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o —EXEHEIFDHEE H(x) (x=0) ICHE> T i.id.
0 E[H]: Y —EXEHE

HHRIETDMEE Gx) (x=0) [CfE> T i.i.d.
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X—00
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o HEBISHETIL: EEEOEEIC w £HT
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o FEEBRIRET L HEISBOERIC s 26T
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F—D/IRT A =5 % HD MIG/1+GY 735 C MIG/1+GS 51751
o BZRETILDEBITHRITHIHMNSH SN TULS [Kovalenko (1961)]

0 ORMEER P, FEREDH W), wERBED D(x)
s BIEITAINTOEPAEROEEZEAWVNTEZ 5N S (i)

e —AT, INSOEFIVEICEDIIDERIFIFEAETSN TULERL

FEEY DIER

O H—EXBEHIRAID T ICES — RO EEEZF 5175
ICHEWT PY < PS  HYELIL [van Velthoven (2005)]
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O pPY
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& 13 2 EEEEEIRF 5175 DAl [van Houdt (2003)]
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o OXRMEXR P
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o Level-crossing argument: BEARE LICEWT, LN x =
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H(x): Y —EXFEOHDM, G fINROMmD
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v(x) IREEREPROEEREL, 10 VAT LDNZETHDMHESE
o Level-crossing argument: BEARE LICEWT, LN x =

FRAZEIC EBETLIEROH = THEIC BT I2EBRDH
v (x) = Ay H(x) + Af VW () G(y)H(x— y)dy M/G/1+GY
0
v*(x) = Ang H(x)G(x) + A f V() H(x-y)Gx)dy M/G/1+GS
0

H(x): Y —EXFEOHDM, G fINROMmD
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M/G/1+GY [C BT 2 EF 5 KA
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0 qo:=Pr(W=0), wkx): W DEEREK
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loss loss
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w"(x) hElc 9B\ ARER
v" (x) = Ay H(x) + Af VW () G(y)H(x— y)dy M/G/1+GY
0

o M/G/1+GY FEITIICH T BHEFERHREH wvW

oy WV ) = vV (x)G(x)
o =1 "pw - 1-pY
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w¥ (x) Dmic I BERHER
v" (x) = Ay H(x) + Af VW () G(y)H(x— y)dy M/G/1+GY
0

o M/G/1+GY FEITIICH T BHEFERHREH wvW

_ 7-[‘(/)\7 w¥ (x) = Uw(x)é(x)
9o =7 pw - 1-PpPW

loss

o LIELD, wW(n) FROBEAAENZ/ICT

w" (x) = Agy H(x)G(x) + A fo w" (y)H(x—y)G(x)dy
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w" (x) Hhmfc I BN AR
v" (x) = Ay H(x) + Af VW () G(y)H(x— y)dy M/G/1+GY
0

o M/G/1+GY FEITIICH T BHEFERHREH wvW

oy WV ) = vV (x)G(x)
o =1 "pw - 1-pY

loss

o UELD, wx) FROBEAAERZECT
w" (x) = Agy H(x)G(x) + A fo w" (y)H(x—y)G(x)dy
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vS(x) = Ay H(x)G(x) + A f V() H(x-y)Gx)dy M/G/1+G®
0
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v" (x) = Ay H(x) + Af VW () G(y)H(x— y)dy M/G/1+GY
0

o M/G/1+GY FEITIICH T BHEFERHREH wvW

_ 7-[‘(/)\7 w¥ (x) = UW(x)E(x)
9o =7 pw - 1-PpPW

loss

o LIELD, wW(n) FROBEAAENZ/ICT

w" (x) = Agy H(x)G(x) + A fo w" (y)H(x—y)G(x)dy
INERKER—DBEDAER
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0
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/
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FHENZREFBERE (VY VY >0] (1)

v"(x) = Ay H(x) + Af VW () G(y)H(x— y)dy M/G/1+GY
0

o L&

, ROLDICESHZAS5NS
v (x) Y h(x) X =

_ Mo P — | v (G h(x—y)dy
l—no 1—my 1-my Jo
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h0) = ;g T — RS A DR
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FENZREFBERE (VY VY >0] (2)
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T
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e — AT, GO)=0EWSRELD

PW

loss
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=po(1-P" )Pr(VW=G| V" >0)

loss

e LW T,
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01—

loss
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DR (2)
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) loss —

=Pr(WV+ H=G)
(-
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o T—EXWFE H H NBUE (New better than used in expectation)
E[H-t|H=t] < E[H], V=0
0 ZHldR= & [EME [Shaked and Shanthikumar (2007)]
H<yH
e £>TC, HHNW NBUE THdE=E
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1G5

O p(1-PY )=1-ny <1 ITEFRTH&, PV <P’

loss loss loss
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