Ak 2E4 2010 36 (7): 999-1006  ISSN: 0254-4156 CN: 11-2109/TP

IR

B L P T S 55T 49 P A7 4 T 5
Hlibe, S, B

1. IR RZIARMIGI T 0 HFe 250061

2. INARKRZFHHH S R Rl2224 0t 3Frd 250100

ks H 1 2009-5-25 & [B] H i 2009-10-13 M 2% il & AT H i 3252 H i

R

e —TR N E A Poisson g $EHT A R EO A R B 2 I SAG B AT R 8. AR AR A2
A R AR P T IR RS I (R IR AT B B A1 41, R AKSP 28k, e 2288 vl PR AR KO IR P AR 43 A
BRAN, FESLIERE b, F KRR T o R IR B RS XURA 1S B R L PR A sl siemss . B s, i (i sk
5, ad bt 7 rb TS AN 2R G S BON B AL A SRS AN S48 B SR 1 R

Kb AP BRI KPR AU
R

Study on Inventory Control under Stochastic
Disruptions

LOU Shan-Zuo, WU Yao-Hua, LV Wen

1. Logistics Research Center, Shandong University, Jinan 250061

2. School of Mathematics and System Sciences, Shandong University, Jinan 250100

Abstract

A continuous-review inventory system with compound Poisson demand, exponential
lead time and lost sale are considered in this paper. Assuming that the durations of the
available and unavailable periods at both the supplier and the retailer follow
independently exponential distributions, the stationary distribution of the retailer's
inventory level is derived by utilizing level crossing method. This distribution is then
used to formulate the long-run average cost rate model and the cross-entropy
approach is adopted to determine the optimal inventory control policy. Numerical results
are provided to illustrate the effects of disruption intensity and system parameters on
the optimal inventory policy and the average cost rate.
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