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£1 E/Ex/2 ZATAIZXT5FHTINEHR

Lq absolute error
0 exact El EO0.5 R EL EO0.5 R
0.1 0.00 0.00 0.00 0.00 0.00 0.00 0.00
0.2 0.00 0.01 0.00 0.00 0.01 0.00 0.00
0.3 0.01 0.03 0.02 0.01 0.02 0.0L 0.00
0.4 0.05 0.08 0.05 0.04 0.03 0.00 0.01
0.5 0.12 | 0.17 0.12 0.10 0.05 0.00 -.0.02
0.6 0.27 0.33 0.27 0.23 0.06 0.00 0.04
0.7 0.58 0.66 0.58 0.52 0.08 0.00 0.06
0.8 1.30 1.41 1.30 1.22 0.09  0.00 0.08
0.9 3.69 3.82 3.68 3.58 0.13 0.01 0.11
0.95 8.63 8.77 8.63 0.14 0.00 |
0.98 | 23.59 | 23.74  23.59 0.15 0.00
%2 E2/E:x/5 ZAFTALIZKTEZT7NRES
\ Lq abéolute error
o | exact E1l EO0.5 R El E0.5 R
0.1 0.00 0.00 0.00 0.00 0.00 0.00 0.00
0.2 0.00 0.00 0.00 0.00 0.00 0.00 0.00
0.3 0.00 0.00 0.00 0.00 0.00 0.00 0.00
0.4 0.01 0.01 0.01 0.00 0.00 0.00 0.01
0.5 0.04 0.03 0.03 0.02 0.01 0.01 0.02
0.6 0.12 0.10 0.10 0.08 0.02 0.02 0.04
0.7 0.35 0.31 0.31 0.26 0.04 0.04 0.09
0.8 0.97 0.92 .  0.92 0.83 |- 0.05 0.05 0.14
0.9 3.24 3.17 3.17 3.02 0.07 0.07 0.22
0.95 8.12 8.04  8.04 0.08 0.08
0.98 | 23.04 | 22.96 22.96 0.08 0.08

12



b0

5. bbbV

AR, TLL TEREONERFERSITI= T4

2

NWTEZEA . ZOUBTNSARRSBNE EE O

ANz AT AL L TERBIZICRCES 465 . iy
AR AL ) I WVERN ST A TLIERLTBERTS
DIV ELD LD,

[1]

(2]

[3]

[41

[5]

(61

References
Chiamsiri, S. and Leonard, M.S., "A Diffusion Approximation

for Bulk Queues," Management Sci., Vol. 27, 1181-1199

(1981) .

Chiamsiri, S. and Moore, S.C., "Accuracy Comparisons

between Two Diffusion Approximations for MX/G/l Queues —

"

Instantaneous Return vs. Reflecting Boundary," presented
at the ORSA/TIMS Meeting, Atlanta, November, 1977.
Gelenbe, E., "On Approximate Computer System Models,"

J. Assoc. Comput. Mach., Vol. 22, 261-269 (1975).

Halachmi, B. and Franta, W.R., "A Diffusion Approximation

to the Multi-Server Queue," Management Sci., Vol. 24,

522-529 (1978).
Heyman, D.P., "A Diffusion Model Approximation for the

GI/G/l Queue in Heavy Traffic}" Bell System Tech. J.,

Vol. 54, 1637-1646 (1975).
Kimura, T., "Diffusion Approximation for an M/G/m Queue,"

Research Report on Information Sciences, No. B-95, Tokyo

13



(8]

[9]

[101]

61

Institute of Technology, 1981 (to appear in Operations
Res., Vol. 31 (1983)).
Kimura, T. and Ohsone, T., "Diffusion Approximation for

an MX/G/m Queue," Research Report on Information Sciences,
No. B-111, Tokyo Institute of Technology, 1982 (to appear

in Management Sci.).

Kobayashi, H., "Application of the Diffusion Approximation
to Queueing Networks. I: Equilibrium Queue Distributions,”

J. Assoc. Comput. Mach., Vol. 21, 316-328 (1974).

Sunaga, T., Kondo, E. and Biswas, S.K., "An Approximation
Method Using Continuous Models for Queueing Problems,"

J. Opns. Res. Soc. Japan, Vol. 21, 29-42 (1978).

Sunaga, T., Biswas, S.K. and Nishida, N., "An Approximation
Method Using Continuous Models for Queueing Problems IT

(Multi-Server Finite Queue)," J. Opns. Res. Soc. Japan,

Vol. 25, 113-127 (1982).



