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BETHZIMN, BERINDIIEIEELTVD) £
b, ZOBE, RERETICHERER
ERITRENEINPKRELZBEERRAD. JDFE,
KRRV HEEH (REEW) K51 5NZ5l1 >~
JOVAHIAMEZBE I NN EERS. B30, B
FHRENSLTIREVMOEFR/REOEELRY L
FEHRENRSD., COMBRETRREZELDIRE2D
HECEEDOMERGOMBLBE<HEELTNS,
SHEBHEVORHERCTEFRHZEOAIELE LI
HEERFO L EREMRTHILEND S, T4,
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BEELTHEETSIHEROMBNRAARTSHS.
OEORESHOERD, FHRTREL /HERE
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—f&iz, EESAFEAMETIRAHABK f(2,2) DR
bR f(Z-2) BAVWSNS. 0BG, BESF
%K (24) 13 Perthame 12 & 2 AREEH AERORHK
W&720, Perthame DER (BEXMIVERE 1, p.239)
X0 2 EESRM S TR — AR (REEEE) BEE
THIEMFIEEIND. Tiabb, of2)H 2 FEGHRSY
alge, fEED|z| > 0T L T (p20? +42)22 > 0D 2
EIEG T 7TRE, a > 0. D, HEEBRRAEKf(Z-2)
PMRGE (12) W2 T 2356, MRE PO Perthame D4
HhEFHEL, BESRER (24) 121 2 EESMS 08
BR—EMOEEL, REEEK()IC—ET3%). £
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EELM DT TH528), L L, BREEERD(z) A
BB WTEIC 2 B Al EHICR D LIZES
2. EHEEATETRVIEE, smooth-pasting §
DR VI, %5 & A T=#R (viscosity solution)20)
EHEATAILENDD. S EHNRETEHE
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OEEBRATHED, BlOBSICHERLEZL.

T8I WAREFIOEL
B0 impulse SIANER I NS T TORMEEE X
5. HeRiEE (8a) 12 (la) BRAT R 2 &Ik D, Mk
OHBEE RREEOR BB EFALR TEEET.
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THE OPTIMAL REPAIRING RULES UNDER UNCERTAINTY

Morimitsu KURINQ, Kiyoshi KOBAYASHI and Haruhiko WATANABE

This paper focuses upon the optimal repairing policies of public facilities under demand uncertainty.
An optimal impulse control model is formulated to determine the optimal sequence of impulse timing and
intensities to minimize the present values of expected costs. The optimal repairing rules can be formulated
as a set of adaptive rules by which whether repair should be carried out or not can be judged based
upon the routinely observed data on functional deterioration levels of the facilities. A numerical example
illustrates how adaptive rules can be calculated in a given demand environment.
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