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Dynamic Programming Model for Determining Optimal Replacement
Policy for a Problem with Multiple Challengers
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Abstract

o] A7 Ef FHlY AA dte R tge B FujE ZE Ay ax 2ZS g, A4
& (field)ol FA €& & UdE YWEHAZ(network)+Z 2L PC(personal computer)ol 4 &o|3tA +
d8 e 4 Ag 2¥& AASHL

Fortt o] By vl JHE vehit e (state variable) 24 8|9 /79 YolE F
Ao n#jstg e, 5% 294 A A%, A7t w2 :=F3Hdeterioration) ¥ 71549 A&A
(functional efficiency) ZA4E FE3ctn Btch £33 gnjo] u3 SA4A 58 713 wd2y F
o]Z A8 7]ZHplanning horizon)& <t F 71t ©]9(total expected profit)& = th3H(maximize)3l7] 9
3 w 717k wlvi(decision moment) #f Fu|9} thare] =A G|z §-X](keep) F+= WA (replace)
A @& 7| oS vlwstgit.

o] A AX| H=He wA A2 (optimal replacement policy)< FH] &gl @& 2iH(asset)
o AAH & FHAA 7 FuY] oo @& HF ZF(cash flow)e 2H3HoH, Fu] &4

& 837 SQ4(cash component)24 F<(revenue), 7] vl &(first cost), F3A B]-&(maintenance
cost), 5~2] Bj-&(repair cost) 1|3l FE 7}X|(salvage value)E EFAIZAY. E& o83 dF 84
€ 4 2dd wme} &) &olsir)
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A &l 2 9-FA¥(maximum likelihood estimation)& ©]43 A& FAL E3) 7|0 Fau| L&
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