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Sensitivity analysis and performance optimization of semi-Markov

processes based on performance potentials
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Abstract: Based on performance potential theories, the sensitivity analysis and performance optimization of the semi-

Markov process{ SMP) under the average cost criterion are studied. By applying the transformation of the SMP to the discrete-
time Markov chain( DTMC), the potential of the DTMC is used to obtain the sensitivity formula and optimality equation of
SMP. Finally, a numerical example is provided to illustrate the applicability of the method.
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