if
and only if time ¢ is a refresh time. Consider a job of type m that is being
served at a server. Say it was scheduled [ time slots ago. The conditional

probability that it finishes its service in the next time slot is
P(S, =1+1|S, >1)>C, >C

from the assumption on the job size distribution. Thus, the probability that
a job of type m that is being served finishes its service at any time slot
is at least C'. Therefore, the probability that all the jobs scheduled at a
server finish their service at any time slot is no less than C*"max and the
probability that all the jobs scheduled in the system finish their service is at
least C' £ CEMNmax > () If all the jobs that are being served at all the servers
finish their service during a time slot, it is a refresh time. Thus probability
that a given time slot is a refresh time is at least C. In other words, for any
time ¢, if p(t) is the probability that R(¢) = 1 conditioned on the history
of the system (i.e., arrivals, departures, scheduling decisions made and the

finished service of the jobs that are in service), then p(t) > C > 0.
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Define R,(z) = R(t, + z) for z > 0. Then z, is the first time R,(z)
takes a value of 1. Now consider a Bernoulli process R, (z) with probability
of success C' that is coupled to the refresh time process R, (z) as follows.
Whenever R, (z) = 1, we also have R, (2) = 1. One can construct such a pair
(Rn(t), Ru(2)) as follows. Consider an i.i.d. random process fi;(z) uniformly
distributed between 0 and 1. Then the pair (R,(2), R,(2)) can be modeled
as R,(z) = 1 if and only if E(z) < p(t, + 2) and R(t)) = 1 if and only if
]/%;(z) <C.

Let Z, be the first time R, (z) takes a value of 1. Then, by the construc-
tion of R,(2), 2, < Z, and since R,(z) is a Bernoulli process, there exists
constants KC; > 0 and Ky > 0 such that E[z,] < K; and E[z2] < Ky proving
the lemma.

[

3.2 Throughput Optimality - Geometric Job Sizes

Before presenting the general result, in this section, we will characterize the
throughput performance of Algorithm {4 in the special case when the job
sizes are geometrically distributed. The proof of this result is simpler than
the general proof and illustrates some of the ideas. We will consider a more
general case in the next section. Note that when the job sizes are geometric,
Assumption [3.1]is clearly satisfied and so Lemma |3.1] is applicable.

In the case of geometric job sizes, a wide class of functions g¢(y) can
be used to obtain a stable MaxWeight policy [29]. Typically, V((Q)) =
> i J 9((Q)mi)dy is used as a Lyapunov function to prove stability of a
MaxWeight policy using g(y). To avoid excessive notation, we will illustrate

the proof of throughput optimality using g(y) = y in this section.

Proposition 3.1. Assume that the job arrivals satisfy Ap,(t) < Apax for
all m and t. When the job sizes are geometrically distributed with mean job
size vector S, any job load vector that satisfies (A, S) € int(C) is supportable
under the JSQ routing and MaxWeight allocation as described in Algorithm

with g(y) = y.

Proof. Since the job sizes are geometrically distributed, it is easy to see that
X(t) = (Q(t), N(t)) is a Markov chain under Algorithm 4]
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Obtain a new process, X(n) by sampling the Markov chain X(t) at the
refresh times, i.e., X(n) = X(¢,). Note that X(n) is also a Markov chain
because, conditioned on Q(n) = Q(t,) = qo (and so N(t,)), the future of
evolution of X(¢) and so X(n) is independent of the past.

Using V(X) =V(Q) =Y., 3. 5,Q2, as the Lyapunov function, we will
first show that the drift of the Markov chain is negative outside a bounded set.
This gives positive recurrence of the sampled Markov chain from the Foster-
Lyapunov theorem. We will then use this to prove the positive recurrence of
the original Markov chain.

First consider the following one step drift of V(¢). Let t = t, + 7 for
0< 1<z,

(V(t+1)=V(1)
_ Z > B (Quai(t) + Aai(t) = Dyi(1)) — 5 Q2,(1)

=23 > 50 Qi) (Arua(t) = Dii(®)
+ Z ng (Ami(t) - Dmi<t))2
<2y Z S Quni (1) (Ari(t) — Dii(t)) + K,

where K5 = L(Amax + Nuax)* (X, Sm).
Now using this relation in the drift of the sampled system, we get the

following. With a slight abuse of notation, we denote F [(.)|Q(t,) = q] by

Eq [()]-

EV(Q(n+1)) =V(Q(n))|Q(n) = q]
=E[V(tni1) = V(ta)[Q(tn) = d

[2,—1

=Eq | Y V(ta+7+1) = V(ty +7)
7=0

[2n—1

L =0 m,i

— S Qi (ty + 7)Dyi(t, + r)) + K5 (3.3)

39



The last term above is bounded by K5;K; from Lemma We will now
bound the first term in (3.3). From the definition of A,,; in the routing

algorithm in (3.1]), we have

[2n—1

2F, Z Z Z?QOi(tn +7)Api(t, +7)

L =0 m i

[2n—1

:2Eq Z ngQmi;*n(tn+T) (tn + T)Am<tn + 7_)

L 7™=0 m

[2n—1

§2Eq Z Z gm(szjn(tn)@n)Am (tn + T>+TAr2nax)

L =0 m

Zn—1

Z Ap(t, +7) +Z A% SmEq [72]
=0 m

S‘ArznaxlCQ Z §m + 2E’q [Zn] Z gmqmz;‘nAma (34)

where i}, (t) = argminQ;(t) and 4}, = ¢}, (t,). Since Quuiz (1,47 (tn +7) <
i€{1,2,,L}

Qi () (tn +7) < Quuiz, (tn) + AmaxT because the load at each queue cannot
increase by more than A,., in each time slot, we get the first inequality.

Let Y(t) = {Y.i(t)} s, denote the state of jobs of type-m at server i.
When Quui(t) # 0, Y,i(t) is a vector of size N (¢) and Y/ (t) is the amount
of time the j' type-m job that is in service at server i has been scheduled.
Note that the departures D(t) can be inferred from Y (t). Let F™ be the
filtration generated by the process Y (¢, + 7). Then, A(t,,+7+1) is indepen-
dent of F™ and 2, is a stopping time for ™. Then, from Wald’s identit
[36, Chap 6, Cor 3.1 and Sec 4(a)] and Lemma we have (3.4)).

Now we will bound the second term in (3.3)). To do this, consider the
following system. For every job of type m that is in the configuration NGO (tn),
consider an independent geometric random variable of mean S,, to simulate
potential departures or job completions. Let I}7m(t) be an indicator function
denoting if the j™ job of type m at server i in configuration NG (t,) has

a potential departure at time ¢. Because of the memoryless property of

"'Wald’s identity: Let {X,, : n € N} be a sequence of real-valued, random variables
such that all {X,, : n € N} have same expectation and there exists a constant C' such that
E[|X,|] < C for all n € N. Assume that there exists a filtration {F, }nen such that X,
and F,_1 are independent for every n € N. Then, if IV is a finite mean stopping time with
respect to the filtration {F, }nen, E[Zﬁle X,] = E[X,|E[N].
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geometric distribution, Z;  (¢) are i.i.d. Bernoulli with mean 1 /S

If the j* job was scheduled, T, (t) corresponds to an actual departure. If
not (i.e., if there was unused service), there is no actual departure correspond-
ing to this. Let f)mz(t) = Zﬁ'ﬁ) (tn) 7} ,,(t) denote the number of potential de-
partures of type m at server i. Note that if Q,ui(t) > Nmax, Dimi(t) = Diyi(t)
since there is no unused service in this case. Also, Dyy;(t) — Dyi(t) <
[A)mi(t) < Npax. Thus, we have

Qi (1) Dini(t) = (Quni (1) Dini (1)) I, (6)> Noma
+ (sz( ) mZ( )) Hsz( t)<Nmax

> (Qui(ODilt)) 020
Qi) (Dot () N ) T2
> Qui(Doni(t) ~ N (35)

Note that Qi (t) > Qumi(t—1) — Npax, since Ny is the maximum possible
departures in each time slot. So, we have

Qi (tn+ T)Doi (bt 7) > (Quni () —T Nina) Do (£, + 7)
> le(tn) mi(tn +7) — TN?

max-*

Using this with (3.5)), we can bound the second term in (3.3)) as follows:

[2,—1

2Eq ZZSQOlt +T) mz(t +7—)

L 7=0 i,m

[2,—1

>28q | Y 8 Quiltn + 7)Doiltn —1—7')

L 7=0 i,m

— LN? Z Sn2Eq 2]

max

Zn—1

>2F, Zstm Zszt +7)| — Kg

—2Eq [2n Z Qi N (3.6)

where Kg = LN2,. 3" 5,(2K; 4 K,). Let 7 denote the filtration gener-
ated by {Y(t, + 1), lA)(tn + 7)}. Then, F C F™ | Since z, is a stopping
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time with respect to the filtration .FT("), it is also a stopping time with re-
spect to the filtration F™ . Since B(tn + 7 + 1) is independent of ]?T(n),
Wald’s identity can be applied here. D(t, 4+ 7) is sum of N\ (t,) inde-
pendent Bernoulli random variables each with mean 1/S,,. Thus, we have
E[f)mz(t)] =N (t,)/Sym. Using this in Wald’s identity we get 1)

Since (A, S) € int(C), there exists ¢ > 0 such that ((1 + €)A,S) € C,
there exists {(1 + €)A’}, such that A\ o S € Conv(\}) for all i and A = Y A"

According to the scheduling algorithm (3.2]), for each server i, we have that

D Quiltn) (L + NS <Y Quui(t) N (8). (3.7)

Then, from (3.4)), (3.3) and (3.6)), we get

E[V(X(n+1)) = V(X(n))|Q(n) = q, Y (n)]
<K7+2Eq (2] Y Sun@lnis Am — 2Eq [20] Y i N

ke — 2B, [2] Z Z i\ S

(ba)

< K7 - 262 quz)\l _m7

where K; = A2, Ky Y S, + K. Inequality (a) follows from A = Y\ and
(3.7). Inequality (b) follows from z, > 1. Z

Then, from the Foster-Lyapunov theorem [22 23], we have that the sam-
pled Markov Chain f((n) is positive recurrent. So, there exists a constant
ICs > 0 such that lim, o >, > E[Qui(t)] < Ks.

For any t > 0, let t,, be the last refresh time before . Then,

ZEsz <ZE Qnri(tn) + 2n(Amax + Nimax)))-

As t — oo, we get

lim sup Z Z E[Qu:(t)

t—o00

<lim sup Z Z E[(Qumi(tn) + 2n(Amax + Niax))]

n—0o0
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SKS + IClLM(Amax + Nmax)'

3.3 Throughput Optimality - General Job Size
Distribution

In this section, we will consider a general job size distribution that satisfies
Assumption We will show that Algorithm [4] is throughput optimal in
this case with appropriately chosen g(.). Unlike the geometric job size case,
for a job that is scheduled, the expected number of departures in each time
slot is not constant here. We first present some preliminaries.

The process X(t) = (Q(t), Y (t)) is a Markov chain, where Y (¢) is defined
in the section Let W, (1) be the expected remaining service time of a
job of type m given that it has already been served for [ time slots. In other
words, W,,(1) = E[S,, —1|S,, > I]. Note that W,,(0) = S,,. Then, we denote
the expected backlogged workload at each queue by Q, .(t). Thus,

where [; is the duration of completed service for the 5™ job in the queue.
Note that [; = 0 if the job was never served.

The expected backlog evolves as follows:

Qui(t+1) = Qu(t) + Aui(t) — Dy (1),

where A, (t) = A,.;i(t)S,, since each arrival of type m brings in an expected
load of S,,. D,,;(t) is the departure of the load.

Let pyy = P(Sm =1+ 1]S,, > 1). A job of type m that is scheduled for [
amount of time, has a backlogged workload of W,,(1). It departs in the next
time slot with a probability p,,;. With a probability 1 — p,,;, the job does
not depart, and the expected remaining load changes to W,,(l 4+ 1). So, the
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departure in this case is W, (1) — W,,,(I + 1). In effect, we have

B,.(1) = W(l) with prob p,. (3.8)
Wi (1) = Wi (I+1)  with prob 1 — pyy.

This means that the D,,;(¢) could be negative sometimes, which means the
expected backlog could increase even if there are no arrivals. Since the job
size distribution is lower bounded by a geometric distribution by Assumption
[3.1] the expected remaining workload is upper bounded by that of a geometric
distribution. We will now show this formally.

From Assumption |3.1] on the job size distribution, we have

P(Sp, =1+ 1|Sp > 1) > C
P(Sy > 1415, >1) < (1-0).

Then, using the relation P(S,, > l+k+1|S,, > 1) = P(S,, >+ k+1|S,, >
l+k)P(Sy > l+k|S,, > 1), one can inductively show that P(S,, > [+k|S,, >
) < (1—C)* for k> 1. Then,

Wo(l) = E[Spm — 1Sy, > 1] :iP(Sm>l+k:|Sm>l)
k=0
< i(l - O <1/C. (3.9)
k=0

Then from (3.8)), the increase in backlog of workload due to ‘departure’ for
each scheduled job can increase by at most W,,,(I+1), which is bounded 1/C.
There are at most Np,. jobs of each type that are scheduled. The arrival in

backlog queue is at most ApaxSmax. Thus, we have

raY ray radl Nmax
sz(t + 1) - sz(t) S Am&XSmaX + C .

(3.10)

Similarly, since the maximum departure in work load for each scheduled job
is 1/C, we have

2y 2y Nmax

Qult+1) = Q1) > — =2 (311)

Since every job in the queue has at least one more time slot of service left,
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Q,i(t) < Q,,;(t). Since W,,,(1) < 1/C, we have the following lemma.

Lemma 3.2. There exists a constant C > 1 such that Qumi(t) < Q,;(t) <
éQmi(t) for all i,m and t.

Unlike the case of geometric job sizes, the actual departures in each time
slot depend on the amount of finished service. However, the expected de-
parture of workload in each time slot is constant even for a general job size
distribution. This is the reason we use a Lyapunov function that depends
on the workload. We prove this result in the following lemma. This is a key

result that we need for the proof.

Lemma 3.3. If a job of type m has been scheduled for [ time slots, then the

expected departure in the backlogged workload is E[Dy,|l] = 1. Therefore, we

have E[D,,| =1

Proof. Recall ppy = P(S,, =1+ 1|S,, > [). We have

W (1) =E[Sp — 1|Sm > 1]
=Pl + (1 = Do) (I+E[Spn— (L +1)[ S, > 14 1])
=1+ W (Il +1) (1 = P -

Thus, we have
Wy(l) = Wo(l+1) =1 =W+ 1) (Pm) - (3.12)
Then, from (3.8)),

E[Dp|l]

Wi (1) = (1 = prt) Wi (1 4+ 1)
= Win(l) = Wi (I + 1) + (D) Win(l + 1)

I
_

from (3.12)).
Since E[D,,|l] = 1 for all I, we have E[D,,] = >, E[D,,[l|P(l) = 1. O

As in the case of geometric job sizes, we will show stability by first showing
that the system obtained by sampling at refresh times has negative drift. For

reasons mentioned in the introduction, here we will use g(y) = log(1+y) and
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the corresponding Lyapunov function
where G(.) : [0,00) — [0,00) is defined as

G(q) = /Oqg(y)dy = /Oqlog(l +y)dy = (1+q)log(1+q) — q.

We will show that the drift of V' (Q) between two refresh times is negative.
To do this, we will need the following generalized form the well-known Wald’s

identity.

Lemma 3.4 (Generalized Wald’s identity). Let {X,, : n € N} be a sequence
of real-valued random wvariables and let N be a nonnegative integer-valued

random variable. Assume that

D1 {X,}nen are all integrable (finite-mean) random variables

D2 E[X,Iin>n] = E[X,]P(N > n) for every natural number n, and
D3 300 Bl Xa[Iivzny] < .

Then the random sums Sy 2 SN X, and Ty 2 N | E[X,] are integrable

Then, to use the Foster-Lyapunov theorem to prove stability, one needs
to show that the drift of the Lyapunov function is negative outside a finite
set. However in the general case when the job sizes are not bounded, this
set may not be finite and so the Foster-Lyapunov theorem is not applicable.
We will instead use the following result by Hajek [33, Thm 2.3, Lemma 2.1],
which can be thought of as a generalization of the Foster-Lyapunov theorem

for non-Markovian random processes.

Lemma 3.5. Let {Z,},>—0 be a sequence of random variables adapted to a

filtration {F,}n>—0, which satisfies the following conditions:
C1 For some M and €y, E|Z, 1 — Zn|Fn] < —€o whenever Z,, > M
C2 (|Zni1 — Zo||Fn) < Z for allm >0 and E[eez] is finite for some 6 > 0.

Then, there exists 0* > 0 and C* such that limsup,,_, . Ele’ %] < C*.
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We will use this lemma with the filtration generated by the process X(t)
and consider the drift of a Lyapunov function. However, the Lyapunov func-
tion corresponding to the logarithmic g(.) does not satisfy the Lipschitz-like
bounded drift condition C1 even though the queue lengths have bounded
increments.

Typically, if a-MaxWeight algorithm is used (i.e., one where the weight for
the queue of type m jobs at server 7 is Q:u with o > 1) corresponding to the

Lyapunov function V,(Q) = Zivm(ami)“*a), one can modify this and use
the corresponding (1 4+ «) norm by considering the new Lyapunov function
Ua(Q) = (Zi7m(6mi)(1+“))ﬁ [37]. Since this is a norm on RXM | this has
the bounded drift property. One can then obtain the drift of U,(.) in terms
of the drift of V,(.).

Here, we don’t have a norm corresponding to the logarithmic Lyapunov
function, so we define a new Lyapunov function U(.) as follows. Note that
G(.) is a strictly increasing function on the domain [0,00), G(0) = 0 and
G(q) — oo as ¢ — oo. So, G(.) is a bijection and its inverse, G7(.) :
[0,00) — [0, 00) is well-defined.

U(Q) = GHV(Q) = 671 (3 G(Qu)): (3.13)

This is related to the Lambert W function which is defined as the inverse of
xe® that is studied in literature.

We will need the following Lemma relating the drift of the Lyapunov func-
tions U(.) and V(.).

Lemma 3.6. For any two nonnegative and nonzero vectors Q(l) and 6(2),

r@®) - v@") < vQ”) - V(@(l))'
 log(1+U@Q"))

The proof of this Lemma is based on concavity of U(.) and is similar to
the one in [37]. The proof is presented in Appendix [A]

We will need the following Lemma to verify the conditions C1 and C2 in
Lemma [3.5]
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Lemma 3.7. For any nonnegative queuve length vector Q,
1 —
— ) log(1 ) <log(l+G*
LM; 0g(1+ Q) < log(1+G7'(V(Q)))

<1+ Zlog(l + Qui)-

The proof of this Lemma is presented in the Appendix Bl We will now
present the main theorem, which establishes the throughput optimality of
Algorithm {4 when g(q) = log(1 + ¢).

Theorem 3.1. Assume that the job arrivals satisfy A, (t) < Amax for all m
and t and that the job size distribution satisfies Assumption|3.1. Then, any
job load vector that satisfies (X, S) € mt((i'\) 1s supportable under JSQ routing
and MazWeight allocation as described in Algorithm[f with g(q) = log(1+q).

Proof. When the queue length vector is Q,.i(t), let Y (¢) = {Yni(t) }mi de-
note the state of jobs of type-m at server i. When Q;(t) # 0, Y,:() is a
vector of size N (t) and Y7 (t) is the amount of time the j* type-m job
that is in service at server ¢ has been scheduled.

It is easy to see that X(t) = (Q(¢),Y(t)) is a Markov chain under Algo-
rithm [l

We will show stability of X(t) by first showing that the Markov chain X (n)
corresponding to the sampled system is stable, as in the proof of geometric
case.

With slight abuse of notation, we will use V(¢) for V(Q(#)). Similarly,

Vi(n), U(t), U(n) and U(X(n)). We will establish this result by showing that
the Lyapunov function U(n) satisfies both the conditions of Lemma [3.5] We
will study the drift of U(n) in terms of drift of V(n) using Lemma [3.6] First
consider the following one step drift of V' (¢).

(V(t+1) - V(1)

<D (Quilt 1) = Q1) 9(Quuilt + 1)) (3.14)
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27 (Auit) = Doi(1)) 9(Qua(1). (3.15)

where (3.14)) follows from the convexity of G(.). To bound the first term in
(3.15)), first consider the case when Q,;(t+1) > Q,,;(t). Since g(.) is strictly

increasing and concave, we have

‘Q(Gmi(t +1)) — Q(sz(tm

=9(Qui(t + 1)) — 9(Q,(t))
< 9/(Qui(1))(Quui(t +1) — Qui(1))
< (Quit+1) = Q) = |Qui(t +1) = Q)]

where the second inequality follows from ¢'(.) < 1. Similarly, we get the
same relation even when Q,,;(t) > Q,;(t + 1).
So the first term in (3.15]) can be bounded as

Z (Qui(t +1) = Q1) (9(Quuilt + 1)) — 9(Q,i(1)))

<32 [t 1) = Q)] lo Q¢+ 1) = (@6

<Z| 1) = Q)" <K,

where Ky = LM (ApmaxSmax + %)2 The last inequality follows from (|3.10))
and (3.11)). Thus, we have

Similarly, it can be shown that

V() = V(E+1) < Ks+ ) (Duilt) = Aui®) 9(Qit + 1)), (3.17)

Let t,, denote the last refresh time up to¢t. Let t = ¢, + 7 for 0 < 7 < z,.

Again, we use Eq[(.)] to denote F[(.)|Q(t,) = q, Y (t,)]. Now using (i3.16))
in the drift of the sampled system, we get

ElV(X(n+1)) = V(X(1)|Q(n) = 4, Y (n)]
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=E[V(tp41) = V(t)[Q(tn) = a, Y (t0)]

[2n—1

=Eq | > Vlta+7+1) = V(ty+7)

NS (Z( Qb+ 7)) Kilt +7)

| 7=0

m,i

—9(Qui(tn + 7))Dyi(tn + 7)) ) + Ky (3.18)

The last term above is bounded by KgK; from Lemma [3.1 We will now
bound the first term in (3.18]).

Zn—1

Eq [ 3573 9(Qulta + 7)) Api(ty +7)

=0 m 3

Zn—1

Z Zg 6 = (tn +7' t +T))Am(tn +7)§m]

=0 m

Zn—1

Eql> > 9(Quuis, (tn) + TAmaxSm + ™ Nmax/C) Ay (tn + 7) S,

=0 m
Zn—1

Eql> > " 9(Quuis, (t0) At + )8 + TA2 S 4 7 Ao Nuax /C]

=0 m

zZn—1

S ngg(qmzfn)E[Z Am(tn + T Z Amaxsm + AmaXS N, aX/C

SE[ZH] Z gmg(qmz )\ + AmaxICZ Z S AmaXNmaX ,C2 Z S

<Kg + E[z,] ngg Ui, ) A (3.19)

where @ (t) = argmiani(t), it =0 (t), im(t) = argminQ,,;(t), iy =
1€{1,2,,,L} 1€{1,2,,,L}

im(tn) and Ko = A2 Ko 3, S, A-Amedlma 0, 5™ 5 4 /0 S S, 1og (C) A

The first equality follows from the definition of A,,; in the routing algo-
rithm in (3.1). Since Qois (i)t +7) < Qs 1y (bn +7) < Qi (tn) +
TS'mAmax + T Nmax/C because the load at each queue cannot increase by more
than ApaxSm + Nmax/C in each time slot, we get (a). Inequality (b) follows
from concavity of g(.) and ¢'(.) < 1.

Inequality (c) follows from Wald’s identity and Lemma [3.1] For Wald’s
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identity, we let F; be the filtration generated by the process Y (t). Then,
A(t + 1) is independent of F; and z, is a stopping time for F;. Note that
Lemma gives iz < Amis, C< qd,, C <Qq,,;, C. This gives (13.19)).

Now we will bound the second term in (3.18)). Though we use a fixed

configuration between two refresh times, there may be some unused service
when the corresponding queue length is small. We will first bound the unused
service. Let D( +(t) be the departure in workload at queue Q,,;(t) due to the

th job of type m in the configuration N (t,) so that

mt’n

(
3 D)
j=1

Define a fictitious departure process to account for the unused service as

follows:
) e sth - 4 - 270)
s Do(t) if ob in Ny, (t,) was scheduled
1 if the jt job was unused.
N(l) tn

Z DY(1) (3.21)

Using f)mi(t) — Emi(t) < Npax, We get

9(Qui(tn + 7)) Donilt, +7)

9(Qui(tn + 7)) Dot 4 7)) Tuui(ta )< Nunas
+(9(Q

Q..

t + T )DmZ (tn + 7—)) HQmi(tn+T)ZNmax
2o

+(s@
Q.

(t + T)) (ﬁmi(tn + T)_Nmax» ]IQmi(tn+T)<Nmax
mz t + T))]/jml(tn + T)) I[Qmi(tn“l"T)ZNmax

( (t + T))ﬁmi(tn + 7_) - Nmaxg(éNmax)- (322)

Since that there is no unused service if Qi () > Npax, we have (a). Inequal-
ity (b) follows from the fact that Q,;(f) < Qui(t)C from Lemma and
N () < Nppas.
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Since ¢ is concave and 0 < ¢'(.) < 1, we have

9(Q.i(tn)) <g(Quu(tn + 1))
+4(Q, (t + T Qui(tn) = Qui(tn + 7))
<9(Qui(tn + 7)) + [Qui(tn) — Qui(tn + 7)|
<9(Qi(tn + 7)) + T(AmaxSmax + Nmax/C),

where the last in follows from (3.10) and (3.11). Then, using ﬁmi(tn +7) <

Nunaw/C from (BIT) in (B22), we get

9(Qui(tn + 7)) Dini(t + 7)

( mz( )) ml(tn+7)_KIOT_Nman(éNmaX)v

where K19 = (Nmax/C) ((AmaxSmax + Nmax/C). Then, using Lemma , the

second term in (3.18) can be bounded as follows:

[zn—1
Eq ZZQ 7))Doni(tn + 7)
L7=0 im
[2,—1
>FEqy ZZQ mil mi(tn +7)| — K11
L7=0 im
Zn—1
=" 9@ni)Eq | S Duilta +7)| — Ky, (3.23)
i,m 7=0

where K11 = LM (K10K2 + Nmaxg(Nmax)K1). We will now use the general-
ized Wald’s Identity (Lemma[3.4)), verifying conditions (D1), (D2) and (D3).
Clearly, (D1) is true because ]/jml(tn + 7) have finite mean by definition, and
from Lemma [3.3

From definition of ﬁm,(tn + 7), from . and . D,.i(t, + 7)] <
Niax/C. So,

S Ea [IBulta 4 7)lez] <

oo
T=1 T=1

o0

=1

= Py(zn > 1)
NmaX NmaX,C
- C EQ[ZTL] S C -
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This verifies (D3). We verify (D2) by first proving the following claim.

Claim 3.1.

A~

E, []:A)mi(tn 7)o > T] — B, [Dmi(tn n T)] .

Proof. Consider the departures due to each job, ﬁ%;(t) as defined in (|3.20)).
Intuitively, conditioned on {z, > 7}, we have a conditional distribution on
the amount of finished service for each of the jobs. However, from Lemma
3.3 the expected departure is 1 independent of finished service. Thus, the
conditional workload departure due to each job is 1. This is the same as
the unconditional departure, again from Lemma [3.3] We will now prove this
more formally.

The event {z, > 7} is a union of many (but finite) disjoint events {F,, : o =
1...A}. Each of these events E,, is of the form {(q(t,), A(t,), D(t,)), (q(t,+
1),A(t,+1),D(t,+1)),...(q(t,+7—1),At,+7—1),D(t,+7—1))}. In
other words, each event is a sample path of the system up to time ¢, + 7 and
contains complete information about the evolution of the system from time
t, up to time ¢, + 7. Let z,ﬁiz be the amount of finished service for the jth
job of type m at server i. lf?iz is completely determined by FE,. Conditioned
on F,, 1/57(,]12 (t) depends only on lfflz It is independent of the other jobs in the
system, and is also independent of the past departures. Thus, we have

Eq [DS(tn + )Ea] = Eq [Pt + DI = 1.
The last inequality follows from Lemma and definition of ﬁgz () in terms
of 57(72@) 3.20)). Since F, are disjoint, we have

Eq [ﬁ(flz (tn + 7)|2n > T]

=3 P(Bulza > 7)Eq [Pt +7)] E]

=Y P(Ea|z, > 7) = 1.

Similarly, from Lemma 5‘ and ((3.20)), we have Eq [ﬁ%g (tn + 7')} = 1. Sum-
ming over j, from (3.21]), we have the claim. O]
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Since

Eq [Dui(tn + ),z =Fq Dyt + 7|20 2 7|Plen 27
=E, [ﬁm(tn + T)] P(z, > 1),

we have (D2). Therefore, using the generalized Wald’s identity (Lemma
in (3.23]), we have

Zn—1

ZZQ (tn + 7)) Dypi(tn +7)

=0 i,m

The key idea is to note that the expected departures of workload for each
scheduled job is 1 from Lemma . We use this, along with the generalized
Wald’s theorem, to bound the departures similar to the case of geometric job
sizes.

Since (A, 5) € C, there exists {A\7}, such that A = > ;A\ and Ao S €
int(Conv(Nj)) for all i . Then, there exists an ¢ > 0 such that (A’ +¢€)o S €
Conv(N;) for all i. From Lemma , we have ¢(q,,;) < 9(Cqmi) < log(C(1+
Ami)) < g(Qmi) + log(C). The last inequality which is an immediate conse-
quence of the log function has also been exploited in [38] [39]for a different

problem. For each server ¢, we have

D (9(@n) —108(C)) (X, + )Sm <> (i) (N, + €) S

m m

where (a) follows from the Algorithm 4] since N9 (t,) is chosen according
to MaxWeight policy. The last inequality again follows from Lemma [3.2]
Substituting this in (3.24)) and from (3.19)) and (3.18)), we get

E[V(X(n +1)) = V(X(n))|Q(n) = 4, Y ()]
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<Kio+Eqlz]) (9(szm)Am§m D 9( ) (N, + )§m>

(a) —
< K1z — €SminEqgl2n] Z Z 9(@pmi)
§K13 - Ggmin 10g<1 + Gil(‘/(qw)a

where Ky = KKy + Ko + K11 + log(é) Yom(Am + Le)S,, and K3 = K5 +
€SminK1. Inequality (a) follows from A = >, A" and q,,;; < Q. The last
inequality follows from Lemma and since z, > 1.

If the job sizes were bounded, we can find a finite set of states B = {x :
Yo 2o (@) < M} so that the drift is negative whenever x € B°. Then,
similar to the proof in section [3.2] Foster-Lyapunov theorem can be used to
show that the sampled Markov chain 5((71) is positive recurrent. We need the
bounded job size assumption here because, if not, the set B could then be
infinite since for each q there are infinite possible values of state x = (q,y)
with different values of y.

Since the job sizes are not bounded in general, we will use Lemma to
show stability of Algorithm 4| for the random process U(n). From Lemma
3.0, we have

E[U(X(n+1) = UX(n)|X(n) = x = (q.y)]
VX(n+1) - VEXm) g, ]
gL+ UX () | =X (ay)

K3 = €§min/C1
—— — S < —
Slog(l+U@) © !

<FE

whenever U(q) > e(K18/¢5mink1)  Thus, U(n) satisfies condition C1 of Lemma
for the filtration generated by the {X(n)}. From Lemma , Lemma

and (3.16)), we have

Utp,+7+1)—Ul(t,+71))
< V(tn+7+1) = V(t,+7)]
“log(1 + GV (Q(t, + 7))
st Anax 3 Sing(Quui(tn + 7))
log(1 + G=Y(V(Q(tn +1))))

95



K 8 Amaxgmax
+

“lg(l+ G V@1 0)) LM

(a)
<Ky if U(tn+7) > 0,

= ety T 2P Since U(Q) > 0 if and only if V(Q) > 0 if
and only if Q # 0, there is at least one nonzero component of Q@ = 0 and
so V(t, + 7) > G(1). This gives the inequality (a). If U(t, + 7) = 0, from
3.16), we have (U(t, +7+ 1) = U(t, + 7)) < K5 2 Gt (K4). Thus, we

have

where K4 =

Uty +7+1)=U(t, + 7)) < K,
where K6 = max{K4, K15}. Similarly, from (3.17) it can be shown that

Uty +717)—U(t,+7+1)) < Kig,

where K3 = max{K7, K15} and Kj; = 10{;(82) + % Setting K19 =

max{ K6, K13}, we have
(U, +7)=Ultn+74+1)]) <K
(|U(tn +7) — Ultn + 7+ D|| X(tn)) < K
(X + 1) = U @)l X)) < K

19
19
1920, < Koz,

where Z,, is the coupled random variable constructed in the proof of Lemma
B.1] Since z, is a geometric random variable by construction, it satisfies
condition C1 in Lemma |3.5. Thus, we have that there are constants 6* > 0
and K4 > 0 such that, lim, Y, ZiE[ee*U(i(”))] < K4. Since G(.) is

convex, from Jensen’s inequality, we have

o (Batt))  EnsC e

LM AV <V(Q(ta))- (3.25)

Then, from Lemma [3.2]and (b), we get

ZQmi(tn) < Zﬁmi(tn) < LMU(Q(t,)) < %_ﬁfee*lf(im)y
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Thus, we have lim, oo >, >, E[Qumi(ts)] < ZELK,.
For any t > 0, if ¢, is the next refresh time after ¢, from (3.11)) we have

raY ray Nmax
Qni(t) < Q,i(t) < Qyitnyr) + 2 C

~ N,
< C mi tn nﬂ
< OQuiltni1) + 2 C

Z Z E sz < Z Z E sz n+1) + zn max/C)]

As t — oo, we get

N,
lim su E[Q.:(t)] < limsu E|C mi(tn —
LM ~ K1 LM N pax
< —CKy+ ———.
g T C

]

A centralized queuing architecture was considered in Chapter 2 In such
a model, all the jobs are queued at a central location and all the servers
serve jobs from the same queues. There are no queues at the servers. The
scheduling algorithm in Algorithm [4] can be used in this case with each server
using the central queue lengths for the MaxWeight policy. It can be shown
that this algorithm is throughput optimal. The proof is similar to that of
Theorem [3.1] and so we skip it.

3.4 Local Refresh Times

According to Algorithm [4], each server performs MaxWeight scheduling only
at refresh times. At other times, it uses the same schedule as before. Since
a refresh time happens only when none of the servers are serving any jobs,
refresh times could be pretty infrequent in practice. Moreover, refresh times
become rarer as the number of servers increases. This may lead to large
queue lengths and delays in practice.

Another disadvantage with the use of (global) refresh times is that there
needs to be some form of coordination between the servers to know if a time
slot is a refresh time or not. So, we propose the use of local refresh times

instead. For server m, a local refresh time is a time when all the jobs that
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are in service at server m finish their service simultaneously. Thus, if a time
instant is a local refresh time for all the servers, it is a (global) refresh time
for the system.

Consider the following Algorithm 5. Routing is done according to the Join
the shortest Queue algorithm as before. For scheduling, each server chooses
a MaxWeight schedule only at local refresh times. Between the local refresh
times, a server maintains the same configuration. It is not clear if this is
throughput optimal or not. Each server may have multiple local refresh times
between two (global) refresh times and the schedule changes at these refresh
times. So the proof approach from the previous section is not applicable here.
Investigating throughput optimality of this algorithm is an open problem.

We propose Algorithm [0] with a simpler routing algorithm which is more
tractable analytically. In traditional load balancing problem without any
scheduling (i.e., when the jobs and servers are one dimensional), random
routing is known to be throughput optimal when all the servers are identical.
In practice, many data centers have identical servers. In such a case, the

following proposition presents throughput optimality of Algorithm [0}

Algorithm 6 Random Routing and MaxWeight Scheduling at Local Refresh
times

1. Routing Algorithm (JSQ Routing): Each job that arrives into the sys-
tem is routed to one of the servers uniformly at random.

2. Scheduling Algorithm (MaxzWeight Scheduling) for each server i: Let
N9 (t) denote a configuration chosen in each time slot. If the time slot

is a local refresh time, N/ (t) is chosen according to the MaxWeight
policy, i.e.,

0 |
NO(t) e arﬁgf?xgg(sz(t))Nm.

If it is not a refresh time, N (t) = N (t—1).

Proposition 3.2. Assume that all the servers are identical and the job size
distribution satisfies Assumption[3.1. Then, any job load vector that satisfies
(A, 9) € mt(CA) 15 supportable under random routing and MaxWeight schedul-
ing at local refresh times as described in Algorithm[f] with g(q) = log(1 + q).
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We skip the proof here because it is very similar to that of Theorem [3.1]
Since routing is random, each server is independent of other servers in the
system. So, one can show that each server is stable under the job load vector
(A/L,S) using the Lyapunov function in (3.13)). This then implies that the
whole system is stable.

In the next section, we study the performance of these algorithms by sim-

ulations.

3.5 Simulations

In this section, we use simulations to compare the performance of the Algo-
rithms presented so far. We use the same simulation set up as in Chapter
with 100 identical servers, three types of jobs and three maximal VM config-
urations for each server viz., (2,0,0), (1,0, 1), and (0,1,1). We consider two
load vectors, AM) = (1,1,2) and A® = (1,1, ) which are on the boundary
of the capacity region of each server. AV is a linear combination of all the
three maximal schedules whereas A(?) is a combination of two of the three
maximal schedules.

We consider three different job size distributions. Distribution A is the
same bounded distribution that was considered in Chapter [2 which models
the high variability in jobs sizes. When a new job is generated, with probabil-
ity 0.7, the size is an integer that is uniformly distributed between 1 and 50;
with probability 0.15, it is an integer that is uniformly distributed between
251 and 300; and with probability 0.15, it is uniformly distributed between
451 and 500. Therefore, the average job size is 130.5.

Distribution B is a geometric distribution with mean 130.5. Distribution
C is a combination of distributions A and B with equal probability, i.e., the
size of a new job is sampled from distribution A with probability 1/2 and
from distribution B with probability 1/2.

We further assume the number of type-i jobs arriving at each time slot
follows a binomial distribution with parameter (p3i=, 100).

All the plots in this section compare the mean delay of the jobs under
various algorithms. The parameter p is varied to simulate different traffic

intensities. Each simulation was run for one million time slots.
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3.5.1 Local vs. Global Refresh Times

In this subsection, we compare the performance of Algorithms [4] and [ which
are proven to be throughput optimal. Figure [3.1] shows the mean delay of
the jobs under the job size distribution A and load vector (V.

Algorithm [f] has poor performance because of the amount of time between
two refresh times. However, using Algorithm [6] with local refresh times gives
much better performance (in the case when servers are identical). Even
though both algorithms are throughput optimal, Algorithm [6] has better

performance in practice.

3.5.2 Heuristics

In this section, we study the performance of some heuristic algorithms. We
have seen in the previous subsection that the idea of using local refresh times
is good. Since JSQ routing provides better load balancing than random
routing, a natural algorithm to study is one that does JSQ routing and
updates schedules at local refresh times. This leads us to Algorithm [5] Since
we don’t know if Algorithm [f]is throughput optimal, we study its performance
using simulations.

We also consider another heuristic algorithm motivated by Algorithm
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and Algorithm [3] in Chapter [2| as follows. Routing is done according to the
join the shortest queue algorithm. At refresh times, a MaxWeight schedule

is chosen at each server. At all other times, each server tries to choose a
MaxWeight schedule myopically. It does not preempt the jobs that are in
service. It adds new jobs to the existing configuration so as to maximize
the weight using g(Q,.;(t)) as weight without disturbing the jobs in service.
This algorithm tries to emulate a MaxWeight schedule in every time slot by

greedily adding new jobs with higher priority to long queues. We call this

Algorithm 7.

This algorithm has the advantage that, at refresh times, an exact MaxWeight
schedule is chosen automatically, so the servers need not keep track of the
refresh times. It is not clear if this algorithm is throughput optimal. The
proof in section is not applicable here because one cannot use Wald’s
identity to bound the drift. This algorithm is an extension of Algorithm
Chapter [2] when the super time slots are taken to be infinite. However as
stated in Chapter [2| Algorithm [3] is almost throughput optimal only when
the super time slot is finite. Investigating throughput optimality of [7| under

appropriate assumptions is an open problem.

Figures [3.2] and compare the mean delay of the jobs under Algo-
rithms [}, [7] and [6] with the three job size distributions using the load vector

A1), Figure 3.5 shows the case when the load vector A is used.
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The simulations indicate that both Algorithms 5| and [7] have better delay
performance than Algorithm [6] for all job size distributions and both the load
vectors. The performance improvement is more significant at higher traffic
intensities. In the cases studied, simulations suggest that Algorithms [5| and
[7 are also throughput optimal. Since we do not know if this always true, it
is an open question for future research to characterize the throughput region
of Algorithms [5] and [7]

In sections [3.2] it was noted that a wide class of weight functions can be
used for MaxWeight schedule in the case of geometric job sizes. However,

the proof in section required a log(1l + ¢) weight function for general
job size distributions. So, we now study the delay performance under linear

and log weight functions. Figure (3.6 shows the delay of Algorithms [5| and

under the weight functions, ¢ and log(1 + ¢). Job size distribution A was
used with the load vector AM). It can be seen that there is no considerable

difference in performance between the two weight functions. It is an open
question whether Algorithms [] and [6] are throughput optimal under more

weight functions.
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3.6 Conclusion

In this chapter, we studied various algorithms for the problem of routing
and nonpreemptive scheduling jobs with variable, unknown and unbounded
sizes in a cloud computing data center. The key idea in these algorithms is to
choose a MaxWeight schedule at either local or global refresh times. We have
presented two algorithms that are throughput optimal. The key idea in the
proof is to show that the refresh times occur often enough and then use this
to show that the drift of a Lyapunov function is negative. We then presented

two heuristic algorithms and studied their performance using simulations.
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CHAPTER 4

LIMITED PREEMPTION

In the last two chapters, we have assumed that preemption is absolutely
not allowed. For the algorithm studied in chapter [2] we were only able to
characterize an inner bound of the capacity region. Due to the wasted time
with in a super time slot, these algorithms did not achieve 100% of the
capacity region. In Chapter [3| when global refresh times were used even
though we were able to prove throughput optimality, poor performance of
the algorithm makes it impractical to use. When local refresh times were
used in conjunction with random routing, we were able to prove throughput
optimality, performance was not satisfactory. However, using JSQ routing
gave much better performance.

In this chapter, we assume that jobs are allowed to be preempted every
T time slots. This is a reasonable assumption because in practice, when a
job lasts for a long time, it is preempted to accommodate other potentially
shorter jobs. Every T time slots are grouped into a super time slot. We
assume that at the beginning of every super time slot, one is allowed to
interrupt/reshuffle jobs. Therefore, a MaxWeight algorithm can be chosen
at the beginning of every super time slot. Between super time slots, we will
use myopic MaxWeight scheduling. We will primarily focus on JSQ routing
in this chapter. The results can be extended to power-of-two choices routing
algorithm as well.

In this chapter, we consider the case when job sizes are unknown, similar
to the results in Chapter In the next chapter, we will assume that job
sizes are known, similar to the case studied in Chapter [2| and study delay

optimality.
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4.1 Unknown Job Sizes

As in Chapter [3| in this section we will assume that the job sizes are not
known either at arrival or during the service. Since reshuffling of jobs is
allowed every super time slot, we do not need the notion of refresh times any

more. The details of the algorithm are presented in Algorithm [§|

Algorithm 8 JSQ Routing and myopic MaxWeight Scheduling

1. Routing Algorithm (JSQ Routing): All the type m jobs that arrive in
time slot ¢ are routed to the server with the shortest queue for type m

jobs i.e., the server i* (t) = argminQ,,;(t). Therefore, the arrivals to
i€{1,2,,,L}
Q. in time slot ¢ are given by

Ant) = {70 1)

2. Scheduling Algorithm (Myopic MaxWeight Scheduling) for each server
7. T time slots are grouped into a super time slot. A MaxWeight
configuration is chosen at the beginning of a super time slot. So, for
t = nT, configuration N () is chosen according to

NO(@t) e ar]%g\l[aXZg(Qmi(t))Nm. (4.2)

For all other ¢, at the beginning of the time slot, a new configuration
is chosen as follows:

N(i)(t) c arg max Zg(Qmi(t))va
N:N+N® (¢ )eN; ,

where N (¢7) is the configuration of jobs at server i that are still
in service at the end of the previous time slot. However, Nﬁ? (t) jobs
of type m may not be present at server i, in which case all the jobs
in the queue that are not yet being served will be included in the
new configuration. If NSL) () denotes the actual number of type m jobs

selected at server 7, then the configuration at time ¢ is N (t) = Y (1).
Otherwise, i.e., if there are enough number of jobs at server i, N (t) =

NO(@).

To prove throughput optimality, Assumption in Chapter [3| can now

be relaxed. Before we state the new assumption, we need the following
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definition.

Definition 4.1. For a random variable S, W(s) = E[S — s|S > s] is called

its Mean Residual Life function or Mean excess function.

If S is a random variable denoting the job size distribution, then the mean
residual life is the expected remaining amount of service of that job given

that it has been served for s time slots.

Assumption 4.1. The mean residual function of the job size distribution of

type m jobs is upper bounded by a constant 1/C,.

Example 4.1. A geometric random variable has a constant mean residual
function and so satisfies Assumption[d.1I] Any distribution with finite support
also satisfies Assumption [4.1]

Example 4.2. Zeta distribution, a heavy-tailed distribution and a discrete
counterpart of Pareto distribution, is given by P(S = k) = k~*/((a) where
((a) is the Reimann-Zeta function and a > 1. Then, the mean residual

function is

Wi(s) = E[S — s|S > ]
_ ZZ/O:S-F]. P(S Z S/)
P(S>s+1)
_ EZ/O:erl Zj:s’(sﬂ)_a
Z?}:s—f—l(sl)_a

Note that Y- o,_ (")~ > [ o %z = )7 gince a > 1. So, we have

a—1

Therefore, W (s) cannot be upper bounded by a constant and so Zeta distri-

bution does not satisfy Assumption 4.1}

We will now show that Algorithm 8| is throughput optimal with appropri-
ately chosen ¢(.) when the job size distributions satisfy Assumption .
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The process X(t) = (Q(t), Y(t)) is a Markov chain, where Y (¢) is defined
in the section [3.2] of Chapter [3| Let W,,(I) be the mean residual life of a job
of type m given that it has already been served for [ time slots. In other
words, W,,(I) = E[S,, —|S,, > I]. Note that W,,,(0) = S,,. Then, we denote
the expected backlogged workload at each queue by Q,.(t). Thus,

Qmi

sz(t) = Z Wm(lj)>

where [; is the duration of completed service for the j™ job in the queue.
Note that [; = 0 if the job was never served.

The expected backlog evolves as follows:

Qui(t +1) = Quui(t) + Aui(t) — D (1),

where A,,,;(t) = A,;(t)S,, since each arrival of type m brings in an expected
load of S,,. D,,;(t) is the departure of the load.

Let ppy = P(Sy, =1+ 1]S,, > 1). A job of type m that is scheduled for [
amount of time has a backlogged workload of W, (). It departs in the next
time slot with a probability p,,;. With a probability 1 — p,,;, the job does
not depart, and the expected remaining load changes to W,, (I + 1), so the
departure in this case is W, (1) — W,,,(I + 1). In effect, we have

B,.(1) = W(l) with prob P, (43)
Wi (1) = Wi (I+1)  with prob 1 — pyy.

This means that the D,,;(t) could be negative sometimes, which means
the expected backlog could increase even if there are no arrivals.

Then from , the increase in backlog of workload due to ‘departure’
for each scheduled job can increase by at most W,, (I + 1), which is upper
bounded by 1/C,, due to Assumption . There are at most Np.. jobs
of each type that are scheduled. The arrival in backlog queue is at most
ApmaxSmax. Then, defining C' = min,,{C,,} we have

Q1) = Q) < A+ 2
= Nua
AmaxSmax + =7

IN

IN

. (4.4)
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Similarly, since the maximum departure in work load for each scheduled job
is 1/C,,, we have
2y ~ Nmax Nmax

Qult 1) = Quult) = — 5= > == (45)

Theorem 4.1. Assume that the job arrivals satisfy A, (t) < Amax for all m
and t and that the job size distribution satisfies Assumption[4.1. Then, any
job load vector that satisfies (A, S) € mt((?) is supportable under JSQ routing
and myopic myopic MaxWeight allocation as described in Algorithm [§ with

9(q) = log(1 + q).

Proof. When the queue length vector is Quui(t), let Y (¢) = {Yni(t) b de-
note the state of jobs of type-m at server i. When Q,,;(t) # 0, Y,,,;(t) is
a vector with one entry for each job that was partially served. Some of the
partially served jobs are currently scheduled and some were interrupted at
the beginning of a super time slot. Therefore, the size of Y,,;(¢) is at most
Q,ni(t) and Y7 (t) is the amount of time the j* partially served type-m job
that is in service at server ¢ has been served.

It is easy to see that X(t) = (Q(¢),Y(t)) is a Markov chain under Algo-
rithm [§

Obtain a new process, )N((n), by sampling the Markov chain X(¢) every T
time slots, i.e., X(n) = X(nT). Note that X (n) is also a Markov chain.

We will show stability of X(¢) by first showing that the Markov Chain
X(n) corresponding to the sampled system is stable.

With slight abuse of notation, we will use V(¢) for V(Q(t)). Similarly,
V(n), U(t) and U(n). We will establish this result by showing that the
Lyapunov function U(n) satisfies both the conditions of Lemma We will
study the drift of U(n) in terms of drift of V(n) using Lemma [3.6] First

consider the following one step drift of V(¢):

(V(t+1) = V()

<3 (@t + 1) = Qi) 9@t + 1)) (4.6)



D~ (A1) = Di1)) 9(Quua(1)). (4.7)

where (4.6 follows from the convexity of G(.). To bound the first term in

(4.7), first consider the case when Q,,;(t +1) > Q,,;(t). Since g(.) is strictly
increasing and concave, we have

‘Q(Gmi(t +1)) — Q(sz(tm

= 9(Qu(t + 1)) — 9(Q,,s(1))
< 9 (Qui()(Qi(t +1) — Q,.i(1))
< (Qui(t+1) — Q,u(1)) = ‘sz(t +1) — sz(tﬂ ;

where the second inequality follows from ¢'(.) < 1

same relation even when Q,,;(t) > Q,;(t + 1).
So the first term in (4.7]) can be bounded as

. Similarly, we get the

Z (Qui(t +1) = Q1) (9(Quuilt + 1)) — 9(Q,i(1)))

< Z |Qui(t +1) = Qi (1) [9(Quui(t + 1)) — 9(Q,5(1))]

<Z| 1) = Q)" <K,

where Ky = LM (ApaxSmax + %)2 as defined in Chapter . The last
inequality follows from (4.4)) and (4.5)). Thus, we have

V(t+1) = V() < Ks+ Y (Api(t) = Dpni()9(Qui(1).  (4.8)
Similarly, it can be shown that

V(#) = V(E+1) < Ks+ ) (Do) = Ai() 9(Quut + 1)), (4.9)

m,i

Again, we use Eq4[(.)] to denote E[(.)|Q(nT) =q,Y(nT)]. Now using
(3.16)) in the drift of the sampled system, we get

EV(X(n+ 1)) - V(X(n)|Q(n) = q, Y (n)]
—E[V((n+ 1)T) - V(nT)|Q(nT) = 4, Y (nT)]
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-1
:Eq VnT+7'+ 1) =V(nT+7)
L 7=0
rT—1
<E, ( ,(nT + T))Kmi(nT +7)
L 7=0

9(Q,,;(nT +7))D,, (nT+T))> + Kg (4.10)

The last term above is bounded by KgT'. We will now bound the first term
in (4.10]).

ZZZg (nT 4+ 7)) A (nT + 1)

=0 m 1

—F, [i > 9 Quis, (wrim) (0T + 7)) Ay (nT + 7))

=0 m
Z > 9(Quis, (NT) + T AmaxSm + T Nimax/C) A (nT + 7))
7=0 m
®) = _ Nuax , =
SEC[[Z Z g( mik, (nT))A (nT + T)S + TA?naXSm + C AmaXSm]
=0 m
. T-1
:Zsmg(qmzm)E[ Am(nT+T)] _I_KQO
m 7=0
SKQI +T2§mg(qm{m))\ma (411)

~

where i*,(t) = argmin Qu,;(t), i¥, = i¥,(nT), im(t) = argminQ,;(t), i =

m
i€{1,2,,,L} i€{1,2,,,L}

im(nT) and Ky = 32, (A2, 5o + NuaxAmax/C)T(T — 1)/2 Koy = Ko +
T> . Sm 10g(C)Am. The first equality follows from the definition of A,,; in
the routing algorithm in . Since Qmi;‘n(nT+T) (nT +71) < Qmi;«n(nT) (nT +
7) < Qi (NT) 451 AmaxT +T Ninax /C because the load at each queue cannot
increase by more than AmaSm + Nmax /C' in each time slot from 1} we get
(a). Inequality (b) follows from concavity of ¢g(.) and ¢’(.) < 1. Note that
Lemma gives Qi < qmi;;né < qm;mé < qm;mé . This gives (4.11)).

Now consider the second term in (4.10)).




—F, , (4.12)

where the last equality follows from Lemma since the expected departure
is 1 for any job that is scheduled.

To bound this term, we will first show that the increase of > g(@mi(t))]\fy(,i) (1)
is bounded in a super time slot. For any ¢ such that nT <t < (n + 1)T, for

each server 1,

> 9(Qu()NG (¢~ 1)
=> 9(Qu(t)N (")

=3 (I @u@IND @) + Q)N ()12 Mo

3 (0@ OIND ()9 Qi ()N ()< Vo

where inequality (a) follows from the definition N\ (t); and inequality (b)
holds for the following reason. When Q,,;(t) > Npax, there are enough
type-m jobs to be allocated to the servers, and so N;?(t) = ]v,(ﬁ)(t) and
N (t) = N (t7) + N (t). For the other case, we just use the fact that
Q,,:(t) < Qui(t)C from Lemma [3.2 and N (t) < Nax

From (4.5), since Q,,;(t — 1) — Q,,,;(t) < Nuax/C, again from concavity of
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g(.) and ¢'(.) <1, we have
Y 9(Qut =Nt =1) < 8"+ 9(Q,ui())N (1),

where 8/ = M Npaxg(C Npax) + M N2

max*

Using this recursively for t = nT+ 7
such that 7 < T, we get

- Z 9(Quui(nT + ))ND(nT +7) < 76" = > 9(Quu(nT)) N (nT).

Since (A, 5) € C, there exists {\}, such that A = S, X" and Mo S €
int(Conv(Nj;)) for all i . Then, there exists an € > 0 such that (A’ +¢)o S €
Conv(N) for all ¢. From Lemma, we have ¢(Q,,,;(nT)) < g(CQui(nT)) <
10g(C(1 + Qui(nT))) < g(Qumi(nT)) + log(C). The last inequality which is
an immediate consequence of the log function has also been exploited in [3§],

[39] for a different problem. For each server i, we have

S 9@, (nT))(X, + ), — 1og(C) S (N, + )5,

< Z 9(Qumi(nT)) (X, + €)Sm
= Z (Qumi(nT)) Ay, + €)Sm) TQui(nT)> N

+ Z sz nT >‘z + €)§m) HQmi("T)<N’“aX

<> g(Qmi<nT>>N£?<nT> + 9 (Nmax) Y (Ao + €) S0

m

<3 9 Q)N (T) + g(Nmas) 3~ (N + )i

m

Since the schedule chosen is MaxWeight schedule whenever Q,,;(nT) >
Nax, we have the first inequality. The last inequality again follows from

Lemma [3.2] Summing over ¢, we get
=3 9(Q,u(nT + 7))N (nT + 7)
< £Tﬁ' - Z Z 9(Qi(nT))NS (nT)
< LB — ZZQ YL+ €)Sm + Koo,



where Koo = (g(Nmax)+10g(C)) > (Am+Le)S,,. Substituting this in (4.12)),

summing over 7 and using Lemma (3.1} we get

By |3 S (@0 + )BT + 1)

7=0 i,m

<Koy =T > 9(@i(nT)) (N, + ),
where K23 == KQQT + LB/T(T — 1)/2
Substituting this and (4.11)) in (3.18]), we get

E[V(X(n+1)) = V(X(n))|Q(n) = q, Y (n)]
<K 24+TZ (9 (qmim))‘mgm_z 9(@ni) (N, + €)§m>

(%)K24 - egminT’ Z Z g(qm'L)

<Koz — €Smin T log(1 + G (V(Q))),

where Koy = Kg + Ko + Koz 4+ 10g(C) > (A + Le) Sy, and Kos = Koy +
€SminT. Inequality (a) follows from A = >, X" and q,; < Q. The last
inequality follows from Lemma [3.7]

If the job sizes were bounded, we can find a finite set of states B = {x :
Yo 2 9(@,,) < M} so that the drift is negative whenever x € B°. Then,
similar to the proof in section the Foster-Lyapunov theorem can be used
to show that the sampled Markov Chain i(n) is positive recurrent. We need
the bounded job size assumption here because, without it the set B could be
infinite since for each q there are infinite possible values of state x = (q,y)
with different values of y.

Since the job sizes are not bounded in general, we will use Lemma to
show stability of Algorithm (3| for the random process U(n). From Lemma
3.6 we have

E[UX(n + 1)) = UX(n))[X(n) = x = (q,y)]

V(X(n+1)) ~ V(X(n))
log(1 4+ U(X(n))

<E X(n) =x=(q, Y)]
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K. _ SminT’
S#_ - 6‘S’Inin]—y S _ESmln
log(1+U(q))

whenever U(q) > e2K2s/<5minT)  Thus, U(n) satisfies condition C1 of Lemma
for the filtration generated by the {X(n)}. We will now verify condition
C2. From Lemma Lemma and (4.8), we have

(UnT+7+1)—-UnT+71))
VT +7+1) — V(nT + 7))
~log(1+ G=H(V(Q(nT +17))))
<K8 + Amax Zm,i Smg(Q ( T + ))

log(1 4+ G=1(V(Q(nT +7))))

K8 Amaxgmax

< - +
“log(1+ G H(V(Q(nT +7)))) LM

(a)
<Ky ifUNT+T7)>0,

where K4 = 102((82) + Amfﬁma". Since U(Q) > 0 if and only 1f_V(Q) > 0 if
and only if Q # 0, there is at least one nonzero component of Q = 0 and so
V(nT + 7) > G(1). This gives the inequality (a). If U(nT 4 7) = 0, from
(3.16), we have (U(nT + 7+ 1) — U(nT + 7)) < K15 = G~' (K4). Thus, we

have

(UnT+7+1)—-UnT +71)) < K,
where K4 = max{Ky4, K15}. Similarly, from (3.17)) it can be shown that

(UnT+71)—-UnT+71+1)) < Kis,

where Klg = IIlaX{K17, K15} and K17 10€:(82) + Nmm Constants K14 — KIS

were defined in Chapter [3] Setting K9 = maX{Klﬁ, Kig}, we have

(lUMT 4+7)=UnT +717+1)]) < K9
([UMT + 1) — U(nT+T~|— 1)|yX(nT)) < Ky

(TR +1) = TR )| X(m)) < KaoT.

Thus, U(n) satisfies condition C2 in Lemma[3.5]and so we have that there are
constants 6* > 0 and Ky > 0 such that, lim,_,e > 32, E[e? VEM)] < I,
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Since G(.) is convex, from Jensen’s inequality, we have

G <Zmz le(nT)> < Zm,iG (le(nT)) <
LM LM

V(Q(nT)). (4.13)
Then, from Lemma [3.2] and (b), we get
o) o) LM v (&)
2 Qui(nT) <3 Quu(nT) < LMU(Q(nT)) < — e 7).

Thus, we have lim, o >, >, E[Qumi(nT)] < HLK,.
For any (n —1)T' <t < nT, from (4.5)) and Lemma , we have

— N, N,

Qui(t) < Quui(t) < Quui(nT) + T—F= < CQui(nT) + T "

Z Z ElQu)] <Y Y F [(CQunT) + TN/ C) |

As t — oo, we get

N,
lim supZE Qi (1)] < lim supZE [CQmZ(nT)jLT gax}

t—o00 n—o00

~LM TLMN,
< 028 ke, ¢ LEAM Ninax.
SOt T3

4.2  Conclusion

To ameliorate the poor performance of the completely nonpreemptive algo-
rithms studied so far, in this chapter we have studied the cloud resource
allocation problem when jobs are allowed to be preempted once in a while.
We assumed that the job sizes are unknown and unbounded, and have pre-

sented a throughput optimal algorithm.
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CHAPTER 5

DELAY OPTIMALITY

The results in previous chapters study only throughput optimality of resource
allocation algorithms. Throughput optimality makes sure that the best usage
of available resources is made. However, in practice, delay is more important.

In this chapter, we will study delay optimality in an asymptotic regime
called heavy traffic regime. However, at this point, we do not know if any of
the algorithms presented so far are delay optimal. In particular, we do not
have delay optimality when job sizes are unknown. So, we now reconsider
the case when job sizes are known as in Chapter [2| and as in the previous
chapter, we assume that preemption is allowed every T' time slots.

In this chapter, we present a myopic MaxWeight algorithm with JSQ rout-
ing, described in Algorithm 9, and we prove its throughput optimality and
delay optimality in heavy traffic regime.

Studying mean delay is equivalent to studying mean queue length of back-
logged workload because they are related by Little’s law.

Characterizing the exact delay or queue length in general is difficult. So,
various asymptotic limits have been studied in the literature. One popular
approach is to study the system in the heavy-traffic regime, i.e., when the
exogenous arrival rate is close to the boundary of the capacity region. We say
that an algorithm is heavy-traffic optimal if it minimizes li_r%eE [f(q)] where
€ is the distance of the arrival rate vector from the boundary of the capacity
region, q is the vector of queue lengths of backlogged workload and f(.) is a
function which we will clearly define later.

In the heavy-traffic regime, for some systems, the multi-dimensional state
of the system reduces to a single dimension, called state-space collapse. In
[40], [41], a method was outlined to use the state-space collapse for studying
the diffusion limits of several queuing systems. This procedure has been
successfully applied to a variety of multiqueue models served by multiple
servers [42, [43] [44], 45].
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Stolyar [46], generalized this notion of state-space collapse and resource
pooling to a generalized switch model. This was used to establish the heavy
traffic optimality of the MaxWeight algorithm.

Most of these results are based on considering a scaled version of queue
lengths and time, which converges to a regulated Brownian motion, and then
show sample-path optimality in the scaled time over a finite time interval.
This then allows a natural conjecture about steady state distribution. In [37],
the authors present an alternate method to prove heavy traffic optimality
that is not only simpler, but shows heavy traffic optimality in unscaled time.
In addition, this method directly obtains heavy-traffic optimality in steady
state. The method consists of the following three steps.

1. Lower bound: First a lower bound is obtained on the weighted sum of
expected queue lengths of backlogged workload by comparing with a
single-server queue. A lower bound for the single-server queue, similar
to the Kingman bound [47], then gives a lower bound to the original
system. This lower bound is a universal lower bound satisfied by any

joint routing and scheduling algorithm.

2. State-space collapse: The second step is to show that the state of the
system collapses to a single dimension. Here, it is not a complete state-
space collapse, as in the Brownian limit approach, but an approximate
one. In particular, this step is to show that the queue length along
a certain direction increases as the exogenous arrival rate gets closer
to the boundary of the capacity region but the queue length in any

perpendicular direction is bounded.

3. Upper bound: The state-space collapse is then used to obtain an upper
bound on the weighted queue length. This is obtained by using a
natural Lyapunov function suggested by the resource pooling. Heavy-
traffic optimality can be obtained if the upper bound coincides with

the lower bound.

Under the special case of T' = 1, i.e., when jobs are allowed to be pre-
empted every time slot we have shown heavy traffic optimality in [48] and
[49]. Here, we generalize this result to arbitrary finite 7. In the next sec-

tion, we present the resource allocation algorithm that is based on myopic
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MaxWeight scheduling and JSQ routing. In section [5.2] we show its through-
put optimality. In section [5.3] we apply the above three-step procedure
and prove heavy-traffic optimality when all the servers are identical. The
lower bound in this case is identical to the case of the MaxWeight schedul-
ing problem in ad hoc wireless networks in [37]. The state-space collapse
and upper bound do not directly follow from the corresponding results for
the MaxWeight algorithm in [37] due to the additional routing step here.
In section we present heavy traffic optimality when power-of-two-choices
routing is used instead of JSQ for the indentical server case.

Note on Notation: The set of real numbers, the set of non-negative real
numbers, and the set of positive real numbers are denoted by R, R, and R, ,
respectively. We use a slightly different notation in this chapter. We denote
vectors in R™ or R” by z, in normal font. We use bold font x only to denote
vectors in RM%. Dot product in the vector spaces RM or R” is denoted by

RML

(x,y) and the dot product in is denoted by (x,y).

5.1 Algorithm with Limited Preemption - Known Job
Sizes

In this chapter, we use the same notation as in Chapter [2] for instance, ¢ for
the backlogged workload, etc. Recall that a,,(t) is the total workload of type
m that arrives in time slot ¢, Ela,,(£)] = A varan(t)] = 02, A = (A1, ... )
and o = (01, ....0n1). We denote 0 = (0%, ....03,). We assume that the job
sizes are upper bounded by D, ..
Consider server i. In this chapter, we say that server ¢ is in configuration
s = (81,892,...,8M) € (Z+)M if the server is serving s; jobs of type 1, sg
jobs of type 2, etc. We have earlier used N to denote this. Let s,,,, be the
maximum number of jobs of any type that can be scheduled on any server.
Recall that N is the set of feasible configurations on server i. Let C; be the
convex hull of the maximal configurations of server i. Let C; = {s € (Ry)" :
s < s* for some s* € C;'}. Here s < s* means s, < s;Vm € {1,2,..., M}. C
can be thought of as the capacity region for server ¢. C; is a convex polytope
in the nonnegative quadrant of RM.
Then the capacity region C would be C = i&; = {s € (R+)M : dst ¢
i=1
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L . .
CiVist. s <> s'}. Here s just denotes an element in C; and not ith power
i=1
of s. Here > denotes the Minkowski sum of sets. Therefore, C is again a

convex polytope in the nonnegative quadrant of RM | and it can be described

by a set of hyperplanes as follows:
C={s>0:{cM s) <™ k=1 .K}

where K is the number of hyperplanes that completely defines C, and (c®), b(*))
completely defines the k' hyperplane H*), <c(k), s> = b Since C is in the

first quadrant, we have

™) =1 e >0, B >0 fork=12, K.

L
Similar to C, define § = Y S;. WLOG, we assume that the C is full-
i=1
dimensional, i.e., it is J-dimensional.

Lemma 5.1. Given the k' hyperplane H*) of the capacity region C (i.e.,
<c(k), 5\> = b(k)), for each server i, there is a bgk) such that <c(k), 5\> = bgk) is
L )

the boundary of the capacity region C;, and b®*) =
i=1

. Moreover, for

~ ~ L ~ ~
every set {/\Z(k) € Ci} such that A® = S"A*® and X®) € C lies on the k"
i=1

i

hyperplane H*) | we have that <c(’“), ;\Ek)> = bl(-k).
Proof. Define bgk) = max (c®), s). Then, since
se(C;

L Lo
C = >_C;, we have that b®) = >"b".
i—1 i=1

1=

Again, by the definition of C, for every A € C, there are ng) € C; for each

~ L ~
i such that \*) = Z)\gk). However, these may not be unique. We will prove
i=1

that for every such {ng)}‘, for each i, <c(k), ng)> = bgk). Suppose, for some

1

g L . L
server iy, <c(k), )\Ef)> < bz(-f). Then since <C(k), Z)\Ek)> = S0 there exists
i=1 i=1
15 such that

<c(k), 5\55)> > bgf) which is a contradiction. Thus, we have the lemma. O

The JSQ routing and myopic MaxWeight scheduling is described in Algo-
rithm [9]
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Algorithm 9 JSQ Routing and myopic MaxWeight Scheduling

1. Routing Algorithm: All the type m arrivals in a time slot are routed to
the server with the smallest backlogged workload for type m jobs, i.e.,

the server i, = argmin ¢,,;. Ties are broken uniformly at random.
i€{1,2,..L}

2. Scheduling Algorithm (Myopic MaxWeight Scheduling) for each server

T time slots are grouped into a super time slot. A MaxWeight config-
uration is chosen at the beginning of a super time slot. So, for t = nT,
configuration s* € C; is chosen according to

M
;(t) € arg mastmqmi.
seCy m—1

It then schedules up to a maximum of si () jobs of type m (in a
preemptive manner). Note that even if the queue length is greater
than the allocated service, all of it may not be utilized, e.g., when the
backlogged size is from a single job, since different chunks of the same
job cannot be scheduled simultaneously. Denote the actual number of
jobs chosen by si (t). Note that if ¢mi > DimgsSmaz, then si = s¢ . For
all other ¢, at the beginning of the time slot, a new configuration is
chosen as follows:

M

si(t) € argmax ZSQOi7
sis+st(t—)eCH

im=1
where s'(t7)is the configuration of jobs at server i that are still in
service at the end of the previous time slot.

However, %(t) jobs of type m may not be present at server ¢, in which
case all the jobs in the queue that are not yet being served will be
included in the new configuration. If s¢ (¢) denotes the actual number
of type m jobs selected at server m, then the configuration at time ¢
is s'(t) = si(t). Otherwise, i.e., if there are enough number of jobs at
server i, s'(t) = si(t).
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Let Y;,;(t) denote the state of the queue for type-m jobs at server i. If there
are J such jobs, Y;,;(t) is a vector of size J and Y/ (t) is the (backlogged) size
of the j' type-m job at server i. It is easy to see that Y (t) = {Y,ui(t) }.mi is a
Markov chain under the JSQ routing and MaxWeight scheduling. Let ¢,,;(t)
denote the queue length of backlogged workload of type-m jobs at server .
Then the vector of backlogged workloads, q(t) = {@m:(t) }mi, is a function
q(Y) of the state Y,,;(t) given by gui(t) =3 _; Y7 (1).

However, note that Y (¢) is not a time-homogeneous Markov process. Sam-
pling the process Y (t) every T time slots, we obtain the process ?(n) =
Y (nT), which is a time-homogeneous Markov process. Moreover, note that
the process Y(n) = (Y(rT),Y(nT +1)...Y(nT +T — 1)) is also a time-
homogeneous Markov process.

The queue lengths of backlogged workload evolve according to the following

equation:

G (t +1) = @i (t) + @i (t) — 5,,(2)

= Qmi(t) + ami(t) — si,(t) + Uni(t), (5.1)

where T,,;(t) is the unused service, given by Up(t) = s (t) — st (t), s (t)
is the MaxWeight or myopic MacWeight schedule as defined in Algorithm [J]
and s’ (t) is the actual schedule chosen by the scheduling algorithm and the

arrivals are

(T iti=1q; (¢
Ami(t) = (t) ®) ) (5.2)
0 otherwise

Here, 7}, is the server chosen by the routing algorithm for type m jobs. Note
that
Upmi(t) = 0 when ¢ (t) + ami(t) > DimazSmaz- (5.3)

Also, denote s = (8, )., where

L
Sm = Zsfn (5.4)
i=1

Denote a = (ami)mi, S = (8%, )mi and @ = (Tpi)ms- Also denote 1 to be the

vector with 1 in all components.
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5.2 Throughput Optimality

In this section, we will first show that Algorithm [9] is throughput optimal.
We show not only stability in the sense that queue lengths are finite, but we

show a stronger result, viz., positive recurrence.

Theorem 5.1. Assume a,,(t) < amax for all t and m and assume that
the job load vector satisfies N € int(C). Then, the JSQ routing and my-
opic MaxWeight scheduling as described in Algorithm[q stabilizes the system.
Moreover, the sampled Markov processes ?(n) as well as the Markov process
?(n) are positive recurrent. Consequently, both the processes have a steady

state distribution.

Proof. The proof of positive recurrence of ?(n) and stability of the system
is very similar to the proof of Theorem in Chapter [2] and so we skip

the details here. Recall that the proof uses a quadratic Lyapunov function,
L M
V(Y) = laY)|? = 3 3 ¢3, and shows that its drift over 7 time slots is

i=1lm=1

negative outside the finite set B = {Y : 3.3 umi(Y)N, < Ky/eT}. In

other words, we have shown the following:

EV(Y(n+1) = V(Y(n)[Y(n) = Y]
_EV(Y((n + D)T)) - V(Y (nT)[Y (nT) = ¥
<— K, whenever Y ¢ B.

Then the Foster-Lyapunov theorem was used to show positive recurrence of
Y (n).

Now for the Markov process ?(n), consider the Lyapunov function \7(?) =
V(Yo,Y1,....Yr_1) 2 V(Y}) = |q(Y1)||>. Then the one-step drift of this

Lyapunov function is

ElVYm+1)=VY0)|Yn) =Y = (Yo, Y1,...,Yr_1)
=E[V(Y((n+1)T)) = V(Y (nT))
(Y (nT),Y(nT +1),....Y(n"T+T—1)) = (Yo, Y1,..., Y7r_1)]
BBV (Y (0 4 1)) - VYD) Y (0T) — Yo
(Y(nT),Y(nT +1),....Y(nT +T —1)) = (Yo, Y1, ..., Yr_1)]
< — K, whenever Y, ¢ B.
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Now define the set B’ as follows:

Yo e B. forre{l,2,...,T — 1}and,

Y . is such that it is a feasible state for

B/: (YO;Ylu--wYT—l) . . . .
the Markov chain Y () at time 7 assuming
it has started in state Y, at time 0

Since we assume that the total number of job arrivals, job sizes and total
number of departures in the queue is bounded in each time slot and since
the set B is finite, we have that set B’ is also finite. Then, using the Foster-
Lyapunov theorem, we have that the Markov process ?(n) is also positive
recurrent. Note that this is the only instance in this chapter where we assume

that a,,(t) < amax. This assumption can easily be relaxed. O

Note that the steady-state distributions of the processes Y (n) and ?(n)
are related. Let (qo,qi,...,qr-1) be the queue lengths of backlogged
workloads corresponding to the state of the Markov process \?(n) Let
(mo(a), m1(q), ..., mr_1(q)) denote their marginal probability distributions in
steady state. Then, the probability distribution of the queue lengths of the
sampled process ?(n) is given by mo(q).

Now that we have shown that a steady-state exists, in the next section, we
will show that the queue lengths of backlogged workload are optimal in the

steady state in the heavy-traffic regime.

5.3 Heavy Traffic Optimality

Recall that the capacity region is bounded by K hyperplanes, each hyper-
plane H™*) described by its normal vector ¢®) and the value b*®). Then, for
any \ € interior(C), we can define the distance of A to H*) and the closest

point, respectively, as

e® = min ||\ — s]| (5.5)
SEHMK)

A = X 4 e®)eh)

K

where € > 0 for each k since A € interior(C). We let € £ (E(k))k:1 denote

the vector of distances to all hyperplanes. Note that A*) may be outside the
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capacity region C for some hyperplanes. So define
s2{ke{l,2,..K}: \Wec}.

The set K5 identifies the set of dominant hyperplanes whose closest point to
X\ is on the boundary of the capacity region C and hence is a feasible average
rate for service. Note that for any \ € interior(C), the set IC5 is non-empty,
and hence is well-defined. We further define

Ke 2 {ke Ky : A e Relint(F®)} |

where F®) denotes the face on which A*® lies and Relint means relative
interior. Thus, K5 is the subset of faces in K5 for which the projection of A
is not shared by more than one hyperplane.

For ¢ £ (e(k))szl > 0, let A® be the arrival rate in the interior of the
capacity region so that its distance from the hyperplane H®*) is e®). Let A(®)
be the closest point to A9 on H*). Thus, we have

NI CINCNT) (5.6)

Let q')(¢) be the backlogged workload queue length process when the arrival
rate is (9.

Define ¢®) € RYL | indexed by m, i as cgg = % We expect that the state
space collapse occurs along the direction ¢®). This is intuitive. For a fixed m,
JSQ routing tries to equalize the queue lengths of backlogged workload across
servers. For a fixed server i, we expect that the state space collapse occurs
along ¢ when approaching the hyperplane H*), as shown in [37]. Thus, for
JSQ routing and MaxWeight, we expect that the state space collapse occurs
along c¢® in RML.

For each k € K¢

X
q'® to the vector c® as follows:

(o define the projection and perpendicular component of

(R 2 (o), () ¢

)

k
q
ek € ek
q“ © _ ok

(
a9

>

In this section, we will prove the following theorem.
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Theorem 5.2. Consider the cloud computing system described in section
with the assumption that the job arrivals satisfy am(t) < amax for all
m and t. Assume all the servers are identical and that JSQ routing and
myopic MazWeight scheduling as described in Algorithm[9 are used. Let the

exogenous arrival rate be N9 € Interior(C) and the standard deviation of the

K

arrival vector be o9 € Rf‘ﬁr where the parameter e = (6(”‘7))kz1 15 such that

e®) is the distance of N9 from the k™ hyperplane H™® as defined in .

Then for each k € KX, the steady state queue length of backlogged workload

satisfies

ek (k)

PR [<c(k),q(€)(t)>} < + By,

€ 2 €)) 2 c®)? ek) .
where (4 = 35 (¢, (09)°) + L0, B s ot )

In the heavy traffic limit as €*) | 0, this bound is tight, i.e.,

B TR e ¢®
Jm VB (e, a9(1)] =25,

ahere € = (60" o).

Note that since the process Y (t) is not time-homogeneous, the steady state
referred to in the theorem is that of the process ?(n) The theorem gives
a bound on E [<c(k), q(t)ﬂ, where the expectation is taken according to the
distribution 7; meq 7(.) and the bound is valid for all 7 € {0,1,2,...,T —
1}. We do no need the assumption a,,(t) < ampax in the proof of heavy-
traffic optimality. This assumption was needed for throughput optimality
in Theorem [5.1] (and so for the existence of steady-state) and can easily be
relaxed.

We will prove this theorem by following the three-step procedure described
before, by first obtaining a lower bound, then showing state space collapse

and finally using the state space collapse result to obtain an upper bound.

5.3.1 Lower Bound

i - *) SEAEs i
We will obtain a lower bound on E [(c¢®,q9)] = E mzzjlﬁ izzlqmi mn

steady state using the lower bound on the queue length of a single server
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queue. For the cloud system, given the capacity region and the face F®*),
we will construct a single server queue with appropriate arrivals and service
rates to obtain a lower bound.

Consider a single server queuing system, ¢(9(t), with arrival process
% <c<k),a(5) (t)> and service process given by % at each time slot. Then
#'9)(t) is stochastically smaller than <c(k), ql® (t)> Thus, for every ¢, we have

E [<C(k)’ q'© (t)ﬂ > [¢(e) (t)] )

The process () () is a time-homogeneous Markov process and it is positive
recurrent since the arrival rate % <c(k), A (t)> is smaller than the departure
rate % Therefore, a steady state distribution exists for ¢(°)(¢). Using ¢? as
Lyapunov function and noting that the drift of it should be zero in steady

state, we get that in steady state [37],

C(e’k)

PR [gb(ﬁ)(t)] > 5

BM), (5.7)

(k))?2 ) " (ek) _ pk)ek) (e,k) 1 (k)\2 ()2
where (c ) = <Cm> 71»B1 = >——and (\“ :\TL<(C ) ,(J ) >—|—
()" !

7
Thus, in steady state, in the heavy traffic limit as €*) | 0, we have that

. . ¢k
6%giloe(k)]E Kc(k)’ q' )(tm > R (5.8)

2
where () = % <(c(k)) ,(0)2>.
Note that this lower bound is a universal lower bound that is valid for any

joint routing and scheduling algorithm.

5.3.2 State Space Collapse

In this subsection, we will show that there is a state space collapse along the

direction c®).

We know that as the arrival rate approaches the boundary
of the capacity region, i.e., €®) — 0, the steady state mean queue length of
backlogged workload, E[||q||] — co. We will show that as e®) — 0, queue

length of backlogged workload projected along any direction perpendicular
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) clk q(ck q(fk) is bounded

q“ is O(3)

51

Figure 5.1: Illustration of the capacity region, the vector ¢*) and state
space collapse. As the arrival rate approaches the boundary of the capacity
region, the queue length vector q is increasing as O(%) But the component
perpendicular to c, i.e. q; is bounded.

to c*) is bounded. This is illustrated in Figure . So the constant does
not contribute to the first order term in e%k)’ in which we are interested.
Therefore, it is sufficient to study a bound on the queue length of backlogged
workload along ¢®). This is called state-space collapse.

Define the following Lyapunov functions:

L M
2 k k k k
Vi 2 flalf = 33 ah W@ 2 ol | Wi @ 2
i=1m=1
I B ’
k O\ 2 k
1102 600 = [ = (33
i=1m=1

With a slight abuse of notation, we will use V(Y) for V(q(Y)) and sim-
ilarly with the other Lyapunov functions. Define the one step drift of the
above Lyapunov functions for the original system Y (¢) and for the sampled

system Y (n) respectively as follows:

lI>

AV(Y) = [V(a(Y( + 1) = V(a(YO)))IZ(Y (1) = Y)

AV(Y) = [V(a(Y((n+ 1)T))) = V(a(Y (nT))] Z(Y (nT) = Y).

lI>

Similarly define AW{”(Y), AV"(Y), AW (Y) and AV™(Y). We will
show that the state space collapse happens along the direction of ¢*) for the
sampled system Y (n). We will need Lemma (3.5 by Hajek [33], which gives
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a bound on Hﬁ(f)H in steady-state if the drift of Wik) (?) is negative. Here

we use the following special case of Lemma [3.5] as presented in [37].

Lemma 5.2. For an irreducible and aperiodic Markov chain {X|t]}i>0 over
a countable state space X, suppose Z : X — R, is a nonnegative-valued
Lyapunov function. We define the drift of Z at X as

AZ(X) = [Z(X[t+1]) — Z(X[)) T(X[t] = X),

where Z(.) is the indicator function. Thus, AZ(X) is a random variable that
measures the amount of change in the value of Z in one step, starting from

state X. This drift is assumed to satisfy the following conditions:

1. There exists an n > 0, and a k < oo such that for all X € X with
Z(X) >k,

EAZ(X)|X[t] = X] < —.

2. There exists a D < oo such that for all X € X,

P(|AZ(X)| < D) =1.

Then, there exists a 0* > 0 and a C* < oo such that

limsup E [ee*Z(X[t])] < O™

t—r00
If we further assume that the Markov chain { X [t]}; is positive recurrent, then
Z(X[t]) converges in distribution to a random variable Z for which
E |:69*Z:| S C*,
which directly implies that all moments of Z exist and are finite.

We will use this result for the Markov process ?(n) and the Lyapunov
function Wik) (Y). We will use the following lemma (similar to Lemma 7
n [37]) to bound the drift A/I/Iv/ik) (Y) in terms of the drifts AV(q) and
A?H(k) (SN() The proof follows from concavity of square-root function and

using Pythagoras theorem. See [37] for details.
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Lemma 5.3. Let q 2 q(Y). The drift ofoc) (Y) can be bounded as follows:

AW (Y) < <AX7(§~{) —AV® (?)) VaeRYL  (5.9)

Note that

E [Af/(\?)‘ Y (nT) = ﬂ

—E [V(Y((n + )T)) — V(Y (nT))| Y (nT) = ?]
= Z_ E[V(Y(t+1)—V(Y®)|Y(nT) = 37]
- Z_ E [E V(Y(t+1) - V(Y®)|Y({t) =Y, YnT) = ﬂ ] Y(nT)=Y

9N EEAVY)Y() = Y] Y@T) =]

t=nT

where (a) follows from the fact that Y (¢) is Markov. Similarly, one can bound
the conditional drift of A\N/H({f) Then using these equalities in ([5.9), we get

E [A’Wi‘” (?)‘ Y (nT) = \?]

<! CifEmmwwwm:Y]

t=nT

E [Amfk’) (Y)‘ Y(t) = Y] ‘ Y (nT) = s?]) . (5.10)

In the following, we will use q'© for q(Y(?) and q'© for q(?(e)). We will
start by bounding the one step drift of V”(k)

E [A Vll(k) (Y©)

=i V||( (@t +1)) - V(" (t))) YO (t) = Y(@}

(e®,qO(t+1))" — (), q (1))

—E (), a0) + a0~ $08) + 50" — (e, 0’
(

I . 2 —(e 2 . 2
c® q9t) +a () — s )(t)> + <C(k)7 al )(t)> — <C(k)’ q' )(t)>

YO (t) = Y(e)]

2

Y(t) = Y@}

Y(t) = Y(E)]
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+2{(c® q(t) + a9 (t) —s9(t)) <c(k) a9 ()| Y(t) = Y]
>E [(c,a(t) - s (1)) ~ 2(c®, s (1)) (M), w(1))
_|_2< (F) Ol(6)( t) <c(k),a(€)(t) — ()(t)>}Y(t) Y e)}
cME[a“9®)|Y(#) =YY —E[s9¢)|Y () =Y"Y]))

2| qf || A -
= > e ([ D AW =N TR [smO@)Y (1) = YO | — Ky
\/Z m=1 i=1 =1
26( ) (&,k)
_ = 5.13
7T o] (5.13)
2Hq”“ = 2¢0)
Nis ZZ (W = E [0 O1Y (1) = YOI) = Koo = = lla
= lm 1
e,k
Z_K26__\/E||q(| I, (5.14)

where Kys = 2J M2, and recall ql(f’k) = (Y(e))‘(| ). Equation (5.11) follows

from the fact that the sum of arrival rates at each server is same as the

external arrival rate. Equation (5.12)) follows from ({5.6)). From the definition
v . v L v .
of C, we have that there exists A'® € C; such that A*¥) = Y" (¥ This gives
i=1

5 13). From Lemma [5.1] we have that for each ¢, there exists bgk) such that
Z A = ) and <c(k s19) < ') for every s'((t) € C;. Therefore, we

have for each 1,

and so ([5.14]) is true.
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Now, we will bound the one step drift of V(.). By expanding the drift of
V(q'®) and using (5.3), it can be easily seen that

529 (analt) sm] |

i=1m=1

E[a V(Y)Y (t)=Y] <Ky + Eye

(5.15)

where Ko7 = M (Z (X2, +02) +2Ms2,, (1 + Dmax)> and Ey[.] is short-

m

hand for E[|Y () = Y],
By definition of a,,;(t), (5.2) we have

L M M
Eyeo | DY 2a5ami(t)| =Eyeo Zqu;fnam(t)]
i=1m=1 m=1
M
= > 20 M
m=1

Then we have

M L M
<Ky +2) Mgl — 23 By Zqﬁ,jgs:‘n(t)]
m]\;l z]\*/[l Lmz(el)
=Ko +2) A4l — QZWZ? (5.16)
mj; 5 : m=1 5 i=1 y
+ 22&32612"' —2) Eqo quggs;‘n(t)] : (5.17)
m=1 i=1 i=1 m=1

M
Zqﬁsisw]
m:1L M
—2) Eyo qusfn(f)]
=1 m=1

M ¥ (k)
> dn (% - sm))] - (1)

m=1

L
2 (AW — Mk qu‘
m m L
=1

L
2 e+ 23 B
q Y (€
VL P
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Substituting all the bounds, i.e., (5.14)), (5.17)), and (5.18) in (5.10)), and

using q'© for q(?(@), we get

[AW OV Y ) :3?@]

nT+T-1 M g9
<o (35 [ s - St

t=nT

(5.19)

+2ZEW Z 9 (%—sfn(t)>”Y<e><nT):?<e>]>, (5.20)

m=1

where Kyg = Kos + Ko7 and i, (t) denotes the server to which type m jobs
were routed at time ¢. We will first bound the terms in (5.19). Note that

from the queue evolution equation (|5.1)), we have that

19t + 1) = ¢90)] < ami(t) + Smax

nT+T—-1
@i (8) = i (T < D ami(t) + T for t € {nT + 1. nT + T~ 1}
t=nT
(5.21)
© @ (g

nT+T—-1
t=nT

1 L L nT+T-1

Z Z qmz Z (qml Z Ami (t) + TSmaX) )
i=1 =1 t=nT

where (a) follows from the fact that the server ¢, (¢) has the smallest workload
at time ¢ for type-m jobs. Using Eg,[.] for E[.|[Y©(nT) = Y ©)], we bound
the terms in ((5.19). We will assume that the arrival rate A9 is such that there
exists a 0 > 0 such that ;\5-5) > 0 for all m. This assumption is reasonable
because we are interested in the limit when the arrival rate is on the boundary

of the capacity region.

nT+T—1 “ L qu
> 2ZA(€ 70 |Gtz = D 7
t=nT m=1 i=1



+ 2T\ 4 2Tsmax)

I
&
|
~| 5
gt
>:\
A
-
=
SQ%
\/

L 2
> (@ -, (5.22)

o M L | X 2
<= Iyl <q~<,;; L af;g,) 6523

(\ > (aﬁ;ﬁ - %Zaﬁ;&) (5.24)

TmZI =1 =1
SV R RN I AU
= Ky — TZ:IJ 2 (*mi) i (Zaﬁ%
m= 1= /=1

< Koy — QLEJ HCHEESS (Ziﬁé) 7 (5.25)

where Koy = 477 2%21(5\(6 )2 4+ 4T 5 0x Z ). Equation (5 follows
from the fact that the ¢; norm of a vector is no more than its Eg norm for a
vector in R”. The minimum mean square constant estimator of a vector is
its empirical mean. In other words, for a vector z in R”, the convex function

> (x; — y)? is minimized for y = 7 >, z;. This gives (5.23). Equation
follows from the assumption that 5\,(7? > §. Equation ([5.25)) follows
from the observation that (3", /Tm)? > Y., Tm.

We will now bound the terms in (5.20). To do this, we will first show that
the sum Y7 qmz(t)sfn(t) does not change by much with in 7" time-slots.
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For any t € {nT +1,...,(n+ 1)T}, we have

=1
M M L
= Y@, () + > an)s <>>z<e><t)>[,m3m

M
+ (Z aSl(Bsi () + Y all(B)si (¢ >) T 9 )< Dunsmsmns
S Z %(72 (t) ( ) + MDmaXsmax’

where Inequality (a) follows from the scheduling algorithm and definition

ﬁrj(t) > DmaXSmam there are

of si (t). Inequality (b) holds because when g
enough number of jobs so that there is no unused service. From (j5.1]), we get

(©) il -
Mt = 1)si(t — 1) SMS2 o (D + 1) + > gL ()5 (1)

m=1

Z Qs t) <Kz — Z qmz (nT)s! (nT)

ﬁMz

where K3g = T (M52, (Dmax + 1)). Repeatedly applying Inequality (c), we
get the last relation. We now use this relation along with (5.21]) to bound

the terms in ([5.20)).

nT+T—1 L M 1)
>, E|D Eve Zqﬁiﬁ <%—s;<t>)”w<m w]
t=nT =1

nT+T—1 L 50 '
5y S, zq ( sm)

t=nT 1=1
nT+T-1 L 1) M

<2 > N Ego ZqE) nT) %-gﬁﬂ’)) +272) " ABAY
t=nT 1=1 m=1




+ 2T'L K5

=27 Z Egw

Wiy + 2T Z
=1

M
+27% ) AP 2T L

m=1

y (k)
Z (nT) (AL s%(nT))

m=1

: - ~(€) )‘(k i
min Qi — Ty
Tiecim 1 L

where Ky = 2725 M AP + 2T LKy + +2T M LD,ygy52,,,. Equation
(a) is true because of MaxWelght scheduling. Note that in Algorithm [9] the

actual service allocated to jobs of type m at server i is same as that of the

, (5.26)

MaxWeight schedule as long as the corresponding queue length of backlogged
workload is greater than D,,,4:Smas- This gives the additional 2M LDmaxsmw
term.

Assuming all the servers are identical, we have that for each i, C; = {\/L :
A € C}, so C; is a scaled version of C. Thus, \' = A\/L. Since k € KS o
we also have that & € K¢

Qi for the capacity region C;. Thus, there exists
§*) > 0 so that

BE) A H® A {r e RY : |jr - AP/L|| < 50}

lies strictly within the face of C; that corresponds to F*). (Note that this is
the only instance in the proof of Theorem [5.2in which we use the assumption

that all the servers are identical.) Call this face ]-"l-(k). Thus we have

L inSea (A
3 [ (7 )
[ M I
<D | min > (% - 7‘%) (5.27)
i=1 _TiEB((g(l)c)mfl
ol < M 5.0
= i ~(e) ~(€) Am'
=2 i (qmi— (Z qm,icm,) cm) ( . rm> (5.28)
=1 L 5(k)m:1 m/=1
L M M 2
i=1 m=1 r—1

M 2
) — (Z g]ﬁj}icm,) (5.30)
=1 m=1 m/=1



L

L M ) M 2
<50, 3" (éfﬁi) = ( éfﬁ}icm) : (5.31)
1 m/=1

i=1m=1 2

Equation (5.28]) is true because ¢ is a vector perpendicular to the face
FP of ¢ whereas both MO /L and r* lie on the face ]-"z-(k). S0,

)

e a N ¢ 9\ .
(Z%Zl &fn?icm) > Cm (% —r,’n) = 0. The vector ¢ £ @{mz) is in
m=1 m

RM . Tts component along ¢ € RY is @fﬁ) = < c]fﬁ) ‘cm)m where Hafﬁ)H =

Z%Zl &f;zcm Then, the component perpendicular to ¢ is

@fi) = (@g - (Z%Zl Q{T:L}lcmr> cm) and the term in (5.28)) is
oy (i . o . L

Zm@f ﬁ)m (% - rin). This term is an inner product in R? which is mini-

. y (k) .
mized when r* is chosen to be on the boundary of Bg’f,z) so that (’\% — rfn>
m

points in the opposite direction to @fi) and the minimum value is —§® ||§fi) I

This gives . Equation can be obtained either by expanding or
by using Pythagorean theorem, viz., ||§fi)||2 = ||q,-€)||2 - ||qi|€|)||2.
(5-25)), since (3, /7:)? > 3, a4, we get (5.31).

Now substituting and in , we get

Similar to

E [AW® (?<6>)] YO (nT) = 3?<6>]

—
S
N

IA

M L M L 2
K3o T o\ 1 o
~(&,k) B ~(e,k) ZZ (qﬂw> - ZZ qui
2 H(h H H(h H m=1i=1 =1 \im1
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e et I |
_2H~(ek k)H q" qu

ar
K.
~(32k 75
2|
=T = ~(e K.
< whenever <Wik)(q(Y(€))) = Hqik)’ > T_f;) 7 (5.33)

where K3y = KasT + Kog+ K31 and ¢ = min{<, 6®}. Inequality (a) follows
from the fact that (y/z + /y)? > = + y. Inequality (b) follows from the

following claim, which is proved in [C]

Claim 5.1. For any q € RMZ,

In addition to ([5.33)), since the departures in each time slot are bounded
and the arrivals are finite there is a D < oo such that P(|JAZ(X)| < D)

almost surely. Now, applying Lemma [5.2 we have the following proposition.

Proposition 5.1. Assume all the servers are identical and the arrival rate
MO € int(C) is such that there exists a A > § for allm for some § > 0. Con-
sider the sampled system ?(E)( ) under JSQ routing and myopic MaxzWeight
scheduling according to Algorzthm@ For every k € KX,
finite constants {Nr }7«:1727.” such that in steady state, E [Hq(f) (YO(n)) HT] <

k) for all e > 0 and for each r =1,2, ....

there exists a set of

As in [46| 37], note that k € K. is an important assumption here. This is
called the ‘Complete Resource Pooling’ assumption and was used in [46], 50,

Sl If k € K\ KY
capacity region as e(k) — 0, then there is no constant 6*) so that Bélf,z) lies
in the face F®). In other words, the §**) depends on ¢ and so the bound
obtained by Lemma also depends on €*).

Remark: As stated in Theorem [5.2] our results hold only for the case of

S 1., if the arrival rate approaches a corner point of the

identical servers, which is the most practical scenario. However, we have
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written the proofs more generally whenever we can so that it is clear where
we need the identical server assumption. In particular, in this subsection,
up to Equation , we do not need this assumption, but we have used
the assumption after that, in analyzing the drift of V' (q). The upper bound
in the next section is valid more generally if one can establish state-space
collapse for the non-identical server case. However, at this time, this is an

open problem.

5.3.3 Upper Bound

In this section, we will obtain an upper bound on the steady state weighted
queue length of backlogged workload, E [<c(k), q® (t)>] and show that in the
asymptotic limit as €® | 0, this coincides with the lower bound. For ease
of exposition, we will omit the superscript () in this section. In order to
obtain a matching upper bound, we consider the drift of the same Lyapunov
function that was used in the lower bound, viz., VH(k)() As a result, we have

the following lemma.

Lemma 5.4. In steady state,

nT+T—-1

> E[(e®.q®) (c.5(t) —a(t))] (5.34)

_ nI+T-1[ [<c(k),§(t) — a(t)>2] nT+T-1 |:<C(k),ﬁ(t)>2]

= > 5 + > 5 (5.35)

Y E (e () +al) — 5(0) (), u(6)] (5.36)

Proof. First we expand the drift of the Lyapunov function VH(k) for the sam-
pled system Y (n), i.e., A?H(k) (Y).

AV® (Y (nT))
= V(@O ((n + D7) - VP (a(Y (1))
=Y [Vt +1) - v )



+ <c(k),ﬁ(t)>2 — (¥, q(t)>2}
=Y [t ate) —s(0) +2 (e a0~ 50) (e ()
+200.q(0) +alt) - 5(0) (€0, 70) + (e 70)’]

Equation (a) follows from ‘) Noting that the expected drift of AV‘fk)
zero in steady state, we have the lemma.
O

Note that the expectation in the lemma is according to the steady state
distribution of the process ?(n), i.e., at time ¢, the queue length distribution
is m,(q) where 7 =t mod 7.

We will obtain an upper bound on E [<c(’“), q(t)>] by bounding each of the
above terms Before that, we need the following definitions and results.

Let 7% be the steady-state probability that the MaxWeight schedule cho-
sen is from the face F* at a time ¢ such that ¢ mod T =7, i.e.,

k) — p ((c,E(t)) = b(k)) whenever ¢ mod t = T,

T

L__
where 3, = > si as defined in 1} Let 7(®) denote —ZT T ® Also,
i=1
define
~*) = min {b(k) —(e,r):r € S\f(k)} )

Then we have the following Claim.

Claim 5.2. For any e®) ¢ (0,7 ) Then, note that

nT+T—1 2
b8 Te®
) ( — (W), >) SL;U@ (69 + (e 5masl)?) - (5:37)
t=nT
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Proof. We will first show that

o)

i ]

2

From the stability of the system, we have that in steady state,

nj_i;lE (9, 5(a@)| = 7 (W, X)
=T — )
ZE (e 50  (te.50)) = b))
*ZE (e, 50a0)) T ({e.5()) #00) | 2 T - )
"T_i“ E (9, 5(a@)) T ((e.5()) #69)| = 70" — e®) - Tp07®,
S B

< T(b(k) _ ’y(k))(l _ W(k))'

Combining the lower and upper bounds, we get (1 _ 7T(lz)) < ;((’::)
Then, note that
nT+T—-1 9
pk)
(U - s0)) |
= |z
1 nT+T-1 ,
== > E [(b(k) — (e, 5(t))) }
t=nT
1 nT+T-1 )
2 3 (1 ) B[00 — (e 500) ] (e, 500) # 49)]
t=nT
S%(l = 79) (69)” + (¢, 5maa)’)
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Te®) 2
(k) 2
ST® (09" + e smar?).

Define C; C RIM as Ci =Cy X ... x Cas. Then, C; is a convex polygon.

Claim 5.3. Let ¢' € RY for eachi € {1,2,....L}. Denoteq = (q")iL:1 e RYE.
If, for each i, (s)" is a solution of max (¢°, 8) then s* = ((s")"); is a solution
sel;
of max(q,s).
seC;

Proof. Since s* € (;, (q,s*) < max(q,s). Note that max(q,s) =

seC; seC;
L L
Zmax (¢, s") . Therefore, if (q,s*) < max(q,s), we have > (¢',(s")") <
i— 18 eC; seC; i=1

Zm%x (¢",s"). Then there exists an ¢ < L such that (¢’, (s)") < e (q',s"),
i=15"€Ci ste

which is a contradiction. [

Therefore, choosing a MaxWeight schedule at each server is the same
as choosing a MaxWeight schedule from the convex polygon, C~Z Since
there are a finite number of feasible schedules, given c¢®) € RML such
that [|[c®)|| = 1, there exists an angle %) € (0,Z] such that, for all
q € {q € RYE . ||q|(k)|| > ||ql| cos (Q(k))} (ie., for all ¢ € RY% such that
0 o® < 0% where 0, represents the angle between vectors a and b), w

q)]
have

(™ 5(t)) I (q(t) = q) =¥ /VLI (q(t) =q).

We can bound the unused service at each time ¢ in steady-state as follows.

E[{c™ u(t))] <E]

7~

c(k),§(t) — a(t)ﬂ
(E [(¢®,50)] = (M. A))
( [(¢®,5(0))] = (0 = M))

s\ -

(

=
N

< (5.38)

Sk

where the last inequality follows from the fact that the MaxWeight schedule
lies inside the capacity region and so E [<c(k),§(t)>] < bk,
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We will also need the following bound. Since the change in workload

between 7' time-slots is bounded as in ([5.21]), we get

k k
o’ () — af (nD)|| = [{(q™ () — a® (nT), D)
<|la®(t) — g™ (nT)||
nT+T-1
<|| Y al)||+ VML spax. (5.39)
i=nT

Now, we will bound each of the terms in ([5.36)). Let us first consider the
first term in (5.35)). Again, using the fact that the arrival rate is A€, we have

nT+T—1

> E[(c¥5(0) - a@)’]
(a)"T;nTl i p\2] T B 2
8 - |8 ()]
((k) MTT-1 - bk
-2z 3 | (G7 o)
25 (- 20
nT+T—-1 (k) 2
+ Z E (i)/_—<c(k),§(t)>>
(¢) nT4T-1 9 E(k) nT+T-1 )
_% tZT E[(<c<’“>,a(t) AY) ] +2ﬁ tZT E [(¢®) a(t) — A9)]

2 ((pEN? 2
Pt om (69" + (e, 5mac1)?)

(b)

<p (ot Ly %j«i (09) + (cosmas)?)  (5:40)
(®)

:% (¢<e B %;’;) ((b(k))2 + (e, sm1>2>) , (5.41)

VI T VI
last term in (a) is dropped to get (b) since it is negative. Inequality (c)
follows from (5.37) in Claim[5.2] The first term in (5.40)) is obtained by noting
that E[a(t)] = A and so E [(<c<k),a(t) - 5\€>)2] = var ({(c¢®, a(t) — 5\6>) =

)2
where ((“*) was earlier defined as ((“%) = () L0 <(c(k))2 , (0(6))2>. The
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(), var(a(t) — 5\€)> Consider the second term in ([5.35)).

nT+T—1 nT+T—1
S B[ )] < Y (e ts) E (¥, u()]
t=nT t=nT
(k)
< % (™ 1smar) (5.42)

where the last inequality follows from (/5.38]).
Now, we consider the term in (5.36). We need some definitions so

that we can only consider the non-zero components of c. Let c(ﬁ =
. (k) w(k) (k) S .
{m e{1,2,.M}:cn > 0}. Define ¢ = (Cmi>mez:ﬂ q = <qml)me£$ﬁ

and u = (ﬂml) Also define, the projections, c“1|(|k) = <é(k) “> ¢®) and

q(L) =q- qH Similarly, define u|(|k and uL).

meL)
Then in steady-state, for all

time ¢ we have

E [(c™.a(t) +a(t) - 5(t)) (. 1u(1))]
=& [(c® q(t + 1)) (e, 1(1))] - E (e, u(r))’]
<E [(c! ’“), a(t +1)) (e, 1(#))]
=E [(¢", q(t + ><c L a(t))]

—E (|l (¢ + >m| 2]

<E [(Dpssac 6(0)] B [0+ D] B 6.)

<D nas B (L, 6(1))] + /NI [(3(1) (1)) (5:44)

< Do SmasE [(1,6(1))] + /N0 [(1, 0(8))].

where (5.43) follows from (5.3)) and from Cauchy-Schwarz inequality.
Equation ([5.44) follows from state-space collapse (Proposition [5.1]), since

o (k —(k k
E (a1 < [I[@1?] < N,
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Note that

(k) (k)

where ¢, 2 mi%) cm’ > 0 and the last inequality follows from ([5.38]). Thus,
meLyy
we have
nT+T-1
Z E [<c(k), q(t) +s(t) — a(t)> <c(k),ﬁ(t)>]
t=nT
(k) (k)
€ (k) €
STDmaxSmaac \/Zc(k) + T\/N2 Smax \/Ec(k) . (545)

We will now consider the left hand side term in (5.34). Given that the

arrival rate is A€ for every t in steady-state, we have

E [(c®,q(t)) (c®,5(t) —a(1))]

(k) . (k)
e (e a)] ({7 - 7 (0 0) B |(ean) (7 - (50
o . CHEN
~E[(e¥,a0)] - [laP 0l (= - (c¥.50))] (5.46)

Now, we will bound the last term in this equation, summed over T time slots

in steady-state using the following lemma.

Lemma 5.5. In steady-state, we have

nT'+T-1

> eflaf o (4 - )]

t=nT

e(k)

ST\/Kgg + COt2 (e(k)) K34\/m ((b(k)>2 + <C, Sma:p1>2>7 (547)

where Ks3 = MLT?s2, +2VMLT?$0\/ | AO|| + ||o|24+T2| N ||24+T2||o| |2
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and Ky = NS + aNP Ky, (T\/ IA@]2 + [lo||2 + \/MLTsmaX> + 4K

Proof. Using the definition of §*), we will consider three cases.
Case(i): Oqiryct > %)
. k
In this case, we have ||q|(‘ 'nT)|| = ||lq(nT)||cos (Ognryew) <
10" (D) cot (Bgre) < lla’” (nT)|| cot (§®)). Intuitively this means
that, in steady state, when 0q,rcm > 6%), q(nT) must be small. Oth-
erwise, it would contradict the state-space collapse result that qf) (nT) is

small. Here is the precise argument.

nT+T—-1 (k)
> B |laf o (2 - ) )
nT+T-1 [ " nT+T-1 p(k) o -
< > E || g’ (D) + Z a(f)|| + VM LT $pax (7_@ ,s(t)>)
nT+T-1 _ - (k)
< > E|lldP (D) cot (60) <bﬁ—<c<k>,§(t)>ﬂ
nT+T—-1 nT+T—-1 5 b( )
+ Z E < Z a(t) +\/WTSmaX> <ﬁ—<c(k),§t)>)]
nT+T—-1 b(k) B 2
<> El(ﬁ—<c<k>,s<t>>)
nT+T—1 2
X cot2<e<k>>1@{||q<f>(nT)y|2}+]E ( > a(l) +\/MLTsmaX>
(5.48)
g\/ Ks3 + cot? (80)) N3P T ilE (i\/_) - <c(k),§(t)>)2] (5.49)

(k)
k € 2
ST\/Kgg + COt2 (9(1‘3)) NQ( )\/W <(b(k)> -+ <C, Smaxl>2> .

Equation follows from Cauchy-Schwarz inequality. In , we get
NQ(k) from state-space collapse, Proposition ﬂ, the summation was moved
inside the square root (along with an additional T') term due to Jensen’s
inequality, and finally the bound K33 uses the fact that ||a(t)|| < ||a(t)]].
The last inequality follows from (}5.37]).
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Case(ii): Oypyerr < 0P for allt € {nT,nT +1,... nT+T —1}
Since a MaXWelght schedule is chosen at t = nT', by definition of §*)

have that <c nT)> = b\(/% One can then inductively argue as follows
for other times ¢. Suppose that at time ¢ <c(k),§(t)> = %. Then at time

t+1,5(t) is still feasible and it maximizes (q(t + 1),8) since g4 1)et < o)
Therefore, myopic MaxWeight chooses a schedule such that <c(k),§(t + 1)> =

()
lif Therefore, in this case,

niZnT:]E {qu’“)(t)ll (% _ <C(k),§(t)>>} o

Case(iii): Oq(nryct < 6% but Oq(tyeter > 0" for some t € {nT +1,...,nT +

—1)

Let tg denote the first time 6 £)ctk) exceeds 0. Then, similar to Case (ii),
up to time ty, a schedule is chosen so that <c , (t)> = % We can now
bound the remaining terms similar to Case (i). As in Case(i), we have that
Hq|(|k) (to)]|] < Hq(f) (to)|] cot (6™). Also, note that from ([5.21)), we can show
that the bound in ([5.39)) is valid for ||q|(|k)( )— qH (tO)H too. Then, using the

same argument as in Case (i), we get

ZE[H 90011 (L= - () )]

t=nT

Uy E a0 (%—@“f%g(t»)}

t=to

nT+T—1 nT+T—1 (k)
< Z E (Hq (to)ll+] D alt) +\/WTsmax>(bﬁ—<c(k),§(t)>)]

<K+ ot (09 B [ )] \/ o (09 + (e smna)?).
(5.50)

We will now bound \/ E [Hq(f) (t0)||2] using state-space collapse.
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First, from ([5.39), we get

k k
19 @t) — a'P (nT)|

=/ (a(t) — a(nT)) - (qf(“) () —af (nD)) |
<[la(t) — a(nT)[| + [l (t) — a” (nT)]|

nT+T—-1
<2 Z a(f)|| + 2V M LTS pax
t=nT
nT+T—1 2
E |lla"(to)]?| <E <||q<f><nT>||+2 Y all) +2MTSW||>
i=nT

<N 4 4N® (T\/IIX<6>||2 + |02 + \/MLTsmax) + 4K

The last inequality follows from state-space collapse, Proposition [5.1}
E [||q<f> (nT)||2} < N and E [||qf)(nT)H] < N®. Combining the three

cases, we have the lemma. O

Now, substituting (5.46)), (5.47), (5.41)), (5.42)) and (5.45)) in (5.36]), we get

nT+T—1 C(e )
9N R [, q)] < +TBY,
t=nT
where
(k) D (k) (k)
(e,k) o 1 € k 2 2 maxSmax€ € k
B = 7w ()4 (esman)’) o G S (6, L)

min

e(k)
+ \/Kgg + cot? (6)) K34\/W ((bUf))2 + {c, smm1>2>

(k)
+ \/\/ENék) Smame(T)

Cinin

We will now use (5.39) to get a bound on E [{(c®), q(t))] in steady-state
for any time ¢t. Let nT' <t < nT + T — 1. Then,

eWE [(c® q(t))] <cWE [(c®, q(nT))] + ¢PE [||qf|k> (t) - aff (nT)||}
k) nT+T-1

<7y (B a®)] +E[la ) - o 0l])
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+ MK |llaf(t) - af (w1 |

C.(E k) (k) nT+T—-1 y
B+ 2€ME (|| D a(l)||| + 26V M LT pax
t=nT
C(e k)

where BS™® = B 4 2¢O T /|| A + ||o][2 + 260 v/ M LT $ s

Note that in the heavy traffic limit as ¢ | 0, Bée’k) — 0. Thus, in the

heavy traffic limit as e*) | 0, for any time ¢, we have

_ . ¢k
6%g?oe(k)ﬂg [<C(k), q' )(t)ﬂ < R (5.51)

where (*) was defined as (%) = % <(c(’“))2 , (0')2>. Thus, 1) and ([5.51)) es-
tablish the first moment heavy-traffic optimality of JSQ routing and MaxWeight

scheduling policy. The proof of Theorem is now complete.

5.3.4 Some Extensions

We have so far, obtained heavy traffic optimality of <C(k), q(t)>, which de-
pends on the vector ¢®). In other words, we have optimality of a particular
linear combination of queue lengths and we do not have a choice on this linear
combination. In this subsection, we will extend the heavy traffic optimality
result to ||q(¢)]|?
on (c® q(t))" for any n > 1.

. We will do that by first obtaining lower and upper bounds

Proposition 5.2. Consider the cloud computing system described in section
5.1 Under the same conditions as in Theorem[5.4, for any n > 1, we have

(G,k) k n C(Erk) " k
! 1T Bfﬂ))_ < (eW)E [<C(k),q(6)<t)> } < nl 1T +B§§1),

where C(ek = % <(c(k))2 , (0(6))2> and Bfnk), B(6 ") are o(i)- The lower
bound is a universal lower bound applicable to all resource allocation algo-

rithms. The upper bound is attained by Algorithm [9.
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In the heavy traffic limit as €*) | 0, this bound is tight, i.e.,

lim (9)"E [ (™, a)(1))"] = n! ($>” |

where Q(’“) = \/LZ <(C(k))2 : (0)2>'

The proof is based on the three-step procedure as in the previous subsec-
tions. The first step is to prove the lower bound in Proposition It follows
directly from Lemma 10 in [37], which is a bound on the n'® power of single
server queue, in the lines of State space collapse as stated in Proposition
[5.1] is applicable here. Upper bound is obtained by first setting the drift of

the following Lyapunov function to zero in steady state,

n 1 L M n

similar to Lemma (see Appendix D of [37]), we get

Vi@ £ (c.q9)" = |qff

nT+T—-1

> 1) () B[, a0)”] (5.52)
= t:zn; Jz_; (TL ;I— 1) <€(k))n71E [<C(k), q(t)>j (<C(k), a(t)> _ b(k))(n—j+1)]

(5.53)
x E [((C(k), q(t) +a(t)) — b(k))]’ (b(kz) _ <C(k)’§(t)>>(n—j+l)} (5.54)
+ tz:T_ Z_; (n j— 1) (e(k))n—l
x E [((c(k), q(t) + a(t) —s(t)) — b(k))j (b(k) _ <C(l~c)7ﬁ(t)>)(7"b—j+l)]
(5.55)

Each of these terms are then bounded, similar to the previous subsection
and appendices C and D of [37]. We skip the details here. Unlike the proof
of Theorem we need the assumption that a,,(t) < apax in the proof of
heavy traffic optimality in Proposition [5.2] We can now obtain heavy traffic
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optimality of [|q(#)||? using Proposition 5.2/ for n = 2.

Theorem 5.3. Consider the cloud computing system described in section
5. 1. Under the same conditions as in Theorem

2
(@)
~ 7/ _B

()
5 (P, < (@PE[la9)]] < L+ B

2

Y

where gf”“ = % <(c(’“))2 , (0(6))2> and Bfék), Béfék) are o( )

In the heavy traffic limit as €*) | 0, this bound is tight, i.e.,

) (k))?
lim (e(k))QE [Hq(E)(t)H ] _ (C )

)10 2 7

The lower bound s a universal lower bound applicable to all resource al-
location algorithms. The upper bound is attained by Algorithm [9  Thus,

Algorithm[9 is second moment heavy traffic optimal

Proof. From the Pythagorean theorem, we have

2

< a0l = a o) + oo

aff (1)

The result then follows from Proposition and state space collapse in
2
Proposition E that Hq(f) (t)H < N2(k).

]

In the following section, we will study the power-of-two choices routing

algorithm that is easier to implement than JSQ.

5.4 Power-of-Two-Choices Routing and MaxWeight
Scheduling

Power-of-two-choices routing algorithm, studied in Chapter [2], is much sim-
pler to use than JSQ routing algorithm. In this section, we will consider
the power-of-two-choices routing algorithm with the MaxWeight schedul-
ing algorithm for the cloud resource allocation problem. Recall that in the
power-of-two-choices routing algorithm, in each time slot ¢, for each type

of job i, two servers iy,(t) and i, (f) are chosen uniformly at random.

111



All the type i job arrivals in this time slot are then routed to the server

with the shorter queue length of backlogged workload among these two, i.e.,
i ()= —argmin  gn(t).
i€ {i1m (£)izm (£)}
Then, we have that the cloud computing system is heavy traffic optimal.

In other words, we have the following result.

Theorem 5.4. Theorems[5.1] and[5.9 hold when power-of-two-choices routing
is used instead of JSQ routing in Algorithm[9.

Proof. Proof of Theorem when power-of-two choices algorithm is used, is
very similar to proof of Theorem in Chapter [2] and so we skip it. Proof
of this theorem is similar to that of Theorem and so here we present only
the differences that arise in the proof due to power-of-two choices routing.

We will use the same Lyapunov functions defined in the proof of Propo-
sition [5.2] We will first bound the one-step drift of the Lyapunov function
V(.). Note that the bound on the drift of V(.) is valid. Recall that we
use q© for q(Y).

E[a V(YO)YOt)=YO] <Kpr + By XL:% (2q,<;3 (ami(t) — sin(t)))] .

(5.56)

The arrival term here can be bounded as follows. Let X; = (i1, t2m) de-
note the two servers randomly chosen by power-of-two-choices algorithms for

routing of type m jobs.

Eyo fz (245 <am<t>>)]
~sfE|>y (265 (@it [ Y=Y, X;= (i1, m>] 'Y@):w]

mzl(llm 7i2m):ilm<i2m

M
@ 1 @ E
- B [Z > rg2emOmin{an an, HY(0) = Y

M
¢ 1 . € e
= Z )\m L_ Z 2 mln{gﬁn%ym ’ qr(nng}

(ilmuiQm):ilm <iom
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M
- 1 € € €
<D i Yoo i |~ (@ — Ghin)

(ilnui2m)3i1m<i2m
M L o (e)
< 2q,,; 1 .
=3 (2 - s~ )

()

where ¢mmax = max,, q(e)

mi

and qx)min = min,, qf?iz Equation (a) follows

from the definition of power-of-two-choices routing and (b) follows from
the fact that 2min{q) .¢' } < ¢\ +q%, for all iy, and iy, and
200 {8 Giin} < (@5 hmax G i) — (@i max =Gl nin)- Then, from (5.56),

we have

M
S|
E[A VYO YO = Y] <Kot — 3 S (6 e — 6nie)
m=1

LOQ 9max — 9m/'min

M L (o
+ 225\m Z % — 2E
m=1 =1

>3 2l 0]
S e

The terms in are identical to the ones in and so can be bounded
by . Moreover, the bound on one step drift of the Lyapunov function
Vii(.) in (5.14) as well as the bound on the drift Aﬁ/ljk) (Y®) in (5.10) are
Valid here since it does not depend on the routing policy. Substituting ,

and - in . and using q'© for q(Y )), we get

E [AW (Y )‘Y(f)(nT) - ?@}

nT+T-1 M
(€)
2 HN(6 k) H ( tZT E K28 Z mmax(t) (t) — 4y min(t))(t) (558)

+2 Z Eyve©
i=1

- € j\gf) 7 € v (€
mz::l ¢ (T - sm(t)>] | YO (nT) = Y! >] ) . (5.59)

In the notation ¢° (t'), max(t) denotes the server with highest workload

m max(t)

at time t, even though we are interested in the workload at time t’. We will
first bound the terms in (5.19)). Using ([5.21]), we have

€ (@) €
q1(n)min(t) (t) < qfn)min(nT) (t)
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nT+T-1
< qir?min(nT) (TLT) + Z Ay min(nT) (t) + TSmax

t=nT
. ®
_qﬁn)max(t) (t) < _q'En)max(nT) (t)
nT+T-1
<0 ey D)+ D Grma(ur) (£) + TSmase
t=nT

where (a) follows from the fact that the server min(¢) has the smallest work-
load at time ¢ for type-m jobs. Using Eg(,[.] for E[.|[Y©(nT) = Y©)], we
bound the terms in . As in Section , we will assume that the
arrival rate A© is such that there exists a § > 0 such that A9 > § for all m.

nT+T—-1 M
(¢) (e)
Z Z )‘m WEN(G) |: mmax(t) (t) - qmmin(t) (t)]
t=nT m=1
nT+T—-1 M
\ (e 1 € € X (e
S Z Z )\gn)L_C’Q <_ Y (€) [qfn)max(nT) (nT) - q7(n)min(nT) (nT)] + 2TA£n) + 2T8max)
t=nT m=1
nT+T—-1 M o 1 1 o i
§K29 - Z Z/\m C (qmrnax - qmmm)
t=nT m=1
nT+T—-1 M 5
_K29 N Z Z m L (Z]{Tri)max éﬂ?mln)
t=nT m=1 LO \/_
nT+T—1 M L » Za(e) 2
i 3 St > (i B )
t=nT m=1 LO \/_ i=1 L

nT+T—1 L > a{e), 2
<Kp— Y LZé" Z(a‘ﬁ) L’”)

t=nT m=1

where Ky was already defined as Koyg = 477 Zf\le (5\7(7?)2—1—4T 2 S max Z%zl NS
and 0" = (M—él)ﬁ‘ This term is same as the term in (5.24]) with 0" instead
of §. This term can then be bound by the term in ([5.25) with §” instead of
5. Noting that the terms in ([5.59) are identical to the ones in (5.20)), we can

bound them using (5.26) and (5.31) as in section and we get (5.32))

with 0” instead of §. Note that the remainder of the proof of state-space

collapse in section does not use the routing policy and is valid when ¢
is replaced with §”. Moreover, the proofs of lower bound in section and

upper bound in section [5.3.3| are also valid here. Thus, the proof of Theorem
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is complete.
[l

Similarly, we have the following result of heavy traffic optimality of E [”q(ﬁ) (t) HQ}

under power-of-two choices routing, which we state without proof.

Proposition 5.3. Proposition and Theorem hold when poer-of-two-

choices routing algorithm is used instead of JSQ routing in Algorithm [9

5.5  Conclusions

In this chapter, we studied the resource allocation problem assuming that
the job sizes are known and preemption is allowed once every few time slots.
We presented two algorithms based on myopic MaxWeight scheduling and
join the shortest queue or power-of-two choices routing algorithms. We have
shown that these algorithms are not only throughput optimal, but also delay
optimal in the heavy traffic regime when all the servers are assumed to be

identical.
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CHAPTER 6

CONCLUSION

In this thesis, we have studied the problem of optimally allocating limited
server resources to virtual machines in a IaaS cloud computing data center in
an optimal manner. The resource allocation algorithm has two components,
viz., a load balancing or routing algorithm that assigns virtual machines to
the servers and a scheduling algorithm for each server. We have shown that
the widely used Best-Fit algorithm is not throughput optimal. We have
presented a stochastic framework to study the resource allocation problem.
We made a connection with scheduling in ad hoc wireless networks and pre-
sented different versions of MaxWeight scheduling algorithm. In conjunction
with the MaxWeight scheduling, we have presented three different routing
algorithms, viz., join the shortest queue, power-of-two choices and pick-and
compare.

We have considered various assumptions on job sizes and preemption of
jobs. We have studied the case when job sizes are known and bounded, and
when they are unknown and unbounded. We have also studied nonpreemp-
tive algorithms as well as algorithms with limited preemption. Under all
these cases, we have shown that the algorithms that we have presented are
throughput optimal. In the case of limited preemption and known job sizes,
we have also shown that our algorithm is delay optimal in the heavy traf-
fic limit. We have compared the performance of various algorithms through

simulations.

6.1 Open Problems and Future Directions

There are several open problems and future directions that we mentioned

throughout the thesis. Here we list some of them.
e The parameter T corresponding to the duration of a super time slot
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plays an important role in the proof of Algorithm [3] Even though
any finite T stabilizes the system, a small T sacrifices a large part
of the capacity region. Studying this algorithm when T = oo is an
open problem. In Algorithm [ we have used a fixed schedule between
refresh times. But using a myopic MaxWeight schedule between the
refresh times is more natural and we have noticed better performance
in simulations. We named this Algorithm [7|and proving its throughput
optimality under appropriate assumptions is an open problem. Algo-
rithm [7] and Algorithm [3| with 7' = oo are similar. The only difference

is in the knowledge of job sizes.

When preemption is not allowed, the delay performance of throughput
optimal algorithms that we have presented is poor. We have presented
heuristic algorithms in Chapter [3| with better performance but we do
not have any analytic guarantees on their throughput or delay perfor-
mances. Therefore, presenting an algorithm that is provably through-
put optimal with a tight bound on its delay performance is an problem

for future investigation.

When job sizes are unknown, our throughput optimality results make
certain assumptions on job sizes. In particular, these assumptions do
not allow for heavy-tailed job size distributions, which are common in
data centers. Therefore, another important open problem is to present
a throughput optimal algorithm when job sizes are unknown and are

allowed to be heavy tailed.

The result on delay optimality makes several assumptions. In partic-
ular, all the servers need to be identical and the job sizes need to be
known and bounded. Relaxing any or both of these two assumptions

is a direction for future research

Our delay optimality result is valid only when approaching a corner
point of the capacity region. Most of the literature on heavy traffic
optimality in switches and ad hoc wireless networks and other gener-
alized switch models faces this limitation. Addressing this issue even
in the simplest possible setting of an input-queued switch has been a

longstanding open problem [52].
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APPENDIX A

PROOF OF LEMMA 3.6

Since G(.) is a strictly increasing bijective convex function on the open in-
terval (0,00), it is easy to see that G!(.) is a strictly increasing concave
function on (0,00). Thus, for any two positive real numbers vy and vy,
G~ (vy) — G Hwy) < (vy —v1) (G(vy))" where (.)" denotes derivative.

Let u = G™(v). Then,

v=G(u)
Z_Z = G'(u) = g(u) = g(G™'(v))
du 1

dv g(GH(v)

Since & = (G~'(v)), we have (G~'(v)) = m. Thus, G~(vg) —

dv

G l(v) < %. Using V(Q(l)) and V(Q(Q)) for v; and v, we get the

lemma.
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APPENDIX B

PROOF OF LEMMA

Since the arithmetic mean is at least as large as the geometric mean and

since G(.) is strictly increasing, we have

dim (14 Q)

o (Zaliae) )
T4 Q) (T4 Q)| Ein(1+Qu)
N LM LM LM
gﬁ 2 (1+Qu)log (1+ Q) - Zi’fgf\?’m)
_V(@)

LM
<V(Q)),

where inequality (a) follows from log sum inequality. Now, since G(.) and

log(.) are strictly increasing, we have

€(ﬁ Zi,mlog(l‘i’ami)) <1+ G_l (V<Q)))

Ty S Q) <o (467 (V@) @)

Now to prove the second inequality, note that since Q,,; is nonnegative for

all 7 and m,
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> Z (log(l + Q) (1 + sz))

D im (1+Q,.)1og(1+Q,,)) — D im Q,, —1

(&

>

Shuffling the terms, we get

(6H<1 +sz)> log <€ H(1 +sz>> - (eH(l + Q) | +1

i,m i,m

From the definition of G(.) and V/(.), this is same as

(T2 1) > v

e(l-l—ziymlog(l-i-ami)) > 1+ G*l(v(a))
1+ log(1+Q,,) > log(1 + G (V(Q))).

The last two inequalities again follow from the fact that G(.) and log(.) are

strictly increasing.
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APPENDIX C

PROOF OF CLAIM B.1]

For any two job types m and m’ as well as servers ¢ and i’, we have

2
0 <[ (@ - af;j)cm) (@5 = e ) |

2 2
> 20— d e @ = @ )en < D (@@= @ ew) + (@5 — a8 )en)
m<m/ m<m/
(C.1)
M M M M
SN @ - T )en@ — a0 e <303 (@ — a0 (ew)? (C2)
m=1m/=1 m=1m'=1
M 2 M M
(Z@f;l 79 >cm) <[> @-292] 3 enr
m=1 m=1 m/=1

The left-hand sides of and are equal for the following reason.
The two sums in the LHS of can be split into three cases, viz., m = m/,
m < m’ and m > m/. The term corresponding to m = m’ is zero. The other
two cases correspond to the same term which gives the factor 2 in (C.1)).
Considering the three cases, it can be shown that the right-hand sides of
and are equal. Noting that 2, _ (¢,/)? = 1 and summing over

1,4" such that i < 7/, we get

M 2 M
> (Z(?gi—*y,il,)cm) <S> (@-a) | ©3)
13/ m=1 i<i’ Lm=1
- L L M
> zqmcm> ) gz—aﬁz»cm) SIS (69) (a2
i=14=1 =1 | i=1¢=1[Lm=1
(C.4)

The left-hand side of ((C.4)) is obtained using the same method as in (C.2)) as
follows. The two sums in the LHS of (C.4]) can be split into three cases, viz.,
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i=1,1 <14 and i > ¢'. The term corresponding to ¢ = i’ is zero. The other

two cases, can be combined to get

M M M
S z)( aﬁ:z—ai;z»cm)+ zaf;z,cm) (z )~ 3 )]
m=1 =1 m=1

i<
which is same as the term in the left hand side of (C.3|). Similarly, the right
hand side term can be obtained. Expanding the products in (C.4)), we get

=1 ¢/=1 m=1

The claim is now proved.
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