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1954 4F, E YR ZDKBER (business failure rate) (R OFFE L ¥ HICHFNITHRD T2 20D
BRI EFE 2 50R 3 2 HAYT, Lomax 771 (1] 13E A E N7z, Lomax 7, fa MR S
R =B\ &H AN S MERER & A2 L, 20z At (marginalization) 3% Z ¥ TEMH
TES. HY=OMOBREEE o, REREZ 1/8 £ LT, Lomax 71 ORERZREBIE fr(t) 1
RXREDELND.
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AT, A s DR TIUIT 2I1F Y, BB s ITHRIF L 725 SRR HFAEM T 2 2 L &
B L, Lomax O FREZEHNCRILTE 20 o TWD. I8 MICHE S HERLEE Z T,
P(Z>t+s|Z>s)=P(Z>t) £72D, s ITFLRWEEN (memoryless) DIRAZL TW 5.
Lomax 77fid a/f = X ZRo7F %, a > 00, B> 00 £T5ZET, (B/(B+1))™ — exp(—Aot)
LT E T, MROMITEEIEN 2RO T X 5. 7, 1D heavy-tailed (FE2VEWV) TDH
5 DEZRD—D 2] 1F, EED 0 > 0122V, Elexp(dT)] — oo 72D, E—X > MHEK
(MGF) DWERETERWI ETH 5. Lomax DM ZAIUTEYT 5.
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A = WAZENE (scale invariance) &1, fEED a > 0, > 0 IZDOWTRKADBHILT 52T
H5.
P(T > at) = C(a) - P(T > t). (6)



ERED, EED a>0,t > 01220 T, R EWTEE f(1) 13, 27 —AALEHEEFD.

flat) = C(a) - f(1). (7)
t=1%KRALT, Cla) = f(a)/f(1) = gla) LEFTIUL, 7T RIFRD L 5 12HFbE3.
g(at) = g(a) - g(t). (8)

Zhud, |ERH D a2 — > — 7R (multiplicative Cauchy functional equation) ¥ FHIXAL 5.

¥7z, e =t,e¥Y =a, h(z) =log(g(e®)) £ LT, 8 MiIXATHFEEXHZz oI 3.
Wz +y) = h(z) + h(y). (9)

AU, IERL D o — > —BIBUG RN (additive Cauchy functional equation) TH b, Z DRI
h(z) = kx KIRBHND. DFD, g(t) = M) = kv = eklos) = ¢tk THH N EFEE (power
function) 72 %. #-> T, P(T >t) = f(t) = f(1)g(t) = f(1)tkF TH 3.
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