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Figures 1-3 show pseudocode for algorithms 1 to 3, discussed in Section 2.

Initialization: compute π0, n← 0, converge← FALSE
While not converge

n← n+ 1
πn ← λn−1/µnπn−1

If termination criteria are met, then converge← TRUE
u← n
Return {π0, . . . , πu}

Figure 1: Algorithm 1.

Initialization: π̄0 ← 1,Σ← 1, n← 0, converge← FALSE
While not converge

n← n+ 1
π̄n ← λn−1/µnπ̄n−1

Σ← Σ + π̄n
If termination criteria are met, then converge← TRUE

u← n
Normalize: πi ← π̄i/Σ for i = 0, . . . , u
Return {π0, . . . , πu}

Figure 2: Algorithm 2.
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Initialization: π̄c ← 1,Σ← 1, u← 0, converge← FALSE
While not converge

u← u+ 1
π̄c+u ← bc+u−1π̄c+u−1

Σ← Σ + π̄c+u

If upper truncation criteria are met, then converge← TRUE
l← 0, converge← FALSE
While not converge

l← l + 1
π̄c−l ← ac−l+1π̄c−l+1

Σ← Σ + π̄c−l

If lower truncation criteria are met, then converge← TRUE
Normalize: πn ← π̄n/Σ for n = c− l, . . . , c+ u
Return {πc−l, . . . , πc+u}

Figure 3: Algorithm 3.

The remainder of this supplement shows Matlab code for the algorithms used in Sections
5-7 in the paper.

function [B,l,RE]=ErlangB(r,s,epsilon)

q=1;

B=1;

l=0;

converge=0;

while ~converge,

l=l+1;

q=(s-l+1)/r*q;

Sum=1+q;

B=B/Sum;

q=q/Sum;

if l>s-r/(1+q),

RE=(s-l)*q/(B*(r-(s-l)*(1+q)));

if RE<epsilon, converge=1; end

end

end

end
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function [C,l,u,RE]=ErlangCgeneral(lambda,mu,s,epsilon)

C=1;

l=0; u=0;

ql=1; qu=1;

converge=0;

b=lambda/(s*mu);

D1=1; D2=1;

E1=0; E2=1;

while ~converge,

if (qu>ql)|l==s,

u=u+1;

qu=b*qu;

C=C+qu;

S=1+qu; qu=qu/S; ql=ql/S; C=C/S;

D2=b*qu/(1-b); E2=D2;

else

l=l+1;

a=(s-l+1)*mu/lambda;

ql=a*ql;

S=1+ql; qu=qu/S; ql=ql/S; C=C/S;

if a<1, D1=a*ql/(1-a);end

if l==s, D1=0; end

end

if (D1+D2<1),

RE=(C*(D1+D2)+E1+E2)/(C*(1-D1-D2));

if RE<epsilon,

converge=1;

end

end

end

end
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function [C,l,u,RE]=ErlangCgeometric(lambda,mu,s,epsilon)

l=0; u=0;

ql=1;

converge=0;

D1=1; D2=0;

E1=0; E2=0;

S=1+lambda/mu/(s-lambda/mu);

ql=ql/S;

C=1;

while ~converge,

l=l+1;

a=(s-l+1)*mu/lambda;

ql=a*ql;

S=1+ql; ql=ql/S; C=C/S;

if a<1, D1=a*ql/(1-a);end

if l==s, D1=0; end

if (D1+D2<1),

RE=(C*(D1+D2)+E1+E2)/(C*(1-D1-D2));

if RE<epsilon,

converge=1;

end

end

end

end
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function [A,l,u,RE]=ErlangA(lambda,mu,gamma,s,t,epsilon)

l=0; u=0;

ql=1; qu=1;

phi=s*mu/gamma; xi=exp(-gamma*t); theta=-s*mu*t; kappa=1-xi;

A=exp(theta);

f=1; g=1;

converge=0;

D1=1; D2=1;

while ~converge,

if (qu>ql)|l==s,

u=u+1;

qu=lambda/(s*mu+u*gamma)*qu;

g=g*(phi+u-1)*kappa/u;f=f+g;theta=theta+log(f);

g=g/f;f=1;

A=A+qu*exp(theta);

S=1+qu; qu=qu/S; ql=ql/S; A=A/S;

if ((s*mu+u*gamma)>lambda),

D2=lambda*qu/(s*mu+u*gamma-lambda);

end

else

l=l+1;

a=(s-l+1)*mu/lambda;

ql=a*ql;

S=1+ql; qu=qu/S; ql=ql/S; A=A/S;

if l==s,

D1=0;

elseif ((s-l)*mu<lambda),

D1=(s-l)*mu*ql/(lambda-(s-l)*mu);

end

end

D=D1+D2;

if D<1,

RE=D*(1+A)/(A*(1-D));

if RE<epsilon,

converge=1;

end

end

end

end
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