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‘Numerical Solution of Multiple Integrals for Distribution
Function of Project Completion Time Using Generalized
Quadrature Formula and Comparison with Crude and
Conditional Simulation

M.T. Fatemi Ghomi 8.S. Hashemin, M.Sc.
Indus. Eng. Dept. Amirkabir Univ. of Tech. Indus. Eng. Dept. Islamic Azad Univ. Ardabil
ABSTRACT:

Although the acquisition of completion time distribution function of network can provide some
useful data, this acquisition has not been exactly accomplished in this term, yet, instead it has
always been performed with estimation and approximation.

Here, at first, stochastic networks are divided into two groups, then with this assumption that the
completion time distribution of the branches that the network organizers are always continued,
identified, varied and independent on each other, completion time distribution function of network
has been found according to term of completion time distribution of branches as a relation which
can be obtained as one or more multiple integral. In general term, the finally obtained relation is
not solvable analytically. Again, talking in general, its numerical solution is not possible either,
because the integration needs to be done on a set that extracting limits of which is not easy.

There has been a suggestion to change the final relation into a relation with definite integrals
and identified limits. Then the Gaussian quadrature formula are generalized to numerical solution
of multiple integrals. In this case, the final conclusion will be the calculation of integrals and the
completion time distribution function of network.

Another suggestion is, using Lagrange Interpolation and the roots of Chebychev polynomials for
approximation of general case of the completion time distribution function.
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