~§R

Introduction to Regenerative Simulation, Lavenberg and Slutz

Simulation is a statistical experiment,
In addition m& to measuring something, we would like to have
an estimate of we the accuracy of the measured parameter,
The ldea is to take multiple measurements of the same item and
use standard statistical techniques to estimate confidence intervals.
Repetition methods
1. multiple simulationg runs
2, dividing the run into approximately independent sub-runs and
treating them as iid
3. analyzing the time mel series of observations as a zﬁj >
stationary time series (omitting initial transient) Z éﬁ
4. regenerative simulatbon - finding regeneration points,
and using the appropriate iid measurements.
regeneration point -system stochasticallyfestarts

(e.g. start of busy period in gqueueing system)

We will =meefgd calculate the confidence intervals for a simulation

of an M/G/1 gueueing system.
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