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Probabilistic approximations based on GPH distributions?®

B. S. Yoon*, K. W. Park™ and C. H. Lie*

Abstract

The distribution of random sum of i.i.d. exponential random variables is called GPH(Generalized

Phase —Type) distribution. The

(Phase —Tvpe) distributions and has several properties

computational purposes. In this paper,
approximated by
through various numerical examples.
waiting time distributions of the GPH/GPH s
mation model for the G1/G /| syvstem.

theoretical and experimental results of

approximations based on GPH distributions.
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