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(1) “Externalities, optimization and regulation in
queues”
Moshe Haviv (The Hebrew University of
Jerusalem)
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(2) “Getting More Out of Generating Functions
than Just Mean Values”
Joris Walraevens (Ghent University)
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(2) “Liquidity, investment timing, and value of
waiting”
[ I ON PN YN 7t 3l v )

KTV VBRI TEAET 2 ERE (RERS
DIFEROIFFRENE) 2HELT, HEEY A I 7Lt
T oa UMiifEEGH Lz, BERSS—HETH
HRH Lo R L, 2O A LR F %
7~ L72. Net Present Valuei%: & Real Option i % D
% CRERZRTC.

O VAT LEHENE O

- 59E
B BF:20184:8H23H (K) 15:50~17:30
1% PR : Qingdao Blue Horizon Hotel Huangdao

(DongHai Room), Qingdao, China
HEE 264
TR LB, MUHE
(1) “Optimization of Data Relocation Process with

Access Failures”
Syouji Nakamra (Kinjo Gakuin University)

In recent years the topic of big data has been
discussed vigorously. It is the storage and database
management of the utilization aspect of the big
data. Storage management has improved the
scalability of file systems by delegating low-level
block allocation decisions to individual devices. The
automatic hierarchy method is used for storage in
order to achieve efficient data access. The
automatic hierarchy of storage method means: (1) A
frequent access data is stored in a solid state drive
SSD (Solid State Drive) using a flash memory

which is a semiconductor memory having no
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driving section as a high-speed cache hierarchy. (2)
Data with reduced data access moves to the
performance hierarchy of SAS (Serial Attached
SCSI) HDD, which has relatively high performance
and reliability and very high cost performance as a
large capacity archive hierarchy [2]. We applied the
automatic hierarchical storage method so that
storage management does not become complicated
as data access increases. For this reason, an
optimal time interval for moving efficient data
storage for big data was derived by providing a
threshold value of data access frequency.
(2) “MCMC Based Discrete Software Reliability

Assessment and Its Application”

Shinji Inoue (Kansai University)

We discussed an interval estimation method for
software reliability assessment and cost-
optimalshipping time of software system by the
Markov chain Monte Carlo (MCMC) method.
Especially, we used a discretized nonhomogeneous
Poisson process (NHPP) model, which has the
consistency with actual software fault data
collection activities and the good fitting and
predicting performance to the observed software
fault counting data. Our approaches enabled us to
conduct feasible assessment of software reliability
and to make a plan for economic software
management in a testing phase of a software
development process. Finally, we showed numerical
examples of our approaches by using actual fault
counting data.

(3) “A Note on Availability Importance Measures
of Components in Smart Grid”
Jun-Jun Zheng (Ritsumeikan University)

The smart grid is regarded as the next generation
electrical power grid. It improves the power
distribution systems with the techniques of
distributed generation, and makes the systems
more complicated than the traditional ones. Thus it
is important and significant to evaluate the
availability of smarts grids and to indicate the
parts of the systems. This paper proposed a layered

fault tree model to describe a smart grid system
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with two different power supply modes. We also
analyzed the component importance of the system,
aiming to find the weak parts of the system thereby
improving the system design. The numerical
illustration was conducted to compare the
availabilities of the system with two power supply
modes and evaluate the importance of all
components in the system.

(4) “A Note on Statistical Inference of Dependence
Parameters of an n-Variate FGM Copula”
Shuhei Ota (Graduate School of Hosei
University)

In this study, we proposed an estimation method
of the dependence parameters of an n-variate
Farlie-Gumbel-Morgenstern (FGM, for short)
copula. The n-variate FGM copula, one of the
multivariate distribution functions, has been used
to model mutual dependencies of system
components. However, maximum likelihood
estimation (MLE, for short) for the dependence
parameters is computationally difficult or infeasible
for a large number n because the FGM copula
contains 2”n-n-1 dependence parameters. To solve
such a problem, we broke it down into simpler
problems by nesting the maximum likelihood
estimators, which is firstly proposed for the
n-variate FGM copula in this study. Then, we
estimated the dependence parameters one by one
by solving these problems. Although the estimation
accuracy of the proposed method is inferior to that
of MLE, our method had an advantage that the
estimates can be successfully obtained for any
given n. Via simulation studies, the performance of
the proposed method was shown, and the
asymptotic unbiasedness property of the estimators
was also empirically presented.

(5) “Earned Value Analysis and Effort Optimization
Based on Wiener Process Model for OSS Project”
Yoshinobu Tamura (Tokyo City University)

EVM is well known as a management method for
the software development project from the
standpoint of Earned Value (EV), Planned Value
(PV), and Actual Cost (AC). The OSS project
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managers will be able to make improvements to the
quality of OSS if an OSS project manager can
assess the OSS project by using the analysis
method such as EVM. This paper proposed an
assessment method of OSS project management
considering irregular fluctuation of performance
resulting from the characteristics of OSS
development and management. Moreover, we
discussed the optimal maintenance problem based
on the proposed model considering the EVM for
0SS. Moreover, the analysis method of earned
value and effort optimization based on Wiener
process model in terms of effort was developed in

this paper.
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