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����Ø ¡½ËV¢VÝ
$ $MË>¼	½W¾ · Ü 
âÒe�Ø ¡�ËV¢/¸ Ú × tdÑ ØÊ ¼	½W¾ · Ü 
âÒN�Ø ¡½ËV¢/¸¿%ìÔiÊ�¡ ��× Ö-Ê½¢ Û Ü 
��2�Ò ¡�ËV¢ × É
Ê Þ ) %©Ñ ØÊ Ü 
��2�Ø ¡�ËV¢%xtMÔ Ê ¡ ��× Ö Ê ¢2À1ÁWÂ · Ü 
qÒN�Ò ¡�Ë�¢�Ý Ü 
âÒN�Ø ¡½ËV¢ ¸ ���/� ������ 
 Ê �b¢���¹u� Ý
á�çY�$$MË À1ÁWÂ · Ü 
qÒN�Ò ¡�Ë�¢�Ý Ü 
âÒN�Ø ¡½ËV¢/¸÷Ú × 8 Ô6Ê � �?� ������ 
 Ê �b��� ¹ � %®Ñ ÒÊ � �/� ������ 
 Ê �b��� ¹ � %ìÑ ØÊ < À´Á!Â · Ü 
âÒe�Ò ¡�ËV¢VÝ Ü 
qÒN�Ø ¡�Ë�¢#¸%xÑ ØÊ ¼	½W¾ · Ü 
qÒN�Ø ¡½ËV¢ ¸ × Ô6Êr¡ ��× Ö-Ê�¢ Û Ü 
����Ò ¡½ËV¢ × É
Ê Þ ) × Ñ ØÊ Ü 
����Ø ¡�Ë�¢*

n"HAC!<?��_M7�RTP#HI96l ��BD<?B6<�L}70>AST<?RN9;70SN<47�C!`M9Dl��6oi7MLO<zLX`�g�B69;:=<mRT>I`¤7M:=HA96l6F�ceRNHISTH\c?70>A�½>A`�7d:=HI96lDF67�9;:	`�_�<?RT�>A`�7M:#HI96l¨Ä � Ær3kn"o6<xLO<mS,¯�ËÃ° Ü 
����Ò ¡½ËV¢kÚòÉ
Ê�±�ce`dRTRT<zLO�;`M9;:DLhST`�STo6<�SNHIC!<zL-`0g¬ceRTHASTHJcm70>I��>I`¤7M:=HA96lwg�`dRhSNo6<L�<?RT_#HJce<�96`#:#<�3�n"o6<�7�@;`0_�<}:#H�«�<?RT<m9=SNHJ70>�<z��B;7�STHA`M9;L-CfB;L�S�@
<�C.`#:=H�Ã;<z:xg�`dR�ceRNHISTH\c?70>A�½>A`�7d:=HI96lDF0��oDHJcVoH\L"B69696<�c|<�LTLN70RTP.o6<?RT<�L�HI9;ce<xSTo6<�o#P=�;`MSNo6<�L�HJL�`0g�Î�RN`M�;`�L�HISNHI`M9£t#3 s�7��6�6>IHA<�L"ST`f7�>I>�SNo6<�<?§67�C!�6>A<�LkHI9SNo6<�g�`M>I>A`���HI96lfL�<�ceSTHA`M9�3
«�²�Z[º3�©ü#·�¼½»�ÿ6þ	Ä,Å�ÿY�Bª-þ�ü��
~wBDR�9=BDC!<?RTH\c?70>�<?§D70C!�6>A<�L"c|`0_�<mRwSNo6<�c?7dLO<�`�g"SNHIC!<m�½_d70RNP=HA96l�@;<?o;7?_#HI`MR}`M9D>IP°g�`dR�SToD<4<?§#ST<?RN9;70>7�RTRTHA_d70>kR�70ST<!Ð#ÊN3�G¦<�C¨70��<�Ñ{Ò�Ú � F�Ñ{Ø�Ú uC
 t#F�709;: Ü Ò ¡�u�¢}Ú Ü Ø ¡�u�¢wÚ u!@6B6Sx>I<?SxÉ-F�Ô�F�7�9;:¦ÖR�7096ld<4`�_�<?R�7�_d70RNHI<?S�Pf`0g�:=Hq«�<?RT<?9#S�c|`M9;L�SV709#SVL|3
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Lambda(t) = 10+20t−t2, n = 50, mu1 = 1.0, mu2 = 0.2, beta = 2.0, P(retrial) = 1.0
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Lambda(t) = 10+20t−t2, n = 50, mu1 = 1.0, mu2 = 0.2, beta = 2.0, P(retrial) = 0.2

time
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a-HIldB6RT<�s#3��wB6C!<?RNHJc?7�>;<?§67�C!�6>A<�LeÁ�Ö-Ê�Ú u�
 u�709i:	uC
 � 3
n"o6<�Ã;R�LOS}S��"`f<?§67�C!�6>A<�LeF#LO<m<4a�HIlMBDRT<�t=F;STo;7�Sw��<�ce`M9;L�HJ:=<mR�7dceSTB;7�>I>AP!o;7?_�<�STo6<�70RNRTHA_M7�>�RV7�ST<�Ð<���B;70>6SN`�7�ce`d9;LOS�709#S �M� u=F#��HISTo.É	Ú � u=FDÔßÚ t�
 u=F#7�9;:!ÖªÚ u�
 t�709i:!uC
 � 3�n"o6H\L�H\L�709f`0_�<mRT>I`¤7M:=<z:LOPDLOSN<?C8FdLO<?< Ä � Æ�F�H�3Å<�3 Ü 
����Ò ¡�Ë�¢ÇÆ,É�g�`MR�>J7�RTlM<}<?96`dB6lMo.ËeF#7�9;:´<z��B;7�STHA`M9;L}¡ � ¢�7�9;:	¡�t�¢�HI9;:=H\c?70SN<�STo;7�SÜ 
��2�Ò ¡�ËV¢,È É Ò 709i: Ü 
����Ò ¡½ËV¢�È É Ø 7dL�ËÊÈ J 3fv�<?STSNHI96l } } Ê Ü 
����Ò ¡�Ë�¢}Ú } } Ê Ü 
����Ò ¡½ËV¢�Ú u°7dL�Ë7È J F

STo6<m9[É Ò 709;:³É Ø L�`M>A_�<�STo6<�>AHI96<�7�R�<���B;70SNHI`M9iL
ÐK%ìÑ Ø É Ø × Ñ Ò É × Ô�¡/É Ò × É¬¢�Ú u ¡ � t�¢
709;:
Ôh¡ �"× Ö�¢V¡/É Ò × É¬¢ × Ñ Ø É Ø ÚòuC
 ¡ � s�¢
n"o6<�L�<�<z��B;7�STHA`M9;L�c?7�9	@;<�<�7ML�HI>AP)LO`d>I_�<�:�SN`�P#HI<m>J:
É Ò Ú Éc% Ð × Ñ{ÒVÉ

Ô-Ö 709i: É Ø Ú Ô�¡ ��× Ö�¢
Ñ Ø

Ð × Ñ{ÒVÉ
Ô-Ö 
 ¡ � �#¢

v�B6@;L�STHASTB6SNHI96l©HI9 Ö Ú u�
 tÏ7�9;:ÍSNo6<¦`dSTo6<mR	�;7�RV70C.<?ST<?R�L�HI9i:=HJc?7�ST<�: 70@;`�_�<£P=HA<?>J:6LDÉ Ò Ú tMuMu#FÉ Ø Ú � tMuMu#3 n"o6H\L!c?7ML�<8ce`dRTRN<�LO�;`M9i:6L°SN`�STo6<[lMR�70�6o `0g�SToD<8>I<eg�SfHI9�a-HIldB6RT<£t�7�9;:ÏHI9i:=HJc?7�ST<�LSTo;7�S"SNo6HJL�LOPDLOST<mC HJL"L�STHA>I>6gr70R�g�RT`MCõ<���B6HI>AHI@6RNHIB6C 7�S"STHAC!<}tMu#3kG,HISNo)ÖªÚ u�
 � ¡rLO`�SNo6<w�DRT`M@i70@6HA>IHIS�P`0g}RN<?STRNHJ70>\L�H\L�<���B;70>�SN`£uC
 t�¢���<!`M@6S�70HA9�É Ò Ú � ��
 � 709;:UÉ Ø Ú � � 38n"o6H\L�c?7ML�<)ce`MRNRT<�L��;`M9;:6L4SN`
STo6<)ldRV70�Do,`M9ÏSNo6<	RNHIldo=S�HA9,a-HAlMB6RN<	t#3 p <?RN<)HISf70�D�
<z70RVLfSTo;7�S Ü 
����Ò o;7dL´<�LNLO<?9#STH\70>A>IP£RT<�7dc�o6<z:
<���B6HI>AHI@6RNHIB6C @#P�SNo6<�STHAC!<wË�Ú tMu#F6��o6HI>A< Ü 
����Ø o;7ML}74@6HIS�C.`MRT<xST`flM`63U�9flM<?96<mRV70>rF�STo6<x7Mc?c|B6RV7dceP4g�`MR�SToD<�ce`dC!�6B6S�70SNHI`M9f`0g�STo6<}¥;B6HJ:f70�D�6RT`�§#HIC)7�STHI`d9fc?709f@;<�cVo6<�cV��<�:@=P¨7�LOHIC.�6>I<}ST<�L�SwSNo;70S�`d96>IP.RT<���B6HIRN<�L�74_#HJLOBi70>�HI9iLO�;<�ceSNHI`M9)`�g�STo6<�ldRV70�Do;Le3�n"oD<�SN<�LOS�H\L"STo6<�gr7MceSSTo;7�S4SNo6<�SNHIC!<4g�`dR�7)>I`#c?7�>hC¨70§#HICfB6CÓ¡½`dR4>A`#c?70>�C!HI96HAC�B6C)¢�`0gx7	c|`M9#STHI9#B6`dB;LO>AP£:=H�«�<?RN<?9=SNHJ7�@6>I<g�B69;ceSNHI`d9�C�B;L�S-@;<}`M96<}��o6<?RN<�STo6<}:#<?RTHA_M7�STHA_�<"`0g�STo6<"g�BD9;ceSTHA`M9�H\L��m<?RT`D3h��`M9iLOHJ:#<?RkSToD<wRNHIlMo#Sko;7�9;:�6>I`dSwHA98a-HAlMB6RN<4�DF{��o6<?RN<�Ô6ÊhÚ � F�Ö-Ê�ÚôuC
 � F�É
Ê�Ú � u=F�7�9;:¦Ð#Ê"Ú � uÊ%®tdu0Ë × ËTØ|3�n"o6<�ldRV7��6o8`0g
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Lambda(t) = 10+20t−t2, n = 50, mu1 = 1.0, mu2 = 0.2, beta = 0.25, P(retrial) = 0.5
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Lambda(t) = 10+20t−t2, n = 50, mu1 = 1.0, mu2 = 0.2, beta = 1.0,  P(retrial) = 0.5
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a-HAlMB6RN<��63��wB6C!<?RNHJc?7�>6<?§D70C!�D>I<�L|Á-Ô Ê Ú u�
 t � 709i: � 
�u=3
Ü 
����Ò 70�6�;<�7�RVL�ST`)�;<�70�[RT`dB6lMo6>AP87�S�STo6<�_d7�>IB6< � sMu)70S�SNHIC!<�Ë�Ë � t=3�v�HI9;c|<4SToD<f:=<?RTHA_d70STHA_�<�70S�7>A`#c?70>�C)7�§=HAC�BDC HJL"�m<?RT`DF6STo6<?9)<���B;7�STHI`d9£¡ � ¢�@;<�c|`MC!<�L
Ð#Ê´%ìÑ ØÊ Ü 
����Ø ¡½ËV¢�Ë Ñ ÒÊ Û Ü 
����Ò ¡�Ë�¢('¨É
Ê Þ %©Ô6Ê Û Ü 
����Ò ¡½ËV¢ × É
Ê Þ�) ¡ �m� ¢
��o6<m9,ËÌË � t#F�7MLf�"<?>A>�7dL Ü 
��2�Ò ¡�ËV¢ÍË Ü 
��2�Ø ¡�ËV¢[Ë � sMu#3 n"o6<8>A<eg�Sfo;709;:,L�HJ:=<8`�g.¡ �?� ¢�<���B;70>\L� uMñK%Î
�tKÏ � sMußÚ � sdt°��o6H\c�o£HJL�RN`MB6ldo6>IP8SNo6<�_d7�>IB6<�`�g}STo6<fRTHAlMo#S�o;709i:�LOH\:=<�`�g�¡ �?� ¢�F-��o6H\c�o8H\L� us% � u´Ú � sdu=3v�HIC!HA>J7�RT>IP¤FMSTo6<�lMR�70�6o8`�g Ü 
��2�Ø 70�D�
<z70RVL}ST`f�
<z70�	RN`MB6ldo6>IP[7�SwSNo6<�_M7�>IB6< �?�d� 70S}STHAC!<wËqË � ñ�
 �
��o6H\c�o[7�>JLO`fHIC.�6>IHA<�L Ü 
����Ò ¡½ËV¢¿Ë �M� u�7�9;:°<���B;7�STHI`d9£¡�t�¢�@;<�ce`dC!<�L
Ô6Ê�¡ ��× Ö�Ê½¢ Û Ü 
����Ò ¡½ËV¢ × É
Ê Þ ) Ë Ñ ØÊ Ü 
����Ø ¡½ËV¢0
 ¡ � ñ�¢
n"o6<.>I<eg�S�oi709;:�L�HJ:=<f`0g�¡ � ñ�¢�HJL�u�
 � Ï#ñMu	ÚÕsMu[709;:£STo6<fRTHAlMo#S�oi709;:�L�HJ:=<f`0g�¡ � ñ�¢�H\L47�@
`dB6S4SNo6<LN70C!<�`dR�u�
 t7Ï �m�M� Úòs � 3n"o6<�RT<z7M:=<?R¯LOo6`dB6>J:!@;<�ce`M9#_#HI9;ce<z:´`�g�STo6<�<|«{<zceSTHA_�<?96<�LNL�`�gkSNo6<w¥;BDHJ:!7��6�6RT`�§#HIC)7�STHA`M9.7zg�ST<mR}709<?§D70C.HI9;7�STHI`d94`�g�a-HAlMB6RN<�LktwSNo6RT`dB6lMo � 3 p <mRT<"��<}ce`MC.�;70RN<"SToD<�9=B6C.<?RTH\c?70>#L�`M>IBDSTHI`d9)¡½_#HJ7Xg�`dRT�¯70RV:jkB6>A<?Re¢�`0g�SNo6<�LOPDLOSN<?C `0g�`dRV:=HA9;70RNP	:#H�«�<?RT<m9=SNHJ70>�<���B;70SNHI`M9iL¯g�`dR4Ù�
�����¡�Ë�¢�ldHI_�<?9)HA9�¡ � ¢�7�9;:¦¡rt�¢�SN`7!L�HICfB6>J7�STHA`M9)`0g¯STo6<�RT<�7�>�LOPDLOSN<?C83}n"o6<�L�<f��B;7�9=SNHISNHI<�L}70RN<f:=<?96`dST<�:)HI98SToD<�>I<?ld<?9;:6L}7ML Ü � �½`#:#<�FÜ t0��`#:=<�F Ü � �rLOHAC8F#709;: Ü t���L�HIC83�n"o6RT`dB6lMo6`dB6S?F�STo6<�ST<mRTC ¾T_d70RNHJ709ice<4<?9#_�<?>A`M�;<�LT¿�RT<eg�<mRVL"ST`
Ü 
����Ð ¡½ËV¢(Ñ�Ò ¼¿½W¾ · Ü 
qÒN�Ð ¡½ËV¢ ¸ ¡ � �M¢
g�`dR�Ó�Ú � ÝVt#Fh��o6<mRT< ¼	½W¾ · Ü 
âÒN�Ò ¡½ËV¢#¸f709;: ¼	½W¾ · Ü 
qÒN�Ø ¡½ËV¢/¸f7�RT<!SNo6<!9#B6C!<?RNHJc?7�>kL�`M>AB6STHA`M9;L|F"7�l�70HA9©@=Pg�`dRT��7�RV:[j�BD>I<?RmF6`0g�SNo6<�:=H�«�<?RN<?9=SNHJ7�>�<���Bi70STHA`M9;L�:#<?ST<?RNC!HI9DHI96l�STo6<�ce`�_d70RNHJ709ice<�C)70SNRTHI§f`0g�STo6<�:=Hqg��g�B;L�HI`d9£70�6�6RN`�§=HAC)70SNHI`M98Ù�
âÒN�"¡�L�<?<�ÎkRT`d�;`�LOHASTHA`M9£t=3�s�¢�3�v¤<?STSNHI96l Ü 
âÒe�Ò ¡ru�¢�Ú Ü 
qÒN�Ò ¡�u�¢�Ú u�P=HA<?>J:DL"@=P
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Lambda(t) = 110 (on 9 <= t <= 11), 10 (otherwise). n = 50, mu1 = 1.0, mu2 = 0.1, beta = 2.0, P(retrial) = 0.75
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Lambda(t) = 110 (on 9 <= t <= 11), 110 (otherwise). n = 50, mu1 = 1.0, mu2 = 0.1, beta = 2.0, P(retrial) = 0.25
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a-HIldB6RT< � 3��wB6C!<?RNHJc?7�>;<?§67�C!�6>A<�LeÁkv��6HA��<�70S�SNHIC!<xHI9#ST<?RN_M7�>k¡r�=Ý �d� ¢¯709;:[Ö-Ê�Ú uC
�t � Ý�uC
�� � 3

<���B;70SNHI`M9iLX¡ � u�¢�709i:	¡ �d� ¢�SToi70S ¶ Ä Ü 
qÒN�Ò ¡�Ë�¢rÆ{Ú ¶ Ä Ü 
âÒN�Ò ¡½ËV¢rÆ{Ú uwg�`MR¯70>I>;Ë�Ì u=3"~}STo6<mRT��HJL�<wS���`47d:6:=HA�
STHA`M9;7�>
`dRV:=HA9;70RNPf:=H�«�<?RN<?9#STHJ7�>=<z��B;7�STHA`M9;L��"`MBD>J:4@;<�96<?<z:=<�:4ST`�ce`dC!�6B6SN<�STo6<�_d7�RTHJ7�9;ce<}<?9#_�<?>I`d�
<zLe32�Lk7�>I>6SNo6<�9=BDC!<?RTH\c?70>�<m§67�C!�6>I<zL�:=<?C!`d9;LOSNRV70SN<�FMSNo6<"¥;B6H\:�7��6�6RT`�§#HIC)7�STHA`M94SNRV7dc��DL-SToD<}LOHICfB6>\70STHA`M9�"<?>A>�3U�S�LOo6`dB6>J:.ce`MC!<¯7ML"96` LOB6RN�6RTH\LO<}STo;7�S"SNo6<X¥iB6HJ:f70�6�DRT`�§=HAC)70SNHI`d9�H\Lh7�gr70R�C!`MRN<�<e�)c|HI<?9#S-C.<�709;L`0g�ce`dC!�6B6S�70STHA`M9�SNo;709fL�HICfB6>J7�STHI`d9�3�a6`MRkSNo6<�<?§#�
<mRTHIC.<?9=S�L
�6H\ceSTBDRT<�:{F�SToD<}LOHICfB6>\70STHA`M9���7ML�c?70RNRTHI<z:
`MB6S�@=P8SNo6<f�"<?>A>k�=9D`0��9£C!<?SNo6`#:8`0g}B696Hqg�`MRNC!HI��7�STHA`M9	g�`MR�SNo6<�<m§=SN<?RT9;7�>�70RTRNHI_d70>�R�70ST<¤3)n"o;70S�HJLeF>I<?S�Ð�Ô AeÕ @;<4SNo6<�LOB6�6RN<?CfB6C `�g�Ð#Êk`�_�<?R"SNo6<4SNHIC!<}HI9#ST<mRT_d70>�Äíu=Ý*ÖXÆ�`�g�HI9#ST<?RN<�LOSm3�U½g�7?g�ST<?R}7�9	<?_�<?9#S`#c?ceB6R�Lk70S�STHIC.<hË�SNo6<}LOPDLOSN<?CôHJL-HA9�L�SV70SN< Ü Ò ¡½ËV¢�ÚB×�709;: Ü Ø ¡½ËV¢�ÚÙØiFMSTo6<m9f7�LO<?S�`0g�<?§#�
`d96<?9#STH\70>I>AP:=HJL�STRNHI@6B6SN<�:¦R�709;:=`dC÷_d70RNHJ70@D>IHI<zLÊÚ Ò FÛÚ Ø F�ÚMÜ�F�709i:�ÚMÝf��HISToÇC!<�709iL�lMHA_�<?9�@#P¦SNo6<)HI9#_�<?RVL�<�L�`0gÐ�Ô ANÕ ÝVÑ Ò ×�Ý�Ñ Ø Ø;ÝVÔ�¡eØ × É¬¢ ) 70RT<�ld<?96<?R�70ST<z:{3�n"o6<�L�<�ce`MRNRT<�L��;`M9;:)ST`�74�;`dST<?9#STH\70>�<?§#ST<?RN9;70>�7�RTRTHA_d70>�Fc?70>A>;ce`dC!�6>I<mSTHI`d9�F?RT<mSTRTH\70>;c|`MC!�6>A<?STHA`M9�F�`MR�7�@;709;:#`M96C!<m9=SkRN<�LO�;<�c|STHI_�<m>IP�3��}96H�g�`dRTC!HA��70SNHI`M9�:=H\ceSV7�ST<�LSTo;7�S�709!<?§#ST<mRT9;7�>;70RNRTHI_d7�>
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