EsTiMATION OF MODELS 0F DiscReTE EvenT SYsTeMs

e Agcume Ehat we would like to model a real DES
using a CTHMC.
Recall that state ho)dfrB Limes ina CTHMC are
exPonent(&l\)/ drstributed.

Hence, s preliminary chedc may congist in the visua|
inspection of the hislograms of the state holding Limes
of the DES. If the histoarsms do vot clesrly vesemble
exPonent\'e) PdFs, Ehe wodelling Using 8 CTHMC
should be abandoned .
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I f we decide to Pmcee_cl we need bo estimate

Lhe Evens tion rete mabviX Q Frow observations.
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— Estimate P, Pxo and F From observations
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:> PXO ('t’) =

N o Number of Eimes that the system
was imtialized

s F={Riec?)

= Fe «— empvicalcdf computed from messurements
of Ehe lifetimes
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