CWI EHE

INR UER

ZAR UTO

UNE IMP

QMIPS

Q uantitative M odeling I n P arallel S ystems

On the Identification of Wiener-Hopf Factors

N. Bayer CWI P.O. Box 94079, 1090 GB Amsterdam, The Netherlands

D W2.T1.6-5.v1

September 15, 1995

cflCWI

Distribution Level: Unrestricted

Approved by: O. Boxma

Abstract This note is concerned with the identification of the Wiener-Hopf factors of a function 1 � f, where f generates an aperiodic distribution on the integers with a negative mean. The general and rational cases are addressed. We give a concise summary of the main practical facts needed for calculations involving the Wiener-Hopf factors. The basic facts are cited from the literature, but a few aspects are briefly proven here.

The QMIPS Project: The QMIPS project is a collaborative research project supported by the CEC as ESPRIT- BRA project no 7269. It is being carried out by the following organisations: CWI (Amsterdam), EHEI (University of Paris V), Imperial College (London), INRIA (Sophia-Antipolis), University of Erlangen, University of Newcastle, University of Torino and University of Zaragoza.