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PREVENTIVE HEDGING POINT CONTROL AND ITS REALIZATION

Tu FENGSHENG
(Dept. of Computer and System Science, Nankai Univ. y Tianpn 300071)

SONG DONGPING SHELDON XC LOU
(National Lab. of Ind. Control Tech. . Zhejiang Univ. , Hangzhou 310027) (California State University)

Abstract We consider a failure-prone machine whose up and down times follows general
probability distributions. A policy called preventive hedging point control, as well as a param-
eter optimization algorithm, i1s proposed. Using perturbation analysis technique, the sensitivi-
ty estimate of the performance index with respect to control parameters 1s derived, and it is
proved that the estimate is unbiased. Then, the stochastic approximation method is applied to

determine the optimal control parameters. Simulations examples show the effectiveness of the

policy.
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