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Abstract We consider multiclass queueing systems where the per class service rates
depend on the network state, fairness criterion, and is constrained to be in a symmetric
polymatroid capacity region. We develop new comparison results leading to explicit
bounds on the mean service time under various fairness criteria and possibly hetero-
geneous loads. We then study large-scale systems with a growing number of service
classes n (for example, files), m = [bn] heterogenous servers with total service rate
£m, and polymatroid capacity resulting from a random bipartite graph G® modeling
service availability (for example, placement of files across servers). This models, for
example, content delivery systems supporting pooling of server resources, i.e., parallel
servicing of a download request from multiple servers. For an appropriate asymptotic
regime, we show that the system’s capacity region is uniformly close to a symmetric
polymatroid—heterogeneity in servers’ capacity and file placement disappears. Com-
bining our comparison results and the asymptotic ‘symmetry’ in large systems, we
show that large randomly configured systems with a logarithmic number of file copies
are robust to substantial load and server heterogeneities for a class of fairness criteria.
If each class can be served by ¢, = w(logn) servers, the load per class does not

exceed 6, = o (min(@, c,,)), mean service requirement of a job is v, and average

server utilization is bounded by y < 1, then for each constant § > 1, the conditional
expectation of delay of a typical job with respect to the o-algebra generated by G™
satisfies the following:
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1 Introduction

In many shared network systems, service rate is allocated to ongoing jobs based on a
fairness criterion, for example, a-fair (¢F) (including max-min and proportional fair)
as well as balanced fair (BF), and other greedy criteria [26]. When the network loads
are stochastic a key open question is how the choice of fairness and network design will
impact user perceived performance, for example, job delays, as well as the sensitivity
of performance to heterogeneity in network resources and traffic loads. Motivated by
this challenge, in this paper we take a step towards understanding these issues by
investigating performance bounds for an interesting class of stochastic networks with
symmetric polymatroid capacity under various fairness criteria.

The second question driving this paper is whether large scale systems can be
designed to be inherently robust to heterogeneity and at what cost. Specifically, we
consider centralized content delivery systems where a collection of servers deliver
a proportionally large number of files. There has been substantial recent interest
in understanding basic design questions for these systems, including, for example,
[10,14,20,24] and references therein: How should the number of file copies scale
with the demand? What kinds of hierarchical caching policies are most suitable? How
to best optimize storage/backhaul costs for unpredictable time-varying demands?

We consider a centralized system with several collocated servers. The replication of
files across servers is kept static. We allow resource pooling, i.e., parallel file downloads
from multiple servers akin to peer-to-peer systems. In principle, with an appropriate
degree of storage redundancy, one can achieve much better peak service rates, exploit
diversity in service paths, produce robustness to failures, and provide better sharing
of pooled server resources. Intuitively when such systems have sufficient redundancy
they will exhibit performance which is robust to limited heterogeneity in demands and
server capacities, as well as to the fairness criterion driving resource allocation.

Some elements of content delivery infrastructure may see less pronounced hetero-
geneity in demands, for example, a centralized back end used to deliver files that are
not available at distributed sites/caches. For such a system, with sufficient redundancy,
enabling resource pooling for individual download requests could achieve scalable and
robust performance.

1.1 Our contributions and organization

The contributions of this paper are threefold, each of independent interest, and collec-
tively providing a significant step forward over what is known in the current literature.
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(a.) Performance bounds In Sects. 3,4 we consider a class of systems with symmetric
polymatroid capacity for which we develop several rate allocation monotonicity
properties which translate to performance comparisons amongst fairness poli-
cies, and eventually give explicit bounds on mean delays. Specifically, we show
that under homogeneous loads the mean delay achieved by greedy and «oF rate
allocation, are bounded by that of BF allocation, which is computable. We then
extend this upper bound to the case when the load is heterogeneous but ‘majorized
by a symmetric load.’

(b.) Uniform symmetry in large systems In Sect. 5 we consider a bipartite graph where
nodes represent n job classes (files) and m servers with potentially heterogenous
service capacity. The graph edges capture the ability of servers to serve the jobs
in the given classes. If jobs can be concurrently served by multiple servers the
system’s service capacity region is polymatroid. We show that for appropriately
scaled large systems where the edge set is chosen at random (random file place-
ment) the capacity region is uniformly close to a symmetric polymatroid.

(c.) Performance robustness of large systems Combining these two results, in Sect.
6 we provide a simple performance bound for large-scale content delivery sys-
tems. More specifically, the performance under «-fair rate allocation for a large
system is upper-bounded by that under a system with smaller, symmetric, and
approximate capacity region. The bound exhibits performance robustness in
large systems with respect to variations in total system load, heterogeneity in
load across the classes, and heterogeneity in server capacities, for a-fair based
resource allocation.

We have deferred some technical results to the appendix. Section 7 concludes the
paper.

1.2 Related work

There is a substantial amount of related work. Yet the link between fairness in resource
allocation and job delays in stochastic networks is poorly understood. The only fair-
ness criterion for which explicit expressions or bounds are known is the Balanced
Fair rate allocation [3] which generalizes the notion of ‘insensitivity’ of the proces-
sor sharing discipline in an M/G/1 queuing system. Under balanced fairness, an
explicit expression for mean delay was obtained in [5,6] for a class of wireline net-
works, namely, those with line and tree topologies. Also, a performance bound for
arbitrary polytope capacity region and arbitrary load was provided in [1]. Similarly,
[11] developed bounds for stochastic networks where flows can be split over multiple
paths. These bounds and expressions are either too specific or too loose. Recently, [23]
developed an expression for the mean delay for systems with polymatroid capacity
and arbitrary loads under balanced fair rate allocations. Unfortunately the result has
exponential computational complexity in general. However, the symmetric case has
low complexity, a fact we use in the sequel.

Balanced fair rate allocation is defined recursively and is difficult to implement.
a-fair rate allocations [13,19] which are based on maximizing a concave sum utility
function over the system’s capacity region (this includes proportional and max-min
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fair allocations) are more amenable to implementation [12,15]. However, the only
known explicit performance results for stochastic networks under such fairness criteria
are for systems where proportional fair is equivalent to balanced fair [3,17]. In [2],
performance relationship under balanced and proportional fairness for several systems
where they are not equivalent was studied through numerical computations, and were
found to be relatively close in several scenarios.

In this paper we focus on a class of stochastic networks that can be characterized by
a polymatroid capacity region. Such systems have also been considered in [23,26]. For
example, the work in [26] shows that when such systems are symmetric with respect to
load and capacity, a greedy rate allocation is delay optimal. However, the result is brittle
to asymmetries. We provide more details on greedy and other rate allocations in Sect. 3.

In summary, when it comes to fairness criteria and stochastic network performance
there is a gap between what is implementable and what is analyzable. One of the
goals of this paper is to provide comparison results which address this gap, with
a particular focus on addressing user-performance in a large-scale content delivery
system which leverages server diversity, i.e., availability of multiple copies of a file to
serve a download request.

From a content delivery perspective, the two works closest to this paper are [24]
and [23]. Both adopt a natural model for a content delivery system based on a bipartite
graph which captures the availability of files at servers to support the file-download
requests. They show that if the graph is chosen at random and scaled appropriately
then user-performance is robust to load heterogeneity. The authors in [24] consider a
service model where each request can be served by a single server—recall we consider
systems allowing parallel download of a file from multiple servers. Resource pooling
in our service model leads to a significantly improved mean delay bound. For example,

upon availability of ¢, servers for each class, our delays scale as O (é) Also in our

work we are able to address the role of fairness criteria and robustness to heterogeneity
in server capacities.

Our service model via resource pooling is same as in [23]. However, our work
here is different in several respects. Firstly, in [23] the focus is on mean delays under
balanced fair resource allocation, whereas here we directly study the impact of fairness
criteria on users delays. Secondly, the system considered was by design symmetric,
whereas here we establish the asymptotic symmetry. Thirdly, in this paper we establish
new results on robustness to limited heterogeneity in file demands, server capacity and
«-fairness criteria by providing a uniform bound on delays.

2 System model

Our system consists of aset F of n classes. Jobs for classi € F arrive as an independent
Poisson process of rate A;. Let L = (A; : i € F). Service requirements of jobs are
i.i.d. exponential with mean v. Let p = (p; : i € F), where p; = A;v is the load
associated with class i. For example, if the service requirement of a job is measured
in bits then the load for each class is measured in bits per second.

Jobs arrive to the system at total rate >, _ » A;. Let uy denote the job corresponding
to the kth arrival after time r = 0. Let ¢;(¢) denote the set of ongoing jobs of class
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i at time ¢, i.e., jobs which have arrived but have not completed service, and q(t) =
(gi(t) : i € F). Foreach A C F, let ga(t) = Ujeaqi(t), i.e., the set of all active
jobs whose class is in A. Let x(¢) = (x;(¢) : i € F), where x;(¢) =S lgi (®)], 1i.e., x(¢)
captures the number of ongoing jobs in each class.

We refer to x(¢) as the state of the system at time 7. Let X(¢) correspond to the
random vector describing the state of the system at time t. We refer to the random
process (X(¢) : t > 0) as the state process. For any x(¢), let Ay denote the set of
active classes, i.e., the classes with at least one ongoing job.

Service model For any v € ¢;(t), let b,(t) be the rate at which job v is served
at time . The vector b(t) = (by(t) : v € qr(t)) represents the rates assigned to
ongoing jobs at time ¢. Within each class we assume that each job is allocated equal
rate, i.e., by (t) = b, (t) foreach u, v € ¢;(t). If job v arrives at time #; and has service

requirement 7,, then it departs at time tg such that n, = fttgg by(t)dt. Thus, t{f —tlis
the delay for job v.

Further, let r; (x’) be the total rate at which class i jobs are served at time ¢ when
x(t) = X/, i.e., at any time 7, r; (x(¢)) = ZUEq,’(Z) by(t). Letr(x') = (r;j(x') : i € F).
We call the vector function r(.) the rate allocation. Note that the rate allocation at any
time ¢ depends only on the x(#) and thus can not depend on the residual file sizes of
ongoing jobs.

Polymatroid capacity region We shall consider systems where rate allocation r(x)
for each x are constrained to be within a polymatroid capacity region C.

Definition 1 We say that C is a polymatroid if it takes the following form:

C:[rzO:Zrifu(A), VACF],
icA
where w(.) is a set function which satisfies the following properties:

(1) Normalized: (@) = 0.
(2) Monotonic: if A C B, u(A) < u(B).
(3) Submodular: forall A, B C F,

n(A) + u(B) = u(AU B) + (AN B).

The function w(.) is called a rank function.

Polymatroids and submodular functions are well-studied in literature, see for exam-
ple, [9,21].

Definition 2 A polymatroid C is a symmetric polymatroid if its rank function w(.)
satisfies the following property: for each A C F, we have w(A) = h(|Al]), where
h : Z4+ — Ry is a non-decreasing concave function; see Fig. 1.

For a given x, we say r(x) is feasible if r(x) € C; when this is true for all x, we say
that the rate allocation r(.) is feasible. We call C the capacity region of the system. Sym-
metric polymatroid capacity regions appear in several systems, for example Gaussian
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Fig. 1 Symmetric polymatroids
in two and three dimensions

symmetric multiaccess channels [26]. Further, we will see in Sect. 5 that certain types
of large content delivery systems have approximately symmetric polymatroid capacity
regions.

Polymatroid capacity regions C have a special property that for any r € C, there
exists ' > rsuchthatr’ € D £ {r e C: X, pri = u(F)}[9,21]. Also, as
evident from the definition, for any A C F theset{r e C:r; =0,Vi ¢ A}isalsoa
polymatroid, with a rank function which is the restriction of 1¢(.) to subsets of A.

Further, we let

icA

and will see that C is the set of loads which are stabilizable for appropriate rate
allocation policies.

Notation for ordering and majorization In the sequel we will rely on notation for
ordering and majorization which we introduce below.

Let I be a finite arbitrary index set. Consider an arbitrary vectorz = (z; : i € I).
We let z(1] > z[2] = ... = zqj1)] denote the components of z in decreasing order. We
let |z| denote >, _; |z;|. We let e; denote a vector with 1 at the ith coordinate and 0
elsewhere.

For vectors z and z’ such that z; < z; for each i € I, we write z < z’ and say that z
is dominated by 7.

Below we define majorization (<) which describes how ‘balanced’ a vector is as
compared to another vector. In words, by z < z' we mean that z is ‘more balanced’
than z' but they have the same sum. By z <,, Z' we mean that z is ‘more balanced’
and has lower sum than z'. Similarly, by z <* z’ we mean that z is ‘more balanced’
and has larger sum than z’.

iel

Definition 3 For vectors z and z’ such that |z| = |2/| and 3*_, 7 < 3, zpyy for

eachk € {1,2,...,|I|}, we say z is majorized by 7/, and denote this by z < z’.

If we have Zle Z) < ZLI zE” foreach k € {1,2,...,|1|}, we say z is weak-
majorized from below by 7, and denote this by z <, z’.

Similarly, if we have 3o 2711 > 34— [,y foreachk € {0, 1, ..., [I| =1},

we say z is weak-majorized from above by 7, and denote this by z <" Z'.

Dominance and majorization have an associated stochastic version, defined below.
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Definition 4 Consider random vectors Z and Z'. If there exist random vectors Z and
7/ such that Z and Z are identically distributed, Z’ and 7/ are identically distributed,
and Z/ < Z/ almost surely, then we say that Z is stochastically dominated by Z!, and
denote this by Z <*' Z'.

Instead, if Z <y, Z/, then we say that Z is stochastically weak-majorized from
below by Z/, and denote this by Z <! Z/.

In the sequel it will be useful to introduce following notation. Recall, r(x) = (r;(x) :
i € F) is the vector of rates allocated to various classes. We define r)(.) for each
k € {1, ..., n}asfollows: For a given state X, let i; be the class corresponding to x[x].
Then 7 (x) = r;; (x). In words, () (x) is the rate allocated to the class with the kth
largest number of ongoing jobs.

Notation for scaling Consider sequences of numbers (f,, : n € N)and (g, : n € N).
We say that f, = O(g,) if there exists a constant k > 0 and an integer n¢ such that
for each n > ng we have f,, < kg,. We say that f,, = Q(g,) if there exists a constant
k > 0 and an integer n¢ such that for each n > ng we have f,, > kg,.

We say that f,, = o(gy) if lim,—, % = 0. Similarly, we say that f, = w(g,) if
limy,— 00 &2 = 0.

We say”an event A happens with high probability (denoted as w.h.p.) if P(A) is
1 —o(1).

Several parts of the notation above are borrowed from [16,26] and [22].

3 Rate allocation policies: background

There are several possible rate allocation policies, each resulting in potentially different
user-perceived delays. Below, we introduce three different policies studied in the
literature, each with its own merits.

(1) Greedy rate allocation Roughly, the greedy rate allocation policy on a poly-
matroid capacity region C assigns the maximum possible rate to the largest queues
subject to the capacity constraints. We denote the greedy rate allocation by r%(.) and
define it as follows: for each state x, we let

G (x) = | # (01 121, ..o kD) — |10, [20, ... [k = 1D ifk e {_1, 2, ..., A},
(k) 0 otherwise.

Equivalently, the sum rate assigned to the k largest queues, namely Zf‘:] r((l;) (x), is
equal to p ({[1], [2], ..., [k]}). Using a quadratic Lyapunov function, one can show
that greedy rate allocation results in a stationary state process if p € C. where C is
defined in (1). The greedy rate allocation for symmetric polymatroid capacity regions
was first studied in [26] where the following result was shown.

Proposition 1 ([26]) Suppose the capacity region C is a symmetric polymatroid and
the load p € C is homogeneous, i.e., pi = p for each i € F. Then the following
statements hold:
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1. Let X6@) : t > 0) and (X(t) 1t > 0) be state processes under the greedy
and an arbitrary feasible rate allocation, respectively. If X% (0) < X(0) then
XY (1) <3t X(1) for each t > 0.

2. The mean job delay under greedy rate allocation is less than or equal to that under
any feasible rate allocation.

Unfortunately, this optimality result for symmetric systems does not provide any
explicit performance characterization or bound. Further, the result is brittle to hetero-
geneity in load or capacity.

(2) a-fair rate allocation As introduced in [19], this policy allocates rates based
on maximizing a concave sum utility function subject to the system’s capacity region.
Formally, for a given @ > 0, the a-fair («F) rate allocation r*(.) can be defined as
follows: for each state x, let

x¢ plo
o (x) = |8 MaxXeee Xiep “1g—  forare (0,00)\{1}, )
argmaxgee D ;ep Xilog(7) fora =1.

This generalizes various notions of fairness across jobs, for example, proportional
fair and max-min fair allocations are equivalent to the «-fair policy for « = 1 and
o — 0o, respectively [19]. However, for polymatroid capacity regions the following
result has been established.

Proposition 2 ([23]) All a-fair rate allocations are equivalent for polymatroid capac-
ity regions.

Further, the stability result in [7] implies that the «F rate allocation results in
a stationary state process when p € C. The a-fair rate allocation is attractive in
that it is amenable to distributed implementation [12,15] and satisfies natural axioms
for fairness [13]. Unfortunately, little is known regarding their performance under
stochastic arrivals. What has been shown is that for ¢-fair allocations, the performance
is sensitive to the distribution of service requirements [3]. Thus, it will be hard to make
general claims. This leads us to the balanced fair rate allocation below.

(3) Balanced fair rate allocation As introduced in [3], the balanced fair (BF) rate
allocation is ‘insensitive’, i.e., performance depends on the job service distribution
only through its mean. Further, as we will see, it is more amenable to mean delay
analysis. Formally, the balanced fair rate allocation r?(.) for a polymatroid capacity
region C can be defined as follows, see [3]: for each state x, we have

r (X):i; ., VieF, 3)

where the function @ is called a balance function and is defined recursively as follows:
@(0) =1, and @(x) = 0 Vx s.t. x; < 0 for some i, otherwise

[ZieA P(x — ei)]

4
w(A) @

@ (x) = max
ACF
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As shown in [3], (3) ensures the property of insensitivity, while (4) ensures that r(x) for
each x lies in the capacity region, i.e., the constraints Zie ATi(X) < p(A) are satisfied
foreach A. It also ensures that there exists aset B C Ax for which >, cp i (X) = u(B).
In fact, the BF allocation is the unique policy satisfying the above properties.

It was shown in [2,3] that if p € C the state process (XZ(r) : t > 0) is asymp-
totically stationary. Further, under this condition, its stationary distribution is given
by

T(x) = G((X; H p;", where G(p) = ZCD(X) H p

€Ay icAy

The existence of such an expression for the stationary distribution makes balanced
fairness amenable to time-averaged performance analysis, a property which we will
use extensively in the sequel. While, in general, BF may result in wasteful resource
allocation, for example, BF is not Pareto efficient for certain triangle networks studied
in [3], for polymatroid capacity regions, BF has been shown to be Pareto efficient:

Proposition 3 ([23]) For polymatroid capacity regions C, BF rate allocation is Pareto
efficient, i.e., ZieAx riB (x) = u(Ay) for each x.

Using Pareto optimality, a recursive expression for mean delay was provided in [23]
for arbitrary polymatroid capacity region and load. The expression can be significantly
simplified under symmetry, as also shown below. First, let

m= Y. 7).

x:|Ax|=k

i.e., g is the stationary probability that there are k active classes in the system. Then,
under symmetry, the following expression was shown to hold for 7y in [23]. We provide
a (slightly different) proof below for the sake of completion.

Proposition 4 ([23]) For a system with symmetric polymatroid capacity region, with
load p; = p for each class i € F, and with balanced fair rate allocation, we have

1
Ty = P Ly (5)
1+ >0 [T= W
and fork =1, ..., n we have
n—k+1p
=1 6
Tk o = Th—1 (6)
Equivalently, fork = 1, ..., n, we have
k
1—[ m—1+1p @
1RO =1p
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Proof 1t is enough to show that for each k > 1 we have
mh(k) = (n —k + Dpmr—1 + kpmg. (8)

There are two ways to argue that the above expression holds: (1) using PASTA and
time reversibility, and (2) using the stationary distribution expression via the balance
function. We summarize both approaches below.

Note that i h(k) = Z\xm A=k 7 (x)h(k) is the total rate of departures from states
with k active classes. In reverse time these departures correspond either to (1) the
arrivals to the system which see k — 1 active classes and cause an increase in the
number of active classes, or to (2) arrivals which see k active classes and do not
cause an increase the number of active classes. Since arrivals in the reverse time
form a Poisson process, PASTA holds, and the rates of above transitions is equal to
(n — k + 1)pmr—1 and kpmy, respectively. Thus, we get (8).

Alternatively, from the definition and Proposition 3, we have

DX — e
m=m > ew@pM=m 3 Mpm

x:|Ax|=k x:|Ax|=k 1(Ax)
TT|
TS S enoep
x|A |=kicAx

This can be shown to simplify to the following:

0P x| x|
—m—-k+1 (] 0P o .
=@ kD > empe 4+~ g (k) > o®p
x:|Ax|=k—1 x:|Ax|=k
Upon simplification, we get (8). O

Now, let B = E [IX[||Ax| = k], ie. fr = %’lewx) There exists a surpris-

ingly simple expression for S using which an explicit Vexpression for the mean delay
can be obtained, as given by the following theorem.

Theorem 1 Consider a system with symmetric polymatroid capacity region, and

with load p; = p for each class i € F. Under balanced fair rate allocation, let
Bx = E [IX|||Ax| = k|. Then, fork =1, ..., n we have
k
h(l)
=250 ©)
Sh) — I’

Further, if the arrival rate for each class is equal to A then the mean delay for jobs
under balanced fairness is given by

1 n
By _
EIDP) = — 3 fime, (10)
k=1
where 1 can be computed using (5) and (7).
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Proof We provide a proof for the expression for 8. The expression for the mean delay
then follows from Little’s law. From the definition and Proposition 3 we have

DX — e
B — D = z (x| = D@ x)pX = Z (x| — 1)M Ix|

x:|Ax|=k x:|Ax|=k 1(Ax)
= 2 (K=D X et—enphel.
x:|Ax|=k i€Ax

This can be shown to simplify to the following:

Be—Dme= =kt > e+ Lk > oo,

hk) x:| Ax|=k—1 hk) x:| Ax|=k
which in turn gives
(n—k+ Dpmr—y kpmy
—1= _ . 11
Br eh (o) Br 1+71kh(k)'3k an
Upon further simplification, one obtains
h(k) n—k+Dpm— h(k)
Br = gy = + Br—1.
h(k) — kp hk) —kp i h(k) — kp

where the last equality follows from (6). From this (9) follows.

Paralleling the discussion for expression (8), (11) can also be argued directly using
PASTA and time reversibility. In this case, fx — 1 can be interpreted as the mean
number of jobs a departure leaves behind it when the system has k active classes.
Recalling the argument for (8), in reverse time, % is the fraction of arrivals
which result in k active classes by increasing the number of active classes by 1. Note
that the rate of such arrivals does not depend on the precise state of the system. Thus,
using a ‘ratio of rates’ argument, see [25], the mean number of customers seen by these
arrivals is Bx—1. Similarly, one can argue that the remaining fraction Hkk‘z’z}k{) of arrivals
which see k active classes see a mean number of jobs as f. Thus, the expression (11)
follows. O

In the sequel we use several other properties of balanced fairness and also of other
rate allocation policies, some of which are provided in the Appendix (Relative greed-
iness and other rate allocation properties).

4 Performance bounds

Recall that for each rate allocation policy considered in Sect. 3, namely greedy, oF, and
BF, the underlying state process is asymptotically stationary if the load p € C. Thus, the
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corresponding mean delays of the system’s jobs are finite. In this section, we assume
that the capacity region C is symmetric, and develop explicit and easily computable
bounds on the mean delay of jobs in systems with greedy or «F rate allocation under
potentially heterogeneous load p within a subset of the stability region C.

Our goal here is to enable performance analysis for a general enough class of
systems so as to allow us to develop quantitative and qualitative insights for large-
scale systems prevalent today. For example, the bounds developed below will enable
us to later characterize user-performance in downloading files from heterogeneous (in
loads and service capacities) large-scale content delivery systems supporting resource
pooling.

Below we develop upper bounds for mean delay for the following three cases:

(i) Homogeneous loads: We provide an upper bound for mean delay for loads p € ¢
which are homogeneous across classes with non-zero entries, i.e., if A is the set
of classes such that p; > 0 for eachi € A, then p; = p; for eachi, j € A.

(ii) Dominance bound: Consider loads p, p’ € C such that p < p’ and p’ is homoge-
neous across non-zero entries as described above. Then, we show that the system
with load p has lower mean delay than that with load p’, evenif p is heterogeneous.

(iii) Majorization bound: Consider loads p, p’ € C such that p < p’. Further, sup-
pose that p’ is homogeneous across non-zero entries as described above. Then,
we show that the system with load p has lower mean delay than that with
load p’.

Throughout this section we will assume that the mean service requirements for jobs
v is same for each system. The bound for homogeneous loads and the majorization
bound are provided below for both oF and greedy, whereas the dominance bound is
provided for oF. Next we will also develop a lower bound for mean delay for each
rate allocation policy under arbitrary loads.

Note that using the majorization bound we can bound mean delay for a larger subset
of heterogeneous loads as compared to the dominance bound. For example, consider
p = (p, %,o, %p). Recall, for symmetric rank functions we have ©(A) = h(|A|) for
each A C F, where h(.) is concave. Now, if +1(3) < p < $h(2), then p’ = (p, p, 0)
is in C but p” = (p, p, p) is not. Then the majorization bound holds for p but the
dominance bound does not. Further, even if p” is in C, the upper bound obtained
through p’ may be tighter.

The bounds for each case will be obtained through coupling arguments on the
corresponding state processes, followed by an application of Little’s law.

4.1 Homogeneous loads
Consider the following set of loads:
By2{(peC:3ACFstp=p;Vi,jeAandp =0 Vi € F\A).

Since, by Proposition 1, the greedy rate allocation is delay optimal for homogeneous
loads, for each p € By one can immediately conclude that the performance of BF as
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obtained in Theorem 1 is an upper bound for that of greedy. Below we show that this
performance upper bound via BF also holds for «F rate allocation.

To this end, we show a coupling result for systems under «F and BF rate allocations.
In the process, we prove and use the property that «F is more greedy than BF in the
following sense: if the state process corresponding to «F is the same as or more
balanced than that of BF, then oF assigns a larger rate to bigger queues than BF. This
in turn keeps the state process for «F more balanced in the future. For a proof of the
theorem below, see Sect. 4.5.

Theorem 2 Consider a system with symmetric polymatroid capacity region and load
p € By, i.e., p is homogeneous across classes with non-zero entries. Then the follow-
ing statements hold:

1. Let (X%(t) : t = 0) and (XB(t) : t > 0) be state processes under aF and BF rate
allocation. If X*(0) <y, X5(0) then we have X*(t) <5 XB(t) for each t > 0.
2. The mean delays for systems with aF and BF rate allocation for load p € By

satisfy the following:

E[D}] < E[Df].

4.2 Dominance bound

(X)

Consider the following rate allocation property. Recall, “=* is the rate allocated to

each job in class i when the system is in state x.

Definition 5 (Per-job rate monotonicity) We say that a rate allocation r(.) satisfies
per-job rate monotonicity if the following holds for all states x and X’ such thatx > x':

rl(x) < ri

for each class i, we have )((x) In words, adding jobs into the system only

decreases the rate allocated to each JOb

From the definition of «F, one can check that «F rate allocation satisfies per-job rate
monotonicity. This property was used in [4] to provide a comparison result for systems
where the rate allocation in one system dominates that in another system for each state
x. In contrast, we provide below a comparison result for systems with the same rate
allocation policy and capacity region, but with different loads. For such systems, we
show that the larger loads result in worse delays if the rate allocation satisfies per-job
rate monotonicity. For a proof of the theorem below, see Sect. 4.5.

Theorem 3 Consider a system with symmetric polymatroid capacity region C. Sup-

pose that the rate allocation x(.) satisfies per-job rate monotonicity. Let p, p’ € ¢

(recall, C is the stability region) be such that p < p’. Then the following statements

hold:

1. Let (X(t) : t > 0) and (X'(¢) : t > 0) be state processes under loads p and p’. If
X(0) < X'(0), then we have X(t) <! X'(t) for each t > 0.

2. For systems with loads p and p’, the mean delays for jobs for each class i € F
satisfy the following:

E[pP] < E[D].
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The above result holds for «F since it satisfies per-job rate monotonicity. However,
one can check that the greedy rate allocation does not satisfy per-job rate monotonicity
in general. Thus, it is not clear if such a bound holds for greedy rate allocation.

Now, if p’ is homogeneous, then under «F rate allocation we have an explicit bound
for mean delays via Theorem 2. Thus, consider the following region:

BDé{peé:Hp/eBHs.t.pgp’},

or equivalently,
A h(k
Bp & {p eC :maxp; < % where k = |{i : p; > 0}|}.
1

Theorem 3 implies that the mean delay under oF rate allocation for each load p € Bp
can be bounded by that for a corresponding symmetric load p’ € By, which in turn
has an easily computable bound. Thus, we get the following corollary.

Corollary 1 Consider a system with symmetric polymatroid capacity region and load
p € Bp. Let p’ = max; p;. Let p’ be such that for each i € F we have p; = p' if
pi > 0and p; = 0if p; = 0. Then, mean delay for a system with «F rate allocation
for load p satisfies the following:

E[DY] < E[Df,].

4.3 Majorization bound

The theorem below generalizes the dominance bound to provide a mean delay bound
for a system with load p such that there exists p’ € By which satisfies p < p'.

Its proof is similar to that of Theorem 2, where instead of relative greediness between
rate allocations, we use the following balancing property satisfied by both «F and
greedy: if state x is more balanced than state x’, then the rate allocation r(.) would
provide larger rates to longer queues in state x as compared to x’, and thus balancing
it even further. For a proof of the theorem below, see Sect. 4.5.

Theorem 4 Consider a system with symmetric polymatroid capacity region C. The
rate allocation r(.) is either aF or greedy. Let p, p' € C be such that p < p and
p' € By, i.e., p' is homogeneous across classes with non-zero entries. Then the
following statements hold:

1. Let (X(1) : t > 0) and (X'(t) : t > 0) be state processes under loads p and p'. If
X(0) <y X'(0), then we have X(t) <3! X'(¢t) for each t > 0.

w

2. The mean delays for systems with loads p and p’ satisfy the following:
E[D,] < E[Dy].

Theorem 4 above is stronger than Theorem 3 in the sense that it only requires the
condition p <, o’ instead of p < p’. However, it is weaker in the sense that it requires
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p’ to be in By and that it gives stochastic weak-majorization of the corresponding state
processes instead of stochastic dominance.

For both r%(.) and r%(.), Theorem 4, along with Theorem 2 and Proposition 1,
allows us to bound the mean delay for any load in the following region:

BMé{pEéZHp/EBHS.t.p<p’},

or equivalently,
~ h(k
By & [p €C:3k <ns.t maxp; < % and |p| < h(k)].
L

Theorem 4 implies that for «F and greedy rate allocation, the mean delay for each
load p € By can be bounded by that for a corresponding load p’ € Bpy, which in
turn has an easily computable bound through Theorem 2. Thus, we get the following
corollary.

Corollary 2 Consider a system with symmetric polymatroid capacity region and load
p € By. Let p) = max;cp p;. Let k = min{l : p’ < @ and |p| < h(l)}. Let A be
an arbitrary subset of F of size k and p' be such that p, = p' Vi € A and p! = 0
otherwise. Then, the mean delays for systems with greedy and o F rate allocations for
load p satisfy the following:

E[DJ] < E[D}], and E[D}] < E[DJ].

It is easy to check that for each p € B the computation of the mean delay upper
bound as given by Corollary 2 has complexity O (n) when computed using Theorem 1.

4.4 Lower bound

The following proposition provides a lower bound on the mean delay for any system
with symmetric polymatroid capacity region, a feasible rate allocation policy, and with
arbitrary loads. See Sect. 4.5 for a proof.

Proposition 5 Consider a system with a symmetric polymatroid capacity region C with
rank function w(A) = h(|Al) for each A C F, an arbitrary feasible rate allocation
policy, and with load p € C ie., the system is stabilizable. Let the total arrival rate
for jobs, i.e. > i, be equal to An. Then, the following lower bound on the mean
delay holds:

k
”_ k 14l
pipy = L[ 2w

- lpl¥
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4.5 Proofs of coupling results

Proof of Theorem 2 Consider the following lemma regarding relative greediness of
oF and BE.

Lemma 1 Consider states X and 'y such that X <, y. For each k such that
k k k k
D=1 X[ = 2=y Yy, we have 3, riX) = 2= ”(%(Yl

Roughly, this asserts that if state x is the same or more balanced than state y, then
the sum rate assigned to larger queues by «F to state x is greater than that by BF to state
y. The proof of this lemma is given in the Appendix (Relative greediness and other
rate allocation properties). Below we provide a detailed coupling argument showing
stochastic weak-majorization using this lemma.

Coupling argument Without loss of generality, assume v = 1. Suppose X*(0) <y,
X2(0). Below, we couple the arrivals and departures of the processes (X“(¢) : t > 0)
and (XB(¢) : t > 0) such that their marginal distributions remain intact and X% (1) <y,
X5 (¢) almost surely for each t > 0.

Let T1, be a Poisson point process with rate ;- A;, and let IT; be Poisson point
process with rate ;(F'). The points in these processes are the times of ‘potential events’
in(XB(@) : 1> 0)and (X¥(@¢) : r > 0). Weuse I1, to couple arrivals and I1, to couple
departures. For each time ¢’ when a potential event occurs, let €, be a small enough
number such that no potential event occurred in the time interval [t' — €,, t').

Coupling of arrivals For each point ¢’ in I1,, do the following: Choose a random
variable Z, independently and uniformly from {1, ..., n}. Let an arrival occur in
(X%(t) : t > 0) at time ¢’ in the Z;'? largest queue of X*(1" — ¢,). Ties are broken
uniformly at random. Similarly, let an arrival occur in (X*(¢) : ¢ > 0) at time ¢’ in the
Z,‘t‘ largest queue of X% (¢ — €,/). Again, ties are broken uniformly at random.

Coupling of departures For each point ¢’ of increment in [Ty, do the follow-
ing: Choose a random variable Z; independently and uniformly from the interval
(0, w(F)]. For k such that

k—1 k
Zy € (Z PO (XU =€), Dl (X (¢ — em)} ,

=1 =1

let a departure occurin (X%(¢) : + > 0) attime " in the kth largest queue of X¥ (¢’ —¢;/),
with ties broken uniformly and independently at random.
Similarly, for k such that

k—1 k
Zy e (Z rd XE(W =), D XE@ — e,r))} ,

=1 =1

let a departure occurin (X5 (¢) : ¢ > 0) attime ¢’ in the kth largest queue of X2 (' —¢,),
with ties broken uniformly and independently at random. Note that in both cases it
is possible that no such k exists since some classes may not be active and the total
service rate may be less than p(F). In that case, no departure occurs.
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It can be checked that the marginal distributions of (X%(¢) : r > 0) and (X2 (r) :
t > 0) remain intact. We now show that X% (¢) <,, XZ(r) almost surely for each .

It is easy to check that if an arrival occurred at time ¢’ and if X (¢) <y, X5 (¢) for
each 7 < ¢/, then X*(¢') <, XB(¢') as well. We now show that the same holds for
points of I1; as well.

Suppose a potential departure occurred at ¢/, and X*(¢) <y, XB(r) foreachr < .
We show below that Z;(:l Xﬁ] 1) < 25(:1 X[?] (') for each k. Here we use Lemma 1.
The following two cases arise.

Case 13 F_| X% (' —ep) < S5, XB (' —€y). Since a maximum of one departure

=141 t =141 ')
occurs at time ¢’ in either processes, we clearly have Z;‘Zl Xi 1) < Zf‘:l X [l?] ).

Case?2 Z;{:l Xi ' —ey) = ZLI Xﬁ] (t' —€). By using XY (1 — ) <o XB(t —
€;) in Lemma 1 and from the definition of the coupling at time ¢/, it can be shown that
if a departure occurs from any of the k largest queues in X2 (' —¢,), then it also occurs
in one of the k largest queues in X% (¢’ — ¢;). Thus, Zle Xip @) < Zf:l X[I?] ().

Hence, the first part of the theorem follows. The second part follows by application
of Little’s law to (|X%(¢)| : # > 0) and (|IXB ()| : t > 0). O

Proof of Theorem 3 Suppose X(0) < X’(0). Below we couple the arrivals and depar-
tures of jobs in (X(7) : r > 0) and (X'(¢) : ¢ > 0) such that their marginal distributions
remain intact and X (z) < X'(¢) almost surely for each ¢ > 0.

Since the mean service requirement of jobs v is same for both the systems, the
corresponding arrival rates satisfy A < A’. For each i let IT; and IT be the Poisson
arrival processes for class i in the respective systems. Let I1; be obtained by sampling
1'[;. For each class i, the arrivals in (X'(¢) : ¢ > 0) at the sampled points, i.e., points
in IT;, see the average delay which is equal to the overall average delay of jobs in
IT; for this system. Thus, the theorem follows if we couple the departures of jobs in
both the systems such that for each point in I1;, the corresponding job departure in
(X(¢) : t > 0) is no later than that in (X'(¢) : r > 0). By using the per-flow rate
monotonicity property, one can couple the service rate of these jobs at each time ¢ so
that if such a job departs from (X'(¢) : ¢ > 0) than the corresponding job departs from
(X(2) : t = 0) as well, if it has not already. O

Proof of Theorem 4 The theorem can be proved in a fashion similar to that of Theo-
rem 2, except for the following changes. For notational convenience, for each time ¢
let A (7) and A’(k)(z) be the arrival rates of the kth largest queues in X () and X'(¢),
respectively, with ties broken arbitrarily.

1. Coupling of arrivals For each point ¢’ in I1,, we choose a random variable Z,/
independently and uniformly from the interval (0, |A|]. For each k such that

k—1 k
Zy e (Z ray (& =€), Dy = e;/):| ,

=1 =1
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let an arrival occurin (X(¢) : £ > 0) attime ¢’ in the kth largest queue of X(¢' —¢7).
Similarly, for each k such that

k—1 k
Zy € (Z )t/(z)(t/ —€), Z)‘/(l)(f/ - Gr’):| ,
=1

=1

letan arrival occurin (X'(¢z) : ¢ > 0) attime ¢’ in the kth largest queue of X' (' —¢,/).

2. Coupling of departures Similar to that of Theorem 2, except that instead of
Lemma 1 for a proof of weak-majorization upon a potential departure, we use
the following lemma which asserts that «F and greedy provide a larger rate to
longer queues in more balanced states.

Lemma 2 Consider states X and 'y such that X <, y. For each k such that
k k k k k G
21X = 2=y Y we have 35 vy (X) = >3 g (y), and also 3y r )
k
X = >

For r%(.), it is easy to verify that the lemma holds. For r*(.), it follows from
Lemma 9 in the Appendix (Relative greediness and other rate allocation properties).
Hence, the result follows. O

Proof of Proposition 5 Consider a queue where the jobs arrive as a Poisson point
process with rate An. The buffer size is finite and equal to n. Thus, an arrival is
blocked if there are already n ongoing jobs in the queue. Service requirements of jobs
are i.i.d. exponential with rate v. The total service rate of jobs at each time is state
dependent, as follows: if there are X (#) ongoing jobs in the queue at time ¢ then the
total service rate at time 7 is equal to (X (¢)). One can check that the mean number of
jobs in a stationary regime for this system is given by

k

n 7d]
2= knlkzl h(l)

U 2 1700

It is easy to check that for a given total number of ongoing jobs, the overall service
rate in the above queue is greater than or equal to that in the original system with sym-
metric polymatroid capacity region. Thus, one can couple the arrivals and departures
of the two systems such that the above queue has a lower than or equal number of
active jobs at each time as compared to the original system. The result then follows
by applying Little’s law to the original system. O

5 Large system has approximately symmetric capacity
In this section we consider a large content delivery system employing resource pooling

and show that such a system not only has polymatroid capacity, but under appropriate
assumptions becomes approximately symmetric.
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Fig. 2 Graph

G =y s, E(”))
modeling the placement of
copies of n files across

m = [bn] servers with finite
service capacities in a content
delivery system

Msm

Consider a sequence of bipartite graphs G = (F™ U §M; E®) where F is
a set of n files, S™ is a set of m = [bn] servers for some constant b, and each edge
e € E™ connecting a file i € F™ and server s € S™ implies that a copy of file i
is available at server s (see Fig. 2). For each node s € § ™ let NS(") denote the set of
neighbors of server s, i.e., the set of files it stores and can serve. Henceforth, wherever
possible, we will avoid the use of ceiling and floor notation to avoid clutter.

We associate each file in F™ to a class of jobs where the job corresponds to a
download request for that file. The arrival processes and service requirements for the
jobs are as described in Sect. 2, with A® and p representing the corresponding
arrival rates and loads. Further, we let the service capacity of each server s € S® be
s bits per second.

We allow each server s € S® to concurrently serve the jobs with classes NS(") as
long as the total service rate does not exceed . The service rate for each job is the
sum of the rates it receives from different servers. For any A ¢ F™, let u( (A) be
the maximum sum rate at which jobs with file-class in A could be served, i.e.,

UGVESY U a0

sesm

Clearly any rate allocation r(.) for such a system must satisfy the following con-
straints for each state x: VA C F (”),

> rix) < u(A).

i€cA

It was shown in [22] that 2V (.) is submodular and that the corresponding poly-
matroid

cm 2 [r >0:> r <u™(A), VA C F“”]
icA

is indeed the capacity region for such a system, i.e., each r € C™ is achievable.
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Note that C™ will, in general, be an asymmetric polymatroid depending upon
edges E™ and service capacities p for each s € . However, we show below that
if copies of files are stored across servers at random and scaled appropriately with n
then, as n increases, a uniform law of large numbers holds where C™ gets uniformly
close to a symmetric polymatroid, subject to the following assumptions:

Assumption 1 (Heterogeneous server capacities) S is partitioned into a finite
number of groups where each group has €2(n) number of servers. Within each group,
the server capacities are homogeneous. The server capacities across groups may be
heterogeneous such that average of service capacity across servers

Sé%Zus

seSm

is independent of n.

Assumption 2 (Randomized file placement) Let (¢, : n € N) be a sequence such
that

¢, = w(logn).

For each file i € F™, store a copy in ¢, different servers chosen uniformly and
independently at random.

A randomized placement of file copies implies a random system configuration, i.e.,
a random graph which we denote by G = (F( U §®; €M), Similarly, for each
s €S let N, Y(") denote the random set of neighbors of s, i.e., the random set of files
stored in server s. Let M (.) denote the corresponding random rank function, and
1 () a possible realization. Then, for each A C F™, we have

M(n)(A) = z I[AON(")qé@]lLs’
sesm '

where 1{ is now a Bernoulli random variable indicating if a copy of at least

ANN® #@}
one of the files in A is placed in s. In fact, for each A € F such that |A| = k, the set

. n) | ; : . .o (n)
[1 [ AN #w} ises ] is a set of m negatively associated Bernoulli(p, *) random
(n)

variables [8] where p; is the probability that a given server is assigned at least one
of the k¢, copies of files in A. Since the probability that a server does not have a copy
of a file is equal to 1 — £, we have

k
P]En)zl_(l_Cl) Vk=0,1,...,n.
m

By linearity of expectation, for each A ¢ F we have

a™MA) 2 EM™(A)] = smpl(z)\
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Note that 1V (A) depends on A only through |A| and is thus symmetric. The the-
orem below shows that with high probability we can bound the random rank function
M® () uniformly over all A C F®, from above as well as from below, with a
symmetric rank function which is close to A (A). See Section 5.1 for a proof.

Theorem 5 Fix € independent of n such that 0 < € < 1. Consider a sequence
of systems with n files and m = [bn]| servers, where b > 0 is a constant. Under
Assumptions 1 and 2, let M™ () be the corresponding random rank function. Then,
there exists a sequence (g, : n € N) such that g, = w(logn), and

P ( JAC F™ 50 MW (A) < (1 — e)pL(")(A)) <eon,
and
P ( JAC F™ st MM (A) > (1 + e)ﬂ(n)(A)) <eon,

This result gives us the following corollary on the random capacity region associated
with M (.) generated by random file placement. Recall, 1 (A) = E[M™ (A)] for
all A C F™, and let

cm 2 |r >0: zri < ™ (A), VA C F(")].
icA

Thus, C™ is the (symmetric) capacity region associated with the average rank function
[1(.). Then, the following holds:

Corollary 3 Fix € independent of n such that 0 < € < 1. Under Assumptions 1 and
2, the random capacity region associated with G™ is a subset of (1 + €)C™ and a
superset of (1 — €)C™ with high probability.

Further, under Assumption 1, there exists a deterministic file placement where
cn = w(logn) copies of each file are stored across servers such that the corresponding
capacity region C™ is a subset of (1 + €)C" and a superset of (1 — €)C™.

5.1 Proof of Theorem 5

Here we will only show
P (EIA CF™ st M™(A) < (1 — e),a(”)(A)) <e8n,

the other bound follows in similar fashion.

For now, suppose (s = & for each s € ™. We relax this assumption later.

We first provide a bound for P (M(")(A) <{1- e)ﬂ(")(A)) for each A ¢ F™.
Then, for each k = 1,2,...,n, we use the union bound to obtain a uniform
bound over all sets A C F® such that |[A| = k. The bound we provide for
P (M™(A) < (1—€)i"(A)) is small enough so that the above union bound is
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small too. Then, yet another use of the union bound would give us the uniform result
overall sets A C F.

Now, if the random variables [ } :s€eS (”)] were independent Bernoulli

I{Aﬂ/\/s(”) 40

(p,(cn)), then the following two concentration results would hold [18]:
Fixk € {1, ...,n}. Foreach set A ¢ F™ such that |A| = k, we have

P(MOA) = (1 -0a" W) = ezl (12)

and,
_ (n) o1 (n)
P (M(")(A) <a —E)ﬂ(n)(A)) <e mH(pk 1-ollpy )’ (13)

where H (pl|q) is the KL divergence between Bernoulli(p) and Bernoulli(g) random
variables, given by

1—
H(pllg) = plog (3) +(1 - p)log (—”)
q I—gq

However, in reality, since 15 € S(")] are negatively associated

e
Bernoulli( p,i”)) random variables, the above Chernoff bounds still apply [8].

In the sequel, we will use the following two technical lemmas. Their proofs are
provided in the Appendix (Technical lemmas for proof of Theorem 5).

Lemma 3 Let a sequence (g, : n € N) be such that g, = o(c,). Let §1 < 1 be a
positive constant independent of k and n. Then, for large enough n, we have

5
p > A8y VkelO,l,...,LiJ].
n 8n

Lemma 4 There exists a positive constant §, independent of k and n, such that
H(p"( = olIp") = =5 + ke

m

Now, let (g, : n € N) be a sequence such that g, £ (¢, log n)'/2 for each n. The
following properties of g, can be easily checked:

gn = w(logn) and g, = o(cp). (14)

We now provide a uniform bound over all sets A C F ) such that |A| = k for each

k € {1, ..., n}, under the following two cases.
Case 10 <k < ;—lr’: From Lemma 3, for each k we have
k
P;En) > 8 ﬁ,
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for a suitably chosen positive constant §; independent of n. In the sequel, §; for any
i > 1 will be a suitably chosen positive constant independent of 7.
Using the concentration result (12), for |A| = k we get

2
P (M) = (1 =™ (a)) < e Tk,

and using the union bound, we get

E2
P(EIA C F™ st |Al=kand M™(A) < (1 — e),&(”)(A)) < e~ zhbken (Z)

2
< ef%élbkgnJrklogn < efézkgn’

2
for a constant &, less than %8117.
Case 2 X < k < n: In this case, we use the concentration result (13). From
Lemma 4, tflere exists a constant 8¢ such that

P (M) = (1 =™ (4)) < eCommeten,

Since g, = o(c,), forn large enough we get §gm < (€/2) % Also, foreachk > ﬁ,

we have (6/2)% < (€/2)kcy,. Thus, for large enough n, §¢m — €kc, < —(€/2)kcy,
for each k such that gin < k < n, and consequently there exists a constant §7 such that

P (M) < (1= ™ (4)) < e7Then,
By using the union bound, for large enough n we get
P (ElA C F™ st |A] = kand M™(A) < (1 — e),1<">(A))

< ¢~ 87ken (Z) < e~ Orkentklogn . ,—dsken

for a constant §g less than §7. Combining the above two cases, we can show that for
large enough n there exists a positive constant §g such that foreach k € {1, ..., n} we
have

P (EIA C F™ st |A] =k and M™(A) < (1 — e),a(”)(A)) < D8,
Using the union bound again, we get

P (EIA CF™ st M™(A) < (1 — e)ﬁ(”)(A)> < ne=%98n < gd9sutlogn

< e 8108n ,
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for a constant 81 less than 89. Now, we relax the assumption i, = & foreach s € ™
with Assumption 1. The above proof can then be used to show a similar concentration
result for individual groups. The overall result follows by linearity of expectation and
yet another use of the union bound. O

6 Performance robustness

We now combine results from Sects. 4 and 5 to exhibit performance robustness in
large-scale content delivery systems. In Sect. 5 we showed that large systems support
symmetric polymatroid capacity regions. This allows us to apply the performance
bounds developed in Sect. 4 for symmetric polymatroid capacity regions.

However, there is one more hurdle to overcome before we can apply our bounds
from Sect. 4. Recall, from Corollary 3, under Assumptions 1 and 2 the random capac-
ity region for a content delivery system contains and is contained by approximate
symmetric polymatroids with high probability. A realization of the random capacity
region may still not be symmetric. We thus need to show that if the capacity region is
bigger then the corresponding mean delay is smaller when subject to the same load.

Intuitively, larger capacity regions may imply larger service rates for each class, and
may thus provide better performance. Although intuitively obvious, such results are not
always straightforward. We show below that such a comparison result indeed holds
under certain monotonicity conditions for rate allocations. Consider the following
monotonicity condition.

Definition 6 (Monotonicity w.r.t. capacity region) We say that a rate allocation satis-
fies monotonicity w.r.t. capacity region if, for any state x, the rate allocation per class
for a system with a larger capacity region dominates that with a smaller one.

Further, recall per-job rate monotonicity defined in Sect. 4.2, where the rate allo-
cated to each job (viz., % for jobs in class i) only decreases when an additional job
is added into the system. The following lemma can be shown to hold through a simple
coupling argument across jobs for arbitrary polymatroid capacity regions.

Lemma 5 Consider systems with arbitrary polymatroid capacity regions C and C such
that C C C. Consider a rate allocation which satisfies monotonicity w.r.t. capacity
region as well as per-job rate monotonicity. Then, the mean delay for capacity region
C under arbitrary load p upper bounds that for capacity region C under the same load.

It is easy to check that a-fair rate allocation satisfies per-job rate monotonicity
as well as monotonicity w.r.t. capacity region. Thus, Lemma 5 holds for «-fair rate
allocation. However, one can show that greedy rate allocation may not satisfy either
property for arbitrary polymatroid capacity regions. This further highlights the brittle-
ness of greedy rate allocation to asymmetries. Even for balanced fair rate allocation it
is not directly clear if the lemma holds. Thus, henceforth we will only consider «-fair
rate allocation.

Now we are indeed ready with all the tools required to exhibit robustness in large
scale systems.
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Assumption 3 (Load Heterogeneity) We consider a sequence of systems where load
0 for each n is allowed to be within a set B defined as follows: Consider a
sequence (0, : n € N) such that 6, = w(1), 6, = 0(%), and 6, = o(c,). Also, fix
aconstant ¥ < 1 independent of n. For each n

B £ [p : ‘m;lg() pi <6, and |p| < yém] .
i€ n

The condition |p| < y&m implies that we allow load to increase linearly with
system size. Also, since 8, = w(1), the condition max; p; < 6, implies that we
allow load across servers to be increasingly heterogeneous. However, the condition
6, =o (min(lo”@, c,,)) implies that peak per-class load is limited, i.e., it constrains
the heterogeneity in load allowed in the system. Further, the condition 8, = o(c,)
would allow us to claim stability, and to show that the mean delay of the system tends
to 0 as n increases.
The following is the main result of this section. For a proof, see Sect. 6.2.

Theorem 6 Consider a sequence of systems with n files F' and m = [bn] servers
S vwhere b is a constant. For each n, let the total service capacity of servers be Em,
where £ is independent of n. S™ is partitioned into a finite number of heterogeneous
groups, each with Q (n) servers and equal per-server capacity. Suppose c, = w(logn)
copies for each file are stored across servers at random. Let G = (FW U S™; £00)
represent the associated random bipartite graph representing file placement across
servers.

Given a realization of G™, let jobs for each file-class i € F™ arrive at rate ;.
Let A = (A; : i € F™). Let the mean service requirement of jobs be v, where v
is independent of n. Let p™ = vA"™. Suppose that the jobs are served as per a-fair
rate allocation.

Let (6, : n € N) be a sequence such that 6,, = o (min(lo”@, cn)). Fix a constant

y < 1. Let B™ = {p : max; p; < 6, and |p| < y&m). Suppose that for each n we
have p™ € B™._ Fixaconstant§ > 1. Let E[ D" |G™] be the conditional expectation
of delay of a typical job with respect to the o-algebra generated by G™. Then, we
have

1 1
lim P (E[D(")|g(”)] <52 " log (7)) — 1
n—00 Seny l—y
6.1 Numerical validation and robustness of Theorem 6

The mean delay bound in Theorem 6 holds with high probability when the system size
n is large, and when the load heterogeneity 6, is small as compared to ¢,. Below, we
numerically explore the impact of the system size and these parameters on performance
and our bounds. The motivation for our work is, in part, that simulation of large systems
isdifficult and itis desirable to reach a rough understanding of how performance scales.
To this end, we consider systems using randomized file placement, and assume that
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Fig. 3 Convergence of mean delay at different loads for symmetric systems as n increases. m = n,
cn = [logz n], £=1,v=1,and § = 1. Load is symmetric across classes

the capacity region is essentially symmetric—in our scaling regime, this is known
to happen with high probability, see Theorem 5. Symmetry of the capacity region
allows us to numerically compute the mean delay, and compare exact results to our
asymptotic bounds, for large systems.

We first consider a large system with both symmetric capacity and symmetric load
across classes. Theorem 1, along with Theorem 2, provides an upper bound for mean
delay under a-fair rate allocation. Further, Proposition 5 provides a lower bound for the
same. Figure 3 exhibits these bounds as a function of load per class for several systems
with large n, and ¢, = (logz n-|, and compares it with the asymptotic expression for

expected delay given in Theorem 6 (i.e., 8%5 log (ﬁ)) for § = 1. As can be seen,

as n increases, both bounds converge to the asymptotic expression, for example, the
relative error of upper bound for n = 1000 and y = 0.6 is less than 10%. Recall
that the expression in Theorem 6 is an asymptotic upper bound for § > 1 (thus the
asymptotic expression shown in the figure for § = 1 is the most aggressive bound one
could hope for). Thus, n needs to be as large as 1000 or more for the asymptotic upper
bound to be meaningful at medium loads.

Next we study the impact of load heterogeneity. Recall that in our model for
constrained heterogeneity we allow the peak per-class load to be at most 6, while
maintaining the total system load to be less than or equal to y&m. Thus, the ‘worst
case’ load heterogeneity is when the total system load is equal to y&m and there is a
subset of classes which have load equal to 6,,, with the remaining classes having a load
equal to 0. An upper bound for mean delay for a system with such a worst case load
and with o-fair rate allocation can again be obtained via the expression in Theorem 1,
with load per class equal to 8, but with a smaller total number of classes.

Figure 4 exhibits our mean delay upper bound obtained as above as a function of
60y, and compares it with the asymptotic bound obtained via Theorem 6 for § = 2. For
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Fig. 4 Impact of heterogeneity 6, on mean delays. m = n, ¢, = [log2 n], E=1lv=1andy =0.6

n = 10000, the asymptotic bound holds as 6,, varies from 0.6 to up to 3.7. Note that
6, = 0.6 corresponds to a system with homogeneous load across classes. Thus, for a
large system the asymptotic bound is good as long as the peak per-class load 6, is no
more than six times the per-class load of the homogeneous system.

6.2 Proof of Theorem 6

In light of Corollary 3, we consider a symmetric capacity region which, with high
probability, contains the capacity region resulting from randomized file placement.
Further, to obtain an upper bound on the mean delay for heterogeneous loads, we con-
sider a system with extremely unbalanced arrivals in that the arrival rate is maximum
for a subset of classes and negligible for others. The bound is obtained via the mean
delay expression under balanced fairness for the extremely unbalanced system.
Without loss of generality, assume § < % From Corollary 3 and the definitions

of C™ and 1V (.), with high probability the capacity region contains the following
symmetric polymatroid:

cm 2 [r >0: Zr,- < h™(JA]), YA C F(”)} ,
icA

where

A (k) 2 (1/8)em (1 - (1 _ c—”)k) VE=0,1,...,n.

m

Thus, from Lemma 5 and Corollary 3, the}heorem follows if we show that for a
system with (deterministic) capacity region C"™ and with -fair rate allocation the
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v 1
Ecn y

rest of the proof we will assume that the system has capacity region C™ and a-fair
rate allocation, and eventually establish the mean delay bound.
Note that since C™ is monotonic in ¢, it is sufficient to assume that ¢, = 0(10”@)

mean delay is upper bounded by § log (ﬁ) for large enough n. Thus, for the

since, if it is not, we can set ¢, to be equal to /@6” and all the assumptions still

hold. Thus, henceforth we assume that

n
Chp =0 .
(logn)

Let & £ £/8. Also let y’ £ §y. Thus, we get

k
h<">(k)=g/m(1—(1—c—”)) Vk=0,1,....n.
m

Since y&m < &'m and 6, = o(c,), one can check that B is a subset of C™ for
large enough n, and we get stability.

Now we consider a case where certain classes have maximum load (i.e., 6,)) and
the rest have load 0, while ensuring that the overall system load is still approximately
ym.

Lett, = {%}:m—‘ Let A" be an arbitrary subset of F such that |[A®| = 1,,. Let

p"M = ,51.(") i € F™) where ,61.(") =0, ifi € A®™ and 0 otherwise. Then, it is easy

to show that for each n we have
B™ {P P =<w Ib(n)}~

Thus, from Theorem 4, it is sufficient to show that the bound on mean delay holds
for balanced fair rate allocation under the load p™ = p™.

Henceforth, we assume BF rate allocation and let the load p(”) = /3("). For each n,
we invoke Proposition 4 and Theorem 1 with p replaced by 6, and n replaced by 1,
to obtain an expression for n,ﬁ") and ﬁ,g"), and eventually mean delay. We first show

below concentration for n,ﬁ”) using Proposition 4.

Below we refrain from using ceiling and floor to avoid cluttering.

Theorem 7 Consider a system with capacity region C™ and with the load vector i)(").

Under balanced fair rate allocation, n,ﬁ”) , Which represents the stationary probability
that k classes are active in the system, satisfies the following concentration result. For
any positive constants € > 1 and €' < 1 independent of n, there exists a constant
§ < 1 such that for large enough n we have

n

eblog(1 _‘y, 2

> =1 = (15)

k=¢'b 1og(l+y,) z
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Proof From Proposition 4 fork =1, ..., t, we have

m _ G —k+Db

T = RO &) — k6, T 1 (16)

Fix a constant 611 independent of n such that 0 < §;1 < 1. Let

1
K" =" log (7) .
Cn L=y

Then, one can check that h(")(kin)) <y'811&E'm.

In fact, we have h (k) < y/8116'm, Vk < ki”). Using (16), for each k < ki") we
have

()
7'[(”) < (l‘n —k + 1)911 (n) < tngn - (k¢ - I)Qn (n) _ y’f/m — o(n) (n)
CTyengEm—ke, T ysngm TN yspgm TR
1
(n)
z n —1°
812 k—1

for a positive constant §17 such that §1; < 812 < 1, and large enough n.
Equivalently, n,i") < 81271,51)1 Vk < ki").

Fix a positive constant €; < 1. Then, for all k¥ < elki") we have

(n)
(n) (=eDk)” )
T =8 GR
1

Now, fix a constant 813 independent of n such that y’ < §;3 < 1 and let

h(u)(k("))
Then, one can check that TmT — y’/813 as n — oo. Thus, for some constant

8] such that 813 < {3 < 1, we have h® (k{") > y'&'m/6]3. In fact, for all k > k{"
we have K™ (k) = y'&'m /8.
Now, for large enough n, y'&'m/8\5 > y'&'m + 6, > (t, + 1)6,.
Thus, for large enough n, we have K (k) — k6, > (1, — k + )6, Vk > k(Tn), or
equivalently from (16),
o <m" Yk k. (17)
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In fact, for a fixed positive constant € > 1, for all k such that k(T") <k<e k(Tn)
we have

20 < kD0 146 o

ko= V/S,m/lsb — k6, k=1 = y/g;-/m/(s/13 _62k(Tn)9 -1

y'€'m ) )
S s oo Tl S 0wy,
y'E'm/§3 —o(n)

for a positive constant §14 such that 8/13 < 814 < 1, and for large enough n. Thus,

) (e2— 1)k( " (n) .
k("> <4 T w for large enough n. Further, using (17) we get

4

g

(e2— l)k

(n) _ (n) (n)
T <8y nk(T,,) Vk > € k

Thus, we get

elk(") €2k<n)

In
1=Zn,§")= Z e + Z rr(")—i— Z n(")
k=0

k= elk(n) ezk;n)-H

o) ek )
1=k (2 DAY
@k{Ms, T+ D " (- ek) 6y
k:elki")

IA

k(n)
(n)

(1—enk}” (2= DAY )
né,, +nd, + Z 7\
k_elk

ek

815 2 —logs, ., n 817 2 —log;
=512 n 12 +514 n 14" + Z n("),

(n)
k=¢ kl

for suitably chosen positive constants §15 and §17. Thus, the concentration follows by

noting that €1, €3, 611, and 813 can be chosen arbitrarily close to 1. m]
We now provide a bound for ﬂ(”) From (9), fork =1, ..., t, we have
k k
R (1) 1
(n)
W =3 i = s
n) (1) — 10,
SO0~ 16, 1

Using g, = ’S 5 inLemma 3, we geth(”) (k) = é’bnp 513k9 for large enough
n and some constant 81g such that ' < 813 < 1. From (18) for eachk =1, ta,
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for large enough n we have
ﬂ;f") < 19k

for some constant 819 which is greater than 1.

The above bound for ﬂ,ﬁ") is somewhat loose, especially for lower values of k.
Recall, the concentration result, namely Theorem 7, implies that the number of active
classes is smaller than €b log($):’7 with high probability. The bound on ﬂ,f") can
be further improved for the smaller values of k as follows.

Suppose A (.) is a continuous function, i.e., A (r) = &m (1 — e_r%) for

each + € RT. Then, by concavity of 27 (r) and noting that h™ (0) = 0, we get

(n) .
w L’f—th(”)(t). Further, by concavity, for each k < eblog(%}/, & we have

v

WK < d g ‘ > dpm =§&c,(1—y)¢
T Zd ()zzk_d’ ()t:blog(ljy/)& Elen(1 =y e
From (18), fork =1, ..., eblog(ljy,):‘j, we have

k
1 1
A2 =k
I=1 " " &c,(1-y)~¢

We are now ready to bound mean delay. For large enough n, we have

eblog( Ly

ty 1—y" 7 cn I
1,6
nun E[D(")] _ Zﬂlgn)”lin) _ Z ﬂlgn)nlgn) + Z ﬂlin)nlgn)
k=1 k=1 k=e'blog(1) & +1
ehlog(l%y,)(nj | th
D UK IRAD VS
k=1 k=e/blog(1) 2 +1

IA

blo ! — ! +4 [Sm
€ cn
€ 1—y") cu 1 —o0(1) 190

TI}e theorem thus follows from the definition of #,, ¥’ and &', and the fact that €, §,
and 6 were chosen arbitrarily. O

7 Conclusions

Our main conclusions address both practical and theoretical aspects associated with
such systems. We show that an infrastructure which allows a user to download in
parallel from a pool of servers can achieve scalable performance under limited hetero-
geneity in file demands. Some elements of content delivery infrastructure such as a
centralized back end which handles cache misses at distributed sites may see less pro-
nounced heterogeneity in demands. Our results suggest that pooling of server resources
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is a scalable approach towards delivering content for such centralized systems without
requiring complex caching strategies internally.

On the theoretical side we have established: (1) basic new results linking fairness in
resource allocation to delays and (2) the asymptotic symmetry of randomly configured
large-scale systems with heterogenous components. Together these results suggest
large systems might eventually be robust to heterogeneity and fairness criterion.

Appendix
Relative greediness and other rate allocation properties

Below, we provide a proof of Lemma 1 which asserts that «F is more greedy than BE.
Along the way, we develop several other properties of the rate allocation policies.

The proof of Lemma 1 stems from the properties (1) and (2) below on per-job rate
assignment for «F and BE.

(1.) «oF gives the most balanced per-job rate allocation This property follows from
the fact that «F is equivalent to max-min fair rate allocation; see Proposition 2.
Formally,

Lemma 6 Let b” represent a vector of rates assigned to a set of flows under aF rate
allocation. Let b be the rates assigned to the same set of flows under any other feasible

rate allocation. Then, b* <" b, i.e., weak majorization from above.

Proof Let the set of flows be g4, . It is easy to show that b* is the unique solution to
the following optimization problem:

maximize sign(l — a) Z by,

UEGAx

subject to Z l;u < u(A), YA C Ay,

UEqA

l;u >0, Yu € gr.

Also, since b is feasible, it satisfies the constraints of the above problem. The result
then follows by noting that the objective function of the above problem is monotonic
and Schur-concave in (b, : u € ga,) [13,16]. O

(2.) In oF and BF, longest queues have smallest per-job rates For «F, this property
again follows from the fact that it is equivalent to max-min fair, and that the
capacity region is convex and symmetric. For BF, the proof for this property is
given in Appendix (In BF, longest queues have smallest per-job rates). Formally,

Lemma 7 «oF and BF rate allocations satisfy the following property for any state x:
if x; > x; then % < rfx—(jx)
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Proof Below we prove the lemma for «F rate allocation. For a proof of this lemma
for BF rate allocation, see the Appendix (In BF, longest queues have smallest per-job
rates).

Let b* = (b : u € ga,) represent the rates assigned to ongoing flows under «F

rlf" (x) "7 (x)
>

rate allocation in state X. Suppose x; > x;, but Then, for each u’ € g;

Xi xj
and v’ € g;, we have by, > bY,. Letb = (b, : u € qa,), where b, = by, for each
~ X (x)+rd ~ .
u € qang,j) and by, = %}:’/(x) for each u € gy; jy. It can be checked that b, is

feasible and that b <* b®. This contradicts Lemma 6. Hence the result. O

Now, let us study what the above properties imply for per-class rate allocation.
Consider a state Xx. Lemma 7 above implies that the most disadvantaged jobs are the
ones which belong to longest queues for both BF and «F. This, along with Lemma 7,
implies that oF provides larger rate to longest queues. Thus, we get the following

property:

(3.) «F provides a larger rate to longest queues compared to BF Formally, this prop-
erty can be stated as follows:

Lemma 8 For any state X, we have ZLI r(®) = 25(:1 rg) (x) for each k €
(1,2,....n).

Proof Letuy, uz, ..., uy,, be the flows in the class corresponding to x(1;. Similarly,
for each. ke{2,...,n},let l/lzjc:—ll al USSR be the flows in t}.le class cor-
responding to xx). From Lemma 7, under both BF and «F rate allocation we have
by, <by, <...= bum- Thus, it is enough to show that b* <Y b2. However, this
follows from Lemma 6. O

Now, we focus on «F and study how it allocates rates across classes for states x and
y such that x < y. Intuitively, jobs in longer queues in state y are more constrained
than those in x. Again using the fact that «F is equivalent to max-min fair, the most
constrained jobs in state y have smaller rate than those in state x. By monotonicity of
«F, this holds even when x <,, y. When translated to per-class rate allocation in states
x and y, this argument leads us to the following property:

(4.) oF provides a larger rate to longer queues in more balanced states Formally,
this property can be stated as follows:

Lemma 9 Consider states X and 'y such that X <, y. For each k such that
k k k k
D=1 X1 = 2y Vi we have 35 gy (%) = 20 ) (¥).

Proof Due to monotonicity of r*(y) with respect to components of y, it is enough to
show the result for the case where x < y. Assume x < y. Let uy, us, ..., Uy, be the
flows in the class corresponding to x[1]. Similarly, let S TR ERRRRE S Ao be the
flows in the class corresponding to x(x) foreach k € {2, ..., n}. Let the corresponding
rates assigned to flows under «F rate allocation be given by b®. Using Lemma 7, we
haveb,, <b,, <... < bum. Similarly, let vy, vy, ..., vjy| be the flows corresponding
to state y and construct the corresponding b®).
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One can check that b® = (15,(,’,‘{) tke{l,2,...,]x|}), where I;,(,’f{) = b,(,{) for each
k < |x|, is feasible under state x as well. Thus, from Lemma 6, we have b® v pX®),
From this, the result follows. O

Finally, we are ready to study relative greediness of «F and BF.

(5.) aF is more greedy than BFF We now prove Lemma 1. Consider states x and y

such that x <,, y. From Lemma 9 we have Zf:l rf;) (x) > Zf‘zl rff)(y), and
from Lemma 8 we have Z;‘zl ro = Z;‘zl rg) (y). Hence, Lemma 1 holds.

In BF, longest queues have smallest per-job rates

B rfm

Lemma 10 For any state X, if x; > x; then
J

=
Px  ox—e)

rPx) T Px—ej)’
D(x—e; Xi . . D (x+e; xj+1
d’((:if:j)) < x"— It is thus sufficient to prove that ¢((;((+:_,-)) > I
holds for each x since the result follows when x is replaced with x — ¢; —e;.

We show below that 20te) ~ xitl

Proof Using the definition of balanced fairness, we have Thus, we

need to show that

) >
@ (x+e;) — xi+1

Fix i, j € F. By symmetry of balanced fairness and the capacity region, the result
holds for each x such that x; = x ;. We show that the result holds for each x such that
x; > xj using induction on |x|. We will use the following recursive expression for
@(.) which we get from the definition of balanced fair and Proposition 3: For each

state X, we have

holds for each x.

Dirca, PX—ei)
n(Ax)

The result clearly holds for the base case of |x| = 0. Assume that the result holds
for all states x’ such that |x’| < |x|. We prove that the result holds for the state x under
each of the following two possible cases for x:

Case 1l Axie; © Ax+e,3 This case is possible only if x; > 0 and x; = 0. Thus,
J(Axte)) < Jt(Axse;). Using (19), we get

P(x) = 19)

D(x+e) . D (x) + Zi,eAx\{i} Dd(x+e —ey)
P(x+e) " PX)+P(X+e —e)+ Dy PX+e; —ey)

D(x+e;—e;) xj+1 v .
m > ETES| for each i’ € Ax\{l}.
Thus, using the fact that Z}L”); > i if Z—: > % for each k € {1, 2}, the result follows

; P ]
if we show that FOWTdare—e) = xil

@(Xi%t)*ei) > % holds by the induction hypothesis.

Case 2 Axie; = Axte;: Again using (19), we get

Using the induction hypothesis, we have

This in turn follows since x; = 0 and

D(x+e) PEFPX+e—e€)+Dicqh,;) PE+e —e)
D(x+e)) <1>(x)+q>(x+ej—ei)+zi,€Ax\{iqj}q>(x+ej—e,»r)'
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P(xtei—ey) xj+1
@ (x+ej—es) — x;i+1

P (x)+P(x+ei—e;) xj+1 .
FOTPTe, —e) = xFl° We show this

Again, using the induction hypothesis we have for each i’ €

Ax\{i, j}. Thus, we only need to show that
below.

By the induction hypothesis, we have % > ;ﬁ and Mi+f)—ef) > %
Thus, we get
S+ P(xte—e) 1+ g Tt x4l
)+ P(xtej—e) 4 20Tese) Tyt 41
Hence, the result. O

Technical lemmas for proof of Theorem 5

Lemma 3 Let a sequence (g, : n € N) be such that g, = o(c,). Let §; < 1 be a
positive constant independent of k and n. Then, for large enough n, we have

5
P > 8 vk e ’0,1,...,Li“.
n 8n

Proof Consider a sequence of functions ( f (”)(.))n>1 where, for each n,
F® () =1— (1 —cy/(bn)) foreacht € Ry. Then,

F® ()gn) =1 — (1 = cof(bn))an "=5° 1.

Thus, there exists an integer n’ such that £ (n/g,) > & for all n > n’. Also,
f(")(O) = 0 for each n. Using concavity of f(”)(.), for each n > n’ we have

(m)
£ @y L8 0 <t < n/gn

(n/gn)

Hence, the lemma. O

Lemma 4 There exists a positive constant §, independent of & and n, such that
H (p"(1 = olip") = =5 + ke

m "

Proof From the definition,

H (p{" (1 = i) = p" (1 — ) log(1 — &)

(n)
1-p(1-¢e)
+<1_p;">(1_e)>1og( )
l—pk

Here, the term p]((”) (1—€) log(1—e€), while negative, is greater than (1 —€) log(1—e¢),

(n

a constant. Similarly, the term (1 — p, )(1 —¢€))log (1 — p]((")(l - E)) is negative, but
can be upper-bounded by a constant as follows:
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¢!

—p"(1=enlog (1-p{"(1-€)) = log (1 = p{" (1 = ©)) = log(1 — (1 — €))
= log.

Thus, we have

1
H(p = elp”) = 5+ (1= p 1 —entog( 5

- p;

1
=—-8+e€log{ —— | > —5+¢e€ s

> -5+ —(1—¢€))log : w1z -
- Dy

1-— plgn)

() Ken

where in the last inequality we used the fact that 1 — p;/” <e™ ' . O
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