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Sensitivity Analysis for the Busy Cycle in M/M/1 Queue

Heungsik Park*

Abstract

In this paper, by using perturbation analysis method, We find the sensitivity of the mean busy cycle with

respect to mean interarrival time in M/M/1 Queue. We show that the Perturbation analysis estimate can be ex-

pressed as a sum of the infinitesimal perturbation analysis(IPA) estimate and the effect caused by changes in

transition probabilities, thus explaining why IPA estimates «re not consistent in general.
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