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In this article, the authors use both deterministic and stochastic approaches to the
analysis of some optimization problems that arise in the group (“pool”) HIV screening
practice. Two kinds of testing policies are considered. For the first kind, group-individual
testing, the optimal size of the group that should be selected for testing is found. For more
general group-subgroup testing procedure the authors develop a numerical algorithm for
finding the sequence of successively selected subgroups that minimizes the total cost
of testing. Assuming that both arriving and testing processes have a random nature,
the authors suggest a stochastic model in which the optimal size of the group in the
group-individual testing procedure is found by using methods of queueing theory.
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1 Introduction

The rapidly spreading AIDS epidemic and the limited resources of diagnostic facilities in
the third world countries make researchers and public health professionals look for new
ways to increase the effectiveness of HIV screening procedures. Pooled (or group) testing
method is one of the possible ways in this direction. The idea of this method is simple.
Instead of traditional testing of a number of m, m > 1, blood samples individually one-
by one, this procedure suggests to pool all (or a part) of them and then test the pool
using a single test. If it indicates the presence of HIV positive blood samples in the pool
then either each of the samples is tested individually ( we will call it “group-individual
testing”) or the pool is divided into subgroups for further testing (“group-subgroup
testing”). On the other hand, if the pool turns to be HIV negative then this single test
would replace m individual tests which may result in great savings of time and money
without losing the accuracy of the testing procedure. For example, as mentioned in [10],
“the field studies show that the pooling methods (in HIV screening) may be as sensitive
and specific as individual testing, and can result in cost savings from 5% to 80%.”
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However, the pooling methods pose a number of important questions which need to
be answered. Here are some of them.

1. Is a group testing procedure (group-individual or group-subgroup) al-
ways better than the individual testing?

In this article, we will show that the answer is: “No, not always”, and we will find
the conditions under which the group testing is better (in a certain sense) than the
individual one. It is clear, however, that if the probability q (“seroprevalence”) that an
individual blood sample is HIV positive is small, then, to minimize the total number
of tests necessary to identify all HIV positive individuals, it makes sense to take more
blood samples for the pool test because there is a good chance that the individual testing
would not be required. On the other hand, the pool size should not be too large because
no matter how small q is, a large pool, most likely, would contain an HIV positive blood
sample and then the pool test would be a waste.1.

If, however, q is large, then it seems better to test blood samples in small groups or,
possibly, to cancel the pool testing altogether, leaving individual testing only. Thus, one
can expect that for some values of q a group-individual testing is more advantageous,
while for other values of q it is better to use the traditional individual testing procedure.

2. Which of the two group testing procedures (group-individual or group-
subgroup) is more effective (that is, requires less tests to identify all
HIV positive blood samples in a pool of the same size)?

As in the previous case, the answer depends on the value of q. Clearly, if q is
small, it seems better to use some kind of group-subgroup testing, while if q is large a
group-individual testing may be more effective.

3. What is the optimal size of the group taken for testing? What are
possible criteria of optimality?

They may be, for example, the average number of tests per item in a group or the
total cost of testing per blood sample. In more general cases, it may be also important
to take into account the average number of items waiting for testing, or the average
time an untested item spends in the system, and so on.

4. What should the testing strategy be if at the beginning of a testing
procedure there are less than the optimal number of blood samples
available in the waiting room? Should the group test start immediately
or is it better to wait until the optimal number of blood samples become
available?

A rigorous approach to the solutions of all of these problems requires a considerable
mathematical effort. R. Dorfman [6] was, presumably, the first who used a simple sta-
tistical approach to show how group testing can be employed to efficiently eliminate all
defective items from a large population. This approach found an immediate applica-
tion in syphilis screening practice for WW II draftees where it resulted in considerable
savings (see [10]). Recent publications show that the pooling methods are extremely
important for HIV screening practice and a large literature now exists on this topic (see,
e.g., [4, 7, 8, 10]).

1There is another reason to restrict the size of the pool: the dilution effect ([10]). It means that the
pool test may be unable to detect the presence of an HIV positive blood sample if the pool is too large.
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2 Static and Dynamic Optimizations

In this article, we consider two kinds of optimization problems which arise in HIV
screening practice. In the first one, we suppose that there always exists an unlimited
number of individuals (“customers”) to be tested (“served”), so that a testing facility
(“the system”) is never idle. Also, we suppose that the amount of time necessary to
test a single blood sample (“service time”) is constant and the same for each customer
(the pool testing time may be different). Optimization problems considered under these
conditions will be called static.

The second kind of optimization problems take into account a dynamic nature of
the arrival and testing processes. In this case, we suppose that customers arrive to
the system in groups of different and random size at random moments of time and the
service time is random and different for each customer. These assumptions, of course,
make optimization problems more difficult, but they also make them much closer to real
life situations. The problems of this kind are called in this article dynamic optimization
problems. (Observe that the first three problems mentioned in the previous section can
be treated both as static or dynamic, while the last problem is obviously dynamic). It
should be noted that in the existing literature all optimization problems related to HIV
screening practice were considered only in their static version. For example, a widely
referred formula obtained by Dorfman in [6] for the optimal size of the group in the
group-individual testing was derived under the condition of the constant presence in
the system of a large number of customers needed to be tested and can not be used
for any dynamic optimization problem. However, a lot of important problems related
to static and especially dynamic optimizations in the HIV screening practice remain
unsolved. In this article, some of these problems are solved; some other are formulated
and possible methods of solving them are discussed. In Section 3, we consider a general
static optimization problem related to HIV screening practice and then, in Section 4,
using methods of queueing theory we will solve and discuss some dynamic optimization
problems.

3 Finding the Optimal Group size (Static Approach)

3.1 One-step Optimal Subgroup Selection from a Large Popu-
lation

Consider a population of N individuals which are supposed to be tested with the help
of a group test T (m), m = 1, . . . , n, where m is the group size of the test and n is the
capacity of the testing facilities (i.e., the maximum number of individuals which can
be tested simultaneously), and suppose that N � n. A group testing process of the
whole population is, in fact, a sequence of tests {T (mj)}, j = 1, 2, . . . , where a group
of mj individuals is selected from the general population or from another subgroup
which turned out to be HIV positive. Once the first group is selected from the general
population, the problem arises of finding an optimal “service schedule” that would
minimize the total “service cost” for the selected group. However, what should be the
size m of a subgroup selected for the first test? Under all conditions being equal, it
is natural to define a group test T (m1) more effective than a group test T (m2) if a
single use of the first test leads to more tested individuals (on the average) than a
single use of the second test. Therefore, the effectiveness of any two group tests can be
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compared by the average number of individuals which are determined HIV negative as a
result of using a single group test. According to this optimization criterion, the optimal
size mopt of the group taken for testing can be found as a maximum of the function
Neg(m) = mpm, p = 1− q, 1 < m < n. Clearly, Neg(m) increases for m < −1/lnp and
decreases for m > −1/lnp. Let η be an integer such that −1/lnp ∈ [η, η + 1). Now, we
have

mopt =
{

min(n, η) if Neg(η) ≥ Neg(η + 1)
min(n, η + 1) otherwise. (3.1)

For example, if q = 0.054, Mopt = 34. We will call the test T (mopt) where mopt is
determined from (3.1), the most effective single group test of a large size population. If
the first group tested by the most effective single group test turned to be HIV positive,
subgroups of this group can be selected according to optimal testing policies determined
in Sections 3.2 and 3.3.

Another optimization criterion of a group testing procedure may be the total number
of tests necessary to identify all HIV positive blood samples in a pool of a certain size (or
per individual blood sample). If the group testing time depends on the size of a group,
then this criterion can be replaced by the total required time (or the total required
cost) necessary to identify all HIV positive samples in the pool of a certain size. Some
of these criteria are used in this article.

3.2 Group-Individual Testing

In this section, we consider only group-individual testing procedures. First, we deter-
mine under which conditions a group-individual inspection is “better” than a traditional
individual testing procedure. The average number of tests necessary to identify all HIV
positive samples in a group of size m will be used as a criterion of the comparison.

Let Nm be the number of acts of individual inspection which are necessary to perform
after the group stage in order to identify all HIV positive samples (if any) in a group of
size m. Then, obviously, Nm = m with probability 1−mpm−1q−pm +(m−1)pm−1q =
1 − pm−1 (the group contains more than one HIV positive sample, or it contains only
one but it was not tested last), Nm = m−1 with probability pm−1q (the group contains
only one HIV positive sample, and it turned to be last), and Nm = 0 with probability pm

(the group does not contain any HIV positive samples). Comparing the overall number
of service acts

1 + E(Nm) = 1 + (m − 1)pm−1q + m(1 − pm−1)

for the group-individual and m service acts for the individual testing procedures, we
find that a group-individual service is better than the individual inspections if

mpm > 1 − pm−1q, m = 2, 3, 4, . . . (3.2)

Since for m � 1 and (or) small q the second term in the right-hand side of (3.2) is
negligibly small, we can approximate (3.2) by a more convenient relation mpm > 1 and
conclude that under these conditions, a group-individual inspection is better when either
mpm > 1, or, if q < q0 ≈ 1 − e−1/e ≈ 0.308, when m is such that m−1/m < 1 − q. For
other values of q and m, the general condition (3.2) should be used.

For example, if q = 0.054, a group-individual procedure is more advantageous than
the individual service only if m < 80. For m > 80 a group-individual testing becomes
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worse than the individual service. (It is not surprising: if the pool is too large the first
part of the group-individual testing may be a waste - see “Introduction”.)

When the average testing times b (for the group stage) and g (for an individual
test) differ, the group-individual and individual service disciplines can be compared
by the expected time E(Gm) necessary to service a group of m customers. Similar to
the above calculations, we obtain from (3.2) that for the group-individual one-by-one
testing, E(Gm) = b + gE(Nm) = b + (m− 1)gpm−1q + mg(1− pm−1). Comparing that
with the average time mg for the individual service, we denote δ = b/g and obtain the
following modification of (3.2):

mpm > δ − pm−1q. (3.3)

(Observe that b and g may differ even when the same server is used for the group and
individual stages, as the group stage may require setup time.). To find out for which
values of δ and q there exist such m ≥ 2 that (3.3) is satisfied, we investigate whether the
function h(x) = δ − qpx−1 − xpx can assume negative values on the interval [2,∞). By
a routine analysis one can see that at x0 = −(p + qlnp)/plnp function h(x) attains its
absolute minimum value h(x0) = δ − p−q/p/(e lnp).

Under a natural assumption that q < 0.5, one can see that x0 > 2 (in fact, calcula-
tions by Mathematica show that to be true for q < 0.553567), so condition (3.3) can be
satisfied by some m ≥ 2 if and only if h(x0) < 0.

When q is very small, x0 ' −1/lnp and h(x0) ' δ − 1/(e lnp). Therefore, for small
q condition (3.3) can be satisfied by some m ≥ 2 if and only if 1+ δe lnp > 0, which can
also be written as q < 1− e−1/(δe). More generally, two testing modes can be compared
by the expected cost of testing a group of m customers. In this case, an inequality
similar to (3.3) appears, where δ is the ratio of the average costs of the group test and
an individual inspection.

If the expected service times of the group and individual stages are equal, it may be
reasonable to selects a group size m that minimizes the average number of service acts
per customer [1 + Nm]/m. In a more general situation, when those expected times are
not equal, the following optimization problem can be considered:

Minimize the average service time per customer in a full group of m customers

E(Gm)
m

=
b − gpm−1q − gmpm

m
+ g (3.4)

subject to the restriction that the one-by-one group-individual service is better than
the individual service procedure in either of the two available modes, that is, that
E(Gm) < min{mg, mb}. This is equivalent to the following problem:

Minimize

f(m) =
δ − pm−1q − mpm

m
, m ≥ 2, (3.5)

subject to
h(m) = δ − pm−1q − mpm < min{0, m(1 − δ)}. (3.6)

As m → ∞, h(m) → δ > 0, so the set of possible values of m specified by (3.6)
has to be finite. Once the upper bound U of this set is estimated, the minimum of
f(m) can be found by simply evaluating f(m) for m = 2, .., U . To estimate U , let x1 =
−1 − 2/lnp. A routine analysis shows that at x = x1 the function (x + 1)px/2 assumes
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its absolute maximum value M on [2,∞), M = −2/(e
√

p lnp). Let x2 = 2 logp (δ/M) =
2 logp(−δe

√
p ln

√
p) Clearly, for any x, x > x2, px/2 < δ/M . Now, let

U = max{x1, x2} = max{−1− 2/lnp, 2 logp(−δe
√

p ln
√

p) }. (3.7)

Under a natural assumption that q < p, for any m,m> U, δ − pm−1q − mpm >
δ − (m + 1)pm > δ − [(m + 1)pm/2/M ](Mpm/2) > 0, so values of the group size m that
satisfy (3.6) have to belong to [2, U ]. For special cases when δ = 1, it can be shown
that for q = 0.05, 0.03 and 0.01 the optimal (that is, minimizing the average number
of service acts per customer in group-individual testing) sizes of the group taken for
service are, respectively, m = 5, 6, and 10. (These results show that the employment of
large size groups (m ≈ 80) in HIV screening practice mentioned in [10] is presumably
unlikely to be optimal!)

3.3 Group-Subgroup Testing

In this section, we consider a general model related to the group-subgroup testing pro-
cedure. The main two differences between this model and the previous one are the
following:

(i) Unlike the model with group-individual testing, we suppose that if the group
test indicates the presence of HIV positive customers in a group of the size m0,
the server uses a certain decision rule to select a subgroup of the size m1 =
f(m0), m1 < m0, for further testing. We call it a subgroup of the “first generation”
and its complement subgroup of the size m0 − m1 a complement subgroup of
the first generation. We suggest the following algorithm for determining all HIV
positive samples in the group. If the subgroup of the first generation turns to be
also HIV positive, the server selects a sub-subgroup of the “second generation” of
the size m2 = f(m1), m2 < m1, out of those m1, and so on, until the test for the
first time shows that a subgroup of the k-th generation contains no HIV positive
blood samples or it consists of a single HIV positive blood sample. After that, the
server immediately starts testing the complement group of the k-th generation,
using the same testing policy, then the complement subgroup of the (k − 1)-st
generation, and so on, till the complement group of the first generation. This
process continues until all HIV positive blood samples are identified.

(ii) The distribution of the testing time may depend on the size of a subgroup.

(iii) We also suppose that each blood sample has a “value” (or a “length”) which is
a discrete random variable distributed identically for each sample. (As a special
case, we can assume for simplicity that the value is an integer, the same for
each sample). Every time a sample participates in a testing procedure, its value
is reduced by a certain discrete amount. A sample having zero value can not
participate in any further testing. (This assumption reflects a real situation in
blood screening practice where a certain amount of sera of each participating
blood sample is lost in every test and, therefore, the number of subgroup tests
must be limited as described above).

A decision rule is supposed to be found which minimizes the average number of
tests per sample or the total cost of the testing procedure per sample subject to certain
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restrictions which include the number of samples untested as a result of losing their
values (see (iii)) during the testing procedure.

In this general form, the problem seems to be rather difficult but, because of its
obvious importance for HIV screening practice, several attempts have been made to
solve it in some particular cases (using, for example, heuristic algorithms [10]). However,
without taking into account conditions (ii) and (iii) of the aforementioned model and
without an estimation of the closeness of the obtained solution to the optimal one,
such attempts could be apparently considered only as first steps towards the ultimate
solution.

We will consider two different approaches to the problem of finding the optimal
testing strategy for group-subgroup testing procedures. The first one is based on the
idea which was described in the beginning of this section.

Once a group of m is selected from the waiting line, the problem arises of finding
an “optimal” service schedule that would minimize the total “service cost” for the
selected group. (The “service cost” may be the total expected number of tests, or the
total expected time of tests, or, indeed, the actual expected cost of the procedure.) In
particular, what should be the size n of a subgroup selected for the first test?

Let A be the event that a group of m items tested positive and let Bn be the event
that its subgroup of n will test negative

Lemma 3.1: P (Bn/A) = pn−pm

1−pm .
Proof: Clearly, P (A) = 1 − pm, P (Bn) = pn, P (Bn) = 1 − pn. Since Bn ⊂

A, P (Bn/A) = P (Bn)/P (A) = (1 − pn)/(1 − pm).
Let us denote the minimal cost of complete service of a group of m > 0 by Ψ(m) ,

given that the group has not yet been tested, or by Φ(m), given that the group as a
whole has tested positive. It is clear that Φ(1) = 0, Ψ(1) = C(1), where C(n) is a cost
of one test of a group of n items.

Theorem 3.1: For m > 1, the following recursive relations hold (with Ψ(0) = 0):

Φ(m) = min
1≤n<m

{C(n) +
pn − pm

1 − pm
Φ(m − n) +

1 − pn

1 − pm
[Φ(n) + Ψ(m − n)]}, (3.8)

Ψ(m) = min
1≤n≤m

[C(n) + Ψ(m − n) + (1 − pn)Φ(n)]. (3.9)

Proof: First, suppose that the group of m has not been tested. Testing a subgroup
of n samples, we incur a cost of C(n). Regardless of the outcome of this test, nothing
will be known about the complement subgroup of m− n samples, so the minimal cost
of identifying all of them is Ψ(m− n). With the probability of pn, the subgroup of size
n will test negative and will not require any additional cost. With the probability of
1 − pn, the subgroup of size n will test positive and the minimal cost of identifying all
of its samples will be Φ(n). Then (3.9) follows.

Suppose now that the group of size m has tested positive. Given that, by Lemma 3.1,
the conditional probability that a subgroup of size n will not contain positive items is
pn−pm

1−pm . In this case, the subgroup will not require any additional cost, the complement
subgroup of m−n items will be known to be positive, and the minimal cost of identifying
all its samples will be Φ(m − n). If, on the other hand, the subgroup of size n tested
positive (the conditional probability of which, by Lemma 1, is 1−pn

1−pm ), the minimal cost
of identifying all samples of this subgroup will be Φ(n), no information will be obtained
about the complement subgroup of m − n samples and the minimal cost of identifying
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all its samples will be Ψ(m − n). In addition, regardless of the outcome, testing a
subgroup of n samples we incur a cost of C(n). Hence (3.8).

Relations (3.8) and (3.9) can be used to find Φ(m) and Ψ(m) recursively. (Note
that Φ(m) should be found before Ψ(m), since Φ(m) appears in (3.8).) In the process,
we answer the question about the optimal size n of the subgroup to be tested first. If
the group of m has not been tested, n is the one for which the minimum is attained in
(3.9). If, on the other hand , the group of m has tested positive, n should be the one
for which the minimum is attained in (3.8).

In many cases C(n) can be considered a constant. Mathematically, all such cases are
equivalent to the case where C(n) ≡ 1. Relations (3.8) and (3.9) can be now rewritten
in a simpler way:

f(m) = 1 − pm + min
1≤n<m

[pnf(m − n) − pn + f(n) + (1 − pn)Ψ(m − n)], (3.10)

Ψ(m) = min
1≤n≤m

[Ψ(m − n) + f(n)] (3.11)

where f(n) = 1 + (1 − pn)Φ(n). As defined by (3.10) and (3.11), functions Ψ(m) and
f(m) have now the following probabilistic meaning: Ψ(m) is the minimal expected
number of tests necessary to completely identify all items in a group of m; f(m) is the
minimal expected number of tests necessary to completely identify all items in a group
of m under the decision that the first test should involve the whole group. The initial
values of these functions are Ψ(1) = f(1) = 1. Although relations (3.10) and (3.11) can
not be solved explicitly, we created a computer program that solves them recursively.

4 Dynamic Optimization: Queueing Approach

As we mentioned above, a dynamic optimization approach takes into consideration a
random pattern of the arrival and testing processes and, in many situations, enables us to
get more realistic and more comprehensive recommendations to improve the effectiveness
of a testing facility. Proceeding on the nature of the problem, one can conclude that
methods of queueing theory are the most appropriate mathematical tool for its analysis.
In the next section, using some results of [1, 2, 3], we will describe and study the problem
in terms of queueing theory.

4.1 Queueing System with a Group-Individual Service

We consider a single server queueing system under the following assumptions about the
arrival and service procedures:

1. Customers (blood samples) arrive at the system (testing facility) in i.i.d. groups
of a random size α at random moments of time forming a Poisson process with
parameter λ; we denote P (α = k) = ak, E(zα) = a(z), and assume that the
expected group size a = a′(1) < ∞;

2. Each customer has probability q of being “defective” (HIV positive) and the goal
of the service (testing) procedure is to identify all defective customers;

3. The server has a finite “capacity” m (i.e. the maximum number of customers it
can serve simultaneously). Three models (“disciplines”) of the server behavior
after completing a service act will be considered in this article.
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a) Continuously operating server discipline. According to this discipline, the
server, upon a service completion, immediately starts a new service act even
if there are no new customers in the queue at that moment. (As, for example,
in the case when the server appears at a service station only to pick up
customers and leave.)

b) Waiting server discipline. In this case, if after a service completion the server
finds no customers in the queue, he waits for the next arrival and then starts
a new service act.

c) Quorum discipline. The server starts a new service act if and only if , after
completing the previous service act, he finds at least r, 0 ≤ r ≤ m, cus-
tomers in the queue. Otherwise, the server waits until a necessary number
of customers is accumulated in the queue. The number r is called a quorum
threshold. (It should be noted that formally the first two disciplines are par-
ticular cases of the quorum service discipline for r = 0 and r = 1. However,
since these disciplines are frequently encountered in applications and follow-
ing the tendency developed in the literature on bulk queueing systems (see,
for example, [5]) we will consider them independently from the general case.

In all three cases, a group of min{i, m} customers is taken for service where i
is the number of customers in the queue when the service begins (in case of a
quorum discipline, i ≥ r).

4 Arriving customers are served according to the group-individual procedure de-
scribed in the previous section. The group service time does not depend on the
size of the group taken for service and is a random variable with the distribution
function B(t), b =

∫ ∞
0

tdB(t) < ∞.

If the group does not contain any defective customers, the service act is com-
pleted and the customers leave the system. Otherwise, the customers in the group
are served individually until all defective customers are identified. We suppose
that the results of both group and individual tests are reliable with probability
1. It follows, in particular, that if the group test showed the presence of de-
fective customers in a group of size m, and if the first m − 1 of them turned
to be not defective, then the last customer in the group is concluded to be de-
fective without additional testing. The individual service time of each customer
is distributed according to the distribution function G(t), g =

∫ ∞
0 tdG(t) < ∞.

Observe, however, that the distribution Gi(t) of the total service time needed to
serve i, i = 2, 3, ..., customers individually one-by-one by one server (given that
the group contains defective customers) is not the i−fold self-convolution [G(t)]∗i

of the distribution function G(t) as it seems it should be but

Gi(t) =
pi−1 − pi

1 − pi
[G(t)]∗(i−1) +

1 − pi−1

1 − pi
[G(t)]∗i, p = 1 − q. (4.1)

To see this, denote by Ei the event that a group of size i taken for service
contains defective customers and by Fi−1 the event that the first i − 1 cus-
tomers taken from this group are non-defective. The conditional probability
that a customer randomly selected from the group for the individual service
to be defective is q[P (Ei)]−1 = (1 − p)(1 − pi)−1 and, therefore, P (Fi−1|Ei) =
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P (Fi−1 ∩ Ei)[P (Ei)]−1 = pi−1(1 − p)(1 − pi)−1 from which (4.1) follows immedi-
ately since it is not necessary to inspect the last customer if the first i− 1 of them
turned to be non-defective. (This fact is especially significant if i is small.)

In some applications, instead of a one-by-one individual service, a parallel service
discipline may be used, when the individual inspections are performed indepen-
dently and simultaneously on all customers of the group by separate identical
servers. In this case, the distribution Gi(t) of the total time necessary to serve a
group of i, i ≤ m, customers individually given that the group contains defective
customers can be obtained similarly:

Gi(t) =
pi−1 − pi

1 − pi
[G(t)](i−1) +

1 − pi−1

1 − pi
[G(t)]i. (4.2)

5. When the individual service procedure is over and all defective customers are
identified, the service act is completed and all customers in the group leave the
system at once. No new customers can be taken for service from the queue until
both parts of the service procedure are completed.

This completes the description of the queueing system. In the next section, we
introduce an embedded Markov chain which describes the behavior of the queueing
process at successive moments of total group-individual service completions. We also
determine necessary and sufficient conditions for the ergodicity of this Markov chain and
its ergodic distribution for each mentioned above type of service discipline. A detailed
analysis is given of a system with the quorum threshold equal to the server capacity.

4.2 Markov Chain {Qn}. Ergodicity Condition and Ergodic Dis-
tribution

Let Q(t) denote the number of customers in the system at time t and Qn = Q(tn + 0),
where tn, n = 1, 2, 3, ... are successive moments of service completions. It is easy
to see that under conditions 1-5, {Qn} forms a homogeneous Markov chain. Spec-
ifying transition probabilities of this chain, one can see that its transition matrix
A = {aij}, i, j = 0, 1, 2, ... has a special “m - quazi-triangular” structure ([1]) and,
therefore, belongs to the class of so-called ∆m−matrices. (Markov chains with transition
∆m− and ∆

′

m−matrices were first introduced and studied in [1] and later generalized
in [2, 3].)

It proved to be advantageous to analyze the chain {Qn} by using generating functions
Ai(z) =

∑∞
j=0 aij zj , i = 0, 1, 2, ... of the entries of the i-th row of the matrix A. All

these functions are completely specified by the matrix A and can be found in an explicit
form in the following way. Let K(z) and Li(z) be the generating functions of the number
of customers arriving to the system during the group service stage and the subsequent
individual service stage for a group of i customers, respectively. Then K(z) = B∗(λ −
λa(z)), where B∗(.) is the Laplace-Stiltjes transform of B(t). The formula for Li(z)
depends on whether the individual service is one-by-one or parallel. In case of the
one-by-one service, proceeding similar to the derivation of (4.1), we obtain:

Li(z) =
pi−1 − pi

1 − pi
[L(z)](i−1) +

1 − pi−1

1 − pi
[L(z)]i, i ≥ 1, (4.3)
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where L(z) = G∗(λ − λa(z)).
For the parallel service

Li(z) =
∫ ∞

0

exp{t[λa(z) − λ]}d{pi−1 − pi

1 − pi
[G(t)](i−1) +

1 − pi−1

1 − pi
[G(t)]i}, i ≥ 1. (4.4)

For both service disciplines, we also define L0(z) = 1. Denote Ki(z) = K(z)[pi +
(1 − pi)Li(z)]. For all above mentioned disciplines of service,

Ai(z) = zi−mKm(z), i ≥ m, (4.5)

regardless of whether the individual service discipline is one-by-one or parallel. For
i < m, the formulas for Ai(z) follow from the discipline descriptions given above.

To find Ai(z), i < m, for the quorum service discipline, we introduce an auxiliary
cumulative random process S1 = i + X1, S2 = S1 + X2, S3 = S2 + X3, ..., where i is the
initial number of customers in the queue, i = 0, 1, 2, ..., r − 1; r is the minimal number
of customers necessary for starting the service (threshold), and Xk, k = 1, 2, 3, ..., are
i.i.d. random variables distributed as α. Let {cij(r), j ≥ r}, be the distribution of
the value of the first weak excess of the process Sk, over level r. It follows from the
definition of the quorum discipline that

Ai(z) =
m−1∑

j=r

cij(r)Kj(z) +
∞∑

j=m

cij(r)zj−mKm(z), i < r, (4.6)

Ai(z) = Ki(z), r ≤ i < m. (4.7)

For the discipline a), when r = 0, equation (4.6) does not specify any Ai(z). For the
discipline b), when r = 1, it is obvious that c0j = aj , j = 1, 2, .... . The case with the
discipline c) will be considered separately.

Since {Qn} is a Markov chain with transition ∆m - matrix, the general approach to
the analysis of the ergodicity of such Markov chains developed in [1, 2, 3] can be applied
in this case. Proceeding similar to [3], we can obtain the following result which contains
necessary and sufficient conditions for the ergodicity of the chain {Qn}.

Theorem 4.1: Markov chain {Qn} is ergodic if and only if

K ′
m(1) − m = K ′(1) + (1 − pm)L′

m(1) − m < 0. (4.8)

If the individual service is performed one-by-one, then, on the strength of (4.3), we can
rewrite (4.8) in terms of the parameters of the system as

κ − pm−1qρ + (1 − pm)mρ − m < 0, (4.9)

where κ = K ′(1) = λab, ρ = L′(1) = λag.
If, on the other hand, the individual service is parallel, then, using (4.4), we rewrite

(4.8) as

λa{b +
∫ ∞

0

t d{(pm−1 − pm)[G(t)]m−1 + (1 − pm−1)[G(t)]m} − m < 0.

Denote by pi, i = 0, 1, 2, ... , the steady-state probabilities of the chain {Qn} and by
P (z) =

∑∞
i=0 piz

i −the generating function of these probabilities.



372 L. ABOLNIKOV and A. DUKHOVNY

Theorem 4.2: If the ergodicity condition (4.8) holds true, then

P (z) =
∑m−1

i=0 pi[zmAi(z) − ziKm(z)]
zm − Km(z)

. (4.10)

This result follows from [8] where a more general Markov chain (with so-called ∆m,n

transition matrix) is analyzed.
As in [3], the presence of the unknown probabilities pi, i = 0, 1, ..., m−1, on the right

side of the relation (4.10) prevents us from determining the generation function P (z).
One way to find them is based on so-called matrix-analytic methods (see Neuts [9]).
This technique has been shown to be a reliable solution method provided that entries
aij of the transition matrix A can be calculated with good precision for sufficiently large
i, j. Another method to find the unknown probabilities is based on the following results.

Lemma 4.1: If the ergodicity condition (4.8) is true, then the equation

zm − Km(z) = 0 (4.11)

has exactly m roots in the unit disk |z| ≤ 1 (counting with multiplicities). One of the
roots is z = 1; (4.11) may have k > 1 roots on the unit circle |z| = 1 if and only if m
is divisible by k and Km(z) is a generating function of a lattice distribution with period
k. (All such roots have to be k−th roots of unity.)

Lemma 4.2: There is a unique set of pi, i = 0, 1, ..., m − 1, such that P (z) defined
by (4.10) is analytic at the roots of (4.11) in |z| ≤ 1 and P (1) = 1.

Lemmas 4.1 and 4.2 lead to a system of equations for pi, i = 0, 1, ..., m − 1,whose
coefficients depend on the values and (in the case of multiple roots) derivatives of func-
tions Ai(z) at the roots of (4.11) in |z| ≤ 1. It can be proved [2] that if the ergodicity
condition is satisfied, this system has a unique solution and, therefore, all unknown
probabilities pi, i = 0, 1, ..., m− 1, and, by the same token, P (z) can be found.

Special Case: a System with Quorum Threshold Equal to the Server’s
Capacity.

An important special case arises naturally when level r is chosen to be equal to m.
It can be shown that that under this condition P (z) can be found in an explicit form.
Using (4.6) and (4.7) under the assumptions of this case, formula (4.10) can be rewritten
as

P (z) =
Km(z)

∑m−1
i=0 pi[

∑∞
j=m cij(m)zj − zi]

zm − Km(z)
. (4.12)

Exploiting a special relation between the quantities cij(m) and the distribution of
arrival group sizes, one can show that the analytic properties of the right-hand side of
(4.12) lead to the following theorem (the proof of which is omitted here).

Theorem 4.2: If the ergodicity condition (4.8) holds true, the generating function
P (z) for a system with quorum threshold r = m is given by

P (z) = C
[a(z) − 1]Km(z)

∏m−1
j=1 (z − ζJ )

[zm − Km(z)]
, (4.13)

where ζj , j = 1, 2, ..., m − 1, are the roots of (4.11) in |z| ≤ 1 other than 1 and the
normalizing constant C is

C =
m − K ′

m(1)
a′(1)

∏m−1
j=1 (1 − ζJ )

. (4.14)
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4.3 Minimization of the Queue Length and other Optimization
Problems

Now we can come back to our main dynamic optimization problem: finding the optimal
size of the group taken for testing. Unlike static optimization problems of Sections
2 and 3, in this case it is more appropriate to take as a criterion of optimality the
average number of customers waiting for testing (or the total combined cost of the
testing procedure related to this value). This optimum is supposed to be found subject
to the following restrictions. First of all, it is necessary to take into account restrictions
resulting from the condition (4.8) for the ergodicity of the queueing process. In addition,
since any real-life problem may have its own specific requirements and restrictions, some
further adjustments may be needed. For example, in HIV screening practice the size of
the pool of blood samples taken for testing can not be too large because of the above
mentioned “dilution effect”. After these adjustments the main optimization problem
can be formulated. Namely, given q and the other parameters of the system, a value of m
is to be found such that the average number P ′(1) of customers in the queue is minimum.
Although some computational work has to be done for this purpose (finding the roots of
zm−K(z), finding the first weak excess probabilities, setting up and solving the system
of equations for pi, i = 0, 1, . . . , m− 1), relations (4.6), (4.7) and (4.10) obtained in this
Section, in principle, make it possible to solve this problem.

The results obtained above also enable us to solve other important optimization
problems which could not be solved by static optimization methods. One of them is
mentioned in Section 1 (problem 4). Now, using formulas (4.6), (4.7) and (4.10) we
can determine a better testing policy if at the beginning of the group test the number
of customers in the queue is less than optimal. Clearly, to do this it is enough to
compare the average queue length P ′(1) for both “waiting server” and “quorum” service
disciplines under all other parameters of the system and the arrival process being equal.
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