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With M (¢) := sups¢o,;) A(s) — s denoting the running maximum of a
fractional Brownian motion A(-) with negative drift, this paper studies the
rate of convergence of P(M(¢) > x) to P(M > x). We define two metrics
that measure the distance between the (complementary) distribution functions
P(M(t) > -) and P(M > -). Our main result states that both metrics roughly
decay as exp(—ﬁt272H ), where ¥ is the decay rate corresponding to the tail
distribution of the busy period in an fBm-driven queue, which was computed
recently [Stochastic Process. Appl. (2006) 116 1269—-1293]. The proofs ex-
tensively rely on application of the well-known large deviations theorem for
Gaussian processes. We also show that the identified relation between the de-
cay of the convergence metrics and busy-period asymptotics holds in other
settings as well, most notably when Girtner—Ellis-type conditions are ful-
filled.

1. Introduction. Let (A(s))scr be a centered fractional Brownian motion
(fBm), that is, a stochastic process, such that for all s € R, A(s) obeys a Gaussian
distribution with mean 0 and variance |s|2H , for H € (0,1). fBm has recently
become one of the key models in the applied probability literature, because of a
number of interesting features. For H € (%, 1), correlations decay so slowly that
the process qualifies as long-range dependent; choosing H € (%, 1) leads to pos-
itive correlations, whereas H € (0, %) results in negative correlations. Also, fBm
exhibits selfsimilar behavior, in that A(as) has the same distribution as afl Ags).
Its use has been advocated in several practical settings; see, for example, [21, 28]
for networking applications; for applications in finance, see, for example, [2].

Motivated by these applications, substantial attention was paid to the analysis
of regulated fBm, or fractional Brownian storage [27]. With the storage process
defined through

Q(t) :=sup A(r) — A(s) — (r —s),
s<t
distributional properties of the steady-state storage level Q = lim;_,», Q(¢) can
be used to describe the performance of a network element. The stationary storage
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level QO being distributed as M := sup,.jA(s) — s, see for instance [22], Sec-
tions 5.1 and 5.2, a considerable amount of work [12, 16, 25, 26] has been devoted
to the characterization of the distribution of M, that is, the supremum attained by
an fBm with negative drift. The results obtained are predominantly asymptotic in
nature; most notably, an explicit function ¢(-) was identified [16] such that

P(M > x)/p(x) —> 1

as x — oo. Clearly, ¢(x) can serve as an approximation of P(M > x) for large x;
we lack, however, accurate approximations or bounds for small or moderate values
of x.

As mentioned above, asymptotic results are available that describe P(M > x)
for x large, but considerably less is known about the convergence of the running
supremum

M(t):= sup A(s)—s
s€[0,1]

to its limiting distribution M. The primary goal of the present paper is to determine
the speed of this convergence. Knowledge of this speed of convergence is useful in
several contexts. In the first place it provides information on the question whether
at the time scale at hand, that is, ¢, it is justified to approximate P(M () > x) by
P(M > x). Loosely speaking, if the convergence to the limiting distribution is fast
(i.e., a short relaxation time), then such a procedure gives an accurate approxi-
mation, whereas in case of slow convergence transient results need to be used.
Supposing that one wishes to estimate P(M > x) [and hence also P(Q > x)] by
performing a stochastic simulation, the speed of convergence also provides us with
useful insights with respect to the design of this simulation experiment. It, for in-
stance, sheds light on the question of whether it is more efficient (in terms of the
variance of the resulting estimator) to have one long run or multiple shorter runs.
In addition, it yields guidelines as to how long one should simulate A(s) — s in
order to be able to accurately estimate P(M > x), that is, to find an appropriate
simulation horizon ¢ such that P(M (¢) > x) approximates P(M > x) sufficiently
well (in terms of some explicitly specified criterion); cf. [11].

In principle, the rate of convergence (as ¢ grows large) of P(M(¢) > x) to
P(M > x) could depend on the value of x. Obviously, one could use several dis-
tance measures, each incorporating this dependence on x in a specific way. First
notice that

P(M>x)—P(M(t)>x)=P(M >x,M@t) <x)=:y(x,t) >0,

as the event {M (¢) > x} implies {M > x}. Two possible distances are the follow-
ing:

e Kolmogorov—Smirnov distance (sup-norm). We define (for random variables X
and Y) di(X,Y) by sup, |[P(X <x) —P(Y <x)|. It is well known that d is a
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distance. The first metric used in our paper is based on the distance d:
D) :=di(M, M) =supy(x,t).

x>0
D1 () measures the maximum distance between the distribution functions of M
and M (¢).
e Integral distance (L1-norm). It is a well-known fact that do (X, Y) := [, |[P(X <
x) —P(Y < x)|dx is a distance, too. The second metric considered in our paper
is based on the distance d5:

Dy(t) :=dr(M,M(2)) = Oy(x,t)dx.

X>
D, () measures the fotal distance between the distribution functions. Note
that D, (#) can be interpreted as EM — EM ().

The goal of the paper is to identify the asymptotics of the D; (¢) for ¢ large, i = 1, 2.
Our main result is that the decay rates of both distance measures coincide, and are
equal to asymptotics of the busy-period distribution in an fBm-driven queue, which
were recently identified in [23].

The structure of this paper is as follows. In Section 2 we recapitulate a series
of results on the large deviations of fBm, most notably (the generalized version
of) Schilder’s theorem. We also recall the main results on busy-period asymptot-
ics [23], which enable us to state the main results of our paper. Section 3 presents
a number of auxiliary results that are used in Section 4 (in order to determine
the asymptotics of the Kolmogorov—Smirnov distance) and Section 5 (in order to
determine the asymptotics of the integral distance). In Section 6 we consider the
situation of short-range dependent input (or, more precisely, the situation in which
so-called Girtner—Ellis-type conditions are met), to show that also in this regime
the asymptotics of the D; () are equal to those of the busy-period distribution. Sec-
tion 7 concludes; it includes a procedure for determining the simulation horizon.

2. Preliminaries and main results. In this section we recall a number of use-
ful results from the literature. Emphasis is on busy-period asymptotics recently
identified in [23]. We then state our main results.

2.1. Generalized Schilder. Informally, the generalized version of Schilder’s
theorem provides us with a “rate functional” II(-) such that
A0 N :
pulS] = ]P’(W € 5”) A exp(—n flél;ﬂ(f)>'

In other words: in this large-deviations setting, the probability of interest decays
exponentially in n. The “~” in the above statement should be interpreted as fol-
lows: under mild conditions on the set . (more concretely, if . is an I-continuity

set), the decay rate of p,[.7] is given by

1
lim —log p,[.] = — inf I(f).
im —log py[~] flgy f)

n—o0o p
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Apart from the Brownian case H = %, the “rate functional” I(-) cannot be given
explicitly. It is defined through

om[HP i<
00, otherwise,

where Z is the reproducing kernel Hilbert space related to the process A(-)—
see for details [1, 9]. Here || f|| := +/{(f, f), where (f, g) is a suitably defined
inner product between f, g € Z. It is noted that I(f) can be interpreted as a
measure for the “likelihood” of a path f; the path f = 0 is the sole path that
gives I( f) = 0, while for other paths f the rate I( ) is strictly positive. The path
f*i=arginf e & I(f) is usually called the most likely path in large deviations
literature, and it has the interpretation that, conditional on the fBm being in the
set ., with overwhelming probability it will be close to f*; cf. [10].

Later in this paper we repeatedly use the following property. Suppose f € %,
and g is defined by g(r) = «af (Br), for «, B > 0. Then

) el =ap™ 171

For the purposes of the present paper, more background on “generalized Schilder”
is not required; see for a complete account [1, 9, 23].

2.2. Busy-period asymptotics. In [23], and its predecessor [29], the focus was
on computing the asymptotics, for large values of ¢, of P(K > t), where

K:=inf{t >0: () =0} —sup{t <0:Q(t) =0}
is the ongoing busy period at time 0. In [29] it was shown that P(K > ¢) decays
roughly in a Weibullian way, that is, as exp(—9¢>~2H) for some positive con-
stant ©. More precisely, it obeys the following logarithmic asymptotics:

. 1 .
) tl_l)rglo oy logP(K >t)=—v where ¥ := flélgg]l(f).

Here 4 is the set of paths that remain above the diagonal on the interval [0, 1]:
B.={feZ|Vrel0,1]: f(r)=r}.

Note that the set % can be regarded as the set of feasible paths that correspond
to an intersection of events (reflected by the V-quantor). Where unions are usually
easy to deal with, finding the minimizing path in an intersection is typically hard
(although often rather precise bounds can be found; see for instance [24]). In [23]
we succeeded in determining the right-hand side of (2), as well as the correspond-
ing minimizing path f* € %.

In this particular setting, the most likely paths turn out to have a remarkable
shape. For H > %, the most likely path is at the diagonal in some interval [0, s*],

and also at time 1, but strictly above the diagonal in between. For H < % the
corresponding path departs immediately after time O from the diagonal, but returns
to it strictly before time 1 and continues along it until time 1—see Figure 1. The
corresponding decay rate ¥ is given in [23], Theorem 24.
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FIG. 1. Most likely path in 2B left picture H > 5 rtght picture H < 5

2.3. Main results. We now present the main results of this paper. They entail
that both D (#) and D> (¢) decay as the probability P(K > ¢) of the busy period
exceeding ¢.

THEOREM 2.1. (i) For the Kolmogorov—Smirnov distance we have

) 1
1 Py} log]Dl(t)——fmf I(f) =

(i1) For the integral distance we have

1
hm N an log]Dz(t)_—fmf I(f) =

Part (i) and (i1) of this theorem will be proven in Sections 4 and 5, respectively,
whereas Section 3 develops a number of useful tools.

3. Auxiliary results. In this section we derive a number of results that are
needed to prove Theorem 2.1. The following alternative expression for y (x,t)
turns out to be useful.

LEMMA 3.1. Foranyx > 0,1t >0,

y(x,t)=P(Vr €[0,7]: A(r) <x+r;3Is >1:A(s) > x +5)

A(r) (s) «x
_IP<Vre[O 1]— —+ ;ds > ltl—H>?+S>'

PROOF. The first equality is a matter of rewriting {M > x, M (t) < x} in terms
of the process A(-). The second equality follows from the self-similarity. [J

In the sequel we extensively use the following sequence of probabilities:

p,,(S)::P(VrE[O,l] %<8+r ds > 1: j;)>8+s>
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for § > 0. We also define their exponential decay rates by

1
J(8) = lim_ ;10g Pn(8),

again for § > 0; here J(0) denotes the limit of J(§) for § | O.
Define 75 as the paths f in the set

3) s ={feRZ|\Vre[0,1]: f(r)<d+r;Is>1:f(s)>8+s);
also o := o). The proof of the following result is an immediate consequence of

(the generalized version of) Schilder’s theorem [1, 9].

LEMMA 3.2. Forany § >0,
4 J(8) = — inf I(f).
4) (%) flen% )

Define
o ={feR|¥rel01]: f(r)<r; f)=1};
B:={feZx|Vrel0,1]: f(r)>r}.
The following result concerns a translation of J(0) in terms of our previous result

on busy periods, as mentioned in Section 2.2.

PROPOSITION 3.3.

jnf 1) = inf 1()= inf 1(P)

PROOF. Due to continuity arguments (cf. the proofs in Section 4 of [29]) the
decay rate corresponding to the most likely path in <7 is the same as that of the
most likely path in

{(feZ|Vrel0,1]: f(r)<r;3s>1:f(s)>s}

Let s* be the smallest s > 1 such that f(s) > s. Define the path f through f_ (r):=
f(@rs*)/s*. Then f(1) =1 and, due to (1),

A2 = DXL 1P < L F 1%
This implies the first equality.
A time shift argument trivially gives that inf feod I(f) is equal to inf fedd I,
with
A ={feR|\Vre[-1,0]: f(r)<r; f(—1)=—1}.

Now reverse time, and we obtain that this infimum is also equal to inf fed If),
with

B={feR|\Vrel0,1]:f(r)=r; f1)=1}.
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FIG. 2. Most likely path in < ; left picture H > 5 rlghtptcture H< 5

The analysis of [23] implies that the infima over & and % coincide, which proves
the stated. [

To obtain a better intuitive understanding of Proposition 3.2, the reader may
compare the most likely busy-period path (i.e., the “cheapest path” in %), as de-
picted in Figure 1, with the most likely path in &/ = ., as depicted in Figure 2.

LEMMA 3.4. (i) With, for § > 0,
) Ds:={f €Z|Vrel0,1]: f(r)=r; f(1)=1+5},

inf re g, | f11? increases in 8, for § € [0, H™1 —1].
(ii) With, for 0 <& < 1 and § > 0,

Dse ={feZ|Vrel0,1]:f(r)y>r—¢g; f(1)=14+6—¢},

infreq,, | fII? increases in 8, for § € [0, H~1 —1].

PROOF. In order to settle claim (i), first observe that the probability

n

an(®) _P(Vre[o .40 aszle(s)z(Hs),
Vi Vn
decreases in §, so consequently also
©® lim ~logqu® =—» inf [ ]
n—-oonp 2 fe;s

decreases in §; the equality is due to (the generalized version of) Schilder’s theo-
rem, and

Ds:={fe€R|Vrel0,1]: f(r)>r;Is>1:f(s) > 8 +s).
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Pick an arbitrary path f in this set, and let s* be the smallest s > 1 such that
f(s) > s + 4. Then consider the path f, defined by

Fo) (1+5>f( 9
r):= rs™).

s*+4 g
Note that f(l) =144, and, because f lies in the set s, forall r € [0, 1],

f@r) = ( 1*1(35 )rS*;

it is easily verified that the right-hand side of the previous display is at least r.
We conclude that f is in 25 as well. Moreover, as before, any path in %5 can be
replaced by a path in s with a smaller norm: due to (1),

1
17112 —( 0 )( “2H £ <11 £11%

Here it is used that for § € [0, H~! — 1] and s > 1 it holds that (1 +8)sH <s+3.
In other words, for these § we can replace the set &5 in (6) by Zs. Hence

1
—— inf 2
> (Al

decreases in & as well, which implies claim (i).
The proof of claim (ii) is similar. The probability

qn(8,¢) —]P’(Vre[O 1]: %>r—8 ds>1: Ii;sﬁ)

decreases in §. Again, for any f in

@58:—{f6%|‘v’re [0,1]: f(r)=r—g;As=>1: f(s) =6+ — &},

Z(S—i—s—e),

and s* as defined before, we can define

= I+6—¢ N

f@r):= (m)f(’”s )
which has a smaller norm than f for any § € [0, H —1 _ 1], and which lies in Ds.¢5
the latter statement follows from f(1) =1+ § — ¢, in combination with, for r €
[0, 1],

1+6—¢ N
7>(rs —e)>r—eg,
s*4+5—¢

where the first inequality is due to f € 95’ ¢, and the second inequality due to the
fact that, obviously, (s* — 1)(6r +&(1 —r)) > 0 (realize that 1 +§ — ¢ > 0 because
& < 1). We have now established claim (ii). [

f(r)z(

We now establish a useful lemma on the behavior of J (§), that is, the decay rate
of p,(§), as a function of §.
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LEMMA 3.5. (i) J(8) decreases for § € (0, H'—1].
(i) J(8) < J(0) for§ > H™' — 1.

PROOF. First consider part (i). Due to continuity arguments, and “generalized
Schilder,” the decay rate J (&) equals the decay rate corresponding to the most
likely path in

(7 {(feZ|Vrel0,1]: f(r)<r+383As>1:f(s)>s+38}.

With arguments identical to those used in the proof of Lemma 3.4, we can show
that for § € [0, H~! — 1] we can replace the set (7) by

®) {(feZIVrel0,1]: f(r)<r+8 f(1)=1+6}.

Reversing time, we observe that the decay rate corresponding with the most
likely path in (8) equals the one corresponding to the set &, as defined through (5).
Observe that the event corresponding to the latter set becomes increasingly rare
when § grows; Lemma 3.4(i) now implies claim (i).

Now consider the second claim. Clearly

.1 A(s)
J(6) < lim —10gP<E|s> 1:—= >8+s>.
n—oop

Jn
The decay rate in the right-hand side equals (see, e.g., [22], Exercise 6.1.3)
(s +0)?
slgl 2s2H
which reduces, for § > H~1 — 1, to
1 S 2—2H 1 2H
9 —~— —)
® (7)) (@)
this is a decreasing function, with value —%H 2 for § = H~! — 1. Conclude that,

fors>H'—1,J(0) < —%H‘Z. It is left to prove that J(0) > —%H‘Z. To this
end, we use that in [29] it was shown that

—1o(H) < J(0) < -1

1 '(3/2—H)
HQH—1)2—2H) T(H—1/2L(2—-2H)

p(H) =

As seen from Figure 4.1 in [29], we need to check ¢(H) < H ~2 for H in the
neighborhood of 1. Observe that both functions have value 1 for H = 1. As ¢(-) is
concave in this neighborhood, and H ~2 convex, we need to verify whether ¢’ (1) >
—2. Calculations yield that, with ygym the Euler—Mascheroni constant 0.5772,

I'(1/2)
r{a/2

o (1)=-3-2. 2yeM A~ —0.22 > 2.
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This proves claim (ii). U

Lemma 3.5 is already a first indication that Theorem 2.1(i) indeed holds, as seen
as follows. Observe that (provided that the limits exist), using Lemma 3.1, with «
defined as (2 —2H) ™!,

hm 0 oH logD(?)
1
= hm ——577 logsup y (x, 1)
! x>0
— lim 11 IP’(V cr0.1: A0 _*
im —logsu r — +r;
n—>oon gx>f()) ﬁ — no
A(s) X
10 3 l:— > —
(10) s > NG > +s)
A(r)
li —l P{vrel0,1 < ;
ngrolo” og)sclipi) <r [0,1]: f_x+r

n
2149 )
S§>1i—>X N

7

1
hm — log sup p,(x).
oon

o> x>0

In other words, if one can interchange the limit and supremum, then

1
hm ey logD(t) = )Scli%J(X)
which equals J(0) due to Lemma 3.5; applying Lemma 3.2 and Proposition 3.3,
conclude that this would also mean that Theorem 2.1(i) holds. The goal of Sec-
tion 4 is to prove that the limit and supremum can indeed be interchanged.

In light of the fact that, in a large-deviations setting, the decay rate of an integral
is, under rather general conditions, determined by the decay rate of the maximum
of the integrand, it is now also expected that indeed Theorem 2.1(ii) holds. Sec-
tion 5 is devoted to substantiating this claim.

4. Proof for Kolmogorov-Smirnov distance.
PROOF OF THEOREM 2.1(i). As seen above in (10),
) 1 1
1 7 logD(¢) = hm — logili% Pn(x),

implying that the lower bound is trivial, as for all ¢ > 0,

. 1
thm pomy7i logD(¢) > J(¢e).
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Now let ¢ | 0, and apply Lemma 3.2 and Proposition 3.3. The upper bound is
proven in the following steps:

(i) First observe that, taking for convenience M as a multiple of ¢ > 0,

M/e
sup pu(x) < <Z pZ(k)) + sup pu(x)

x>0 k=1 x>M

an
with py (k) := Sup, ¢ (k—1)e.ke] Pn(X)-

(i1) Trivially,
A(s)
N

A
sup pn(x) < sup IP’<5Is> 1: ) >x+s) =IP’<EIS 1: >M+s>.

x>M x>M «/7_1
Also, as seen in (9), for M > H~! — 1,
lim lloglP’(Els >1: A©) >M +s> = —1<L>22H(i>2}1.
n—oopn ﬁ 2\1—-H H

We saw in the proof of Lemma 3.5 that, for M > H —1 _ 1, this expression is
majorized by J(0), and hence

1
(12) lim — log sup pn(x) < J(0).

n—>00 x>M
From now on we pick M := H~! — 1.
(iii) Also,
A(r) A(s)

pn(k)<IP’<Vre[O 1]: W<k£+r ds > 1: 7 (k—l)e—i—s);

because of “generalized Schilder,” we thus obtain
1
lim —logpf(k) <— inf I
Jim - log k) <~ inf (),

where
e ={f€R|Vrel0,1]: f(r) <x+r;Is>1:f(s) >x —e+s}

Applying Lemma A.1 in the Appendix to the right-hand side of (11), and us-
ing (12), we obtain

1 )

(13)  lim ;1og§1i% Pn(x) < max xzs{lzli).(“’M(—felIg)‘m]I( f)), 1(0)}.
(iv) We now show that, for x =¢,2e,..., M,

14 — inf I < — inf I(f).

(14) inf I(f) < férifo,g (f)

SE%5N
This is done as in Lemma 3.5(i). First, using the arguments of the proof of
Lemma 3.4, we can restrict ourselves for x € {g, 2¢, ..., M} to the paths that attain
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the value 1 + x — ¢ at time 1, that is, paths in
{(feZz|Vrel0,1]:f(r)<x+r; f(1)=14+x—¢}.

Reversing time yields that this is equivalent to finding the most likely path in
{(feZ|Vrel0,1]:f(r)=r—¢, f(1)=14+x—¢}.

We now observe that the event corresponding to this set is increasingly rare for
growing x, as made precise by Lemma 3.4(ii) (where we have chosen ¢ < 1).

Hence, for x = ¢, 2¢, ..., M, claim (14) now follows.
(v) Hence the right-hand side of (13) is bounded from above by
15 — inf T(f), J(0).
(15) max{~_inf 1(),J O]

By letting ¢ | O,
Je(0) = (- nf ,gll(f)) V(- | fien;)w)) = J(0).

Now the stated follows from letting ¢ |, 0 in (15), and application of Lemma 3.2
and Proposition 3.3. [

5. Proof for integral distance.

PROOF OF THEOREM 2.1(ii). We start by establishing the lower bound. Evi-
dently, for & > 0 arbitrarily chosen, and, as before, o := (2 —2H )_1,

f y(x,t)dx > / y(x,t)dx > m“( inf  y(x, t)).
x>0 x€len®,2en¥]

x€len®,2en]

Hence, for & > 0 arbitrarily small, using n~! - logn — 0,

1 1
liminf ——= logD»(¢) > hmlnf log( inf y(x, n“))

t—00 2 2H x€len,2en]

=1}1r£1>101<1)f;10g< 1nf pn(x))

XG

It is straightforward that

A(r) A(s) )
f >P(vrel0,1]: — < ;3s > 1: >2 .
xel[lgzs]pn(x) ( rel0,1]: NG e+r;ds > N E+s
The lower bound now follows from letting ¢ | 0, together with the usual continuity
arguments and time reversal.

We now turn to the upper bound. Obviously, for any & > 0,

o0
/ y(x,n%)dx < n““( sup  y(x, n“)) + Z sup v (x, n“)).
x>0 xe(0.n%+¢] k—pate | Kelkk+1)
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We consider the decay rates (in n) of both terms. First focus on the first term;
because of, again, n~! - logn — 0, and Theorem 2.1(i),

lim sup 1 log (n"‘+8 ( sup  y(x, n“)))

n—oo N x€(0,n2+¢]
(16)
< limsupllog( sup y(x n“)) = — inf I(f).
© on—oo N re0,00) fe®
Also, applying part (i) of Lemma A.2 in the Appendix, there are positive constants
k, A such that

limsupllog< > ( sup )/(x,n“)))

n—oo 1 k=|no+e | xelk,k+1)

§limsupllog( > ( sup ]P’(M>x)>>

n—oo N k=|no+e | xelk,k+1)

A7)

1 o
< limsup — log( Z ( sup K exp(—AxZ_ZH)>>
n—oo N k:LnDH—SJ )Ce[k,k+1)

1 o
§limsup—log< Z Kexp(—AkZ_ZH)>.

n—oo N k=|no+e |

Now part (ii) of Lemma A.2 can be applied: there exist positive constants i, A such
that (17) is bounded above by

1 _
lim sup — log (% exp(—A(n®T8)2~ 1)) = —

n—oo N

o0,

where the last equality follows by recalling that o = (2 — 2H)~!. Combining this
with (16) and using Lemma A.1 completes the upper bound. [J

One might think that asymptotic results for D1 are stronger than those for Dy,
as they involve the whole distribution rather than just the first moment. However,
the metrics are different and a priori the asymptotics could differ. Consider for in-
stance a situation in which P(Z > x) =x~% (where x > 1, « > 1) and P(Z(¢) >
x) =1 nx~% (again x > 1, o > 1), where we have that di(Z, Z(t)) =t~* but
dr(Z, Z(1)) = t=*+1 /(e — 1). It is noted however that, despite the fact that the
asymptotics may differ, both notions are strongly related under rather broad cir-
cumstances; see, for instance, the proof of Theorem 2.1(ii), where we could make
use of the result for the asymptotics of D (¢) to establish the corresponding result
for the asymptotics of D, (¢).
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6. Analogous results for short-range dependent input. The analysis for
fBm shows that the logarithmic asymptotics of both distances coincide with those
of long busy periods. One may wonder whether such a property is valid under more
general circumstances. One could pursue to extend the class of models for which
this result holds to Gaussian processes with regularly varying variance functions;
cf. [8, 10]. In this section we focus on non-Gaussian processes, namely, short-
range dependence processes that obey Gdrtner—Ellis-type conditions; see, for ex-
ample, [17].

To this end, with A(¢), as before, the traffic generated by a process with station-
ary increments in a window of length # (which we can assume to have zero mean,
without loss of generality), consider for x > 0

Kx):= ll_l)ngo % logP(Vr € [0,¢]: A(r) <xt +r;3s >1: A(s) > xt +3).
It is trivial to rewrite this decay rate to
lim ; logP(Vr €[0,1]:17 - A(rt) <x 4+r;3s > 11171 A(st) = x +).
First define the (asymptotic) cumulant function
A(s) = tl_i)ngo%logEeSA(”,

which we assume to exist; this essentially means that the input traffic is short-range
dependent. Then one can define the large deviations rate function by its Legendre
transform

I(a) :=sup(sa — A(s)).

It is readily verified that, under mild conditions, the decay rate in the previous
display is bounded from above by

|
(18)  lim —logP(3s > 1:¢7" - A(st) > x +5) = — infs1<x +S>;
t—00 t

s>1 S

these mild conditions in particular relate to the behavior of the input process be-
tween grid points, as formalized in [12], Hypothesis 2.3.

We now study under which conditions this upper bound is actually tight. First
observe that for any 7 > 1,

1
K(x)= lim - logP(Vr €[0,1]:¢7" - A(rt) <x +r;
—00

Ise(1,T]:t7 " AGst) >x+5);

below we specify how T should be chosen. Let the infimum in the right-hand side
of (18) be attained in s* > 1. Suppose ~! - A(-t) satisfies a sample-path large
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deviations principle (sp-LDP) on [0, T'] of the Mogulskii type, with rate function
I(-) and supremum-norm, then

Kx) = -I(f)
for any feasible path f, that is, all f in <%, as defined by (3); here I(f) :=

fOT I(f'(t))dt. Now verify that the path given by f*(s) =s - (x + s*)/s* for
s €[0,s*],and f(s) =x + s* for s > s*, is indeed feasible; also

*
I(f) = m(’“ e )
S*
so that we can conclude that indeed
X x+s
K(x):—lnfsl( >
s>1 S

Now that we have an expression for K (x), we wonder whether we can prove the
decay of the I; (¢) is similar to that of the tail distribution of the busy period. To
this end, first note that K (x) is a decreasing function of x. It is relatively straight-
forward to check that this fact entails that, fori =1, 2,

1
lim —logD;(t) = K (0) = —I(1).
t—00 t

This argumentation indicates that the decay rate of ID;(¢) indeed coincides with
the busy-period asymptotics —1 (1), like in the fBm case, as long as an sp-LDP is
available. For a broad class of discrete-time processes satisfying a Gértner—Ellis
condition (covering discrete-time Markov modulated processes), such an sp-LDP
was proved by Chang [6], whereas for Lévy processes see, for example, [7]. It is
clear that, to make the above argumentation work, it is sufficient that 7 is chosen
larger than s*.

7. Discussion and concluding remarks.

Decay of the correlation function. In Section 6 we showed for short-range
dependent input that, under specific regularity conditions, I;(¢) (i = 1, 2) decay
essentially exponentially in ¢, and this decay roughly coincides with that of the
tail of the busy-period distribution. Let us now consider the asymptotics of the
covariance Cov(Q(0), O(¢)), with, as before,

Q@) :=supA@) — A(s) — (t — ),
s<t
assuming that the queue is in equilibrium at time 0. In [14] it was shown for short-
range dependent Lévy input (with no negative jumps), that also Cov(Q(0), Q(?))
has the same asymptotic behavior as the tail of the busy-period distribution: for
i=1,2,

.1 1
Jim ~log Cov(Q(0), Q(1)) = lim —logD;(1) =—1(1)
with I (1) as defined in Section 6.
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Our main result states that also in the fBm case, we saw that the busy-period
asymptotics and those of D; (¢) (i = 1, 2) match. In light of the above findings for
short-range dependent Lévy input, this suggests that also in the fBm case

1
lim oy} log Cov(Q(0), Q(t)) = —9.

1—>00

Based on the recent results in [13], however, we expect that this is not true. Instead,
we anticipate that the asymptotics of Cov(Q(0), Q(¢)) are roughly polynomially,
or, more precisely, decaying as 1>/ =2, which is equally fast as the asymptotics of
Cov(A(0, 1), A(t,t 4+ 1)). A formal proof of this property is still lacking, though.
As we feel that the determination of the correlation asymptotics of reflected fBm
is an important open problem, we state it as a conjecture.

CONJECTURE 7.1. For some constant y € (0, 00),
lim 272" Cov(Q(0), (1) =y.
11— 00

Relation with busy-period asymptotics. The relation between the asymptotics
of the metrics considered and those of the tail of the busy period has been observed
before in various contexts before. It is noted that in a number of specific Markovian
settings one has shown that the rate of convergence does not depend on the initial
state, which is a result that is reminiscent of ours; we refer to [4, 5, 30], which
are closely related to generic results by Kingman [19, 20], for the case of birth—
death processes. Regarding the fact that the decay rate of the D; (¢) coincides with
that of the tail of the busy-period distribution, we mention a classical result by
Kingman [18], Theorem 7, Lemma 7, in the setting of an M/G/1 queue, and results
for various queueing systems by Blanc and van Doorn [3]. For the special case
of spectrally positive Lévy input the double Laplace transform of y (x, ¢) can be
determined in a similar way as in [14], and inversion techniques can be applied
to identify the exact asymptotics [i.e., a function ¥, (-) is found such that i, (¢) -
y(x,t) — 1 as t — oo]; elementary calculations show that then also the busy-
period decay rate appears.

On an intuitive level it is clear that there is a relation between the rate of conver-
gence to stationarity and the tail of the busy-period distribution. In case of short-
range dependent input (and in particular when busy periods are independent) the
autocorrelation essentially breaks when the busy period ends. Our result shows that
this heuristic carries over to the setting of long-range dependent input (in which
there is still substantial dependence between consecutive busy periods). We remark
however, that under general conditions (i.e., irrespective of the traffic being long-
range dependent or short-range dependent) upper bounds on the metric D (¢) in
terms of the tail distribution of an ongoing busy period, can be constructed relying
on a coupling argument [15].

Use of convergence estimates in simulation. 1f one aims at estimating the prob-
ability P(M > x) through simulation, one needs to truncate the infinite-time hori-
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zon to some finite value, say ¢. This evidently always implies an underestimation.
Obviously, one needs to choose ¢ sufficiently large such that the error made is neg-
ligible. Let T, be defined as the smallest s such that A(s) — s = x; then it holds
that P(M > x) = P(T, < 00). Then one could, for instance, require for small ¢ > 0
(for instance 5%) that ¢ be chosen large enough that

Pt < T, < o0)
P(T, < o0)

The numerator equals y (x, t), and can therefore be approximated by exp(—9 x
t>72H) (noting that Lemma 3.5 suggests that this is a conservative estimate),
whereas the denominator can be bounded from below by [27] 1 — ®(x + t%),
with ®(-) denoting the standard normal distribution function, and t* :=xH /(1 —
H); 1 — ®(x +t*) is approximated by

1 (x + t*)2 _ 1 X 2—-2H 1 2H
o5 ) =05 (7)) (&) )

In this way we can compute an estimate for the simulation horizon ¢:

loge 1 X 2-2H , 1 \2H\ 1/Q2-2H)
=S rnlm) &)
) 20\1 —H H

The horizon grows in x, as expected, and it does so in a linear fashion for x large.
A procedure for the discrete-time counterpart is detailed in [11], see also Propo-
sition 8.1.1 in [22]; it shows the same qualitative behavior as a function of x.
A procedure for numerically computing ¥ can be found in [23].

As mentioned in the Introduction, a second evident application of our estimates
relates to another issue in the design of the above simulation experiment: it pro-
vides insight into the question whether it is more efficient to simulate one long run,
or to simulate multiple shorter runs.

<é.

APPENDIX: USEFUL BOUNDS

LEMMA A.1. Let, fori in some finite index set I, a,(,’) be sequences such that

: L oo g®
19) limsup —loga,”’ < w;.

n—oo N
Then
1 .
limsup — log<z a,(j)) < @' :=maxw;.

iel
n—oo N icl i€

PROOF. Although we believe the proof is rather standard, we present it here.
Choose an arbitrary ¢ > 0. Then (19) entails that there is an n; such that for all

n > n; we have that a,(,l) <exp(n(w; + ¢)). Hence, for n > max; n;,

al) <exp(n(w* +e¢)).
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Then

1 ; 1 .
limsup — log(z a,ﬂ’)) <limsup — log({#1} x "@ 1) = »* 4 &.
n—oo N icl n—oo N

The stated follows after sending ¢ | 0. [J

LEMMA A.2. (i) There exist positive constants k and )\ such that

PM > x) <« exp(—kxz_ZH).

(ii) There exists positive constants k and X such that

o
> exp(—k* ) <icexp(—AK> ).
k=K

PROOF. Part (i) follows immediately from Duffield and O’Connell [12], Sec-
tion 3.2; part (ii) is due to Dieker and Mandjes [11], Lemmas 2.1 and 2.2. [J

(1]
(2]
(3]

(4]
[5]
(6]
(7]
(8]
(9]
[10]

[11]

[12]

REFERENCES

BAHADUR, R. R. and ZABELL, S. L. (1979). Large deviations of the sample mean in general
vector spaces. Ann. Probab. T 587-621. MR537209

BIAGINI, F., HU, Y., @KSENDAL, B. and ZHANG, T. (2008). Stochastic Calculus for Frac-
tional Brownian Motion and Applications. Springer, Berlin.

BLANC, J. P. C. and VAN DOORN, E. A. (1984). Relaxation times for queueing sys-
tems. In Mathematics and Computer Science (Amsterdam, 1983) (J. W. de Bakker, M.
Hazewinkel and J. K. Lenstra, eds.). CWI Monogr. 1 139-162. North-Holland, Amster-
dam. MR873577

CALLAERT, H. and KEILSON, J. (1973). On exponential ergodicity and spectral structure for
birth—death processes. 1. Stochastic Process. Appl. 1 187-216. MR0418263

CALLAERT, H. and KEILSON, J. (1973). On exponential ergodicity and spectral structure for
birth—death processes. I1. Stochastic Process. Appl. 1 217-235. MR0418263

CHANG, C. S. (1995). Sample path large deviations and intree networks. Queueing Systems
Theory Appl. 20 7-36. MR1354128

DE ACOSTA, A. (1994). Large deviations for vector-valued Lévy processes. Stochastic Process.
Appl. 51 75-115. MR1288284

DEBICKI, K. (1999). A note on LDP for supremum of Gaussian processes over infinite horizon.
Statist. Probab. Lett. 44 211-219. MR1711641

DEUSCHEL, J.-D. and STROOCK, D. W. (1989). Large Deviations. Pure and Applied Mathe-
matics 137. Academic Press, London. MR997938

DIEKER, A. B. (2005). Conditional limit theorem for queues with Gaussian input, a weak
convergence approach. Stochastic Process. Appl. 115 849-873. MR2132601

DIEKER, T. and MANDJES, M. (2006). Fast simulation of overflow probabilities in a queue
with Gaussian input. ACM Transactions on Modeling and Computer Simulation 16 119-
151.

DUFFIELD, N. G. and O’ CONNELL, N. (1995). Large deviations and overflow probabilities for
the general single-server queue, with applications. Math. Proc. Cambridge Philos. Soc.
118 363-374. MR1341797


http://www.ams.org/mathscinet-getitem?mr=537209
http://www.ams.org/mathscinet-getitem?mr=873577
http://www.ams.org/mathscinet-getitem?mr=0418263
http://www.ams.org/mathscinet-getitem?mr=0418263
http://www.ams.org/mathscinet-getitem?mr=1354128
http://www.ams.org/mathscinet-getitem?mr=1288284
http://www.ams.org/mathscinet-getitem?mr=1711641
http://www.ams.org/mathscinet-getitem?mr=997938
http://www.ams.org/mathscinet-getitem?mr=2132601
http://www.ams.org/mathscinet-getitem?mr=1341797

(13]
[14]

[15]
(16]

(17]
(18]
(19]
[20]
[21]
(22]

(23]

[24]
[25]
[26]
[27]
(28]

[29]

CONVERGENCE TO STATIONARITY OF FRACTIONAL BROWNIAN STORAGE 1403

Es-SAGHOUANI, A. and MANDJES, M. (2007). On the correlation structure of Gaussian
queues. Stoch. Models. To appear.

ES-SAGHOUANI, A. and MANDJES, M. (2008). On the correlation structure of a Lévy-driven
queue. J. Appl. Probab. 45 940-952.

Foss, S. (2008). Private communication.

HUSLER, J. and PITERBARG, V. (1999). Extremes of a certain class of Gaussian processes.
Stochastic Process. Appl. 83 257-271. MR1708208

GLYNN, P. W. and WHITT, W. (1994). Logarithmic asymptotics for steady-state tail probabil-
ities in a single-server queue. J. Appl. Probab. 31A 131-156. MR1274722

KINGMAN, J. F. C. (1962). On queues in which customers are served in random order. Proc.
Cambridge Philos. Soc. 58 79-91. MR0156384

KINGMAN, J. F. C. (1963). Ergodic properties of continuous-time Markov processes and their
discrete skeletons. Proc. London Math. Soc. (3) 13 593-604. MR0154334

KINGMAN, J. F. C. (1963). The exponential decay of Markov transition probabilities. Proc.
London Math. Soc. (3) 13 337-358. MR0152014

LELAND, W., TAQQU, M., WILLINGER, W. and WILSON, D. (1994). On the self-similar
nature of Ethernet traffic. IEEE/ACM Transactions on Networking 22 1-15.

MANDIJES, M. (2007). Large Deviations for Gaussian Queues: Modelling Communication Net-
works. Wiley, Chichester. MR2329270

MANDIJES, M., MANNERSALO, P., NORROS, I. and VAN UITERT, M. (2006). Large deviations
of infinite intersections of events in Gaussian processes. Stochastic Process. Appl. 116
1269-1293. MR2251809

MANDIJES, M. and VAN UITERT, M. (2005). Sample-path large deviations for tandem and
priority queues with Gaussian inputs. Ann. Appl. Probab. 15 1193-1226. MR2134102

MASSOULIE, L. and SIMONIAN, A. (1999). Large buffer asymptotics for the queue with frac-
tional Brownian input. J. Appl. Probab. 36 894-906. MR1737061

NARAYAN, O. (1998). Exact asymptotic queue length distribution for fractional Brownian traf-
fic. Advances in Performance Analysis 1 39—-63.

NORROS, 1. (1994). A storage model with self-similar input. Queueing Systems Theory Appl.
16 387-396. MR1278465

NORROS, I. (1995). On the use of fractional Brownian motion in theory of connectionless
networks. IEEE Journal on Selected Areas in Communications 13 953-962.

NORROS, I. (1999). Busy periods of fractional Brownian storage: A large deviations approach.
Advances in Performance Analysis 2 1-20.

[30] vAN DOORN, E. A. (1985). Conditions for exponential ergodicity and bounds for the decay
parameter of a birth—death process. Adv. in Appl. Probab. 17 514-530. MR798874
M. MANDJES I. NORROS
KORTEWEG-DE VRIES INSTITUTE VTT INFORMATION TECHNOLOGY
FOR MATHEMATICS P.O. Box 1202, VIT
PLANTAGE MUIDERGRACHT 24 FINLAND
1018 TV AMSTERDAM E-MAIL: ilkka.norros @vtt.fi

THE NETHERLANDS

AND

STANFORD UNIVERSITY
STANFORD, CALIFORNIA 94305

USA

E-MAIL: m.r.h.mandjes@uva.nl

P. GLYNN

STANFORD UNIVERSITY
STANFORD, CALIFORNIA 94305
USA

E-MAIL: glynn@stanford.edu


http://www.ams.org/mathscinet-getitem?mr=1708208
http://www.ams.org/mathscinet-getitem?mr=1274722
http://www.ams.org/mathscinet-getitem?mr=0156384
http://www.ams.org/mathscinet-getitem?mr=0154334
http://www.ams.org/mathscinet-getitem?mr=0152014
http://www.ams.org/mathscinet-getitem?mr=2329270
http://www.ams.org/mathscinet-getitem?mr=2251809
http://www.ams.org/mathscinet-getitem?mr=2134102
http://www.ams.org/mathscinet-getitem?mr=1737061
http://www.ams.org/mathscinet-getitem?mr=1278465
http://www.ams.org/mathscinet-getitem?mr=798874
mailto:m.r.h.mandjes@uva.nl
mailto:ilkka.norros@vtt.fi
mailto:glynn@stanford.edu

	Introduction
	Preliminaries and main results
	Generalized Schilder
	Busy-period asymptotics
	Main results

	Auxiliary results
	Proof for Kolmogorov-Smirnov distance
	Proof for integral distance
	Analogous results for short-range dependent input
	Discussion and concluding remarks
	Decay of the correlation function
	Relation with busy-period asymptotics
	Use of convergence estimates in simulation

	Appendix: Useful bounds
	References
	Author's Addresses

