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Preface

Most engineering systems suffer some deterioration with time from wear, fa-
tigue, and damage, and ultimately fail when their strength exceeds a critical
level. Failure mechanisms by which the causes of failures are brought about
are physical processes. The types of failure causes, how to proceed to failure by
which causes, and the consequences of failures have been physically studied.
This has been developed in fracture mechanics and mechanics of materials
and has applied to such components and systems. On the other hand, failure
mechanisms are in probabilistic and stochastic motions. Such behaviors are
mathematically observed and analyzed in the study of stochastic processes.

My purpose in writing this book is to build a bridge between theory and
practice and to introduce the reliability engineer to some damage models.
Failures of units are generally classified into two failure modes: Catastrophic
failure in which units fail suddenly and degradation failure in which units
deteriorate gradually with time. The former failures often occur in electric
parts. The latter failures mainly occur in machinery. Such reliability models
are called shock or damage models and can be analyzed, using the techniques
of stochastic processes.

There exist a large number of damage models that form reliability models
mechanically and stochastically in the real world. Reliability quantities of
these models have been theoretically obtained. However, there is not any
special book written on these fields except the book [2]. Their case studies for
reliability are very fews because the analysis might be too difficult theoretically
to apply them to practical models. When and how maintenance policies for
damage models are made are important.

I have just published the monograph Maintenance Theory of Reliability [1]
that summarizes maintenance policies for system reliability models. However,
it does not deal with any damage model. This book is based mainly on the
research results studied by the author and my colleagues from classical ones to
new topics. It deals primarily with shock and damage models, their reliability
properties, and maintenance policies. The reliability measures of such mod-
els can be calculated by using renewal and cumulative processes. Optimum
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maintenance policies are theoretically discussed by using the results of [1].
Furthermore, these models can be applied to actual models practically, using
these results.

This book is composed of ten chapters. Chapter 1 gives some examples
of damage models and is devoted to explaining elementary stochastic pro-
cesses and shock processes needed for understanding their models. Chapter 2
is mainly devoted to cumulative damage models that fail subject to shocks.
Standard models in which a unit fails when its total damage exceeds a failure
level are explained, and their modified models are proposed. Some reliabil-
ity quantities of such models are analytically derived, using the techniques
of stochastic processes. Chapter 3 summarizes replacement policies and some
modified policies. Chapter 4 is devoted to a parallel system whose units fail
subject to shocks and a two-unit system whose units fail by interaction with in-
duced failure and shock damage. Chapters 5 and 6 are devoted to replacement
and preventive maintenance policies in which the total damage is investigated
only at periodic times. Chapter 7 considers imperfect preventive maintenance
policies in which the preventive maintenance is done at sequential times and
reduces the total damage. In Chapters 4-7, optimum policies that minimize
the expected cost are analytically discussed. Chapters 8 and 9 take up the
garbage collection of a computer system and the backup scheme of a database
system as typical practical examples of damage models. Chapter 10 is devoted
to reviewing briefly similar related models presented in other fields such as
shot noise, insurance, and stochastic duels.

This book gives a detailed introduction to damage models and their main-
tenance policies, and provides the current status and further studies in these
fields. It will be helpful for mechanical engineers and managers engaged in re-
liability work. Furthermore, sufficient references leading to further studies are
cited at the end of the book. This book will serve as a textbook and reference
book for graduate students and researchers in reliability and mechanics.

I wish to thank Professor Shunji Osaki for Chapter 2, Dr. Kodo Ito for
Chapters 1 and 3, Professor Masaaki Kijima for Chapters 4 and 7, Professor
Kazumi Yasui for Chapter 6, Dr. Takashi Satow for Chapter 8, and Profes-
sors Cun Hua Qian and Shouji Nakamura who are co-workers of our research
papers for Chapter 9. I wish to express my special thanks to Professor Fumio
Ohi for his careful reviews of this book, and to Dr. Satoshi Mizutani and my
daughter Yorika for their support in writing and typing this book. Finally,
I would like to express my sincere appreciation to Professor Hoang Pham,
Rutgers University, and editor, Anthony Doyle, Springer-Verlag, London, for
providing the opportunity for me to write this book.

Toyota, Japan Toshio Nakagawa
June 2006
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Introduction

The number of aged fossil-fired power plants is increasing in Japan. For ex-
ample, about one-third of such plants are currently operating at from 150
thousand to 200 thousand hours (from 17 to 23 years), and about a quarter
of them are above 200 thousand hours. Furthermore, public infrastructures
in advanced nations will become obsolete in the near future [3]. A deliber-
ate maintenance plan is indispensable to operate power and chemical plants
without serious trouble.

The importance of maintenance for aged plants is much higher than that
for new ones because the probability of the occurrence of severe events in-
creases and new failure phenomena might appear according to the degrada-
tion of plants. Actual lifetimes of plant components such as steam and gas
turbines, boilers, pipes, and valves, are almost different from predicted ones
because they are affected by various factors such as material quality and oper-
ating conditions [4,5]. Therefore, maintenance plans have to be reestablished
at appropriate times during the operating lives of these components.

The simplest damage model is the stress-strength model where a compo-
nent fails when its strength has been below a critical stress level [6]. If the
fatigue subject to varying stress can be estimated, Miner’s rate can be ap-
plied directly, using an S—N curve [7,8]. This is utilized widely for predicting
lifetimes of various kinds of mechanical productions by modifying Miner’s
rule [9].

The progress of physical damage to assess the life of components precisely
would be made previously and accurately. For example, the progress of low
alloy steel that is used for high temperature and pressure components of a
thermal power plant, is observed with a microscope as follows: During the first
half of the life, changes in its microstructure appear in the welded heat-affected
area. During the latter half, the number of voids that are small cavities at
boundaries between crystalline grains increases, and their coalescence results
in the growth of a crack. Recently, such damage assessment and life estimation
are actively performed by utilizing a digital microscope, a computer image
processor, and software [10].
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Failures of units or systems such as parts, equipment, components, devices,
materials, structures, and machines are generally classified into two failure
modes: Catastrophic failure in which units fail by some sudden shock and
degradation failure in which units fail by physical deterioration suffered from
some damage. In the latter case, units fail when the total damage due to
shocks has exceeded a critical failure level. This is called a cumulative damage
model or shock model with additive damage and can be described theoretically
by a cumulative process [11] in stochastic processes.

We can apply such damage models to actual units that are working in
industry, service, information, and computers, and show typical examples that
are familiar.

(1) A vehicle axle fails when the depth of a crack has exceeded a critical
level. In actual situations, a train axle is replaced at the distance traveled
or the number of revolutions [12]. A tire on an automobile is a similar
example [2,13].

(2) A battery supplies electric power that was stored by chemical change. It is
weakened by use and becomes useless at the end of chemical change [14].
This corresponds to the damage model by replacing shock with use and
damage with oxidation or deoxidation.

(3) The strength of a fibrous carbon composite is essentially determined by
the strength of fibers. When a composite specimen is placed under tensile
stress, the fibers themselves may break within the material. Such materials
are broken based on cumulative damage [15,16].

(4) Garbage collection in a database system is a simple method to reclaim
the location of active data because updating procedures reduce storage
areas and worsen processing efficiency. To use storage areas effectively and
to improve processing efficiently, garbage collections are done at suitable
times. Such a garbage collection model corresponds to the damage model
by replacing shock with update and damage with garbage. Some garbage
collection models will be discussed analytically in Chapter 8.

(5) The data in a computer system are frequently updated by adding or delet-
ing them, and are stored in secondary media. However, data files are some-
times broken by several errors due to noises, human errors, and hardware
faults. The most dependable method to ensure the safety of data takes
their backup copies at appropriate times. This corresponds to the damage
model by replacing shock with update and damage with dumped files, and
will be discussed analytically in Chapter 9.

Furthermore, damage models were applied to crack growth models [2,17-
20] and to welded joints [21], floating structures [22], reinforced concrete struc-
tures [23], and plastic automotive components [24]. Such stochastic models of
fatigue damage of materials were described in detail [25,26]. Failure mecha-
nisms of damage models in engineering systems were summarized [27].

We consider a typical cumulative damage model in which shocks occur in
random times and the damage incurred such as fatigue, wear, crack growth,
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creep, and dielectric breakdown is additive. The general concept of such pro-
cesses was theoretically based on [28,29]. Several contributions to stochastic
damage models or compound Poisson processes were made at the beginning
by several authors: The first model, where shocks occur in a Poisson pro-
cess and the amount of damage due to each shock has a gamma distribution,
was considered in detail [30]. Much of the earlier research were reviewed [11].
Furthermore, the various properties of failure distributions when shocks oc-
cur in a Poisson process were extensively investigated [31-33]. On the other
hand, cumulative wear increases continuously with time and is represented as
a specified function of a stochastic process [34-39]. This was formulated and
analyzed by using the idea of a finite Markov chain [2]. This is also called a
wear process.

We have to pay attention only to the essential laws governing objective
models of reliability study, and grasp damage processes, and try to formulate
them simply, avoiding small points. In other words, it would be necessary to
form stochastic models of causing and making up damage that outline the
observational and theoretical features of complex phenomena.

Most of the contents of this book are based on the original work of our
research group and some new results are added. Stochastic and shock processes
needed for learning damage models are summarized briefly in Chapter 1. These
results are introduced without detailed explanations and proofs.

Chapter 2 summarizes only the known results of cumulative damage mod-
els and their modified models based on [11,33,40], that could be applied
to maintenance policies discussed in the following chapters. Next, we survey
briefly the damage model whose total amount increases with time [37,39,41].

Suppose that a unit subject to shocks is replaced with a new one at failure
or undergoes corrective maintenance after failure. However, such maintenance
after failure may be done at great cost and take a long time. The most im-
portant problem of maintenance policies is to determine in advance when and
how to do better maintenances before failure. From these points of view, a
wide variety of uses for maintenance policies are effectively summarized and
their optimum policies are fully discussed [1].

The optimum policies for a cumulative damage model where a unit is re-
placed before failure at a threshold level of damage [42-45] or at a planned
time [46-50] were derived. In Chapter 3, we consider three replacement poli-
cies for a cumulative damage model in which a unit is replaced before failure
at a planned time, at a shock number, or at a managerial damage level [51].
Optimum replacement policies that minimize the expected cost rates are dis-
cussed analytically. Furthermore, extended replacement models in which a
unit is replaced at the first shock over a planned time and shock number are
proposed.

Most systems are composed of multicomponent systems. However, in gen-
eral, it would be very difficult to analyze the damage models of such systems
theoretically. We consider a system with n different units each of which re-
ceives damage due to shock and derive the failure distribution of the system
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in (4) of Section 2.5. Furthermore, in Chapter 4, we take up a parallel sys-
tem in a random environment [52,53] and consider two models of a two-unit
system with failure interactions [54]. Optimum number of units for a parallel
system and the number of failures for an interaction model that minimize the
expected cost rates are derived.

We should do only some minimal maintenance at each failure in large and
complex systems. This is called periodic replacement with minimal repair at
failures in Chapter 4 of [1]. In Chapter 5, a unit fails with a certain probability
for the total damage due to shocks and undergoes minimal repair. Then, a
unit is replaced at a planned time, at a shock number, or at a managerial
damage level. In this case, optimum replacement policies that minimize the
expected cost rates are discussed analytically [55].

Most operating units are repaired when they have failed. However, it may
require much time and high cost to repair a failed unit. The respective main-
tenance after failure and before failure is called corrective maintenance (CM)
and preventive maintenance (PM). This becomes the same as the replacement
model theoretically by taking CM and PM as the replacement after failure
and before failure, respectively, and the repair time as the time required for
replacement.

In Chapter 6, we take up the PM policy in which the test to investigate
some characteristics of a unit is planned at periodic times and the PM is done
at a planned time when the total damage or shock number has exceeded a
managerial level or number [56]. Several modified models are considered and
their expected cost rates are derived. Furthermore, in Chapter 7, we apply
the imperfect PM model to a cumulative damage model in which the total
damage decreases at each PM. An optimum sequential PM policy in which a
unit has to be operating over a finite interval and is replaced at a specified
PM number is computed numerically [57].

In Chapters 8 and 9, we apply the cumulative damage model to the garbage
collection policy [58] and the backup policy for a computer system [59] as
typical examples, respectively. Optimum policies that the garbage collection is
done at a planned time or at an update number are derived. Three schemes as
recovery techniques are introduced, and optimum backup times are discussed
analytically and compared numerically.

Such phenomena have been observed frequently in probability fields. Fi-
nally, we present compactly in Chapter 10 that the damage model can be
applied to related fields such as other reliability models, insurance, shot noise,
and stochastic duels. Several quantities of such models are similarly derived,
using the techniques of shock and damage models.

1.1 Renewal Processes

In this section, we briefly introduce some basic properties of renewal processes
for reliability systems based on the books [11,60,61]. For more detailed results
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Fig. 1.1. Total number of failed units over time axis

and applications of stochastic processes, we refer readers to the books [62,
63]. Consider a one-unit system with repair or replacement whose time is
negligible, i.e., a new unit starts to operate at time 0 and is repaired or
replaced when it fails, where the time for repair or replacement is negligible.
When the repair or replacement is completed, the unit begins to operate again.
If the unit is like new after repair or replacement, then the system forms a
renewal process. This arises from the study of self-renewing aggregates [11]
and plays an important role in the analysis of probability models with sums
of independent nonnegative random variables. Figure 1.1 is a sample graph
that presents the total number N(t) of failed units during a time interval
[0, t]. Some plots of number of failures versus time for repairable systems were
illustrated [64]. In that case, the counting process {N(t);t > 0} is called a
renewal process. In particular, when the unit fails exponentially, i.e., the times
between failures are independent and identically distributed exponentially, a
renewal process becomes a Poisson process. A Poisson process is dealt with
frequently as a special case of a renewal process. On the other hand, if the unit
after repair has the same age as that before repair, then the counting process
{N(t);t > 0} is called a nonhomogeneous Poisson process. This corresponds
to the unit that undergoes minimal repair at each failure.

(1) Renewal Process

Consider a sequence of independent and nonnegative random variables { X7,
Xs, -}, in which Pr{X; = 0} < 1 for all j because of avoiding the triviality.
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Suppose that X; (j =1,2,---) have an identical distribution F'(¢) with finite
mean pq and F(0) = 0.

Letting S, = Z?IlXj (n = 1,2,---) and Sy = 0, we define N(t) =
max, {5, <t} that represents the number of renewals in [0, t]. Renewal theory
is mainly devoted to the investigation into the probabilistic properties of a
discrete random variable N ().

Denote

¢
) (¢ E/F(”_l) t—u) dF =1,2,---),
Do 0= [ PO waFw) )

i.e., F(™(t) represents the distribution of > i—1 X Evidently,
Pr{N(t) =n} =Pr{S, <t and S,4+1 >t}
=FM@) - F™Y4) (n=0,1,2,---). (1.1

We define the expected number of renewals in [0,¢] as M (t) = E{N(t)},
that is called a renewal function, and m(t) = dM (t)/dt, that is called a renewal
density. From (1.1),

M(t)=> nPr{N(t)=n}=Y F™ (). (1.2)

It is fairly easy to show that M (t) is finite for all ¢ > 0 because Pr{X,; = 0} <
1. Furthermore, from the notation of convolution,

M(t) = F(t) + i /Ot FO) (¢ — u) dF(u)
n=1

= /Otu + M(t — )] dF(u), (1.3)

that is called a renewal equation. When F'(t) has a density function f(¢) and
@) =dr™(t)/dt (n=1,2,...), m(t) = >o0 | f(™(¢) and differentiation
of (1.3) with respect to t implies

m(t) = f(t) —l—/o m(t —u) f(u)du. (1.4)

The renewal-type equation such as (1.3) and (1.4) appears frequently in the
analysis of stochastic reliability models because most systems are renewed
after maintenance. The Laplace—Stieltjes (LS) transform of M (t) is given by

M*(s) = /O°° et AM(t) = . f;'('fzs)’ (1.5)
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where, in general, ¢*(s) is the LS transform of ¢(t), i.e., ¢*(s) = [;* e7*!de(t)
for s > 0 and [;° e *tdF(™(t) = [F*(s)]" (n = 0,1,2,...). Thus, M(t) and
F(t) determine one another because the LS transform also determines the

function uniquely.
The second moment of N (¢) is [61, p. 89], because n? =231 i —n,

E{N(#)*} =) n’Pr{N(t) =n}
n=1
= 2inPr{N(t) >n}— M(t)

:2inPr{Sn <t} — M()

=2 i nF™ () — M(t). (1.6)
n=1

Forming the LS transforms on both sides above,

/OOC e ' dE{N(t)*} =2 Z n[F*(s)]™ — M*(s)

n=1
=2 [1 ip}«Eszs) M ip}«Eszs)
= 2[M* ()] + M*(s) (L.7)
Tnverting (1.7),
E{N(t)*} =2M(t)  M(t) + M(t), (1.8)
and hence,
VA{N®)} = 2M(t) « M(t) + M(t) — [M (1)), (1.9)

where the asterisk denotes the pairwise Stieltjes convolution, i.e., a(t) xb(t) =

I bt — w)da(u).
We summarize some important limiting theorems and results of renewal
theory for future reference [11,60,61].

Theorem 1.1.
(i)

— as t — oo. (1.10)
(i)

as t — oo. (1.11)
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Theorem 1.2. If py = [[* t?dF(t) < 0o and 02 = g — p13,

t o2 1)
M(t) = + — +o(1), ast — 00, 1.12
0= 1+ (g y) +ol) (112)

and if pg = [ t3dF(t) < oo,
ot (504 202 3 2us

V{N(t>}: 3 T 4 T +4_3‘ui{>

+o(1), ast — oo, (1.13)
M 4py It} >

where the function f(h) is said to be o(h) if limp_q f(h)/h = 0.
This is proved as follows: Expanding F*(s) with respect to s,

i 1 1
F*(s)=1— s+ (0 +pi)s® — 3!/1,383 + o(s*). (1.14)

2
Substituting (1.14) in (1.5) and arranging them,

* 1 U2 _:u2
M*(s) = " + ( 202 1) +o(1), (1.15)
1 1 /0% —p? 30t 0?2 3 us
M*(s)]? = + < 1>+< TR - >+01.
M (o) s2uf s\ 4pt o 2u3 4 3 o

(1.16)

Inverting (1.15), and substituting (1.16) in (1.7) and inverting it, we have the
results of Theorem 1.2 from (1.9).
From this theorem, M (t) and m(t) are approximately given by

t o2 1 1
M(t) = + -, m(t)~ 1.17
Q p 2ui 2 (¥ M1 (1.17)

and

o*t 5ot 202 3 2us

V{N(t)} = + + - 1.18
WWOF= e Yt g T a7 s (19
for large t. Furthermore, if ¢ < 1, then
t 1
M(t) ~ - . 1.19
M~ -, (1.19)

When F(t) has a density function f(t), the failure or hazard rate is defined
as h(t) = f(t)/F(t), where F(t) = 1—F(t). If the failure rate h(¢) is increasing,
then F' is IFR, that means increasing failure rate.

Theorem 1.3. When F is IFR [65],

t t <M< tF(t)  _ t

M1 _ftF(u)du fOtF(u)du_,Ul'

(1.20)
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Using the asymptotic properties in (1.17) and (1.18) and applying them
to the usual central limit theorem, we have the central limit theorem for a
renewal process.

Theorem 1.4.
N(t)—t 1 *
lim Pr (t) = t/m <g,= / e v/2 du, (1.21)
t—00 \/Uzt/u? Vor J oo

i.e., N(t) is asymptotically normally distributed with mean ¢/u, and variance
o?t/u$ for large t.
(2) Poisson Process

When F(t) = Pr{X; <t} =1-e* (j =1,2,---) for A > 0, the counting
process {N(¢);t > 0} is called a Poisson process with rate \. In this case,

F™(t) = Pr{S, <t} = i (Ajt')j e (n=0,1,2,---), (1.22)
(n) n—1
™) = dth ) _ A(St_)m e (n=1,2,---), (1.23)

that is a gamma or Erlang distribution with rate A. From (1.1), (1.2), (1.9),
and (1.22), we easily have the following results:

A"
Pr{N(t)=n} = (n? M (n=0,1,2,---), (1.24)
i.e., N(t) is distributed according to a Poisson distribution with rate A, and

M@ =viney= 0 t(E)

Py = [ Pluydu = L. (1.25)

A Poisson process has stationary independent increments. Eliminating the
stationarity, we can generalize a Poisson process with a parameter that is a
function of time ¢ as follows:

FM () = i [H(t)}je—H(” (n=0,1,2,--), (1.26)

Pr{N(t+u) — N(u) =n} = e HFwW=HW] (1 97)

Mt +u)— M) =V{N(t+u) - N} =H(t+u)— Hu)  (1.28)
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for all w > 0. The counting process {N(t),t > 0} is called a nonhomogeneous
Poisson process with a mean value function H(t) and h(t) = dH(t)/dt is
called an intensity function. In addition, from [1, p. 97, 66],

> T n—1
E{X,} = /O [(n(t—)]l)! eTHO At (n=1,2,--.), (1.29)
and if h(t) is increasing, then FE {X,,} is decreasing in n to 1/h(c0).

Next, suppose that {W;} are independent and identically distributed ran-
dom variables associated with X;, and W; has an identical distribution G(x)
with finite mean E {W} and is independent of X; (i # j), where Wy = 0.
When {N(t);t > 0} is a Poisson process, we consider a new random variable
at time ¢ defined by

N(t)
Zt)y=> W,  (N({t)=0,1,2,--). (1.30)
j=0

Then, the stochastic process {Z(t),t > 0} under two processes is called a com-
pound Poisson process [60,63,67]. In addition, the LS transform of the distri-
bution of W; is denoted by G*(s) = fooo e dPr{W; <z} = fooo e *dG(x)
for s > 0. Then, because

Pr{Z(t) <z} = iPr{Wl—i—Wg—i—---—i—Wn < z|N() =n}Pr{N(t) =n}

n=0
> At)™
=) Pr{Wl—i—Wg—i—---—i—anx}( ?e—”,
n.
n=0

its LS transform is

/000 e dPr{Z(t) <z} = Z[G* ()" ();;5')" e M
n=0
=exp{—Xt[l — G*(9)]}. (1.31)
Thus, it easily follows that
E{Z{t)} = XE{W}, (1.32)
V{Z(t)} = XE{W?}. (1.33)

The stochastic process { Z(t); ¢ > 0} for {N(t);t > 0} is called a cumulative
process [11] and some interesting results will be derived in Chapter 2.

(3) Renewal Reward Process

The stochastic process {Z(t),t > 0}, defined in (1.30) when {N(¢),t > 0} is a
renewal process, is also called a renewal reward process [60]. Using Theorem
1.1,
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. E{Z(t)} _ E{W}
1 =
ot E{X}’
where E{W} = E{W;} < oo and E{X} = E{X,} < oo for all j > 1. This

property is applied to the analysis of optimum policies for many maintenance
models in reliability theory over an infinite time span [1].

(1.34)

1.2 Shock Processes

Consider a unit subject to damage, wear, and fatigue produced by a series of
shocks, jolts, blows, or stresses. When shocks occur in a Poisson process, a
renewal process, or in more general stochastic processes, and more simply, at
a constant time, the stochastic process {Z(¢)} defined in (1.30) represents the
total cumulative damage at time t.

When shocks occur in a Poisson process, the times between successive
shocks are distributed exponentially and has a memoryless property. In other
words, shocks are generated randomly and uniformly in time, and the time
from any time ¢ to the next shock is independent of time ¢ and has the same
exponential distribution as that from time 0. If the unit fails when the total
number of shocks has exceeded a specified number n, then the failure time
has a gamma distribution given in (1.23).

When shocks occur in a nonhomogeneous Poisson process with an intensity
function h(t), the probability that some shock occurs in a small interval (¢, ¢+
dt] is given approximately by h(t)dt for any ¢ > 0. This corresponds to the
shock model in which the mean times between shocks decrease with time. For
example, consider a two-unit system with failure interaction as described in
Section 4.2, in which unit 1 suffers some damage due to the failure of unit 2.
If unit 2 undergoes only minimal repair at failures [1, pp. 95-116], then the
failure times of unit 2, i.e., shock times of unit 1, are generated according to
a nonhomogeneous Poisson process.

Finally, shocks occur in a renewal process, i.e., the sequence of times {X,}
between shocks is independent and identically distributed with a general dis-
tribution F(t). However, the time ~(¢) from time ¢ to the next shock, that is
called the excess time in a stochastic process or residual lifetime in reliability
theory at time ¢ [61,65], depends on t, and is given by a renewal-type equation

Priy(t) < 2} = F(t +2) — /0 (L= F(t+2 —u)] dM(u), (1.35)

Jim Priy(t) <o = {1X} /0 1 = F(u)] du, (1.36)

where E{X} = E{X;} and M (t) is given in (1.2). This corresponds to the
shock model in which a shock will be generated by depending only on the

lapse time from the previous shock, regardless of the lapse time of the previous
shock.
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Furthermore, shocks have been assumed to occur in more generalized
stochastic processes such as the birth process [68,69], the Lévy process [70,71],
and the general counting process [72,73]. Such studies have given many in-
teresting results theoretically in reliability theory. However, these would not
be useful practically for actual reliability models because the contents are too
mathematical.

Ezxample 1.1. Suppose that a unit suffers some damage due to each shock
with probability p (0 < p < 1) and no damage with probability ¢ =1 —p. We
can interpret another example that is the damage of a target hit by a weapon.
The probability of hitting a target when a weapon fires at a passive target
is p and the probability of missing a target is ¢q. This is called a stochastic
duel [74,75] and will be dealt with Section 10 as one of related cumulative
damage models.

When shocks occur in a renewal process, the distribution of time where
the unit suffers some damage for the first time until time ¢ is

Fi(t) = [14qF () + qF(t) # qF (t) + - -]+ pF(t).
Taking the LS transforms on both sides yields
* pF*(s)
F =
= gpe(s)
and hence, the mean time to the first damage due to some shock is

/OotdFl(t):E{X}.
0

p

Thus, by replacing F'(t) with Fy(t) in (1), we can get the results in the case
where shocks are imperfect. In particular, when F(t) = 1 — e ™, Fi(t) =
1—e P [ tdFy(t) = 1/(p)), and

AL)™
Pr{N(t)zn}z(p ') e~ PN (n=0,1,2,"')-
n!
Similarly, when shocks occur in a nonhomogeneous Poisson process with
a mean value function H (t),

Pr{N(t) :n} _ [pHn(!t)]ne_pH(t) (n: 071727._.)7

and E{N(t)} =V {N(t)} = pH(t).

Ezxample 1.2. Consider a parallel redundant system with n identical units,
each of which fails at shocks with probability p (0 < p < 1), where ¢ = 1 — p,
and shocks occur in a renewal process with mean interval pq. Let W; be the
total number of units that fail at the jth (j = 1,2,---) shock. Then, because
the probability that one unit fails until the jth shock is
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dopd Tt =1-¢,
i=1
the mean time to system failure is [76]

Zj/LlPI‘{W1+W2+"'+Wj_1 <n—land Wy +Wo+---+W; :n}

j=1

= imll—¢)" =1 - )"
i=1

=y [1—(1—¢)"
=0

_ "\ /n yitl 1

—#1;<i)( 1) 1— g’

that is strictly increasing in g from gy to co. The replacement problem of this
model will be taken up in Section 4.1.1.

More general redundant systems with common-cause failures in which one
or more units fail simultaneously at shocks were analyzed [77-80].
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Damage Models

Consider a standard cumulative damage model [11] for an operating unit:
A unit is subjected to shocks and suffers some damage due to shocks. Let
random variables X; (j = 1,2,...) denote a sequence of interarrival times
between successive shocks, and random variables W; (j = 1,2,...) denote
the damage produced by the jth shock, where Wy = 0. It is assumed that the
sequence of {W;} is nonnegative, independently, and identically distributed,
and furthermore, W; is independent of X; (i # j). This is called a jump
process [81] or doubly stochastic process [82].

Let N(t) denote the random variable that is the total number of shocks
up to time ¢ (¢ > 0). Then, define a random variable

N(t)
Zty=> W;  (N({t)=0,1,2,...), (2.1)
j=0

where Z(t) represents the total damage at time ¢. It is assumed that the
unit fails when the total damage has exceeded a prespecified level K (0 <
K < o0) for the first time (see Figure 2.1). Usually, a failure level K is
statistically estimated and is already known. Of interest is a random variable
Y = min{t; Z(t) > K}, ie, Pr{Y < t} represents the distribution of the
failure time of the unit.

In this chapter, we consider two damage models: (1) the cumulative dam-
age model where the total damage is additive, and (2) the independent dam-
age model where the total damage is not additive, i.e., it is independent of
the previous damage level. For each model, we are interested in the following
reliability quantities:

(i) Pr{Z(t) < z}; the distribution of the total damage at time ¢.
(ii) E{Z(t)}; the total expected damage at time ¢.
(iii) Pr{Y < t}; the first-passage time distribution to failure.
(iv) E{Y'}; the mean time to failure (MTTF).
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W

Z(t) :

Wo : !

W i : i

Xl/\'\Xz/\\Xi*t/V\)Q/\Xs/.

O Shock point @ Failure time

Fig. 2.1. Process for a standard cumulative damage model

(v) Failure rate or hazard rate r(t); r(t)dt = Pr{t <Y <t +dt|]Y > ¢} is the
probability that the unit surviving at time ¢ will fail in (¢,¢ + d¢].

(vi) Probability function p;; p; is the probability that the unit fails at the jth
shock.

Some reliability quantities have already been obtained [11,33,40]. This
chapter summarizes only the known results that can be applied to mainte-
nance policies discussed in later chapters and be useful in practical fields. A
continuous wear process in which the total damage increases with time t is
briefly introduced. Finally, five modified damage models are proposed. Several
examples are presented. Some examples might appear to be theoretical and
contrived, however, these would be useful for understanding the results easily.

2.1 Cumulative Damage Model

Consider a standard cumulative damage model: Successive shocks occur at
time intervals X; (j = 1,2,...) and each shock causes some damage to a unit
in the amount W;. The total damage due to shocks is additive.

It is assumed that 1/A = E{X,} < o0, 1/ = E{W;} < o0, and F(t) =
Pr{X; <t}, G(z) = Pr{W; <z} for ¢, > 0. Then, from (1.1) in Chapter 1,
the probability that shocks occur exactly j times in [0, ¢] is [11]
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Pr{N(t) = j} = FO () = FU™D(t)  (j=0,1,2,...).
Thus,

N(t) N(t)
ZW<3:N ZW<3: )=3 ¢ Pr{N(t) =j}
_GO@)FO@) - FO0)] (=012, (22)
where ¢ () denotes the j-fold Stieltjes convolution of any function o (t) with

itself, and () (t) =1 for t > 0.
Therefore, the distribution of Z(t) defined in (2.1) is

N(t)
Pr{Z(t) <z} =Pr{ Y Wi<a
i=0
0o N(t)
:ZPr ZW<$ )=17 ¢ Pr{N(t) = j}
§=0 i=0
— Z G (2)[FY) (t) — FUTD (1)), (2.3)

and the survival probability is

(oo}

Pr{Z(t) >z} =Y [GY(x) - GUTD (2)] FUTV (1), (2.4)

J=0

The total expected damage at time ¢ is

E{Z(t)} = /Oooder{Z(t) <z}

_ IS Gy ME()
M;F (t) o (2.5)

where Mp(t) =372, FU)(t) is called a renewal function of distribution F(t)
and represents the expected number of shocks in [0,¢]. It can be intuitively
known that E{Z(t)} is given by the product of the average amount of damage
suffered from shocks and the expected number of shocks in time ¢. This is
useful for estimating the total expected damage at time ¢.

Furthermore, from Theorem 1.2, for the distribution F with finite rth
moment g, and variance o2,

g

2
M) = BNy = |+ (2#% - ;) +o(1),

ot <504 202 3 2u3>
V{N(t)} = + + + - + o(1).
N o \4pd g4 3t o
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Thus, when F' (G) has finite mean 1/X (1/u) and variance 0% (0% ), approxi-
mately, for large ¢,

E{Z(t)} Z W;|N = E{N(t)} E{W;}
20 _
%i()\t-"-/\ g 1)7 (2.6)
V{Z(t)} = B{Z*(t)} — [E{Z()}]?
N(t) N(t)
—E Z W, Z Wi|N — [BE{Z(t)})?

= V{N(t )}[E{Wj}] + E{N(t)}V{W;}

1 [\t 1 /5\ot 3 2X3%us
xu[u(Aza%Jruzaé)Jru( 4F+2/\20%+4— 5 ﬂ

0,2
- QG(XZU% —1). (2.7)

Moreover, because

i FEOF_2 gy V{Zt(“} = /j\z(/\zcr%+u2aé),

t—oo t M t—o0
by applying Takécs theorem [83] (see Example 2.6 in [1]) to this model,

lim Pr 2(8) = At/ <zp= ! / e~ /2 du. (2.8)
B siton i+ o202) Vor )

This was proved in [29] and generalized in [84-86].

Ezxample 2.1.  'We wish to estimate the total damage when the probability
that it is more than z in ¢ = 30 days of operation is given by 0.90. The
distributions of shock times and the amount of damage are unknown, but from
sample data, the following estimations of means and variances are made:
1/A = 2days, 0% =5 (days)?,
1/p=1, o2 =0.5.

In this case, from (2.6), E{Z(30)} ~ 15.125. Then, from (2.8), when ¢ = 30,

Z(t) — Xt/ _ Z(30)—15
VNHoR/ 12+ 0g/N) 52

is approximately normally distributed with mean 0 and variance 1. Hence,
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P ) = {Z00 15 <= 0]

~ 1 / /2 du = 0.90.
V21 Jz—15)5.12

Because up = —1.28 such that (1/v/27) fuoj e /2du =0.90, z = 15— 5.12 x
1.28 =~ 8.45. Thus, the total damage is more than 8.45 in 30 days with prob-
ability 0.90.

Next, when a failure level is known as K = 10,

Z(30)—10 _ 10— 15
Pr{Z(t) > 10} = P
r{Z(t) > 10} r{ 512 512 }

~ 1 / e~ /2 dy ~ 0.84.
V27 J_0.98

Thus, the probability that the unit with a failure level K = 10 fails in 30 days
is about 0.84.

The first-passage time distribution to failure when the failure level is con-
stant K, because the events of {Y < ¢t} and {Z(t) > K} are equivalent, is,
from (2.4),

o) =Pr{Y <t} =Pr{Z(t) > K}
= N [G(j) (K) — G(j“)(K)}F(j“)(t), (2.9)
J=0
and its Laplace—Stieltjes (LS) transform is
P*(s) = / - et dd(t) = i[G(j) (K) — GUHY(K)[F*(s)PTY,  (2.10)
0 s

where ¢*(s) denotes the LS transform of any function ¢(t), i.e., p*(s) =
Jo~ e7*tdg(t) for s > 0. Thus, the mean time to failure is

B{Y} = /Ooothr{Y <t} = —di(s) .
. i i GO (K) = i[l + Mo(K)), (2.11)
=0

where Mg (K) = 3272, GU)(K) represents the expected number of shocks
before the total damage exceeds a failure level K.
Similarly, when G has finite mean 1/x and variance 0%, approximately,

1 202+ 1
B{Y}~ | (uK—i— a ”g * ) (2.12)
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In addition, when the distribution G has an IFR property, it has been shown
that pr — 1 < Mg(z) < px from (1.20). Thus,

uK K +1

A A

In Example 2.1, E{Y} is approximately 21.5 days and 20 < E{Y'} < 22.
Finally, the failure rate is

< E{Y} < (2.13)

CPr{t<Y <t+dt}
rdb =" ey S
_ XGUNK) = GUED ()] FUTD(2) dt

_ . . . 2.14
S GO )FO® - P 0 O
where f(t) is a density function of F'(¢). Furthermore, because the probability
that the unit fails at the (j + 1)th shock is pj11 = GU(K) — GUTD(K)
(j =0,1,2,...), its survival distribution is

P;= pr =GU(K) (j=0,1,2,...),
i=j

where Py = 1, i.e., P; represents the probability of surviving the first j shocks.
Thus, the expected number of shocks until failure, including the shock at which
the unit has failed, is

> ipj =Y GY(K) =1+ Mg(K).
j=1 j=0

E{Y} in (2.11) is given by the product of the mean time between successive
shocks and the expected number of shocks until the total damage has exceeded
K. Tt is also approximately

oo 2 2
. puos+1
E Jjpj ~ pK + g .

J=1

The discrete failure rate for a probability function {p;}32, is

=gl = CO(K) (j=0,1,2,...), (2.15)
i.€., Tj+1 represents the probability that the unit surviving at the jth shock
will fail at the (j + 1)th shock and is less than or equal to 1.

Next, suppose that shocks occur in a nonhomogeneous Poisson process
with an intensity function h(t) and a mean value function H(t), i.e., H(t) =
fg h(u)du in (2) of Section 1.1. Then, from (1.1) and (1.26),
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Pr{N(t) = j} = [H](,?]je—mt) (j=0,1,2,...). (2.16)

Thus, by replacing FU(t) with Y72 {[H(t)]"/i'}e ") formally, we can
rewrite all reliability quantities. For example,

Pr{Z(t) <z} = iG(j)(x) [Hﬁ)]j e ) (2.17)
j=0
Bz =", (2.18)
— CTHOV _pe
E{Y}zjz_;G(-”(K)/o [ J(.!” e HM gt (2.19)

If shocks occur at a constant time tg (0 < to < 00), i.e., F(t) is the
degenerate distribution placing unit mass at time ¢, and F(¢) = 0 for ¢t < o,
and 1 for t > tg, then

Pr{y <t} =1—GI/)(K),

E{y}:/o G([t/to])(K) dt,

where [t/to] denotes the greatest integer less than or equal to t/to.
Finally, when G(z) =0 for z < 1 and 1 for z > 1, and K = n,

Pr{Y <t} = FO4D@),  ply}=" J; L

that is, the unit fails certainly at the (n + 1)th shock.

2.2 Independent Damage Model

Consider the independent damage model for an operating unit where the total
damage is not additive, i.e., any shock does no damage unless its amount has
not exceeded a failure level K. If the damage due to some shock has exceeded
for the first time a failure level K, then the unit fails (see Figure 2.2). The
same assumptions as those of the previous model are made except that the
total damage is additive. A typical example of this model is the fracture
of brittle materials such as glasses [33], and semiconductor parts that have
failed by some overcurrent or fault voltage. The generalized model with three
types of shocks where shocks with a small level of damage are no damage
to the unit, shocks with a large level of damage result in failure, and shocks
with an intermediate level result in failure only with some probability, was
considered [87].
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K
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Z(t) W, Wy
. Y
0 Xl/\\XQ/v\X%/V\)Q/\\Xs
O Shock point ® Failure time

Fig. 2.2. Process for an independent damage model

In this case, the probability that the unit fails exactly at the (j + 1)th
shock (5 =0,1,2,...) is pj+1 = [G(K))! — [G(K))’*!. Thus, the distribution
of time to failure is

Pr{Y <t} = i{[G(K)]j — [GE)PHYFUD (), (2.20)
§=0
its LS transform is

= st _ [ =GE)]F(s)
/0 e " dPr{Y <t} = 1 - GUK)F*(s) ’ (2.21)

and the mean time to failure is

E{Y} = A —IG(K)] (2.22)
Furthermore, the failure rates are
Y [GE) = [GE)P (1)
S ewpEow - For) B
Tj4+1 :pl—l—G(K) (]—0,172,...), (224)

that is constant for any j.
If shocks occur in a nonhomogeneous Poisson process with a mean value
function H(t), then,

Pr{y <t} = i {1-[G(K)P} [H](f)]j e H®) — 1 _ e~ [I=CGUIH®) = (9 95)
=0 ’

and its mean time is
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E{Y} = / o~ [1=GUOLH() gy (2.26)
0
The failure rate is

r(t) = [1 — G(K)]h(t), (2.27)

that has the same property as that of an intensity function h(t).
If shocks occur at a constant time ¢,

Pr{Y <t} =1 — [G(K)]l*/tl
E{Y) = / Jjle/el g

Ezample 2.2.  Suppose that F(t) = 1 — e and G(z) = 1 — e, i.e.,
shocks occur in a Poisson process with rate A and each damage due to shocks
is exponential with mean 1/u. In this case, both a nonhomogeneous Poisson
and renewal processes form the same Poisson process, i.e.,

FO(1) = i [Hg)]ie—w) _ i (Aj)ie—kt (j=0,1,2,...).

In the cumulative damage model of Section 2.1, from (1.31),
/ e dPr{Z(t) < x} = e/ s+l
0
By inversion [65, p. 80],

Pr{Z(t) <z} =e M [1 + \/)\ut/ e MUy ~/2] (2\/)\,utu) du} ,
0

where I, (z) is the Bessel function of order ¢ for the imaginary argument defined
by
T\
(=) Z 2 g+ 0)!

J=0

Thus, from (2.9), the distribution of time to failure is

K
1+ \/)\ut/ e Uy T2 (2\/)\utu) du] .
0

Furthermore, from (2.5), (2.11), or (2.18), (2.19), and (2.7),

B{Z(1)} = jf, V{Z(t)} = 2:5,

K+1
E{Y}—AZ =M

Pr{y <t}=1-—e*
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where note that E{Z(t)} increases linearly with time ¢. Thus, we have the
interesting result

E{z(t)} _ ¢

K+1/u  E{Y}

that represents that the ratio of the total expected damage at time ¢ to a

failure level plus one mean amount of damage is equal to that of the time ¢

to the mean time to failure. If the mean time between shock times and their

mean damage due to shocks are roughly estimated, the mean damage level

and the mean time to failure are also estimated easily from these relations.
The failure rates are, from (2.14) and (2.15), respectively,

(t) = Ae MR (2y/ AutK)
1+ Aut fOK e~y =121 (2¢/ Aptu) du’

(LK)’ /5!

SN v (7 SV I A

that is strictly increasing in j from e *¥ to 1, because

(nK)7 /3! (nK)7=1/ (5 = 1)!

PRTT Se (uEK )i /i) T N [(ukK) )
SR
S MK i 0 (K )ifi) ~

In the independent damage model of Section 2.2, from (2.20) or (2.25),

Pr{Y <t} =1 — exp(—Ate 1K),

and from (2.22) or (2.26),

1 1
E{Y}= = e,
v} r(t) A
that is, the first-passage time Y to failure has an exponential distribution with
mean e#X /) and the failure rate is constant.

2.3 Failure Rate

Investigate the reliability properties of the survival distribution @(t) = 1 —
&(t) = Pr{Y > ¢} that the unit does not fail in [0,¢]. Let P; denote the
probability of surviving the first j shocks (j =0,1,2,...), where Py =0, and
F;(t) be the probability that j shocks occur in time ¢, where Fy(t) = 1. Then,
the survival distribution is written in the following general form:
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O(t) = Y PyPr{N(t) = j} = Y Pi[F;(t) = Fyua (D). (2.28)
§=0 j=0

In particular, when shocks occur in a Poisson process with rate A > 0, ¢.e.,
F(t) =1— e * in Section 2.1,

o(t) = i P; (At e M, (2.29)

The probabilistic properties of @(t) were extensively investigated [34,88]. We
refer briefly only to these results that will be needed in the following chapters:
The failure rate is, from (2.14),

B Ym0 Piral(At) /4]
r(t) = A {1 =S bl } <A (2.30)

When P; = ¢’, i.e., the total damage is not additive in Section 2.2, ®(t) =
e M=t and r(t) = A(1 — q) is constant.

Any distribution F'(¢) is said to have the property of IFR (increasing failure
rate) or IHR (increasing hazard rate) if and only if [F'(t + z) — F(t)]/F(t) is
increasing in ¢ for z > 0 and F'(t) < 1 [65], where F(¢t) = 1—F(t). Furthermore,
it has been proved that F(t) is IFR if and only if 7(¢t) = f(¢)/F(t) is increasing
in ¢. In this model, the following properties (i) and (ii) were proved [33]:

(1) The failure rate r(¢) in (2.30) is increasing if (P; — P;41)/P; is increasing
in j.

In addition, when the total damage is additive and shocks times are exponen-

tial, from (2.29),

B(t) = i GY)(K) (Ajt')j e M, (2.31)
j=0 '

(ii) The failure rate average fot r(u)du/t is increasing in ¢ because [G) (z)]/7
is decreasing in j. Note that if 7(¢) is increasing, then fot r(u)du/t is also
increasing.

In particular, when P; = GU)(K) = Zfij[(uK)i/i!]e_“K, Pji1/P; is strictly
decreasing from Example 2.2, so that the failure rate r(¢) in (2.30) is strictly
increasing from Ae "X to .

When shocks occur in a nonhomogeneous Poisson process with an intensity
function h(t) and a mean value function H(t) [89], from (2.28),

P(t) = i P; [Hj(f)]j e H®), (2.32)
3=0 ’
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(iii) The failure rate r(t) is increasing if h(t) is increasing and (P; — P;41)/P;
is increasing.

(iv) The failure rate average fot r(u)du/t is increasing if both H(t)/t and (P, —
P;i1)/P; are increasing.

When the total damage is additive, (2.32) is

o(t) = i GY(K) [Hj(f)]j e H®), (2.33)
Jj=0 '

Then, properties (iii) and (iv) are rewritten as:

(v) The failure rate r(t) is increasing if h(t) is increasing and 7,41 in (2.15)
is increasing.

(vi) The failure rate average f(f r(u)du/t is increasing if both H(t)/t and rj44
are increasing.

Such results were compactly summarized [90]. Moreover, when shocks oc-
cur in the birth process [68], in the counting process [72], and in the Lévy
process [70], similar results were obtained.

After that, damage or shock models of this kind have been generalized
and analyzed by many authors [91-107]. A general shock model, where the
amount of damage due to shocks is correlated with their intervals, was ana-
lyzed [108-114]. Furthermore, bivariate and multivariate distributions derived
from cumulative damage models were studied [115-123]. The failure rate was
investigated for point, alternating, and diffused stresses [124].

2.4 Continuous Wear Processes

Let Y be the failure time of an operating unit. It is assumed that there exists
a nonnegative function h(t) such that

Pr{t <Y <t+ At} = h(t) At + o(At) (2.34)

for At > 0 and ¢ > 0. Then, the probability of the unit surviving at time ¢ is

R(t) =Pr{Y >t} = exp [— /Ot h(u) du] = HO), (2.35)

that represents the reliability of the unit at time ¢ and is given in (1.1) of [1].
In this case, the function h(t) is called an instantaneous wear and H(t) =
fg h(u) du is called an accumulated wear at time ¢ [37]. In particular, when
H(t) = at/K for a > 0, R(t) = e~®/X and E{Y} = K/a. Furthermore,
when H(t) = M™ (m > 0), R(t) becomes a Weibull distribution and R(t) =
exp(—At™).
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On the other hand, assume that h(t) is the realization of the stochastic
process {W (t),t > 0} with independent increments [35]. Then,

R(t)= E {cxp {— /0 W) du] } . (2.36)

If Z(t) is simply the accumulated wear in a stochastic process with indepen-
dent increments, then [34]

R(t) = E{e 2®)}, (2.37)

The reliability function R(t) was given by a gamma distribution [125] and
some reliability functions were derived in more general assumptions [126].

The accumulated wear function Z(t) usually increases with time ¢ from 0,
and the unit fails when Z(t) has exceeded a failure level K. Next, suppose
that Z(t) = Ast + By for Ay > 0. Then, the reliability at time ¢ is

R(t) = Pr{Z(t) < K} = Pr{Ait + B, < K}. (2.38)

(1) When A; = a (constant), K = k (constant), and B; is distributed nor-
mally with mean 0 and variance o?t,

R(t)=Pr{B, <k —at} = (k _\/jt) : (2.39)

where @(x) is the standard normal distribution with mean 0 and variance
1, ice., B(z) = (1/v/2m) [ e % /2du.

(2) When B, =0, K = k, and A; is distributed normally with mean a and
variance o2 /t,

R(t) = Pr{A, < k/t} = & <ka_\/jt) : (2.40)

that becomes equal to (2.39).
(3) When A; = a, By =0, and K is distributed normally with mean k and
variance o2,

R(t) =Pr{at <K} =& (k _Uat) . (2.41)

When K is distributed normally with mean k and variance o%t, R(t) is
equal to (2.39) and (2.40).

Replacing a = ¢/vak and 3 = k/a in (2.39) or (2.40),

el ()l e

that is called the Birnbaum-Saunders distribution [36,127]. This is widely
applied to fatigue failure for material strength subject to stresses [128-130].
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When Z(t) = pt + oB; with positive drift p and variance o2 where B,
is a standard Brownian motion, Z(t) forms the Wiener process or Brownian
motion process [62]. However, this has not been applied to actual damage
models. When Z(t) = Ast+ By, if Ay, B, and K are deterministic, i.e., A; = a,
B; = b, and K = k, then the unit fails at time ¢ = (k — b)/a. By fitting
appropriate distributions to A;, By, and K and estimating their parameters
for practical systems, the function Z(t) can be used as a continuous wear
function in cumulative damage models. When Z(t) = at and K is a random
variable, the optimum policy where the unit is replaced at a planned time will
be discussed in Section 5.2.

2.5 Modified Damage Models

Let us consider the following five damage models mainly based on our own
work: (1) damage model with imperfect shock where some shock may produce
no damage to a unit [40], (2) a failure level is a random variable with a general
distribution L(z) [131], (3) the total damage decreases exponentially with
time [132], (4) the damage model of a system with n different units [133], and
(5) the total damage increases with time [14,134,135]. Such damage models
would be realistic in reliability models and be useful in practice. We derive
the reliability quantities of each model and show simple examples when shock
times are exponential.

(1) Imperfect Shock

It has been assumed that the damage due to a shock occurs and its amount
is distributed with G(x). However, it may be considered that some shocks do
not produce any damage to a unit.

Suppose that the damage due to shocks occurs with probability p (0 <
p < 1) and does not occur with probability ¢ = 1 — p. Other notations are
the same as those of Sections 2.1 and 2.2. Then, substituting F} (¢) in Exam-
ple 1.1in F(¢) in (2.3), (2.5), (2.9), (2.11), and (2.14), Pr{Z(t) < z}, E{Z(t)},
Pr{Y < t}, E{Y}, and r(t) are given. In particular, from (2.10) and (2.11),
respectively,

Ooe_St r :OO (49 _ G+ pF*(s) A
/0 dPr{y <t} JZ:;[G (K)-G (K)]L_QF*(SJ . (2.43)

B{Y} = p& JZ_:O GO (K) = p& [+ Me(K)]. (2.44)

The corresponding results for the independent damage model are, from
(2.21) and (2.22), respectively,
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ot _ L= GE)]F*(s)
/0 e tdP{Y <t} = 12 g 4 G Fo(s)’ (2.45)
1
E{Y} = AL — GUE)| (2.46)

(2) Random Failure Level and Time-Dependent Failure Level

Most units have individual variations in their ability to withstand shocks and
are operating in a different environment. In such cases, a failure level K is not
constant and would be random. Consider the case where a failure level K is
a random variable with a general distribution L(x) such that L(0) = 0 [33].
Then, for the cumulative damage model, the distribution of time to failure is

o0

Pr{Y <t} =Y FUT(t) / h (G (z) — GUHY (z)] dL(x), (2.47)

Jj=0

and its mean time is
1o [ .
_ ()
E{Y}= A;/o GY) (z)dL(x). (2.48)

The failure rates are

Yoo FUTV() [§TIGY (2) = GUHD ()] dL(x)

|
= 0 - P @) 0@ L) )
169 (@) - GO )] dL (o)

For the independent damage model,

Pr{Y <t} = ZF““)(t) /Ooo{[G(x)]j —[G@)P 'y dL(@), (251

E{Y}= AZ/ 2)) dL(z). (2.52)

For the cumulative model with imperfect shock,

> st qpy o[ PEE) T a0 ) - GO () d (e
/ dP{Ygt}_jz_gL_qF*(s)] | €9 @ -6 @)ari)

(2.53)
Ezample 2.3. Suppose that all random variables are exponential, i.e., F(t) =

1—e * and G(z) = 1 — e #*. Then, we obtain the explicit formulas for each
model.
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For imperfect shock, Fy(s) = p\/(s + pA), ie., Fi(t) = 1 — e P by
inversion. Thus, substituting A in pX in Example 2.2, we can obtain the cor-

responding results.
When a failure level L(z) has also an exponential distribution (1 —e=%%),

O’

a0 (2) — QU ()] AL (2) —
| 0@ -cowlaze =

Thus, from (2.47),

> A N A Y
“SEAPH{Y <t} = = :
/0 e T dPr{Y =1} g(ﬁ)\) (h+ 0Vt~ s(u+6)+ A0

By inversion,

Pr{YSt}zl—exp(— AV )7

w0
E{Y} = r(lt) = i_szj - i (5+1)
0 r(t)

U b0 T o

It is of great interest that both failure rates are constant, and r; corresponds to
the ratio of (mean damage of one shock)/(mean failure level + mean damage
of one shock).

For the independent damage model,

9] 9] )\ j 00 ‘
Pr{Y >t} = / exp(—Ate )P0 dz = Z ( o ) / e~ O+ 4y
0 J: 0

=0
(At 9
g 0+
1 1 o= .
E{Y} = 1) " A > v
=1
1 [ o 0> p)
— )\/ C,umoc—em dex = /\(9 _ ‘u) H),
0 00 (0 < p).

Finally, suppose that the total damage due to shocks is investigated and
is known statistically at the beginning. Then, if the unit with damage 2o (0 <
29 < K) begins to operate at time 0, we can obtain all reliability quantities
by replacing K with K — zy [136].
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Fig. 2.3. Process for a cumulative damage model with annealing

(3) Damage with Annealing

The total damage in the usual reliability models is additive and does not
decrease. In some materials, annealing, i.e., lessening the damage, can take
place such as rubber, fiber reinforced plastics, and polyurethane. We show
two examples, using the results of [83].

Takacs considered the following damage model: If a unit suffers damage
W due to shock then its damage after time duration ¢ is reduced to We=2¢
(0 < a < 0). Define

N(t)
Z(t) =Y Wjexp[-a(t — S;)], (2.54)
j=1

where S; =37, X; (j=1,2,...) (Figure 2.3). This also corresponds to the
shot noise model in (2) of Section 10.1.

Suppose that shocks occur in a Poisson process with rate A. Then, &(¢, z) =
Pr{Z(t) < z} forms the following renewal equation [83, p. 105]:

OP(t, x)

o = {qs(t, ) — /0”” Gl(x — y)e™'] dyd(t, y)} : (2.55)

and its LS transform is

OD*(t, s)

P —A[1 — G*(se™ )" (t, 5), (2.56)
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where @*(t,s) = [[¥ e™**dd(t,x) and G*(s) = [;* e** dG(z). Solving this
differential equation,

&*(t,s) = exp {—)\/O [1—G*(se™ )] du} , (2.57)
E{Z(t)} = _8@’;;,5) = M ;s_a ), (2.58)

In addition, if 1/p = E{W;} < oo, then lim; .., Pr{Z(t) < z} exists and its
LS transform is

P* (00, 5) = exp {— A /01 L= G (su) du] . (2.59)

(0% u

Ezxample 2.4.
(i) When G(z) =1 —e™#*,

s+ pe®t Ve_/\t
S+ 1 ’

7t =

where v = A/a. Thus, by inversion,

at)i

Pr{Z(t) <z} =e M Z<V +j: a 1) (1-— c_o‘t)jz (W:; exp(—pze™).
=0 = v

In a similar way,

lim Pr{Z(t) < z} = /O )" g,

e r)

that is a gamma distribution with mean v/p.
(ii) When G(z) =0 for z < 1/p and 1 for > 1/u, i.e., the damage due to
each shock is constant and its amount is 1/u. From the results [83, p. 129],

@*(oo,s):<8'[;> exp(—y// Cu du),
1/p

where v = e® = 1.781072--- and C' = 0.577215 .- - that is Euler’s constant.
By inversion,

| 2 SR [ (o — ) TO) ()
tlggo Priz(t) < o} = (v/p)*I'(1+v) ’

where I(y) is uniform over [0, 1/p].
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(4) n Different Units

Consider a system with n different units that are independent of each other.
Successive shocks occur at time interval X; with distribution F(t) = Pr{X; <
t} (j =1,2,...). Each shock causes some damage to unit ¢ (i = 1,2,...,n)
in the amount W;,; with distribution G;(z) = Pr{W;;; < z} for all j > 1,
where W;,; might be zero. Each unit fails when its total damage has exceeded
its failure level K; (i = 1,2,...,n). A series system with n units subject to
shocks was considered [137].

One typical example of this model would be the damage to railroad tracks,
ties and pantographs. Such damage is mainly due to the number and sizes of
running trains and depends on the weight and the speed of trains. In the
case of n = 3, X is the time interval of trains, and W;,; (¢ = 1,2,3) are the
amounts of damage to the railroad tracks, ties, and pantographs, respectively,
produced by one running train.

Letting Z;(t) denote the total damage to unit i (i = 1,2,...,n) at time ¢,
the joint distribution of Z,(t) is

Pr{Z;(t) <z; (i=1,2,...,n)}

= Pr{Zi(t) <x; (i=1,2,...,n)|N(t) = j} Pr{N(t) = j}.  (2.60)
Jj=0
From the assumption that each amount of damage occurs independently,
Pr{Zi(t) <z (i=1,2,...,n)IN(t) = j} = [[ 6V (@)
i=1

Thus, the joint distribution is

(oo}

Pr{Zi(t) <z (i=1,2,... Z

=0

n

H G(])

=1

Y FOD () — FUTD (1)),

(2.61)

Suppose that a system fails when at least one of n units exceeds a failure

level K, i.e., the system is a n-unit series system. Then, the first-passage time
distribution to system failure is

Pr{Y <t} =1-Pr{Z;(t) < K; i=1,2,...,n)}

and its mean time is

ﬁ Gg-ﬁ(m)] . (2.63)
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Next, when a system fails if all of n units exceed a failure level Kj, i.e.,
the system is an n-unit parallel system, the first-passage time distribution to
system failure is

Pr{Y <t} = i {ﬁu ~ GE”(KZ-)]} [FO (1) = FUD @), (2.64)

Jj=0

and its mean time is

E{Y} = ii{ ﬁ ~-GY(K } . (2.65)

i=1

When shocks occur in a nonhomogeneous Poisson process with a mean
value function H (t), the first-passage time distributions and their mean times
are derived by replacing FW)(t) — FU+D (t) with {[H (t)]7/j!}e=H® formally.

Furthermore, suppose that a shock does no damage to unit ¢ with prob-
ability ¢; = 1 — p;, and otherwise, does some positive damage W;,; with
distribution G;(x). In this case,

Pr{Zi(t) < (7;:1727"'7n)|N(t):j}:H[Z(j)qz pz mGj m)( >‘|7
i=1Lm=0

(2.66)
and hence, we can get the first-passage time distributions and their mean
times from (2.62)—(2.65).

Ezxample 2.5. Suppose that any amount of damage to unit ¢ incurred from
shocks is constant 1/u;, i.e., Gi(x) =0 for x < 1/p; and 1 for > 1/p;. Let
K = min{p Ky, po Ko, ..., un Ky} and Ky = max{u1 Ky, po Ko, . . ., i Kpn }.
The first-passage time distribution and its mean time for a series system are,
from (2.62) and (2.63),

Pely <1} = FUSID@), B} = | (K] +1),
and for a parallel system are, from (2.64) and (2.65),
Pr{y <t} = FIFIHD(@0), By} = ([KM] +1),

where [z] denotes the greatest integer contained in x.
Moreover, when F(t) = 1 —e™* and K,, > 1, the failure rate is, for a

series system,
AT /]!

O g

and for a parallel system,
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Wy

Wo ! 5

Wy

A A A A :
Xl /\'\XQ/\\XB/\\XAL/\\XB/.
t —

O Shock point ® Failure time

Fig. 2.4. Process for a cumulative damage model with two kinds of damages

r(t) = OO/ [Kng)!
- o

both of which are r(0) = 0, and increase monotonically and become r(oc0) = A
that is the constant failure rate of an exponential distribution (1 —e=**). If
Ky < 1, then r(t) = X for all ¢ > 0.

(5) Increasing Damage with Time

Consider the cumulative damage model with two kinds of damage (see Fig-
ure 2.4). One of them is caused by shock and is additive, and the other in-
creases proportionately with time, that is, the total damage is accumulated
subject to shocks and time at the rate of constant « (« > 0), independent of
shocks. A unit fails whether the total damage is exceeded with time or has
exceeded a failure level K at some shock, and its failure is detected only at the
time of shocks. Such a model would be the life of dry and storage batteries. A
battery supplies electric power that is stored by chemical change according to
its need. However, oxidation and deoxidation always occur irrespective of its
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use, that is, a battery always discharges a small quantity of electricity with
time, and finally, it cannot be used.

Suppose that Sj EX1+X2+"‘+XJ', Zj = W1+W2+"‘+Wj (]
1,2,...), and Sy = Zy = 0. Because Pr{S; < t} = FU)(t) where Pr{Z;
z} = GU(z) (j =0,1,2,...), the distribution of time to detect a failure at
some shock is

IN

PI{Y < t} = ZPI‘{Z + OéSj <K< Zj1+ OéSj+17Sj+1 < t}

_E:/{/‘ GU (K —mU—GU“KK—aw+deF@ﬁdF@wL

(2.67)

where note that GU)(z) = 0 for # < 0. Thus, the mean time to detect a failure
at some shock is

BE{Y} =

Z/ {/ (t+2)[GV(K — at) = GV (K — aft + 2))] dF(x)} dFY) (1)

- Z / GO — at)dFO) (1), (2.68)
=070

Similarly, the probability that the failure is detected at the (j 4+ 1)th shock is

T Te0 (K — o) — GO (K — alt 4+ o b aFpo)
— {/ GO(K — at) — GO (K — aft + 2))] dF( >}dF (1

K/a ) K/« )
= el (K — at) dF(J)(t) — G(J+1)( — at) dFU+D ()
0 0

(1=0,1,2,...), (2.69)
and the failure rate is

fK/ag(J)( — at) dFU) () — fOK/ag(jH)(K — at) dFUHD (1)
Ti+1 = o ) )
’ S GO (K - at)dFG)(¢)

(j=0,1,2,...).  (2.70)

This corresponds to the model where a failure level K(t) at time ¢ decreases
with time ¢, i.e., K(t) = K — at.

Ezample 2.6. Tt is intuitively estimated from (2.11) that because the average
damage per unit of time is v+ A/, the mean time until the total damage has
exceeded a failure level K is approximately
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Table 2.1. Mean time to failure for two kinds of damage when 1/ =1

ap pK =1 wK =5 pnK =10
Al AE{Y} Al AE{Y} Al AE{Y}
0.0 20 2.000 6.0 6.000 11.0 11.000
0.2 1.8 1.705 5.2 5.078 9.3 9.294
04 1.7 1.521 4.6 4.392 8.1 7.989
0.6 1.6 1.410 4.1 3.907 7.3 7.049
0.8 1.6 1.334 3.8 3.543 6.6 6.333
1.0 15 1.286 3.5 3.260 6.0 5.770
20 1.3 1.162 2.7 2.450 4.3 4.121
4.0 1.2 1.086 2.0 1.843 3.0 2.845

= <a/A[i1/u+l>'

Table 2.1 presents AE{Y'} and A for ay and uK when F(t) = 1 — e,
G(z) =1—e " and 1/X = 1. When a = 0, this corresponds to the standard
cumulative model given in Example 2.2. This table indicates that [ shows a
good upper bound for the mean time to failure. In actual models, [ would be
easily computed, and it would be used practically as one estimation of their
mean failure times.

Finally, if the total damage increases exponentially, i.e.,

N(#)
Z(t) =Y Wjexpla(t = S;)], (271)
j=1
then by arguments similar to those of (3), when F(t) =1 — e,
t
B (1, 5) = exp {—)\/ [ — G*(se™)] du}, (2.72)
0
et —1)
E{Z{)} = 2.73
(zmy =" V. (273
A [F1-G*
&* (00, 8) = exp [— / (su) du] . (2.74)
a Jq (A

This corresponds to the model where the total damage due to shocks is addi-
tive and also increases exponentially with time.
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Basic Replacement Policies

Consider a unit that should operate over an infinite time span. It is assumed
that shocks occur in random times and each shock causes a random amount
of damage to a unit. These damages are additive, and a unit fails when the
total damage has exceeded a failure level K. When the failure during actual
operation is costly or dangerous, it is of great importance to avoid such terrible
situations. It would be wise to exchange a unit at a lower cost before its failure.
The replacement after failure and before failure is called corrective replacement
and preventive replacement, respectively. We may consider damage as cost
incurred from shocks. In this case, this corresponds to the maintenance model
where a unit is replaced when the total cost incurred for some maintenance
has exceeded a threshold level K.

This is the maintenance model for a single unit, where its failure is very
serious, and sometimes may incur a heavy loss. If we have no information
on the condition of a unit, its maintenance should be done at planned times.
On the other hand, if we could get the number of shocks up to now and the
amount of damage at shock times or at inspection times, its maintenance
should be done at a prespecified number of shocks or at a damage level before
failure, respectively.

Suppose that a unit is replaced with a new one at failure. It may be wise to
do some maintenance at a lower cost before failure. The optimum control-limit
policies where a unit is replaced at a threshold level was derived, when it fails
with a known probability that is a function of the total damage [42-45]. More
discussions on such replacement policies were carried out [138-146]. Such re-
placements were summarized [147,148]. On the other hand, the replacement
models where a unit is replaced at a planned time T were proposed [46-50].
Furthermore, the cumulative damage model where the total damage is decreas-
ing at a known restoration rate was proposed [149-152]. Recently, a variety
of replacement models subject to shocks were studied [153-160]. Replacement
policies for multistate degraded systems subject to random shocks were dis-
cussed [161-165]. A d-shock model, where the second shock will cause the
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failure if the time interval between two successive shocks is less than §, was
proposed [166,167].

This chapter is written based on [51,168] and adds some new results by
combining the theories of cumulative processes [11] and maintenance [1]. In
Section 3.1, a unit is replaced before failure at a planned time 7', at a shock
number N, or at a damage level Z, whichever occurs first. Introducing the
respective replacement costs for T, N, and Z, we obtain the expected cost
rates. In Section 3.2, we derive analytically optimum policies that minimize
the expected cost rates for the three policies. Some optimum policies are
compared with other values in numerical examples. In Section 3.3, we propose
five modified replacement models that would be useful in practical fields and
give more interesting research topics for further study.

3.1 Three Replacement Policies

Suppose that a unit begins to operate at time 0 and its damage level is 0. Let
N(t) be the number of shocks in time ¢. It is assumed that the probability
that j shocks occur in [0,¢] is F;(t) (j = 1,2,---), where Fy(t) =1, i.e., the
probability that j shocks occur exactly in [0, ] is

Pr{N(t):j}:Fj(t)_Fj+l(t) (j:071727"')'

An amount W; of damage due to the jth shock has an identical distribution
G(z) = Pr{W; < z} with finite mean 1/u, where G(z) = 1 — G(x) and
1/p = [, G(z)dz < oco. Furthermore, the total damage is additive, and its
level is investigated and is known only at shock times. The unit fails when
the total damage has exceeded a failure level K at some shock, its failure is
immediately detected, and it is replaced with a new one.

As the preventive replacement policy, the unit is replaced before failure
at a planned time T (0 < T < ), at a shock number N (N = 1,2,---),
or at a damage level Z (0 < Z < K), whichever occurs first. In addition, it
is assumed that the unit is replaced at K or Z without replacing it at IV,
respectively, when the total damage has exceeded K or Z at shock N.

The probability that the unit is replaced at time T is

N-1

Pr =Y _[F(T) - F;1(T)GY(Z), (3.1)
=0

the probability that it is replaced at shock N is
Py = Fy(1)G™(2), (3:2)

the probability that it is replaced at damage Z is

N-1 A _
Pr= Y B [ (6K -0~ GZ-0]ac @), 63
=0
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and the probability that it is replaced at failure level K, i.e., corrective re-
placement is done, is

N-1 A
P =Y Fi(T) /0 G(K — z)dGY (z), (3.4)

Jj=0

where ) (z) (j = 1,2,---) denotes the j-fold Stieltjes convolution of any
distribution ¢(z) with itself and (@ (z) = 1 for > 0. It is clearly shown
that Pr + Py + Pz + Px = 1. Similarly, the mean time to replacement is

N-1 T
TS [F(T) - Fi41 (T)GD (2) + GY(2) / tdE (1)
7=0 0
7
0

N-1
+ FZO /OTtdFj-‘rl(t)/ [G(K - {L‘) — G(Z _ LL’)} dG(j)(;p)

N—-1 ,T Z
- ; /0 tdF; 1 (t) /0 G(K —z)dGY) (x)

1 T
=369 [ 1560 - B (3.5)
=0 0

J

For the above replacement model, we introduce the following replacement
costs: Cost cp is incurred for replacement at time 7', and cy, ¢z, and cx are
the respective replacement cost at shock N, damage Z, and failure level K,
where cost ci is higher than the three costs cr, ¢y, and cz. Then, the total
expected cost until replacement, given that the unit began to operate at time
0, is
C(T,N,Z) = crPr + cNPy + ¢z Pz + cx Pk

N—-1
= i — (cx —cr) Y [F(T) = Fja (T)|GY(2)
j=0
- (CK — CN)FN T)G(N)(Z)
~ ek —2) Y- Fya(T) [ [G(K — ) = G(Z = )46V (0).

=

<.
o

(3.6)

We call the time interval from one replacement to the next replacement
one cycle. Then, the pairs of time and cost in each cycle are independently
and identically distributed, and both have finite means. Thus, from (1.34) in
a renewal reward process, the expected cost per unit of time for an infinite
interval is
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C(T, N, Z) = Expected cost of one cycle
77777 Mean time of one cycle

that is called the expected cost rate. Thus, dividing (3.6) by (3.5),

CK — (CK—CT)Zﬁv_Ol [F;(T) — Fj+1(T)]G(j)(Z)
—(cx —en)Fn(T >G<N (2)

Z .
C(T,N,Z) = —(CK_CZ)ZJ o Fja T) 0 — G(Z-2)]dGY) (z)
) ) T .
Tiso GO fy 7+1( ) dt
(3.8)
When the unit is replaced only after failure, the expected cost rate is
C= lim C(T,N,Z)
N
7oK
CK
B . 3.9
Z 0 GO(K fo — Fja(t)]dt (3.9)

Furthermore, denoting ¢ as the mean time for replacement at k& (k =
T,N,Z, K), the availability A(T, N, Z) ((2.24) of [1]) is
Mean time to replacement

A(T,N, Z
( )= Mean time to replacement + Mean time for replacement

P P P P
:1/{1+ ;T1T+CN N ez Z+CK K } (3.10)
S GUNZ) [y By () — Fya ()] dt

Thus, the policy maximizing A(T, N, Z) is theoretically the same as minimiz-
ing the expected cost rate C(T, N, Z) in (3.8).

3.2 Optimum Policies

We discuss analytically an optimum planned time T*, shock number N*,
and damage level Z* that minimize the expected cost rates when Fj(t) =
FU(t) (j =1,2,---), i.e., shocks occur in a renewal process with a general
distribution F'(t) and its finite mean 1/\.

(1) Optimum T*

Suppose that a unit is replaced at time T' (0 < T' < 00) or at failure, whichever
occurs first. Then, the expected cost rate is, from (3.8),

Cy(T) = lim C(T, N, 2)
Iow
ex = (ex —er) XL [FO(T) = FUT(T)GYU)(K) o)
Zj:o GO (K )f [FG)(t) — FUHD(¢)] dt : :
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It can be easily seen that limp_g C1(T) = oo, and from (3.9),

. CK
Cr=Jim T = 4 | e (312)
where Mg (K) =372, GU)(K), and note that the denominator of the right-
hand side represents the mean time to failure given in (2.11). Thus, there
exists a positive T* (0 < T < oo) that minimizes C1(T).

We seek an optimum time 7 that minimizes C1(T) in (3.11) for cx > cr.
Let f(t) be a density function of F(t), fW(t) (j = 1,2,---) be the j-fold
Stieltjes convolution of f(t) with itself, and f(°)(t) = 0 for ¢ > 0. Then,
differentiating C1(7") with respect to T" and setting it equal to zero,

oo

Q(T)ZG(j)(K) /T[F(j) (t) — F(j+1)(t)] dt

=0 0

_ZF(J—H GD(K) — G = T (3.13)

CK —CT

where
’ S FH(T)GO) () — GO+ (K)
S [FO)(T) — FGH)(T)G0) (K)

It can be clearly seen that if Q(T) is strictly increasing in 7', then the left-hand
side of (3.13) is also strictly increasing from 0 to Q(c0)(1/A)[1 + Ma(K)] —1,
where Q(00) = limp_.oo Q(T). Thus, if Q(0)[1 + Ma(K)] > Aek /(cx — er),
then there exists a finite and unique T* that satisfies (3.13), and the resulting
cost rate is

Q(T) =

Ci(T") = (cx — er)Q(T™). (3.14)
Conversely, if Q(o0)[1 + Mg(K)] < ek /(cx — er), then T* = oo, i.e., the
unit is replaced only at failure, and the expected cost rate is given in (3.12).
If a failure level K is distributed according to a general distribution L(x)

as shown in (2) of Section 2.5, the expected cost rate becomes

CK — (CK —cr) Z;” ol F5(T) = Fin(T)] [5GV () dL()
j 0 fo i ( Fia( (t)]dt fooo G('j)(x) dL(x)

In particular, suppose that shocks occur in a nonhomogeneous Poisson process

and a failure level K is distributed exponentially, i.e., Fj(t) = 372 { [H(t)]7/4'}

x e H® (j=0,1,2,---) and L(z) = 1 — ¢~ %%, Then, the expected cost rate
is rewritten as

C(T) = (3.15)

CK — (CK — CT)C_[l_G*(e)]H(T)

Ci(T) =
1T ST e--Gr@1H at

(3.16)

where G*(0) denotes the Laplace—Stieltjes transform of G(x), i.e., G*(f) =
Jo° e %dG(x) for 6 > 0.
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We seek an optimum time 7 that minimizes C1(7T) in (3.16). First, it is
easily noted that the problem of minimizing C;(T") is the same standard age
replacement problem with a failure distribution (1 — exp{—[1 — G*(0)|H (t)})
in Chapter 3 of [1]. Let h(t) be an intensity function of a nonhomogeneous

Poisson process, i.c., h(t) = dH(t)/dt and H(t) = [; h(u)du. Then, differen-
tiating C1(T) with respect to T' and setting it equal to zero,

T
1= G OI) [ et g O = K )
0 CK —Cr

Letting Q1(T) denote the left-hand side of (3.17), it can be easily seen that if
h(t) is strictly increasing, then Q1 (7T') is also strictly increasing from 1 to

Q1(c0) = lim Q1(T) = [1 — G*(0)]h(co e I=GTONH{) gy
T
— 00 0
Therefore, we have the following optimum policy:

(1) If h(t) is strictly increasing and Q1(c0) > ¢k /(cx —cr), then there exists a
finite and unique 7™ (0 < T* < o0) that satisfies (3.17), and the resulting
cost rate is

Ci(T7) = (cx — er)[1 = G*(0)|A(T7). (3.18)

(i) If h(t) is strictly increasing and Q1(o0) < ¢k /(cx — er) or h(t) is nonin-
creasing, then T* = oo, and the expected cost rate is

Ci(o0) = lim C(T) = °K

. . 3.19
T [ N QIIORY (3.19)

In the case of (ii), it is of interest that there does not exist any finite time 7*
to minimize Cy(T") when shocks occur in a Poisson process, i.e., h(t) = A.

(2) Optimum N*

Suppose that a unit is replaced at shock N (N = 1,2,---) or at failure,
whichever occurs first. Then, the expected cost rate is, from (3.8),

Co(N) = lim C(T,N, Z)

Z—K
_ ex — (ex —en)GI(K) 1o
A euk) (N'=1,2,--). (3.20)

In particular, when N = 1, i.e., the unit is always replaced at the first shock,
the expected cost rate is

02(1) = )\[CK - (CK - CN)G(K)] (3.21)
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Forming the inequality Co(N+1)—C2(N) > 0 to seek an optimum number
N* that minimizes Cy(N) for cx > ¢,

N-1
QN+ Y GO(E)-1-GM (k) > N (N=1,2,-), (3.22)
j=0 CK —CN
where GV (K) — G
Q2(N) = (N=1,2,---).

G- (K)

If Qo(N) is strictly increasing in N, d.e., GUTD (2)/GU (z) is strictly de-
creasing in j, then the left-hand side of (3.22) is also strictly increasing in
N to Q2(0)[1 + Mg(K)] — 1, where Q2(00) = limy 00 Q2(N) < 1. Thus,
if Q2(c0)[1 + Mg (K)] > ¢k /(cxk — ¢n), then there exists a finite and unique
minimum number N* (1 < N* < oo) that satisfies (3.22), and the expected
cost rate is

)\(CK — CN)QQ(N*) < CQ(N*) < )\(CK — CN)QQ(N* + 1) (323)

Conversely, if Q2(00)[1 + Mg(K)] < ¢k /(ck — ¢n), then N* = oo. Note
that Q2(N) corresponds to the discrete failure rate vy given in (2.15), and
Q2(N +1) represents the probability that the unit surviving at the Nth shock
will fail at the (N + 1)th shock. In general, Q2(N) would increase to 1. In this
case, if Mg(K) > cn/(cx — ¢cn), i.e., the expected number of shocks before

failure is greater than cy/(cx — ¢n), then a finite N* exists uniquely.

(3) Optimum Z*

Suppose that a unit is replaced at damage Z (0 < Z < K) or at failure,
whichever occurs first. Then, the expected cost rate is, from (3.8),

C3(2) = lim C(T,N, 2)
N—o0

ek — (ex — e2)[G(K) — [ GK — ) dMg()]
— [1 N Mg(%)]/A . (3.24)

When Z =0, C5(0) agrees with Ca(1) in (3.21) when ¢z = ¢y.
We seek an optimum level Z* that minimizes C5(Z) in (3.24) for cx > cz.
Differentiating C3(Z) with respect to Z and setting it equal to zero,

K
/ 1+ Mo(K —2)]dG(z) = % . (3.25)
K-Z CKk —Cz
The left-hand side of (3.25) is strictly increasing from 0 to Mg (K). Thus, if
Ma(K) > cz/(ck—cz), then there exists a finite and unique Z* (0 < Z* < K)

that satisfies (3.25), and its resulting cost rate is
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C3(Z%) = Mex — e2)G(K — Z7). (3.26)

Conversely, if Mg (K) < cz/(cxk —cz), then Z* = K, i.e., the unit should be
replaced only at failure, and the expected cost rate is given in (3.12).

If G(x) has an IFR property, then from (1.20), uX > Mg(K) > pK — 1,
where 1/p = E{W;}. Thus, if uK > cx/(cx — ¢z), then an optimum Z*
(0 < Z* < K) exists uniquely, and if uK < cz/(cx — cz), then Z* = K. In
addition, if the solutions Z; and Z5 to satisfy

/ UK -G = 7 (3.27)
K-Z Ck —Cz
and
K
/ WK —2)dG(z) = 7 (3.28)
K-Z CKk —Cz

exist, respectively, then 77 < Z* < Zs.

Ezxample 3.1.  Consider the replacement of car tires where the damage to
the tire is a function of the running distance. If the running distance exceeds
K = 30,000 km, the tire is regarded as failed and is not suitable for running.
The distance traveled in one time unit is assumed to obey an exponential
distribution with mean 1/u, i.e., G(z) = 1 — e #® and Mg(z) = pa. Then,
cost cz represents the usual replacement cost of the tire and is 11,000 yen
(about $100). Cost ¢k includes all costs resulting from the failure of tires in
service, and will be higher than ¢z because there is a risk of accidents. From
the above results, if uK > cz/(cx — cz), then there exists a finite and unique
Z* that satisfies
uZe_”(K_Z) _ ¢z .
CK —Cz
Thus, we may replace the tire when the total running exceeds Z* km before
failure. In this case, the expected cost rate is C5(Z*)/(Acz) = 1/(nZ*). On the
other hand, if the tire is replaced only when the total distance has exceeded
30,000 km, then the expected cost is C5(K)/(Acz) = (ck/cz)/(1 + uK).
Furthermore, from (3.28), Z3 is given by the unique solutions of the following
equations:
N R R
Cx —Cz

and Z* = Zl S Zg.

Another simple method of replacement is to balance the ratio of replace-
ment costs before and after failures against that of a damage level and a failure
level, i.e.,

Z _CZ
K+1/M_CK'

It is clearly seen that Z* > Z because e#(5~%) > 1 4 (K — Z) for K > Z.
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Table 3.1. Comparison of optimum damage level Z* and approximate values Z»
and Z for ¢k /cz and 1/p when K = 30,000 km

CK/CZ:2 CK/CZ:5 CK/CZ:].O

Ve g Zs Z z* Zs Z z* Zs Z

100 29431 29431 15050 29293 29293 6020 29212 29212 3010
200 29004 29006 15100 28729 28730 6040 28568 28569 3020
300 28632 28635 15150 28220 28224 6060 27980 27983 3030
400 28296 28302 15200 27749 27755 6080 27429 27435 3040
500 27987 27996 15250 27306 27315 6100 26908 26917 3050
600 27700 27713 15300 26886 26900 6120 26410 26424 3060
700 27432 27449 15350 26486 26504 6140 25933 25952 3070
800 27179 27202 15400 26102 26127 6160 25473 25498 3080
900 26940 26970 15450 25734 25765 6180 25029 25061 3090
1000 26714 26751 15500 25379 25418 6200 24600 24639 3100

Table 3.1 presents the optimum value Z*, upper value Z2, and approximate
value Z for 1/u and ¢k /cz, that decrease with both 1/p and ¢k /cz. This
indicates that Z < Z* < Z5 shows a good approximation, however, Z is too
small to compare with Z*, so that the upper bound given in (3.28) would
be very useful practically to compute an optimum policy when G(z) and its
mean 1/p are statistically estimated.

Until now, it has been assumed that shocks occur in random times and
their amount of damage is statistically estimated. Next, the amount of damage
is investigated only through inspections that are made at periodic times, that
is, the amount of damage is generated during ((j — 1)¢o, jto] according to an
identical distribution G(z) for all j (j = 1,2,---), and its total damage is
known only at jtg, i.e., at the end of each period. This corresponds to the
damage model where shocks occur at a constant time to. Replacing 1/ with ¢
in (3.24), we can obtain the expected cost rate and make a discussion similar
to deriving an optimum policy.

3.3 Modified Replacement Models

This section considers some extended models of Section 3.1 in more general
replacement forms and discusses optimum policies. Furthermore, we propose
the combined preventive replacement models of planned time, shock number
and damage level. These models would be more realistic than the basic ones,
and moreover, offer interesting topics to reliability theoreticians.
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(1) Modified Cost

The replacement costs may depend on the damage level at its replacement
time. It is assumed that cp(z) (0 < 2 < K) is an additional replacement cost
that is variable for the total damage = with ¢(0) = 0, that is, cost ¢ + ¢o(z)
(k =T,N,Z) is incurred for the replacement of the unit with damage x at
time T', shock N, and damage Z, respectively, and cost cx + ¢o(K) is incurred
for the replacement at failure.
The expected cost when the unit is replaced at time 7' is
N-1 A

Y IFH(T) = Fja (7)) / [er + co(@)] dGV) (@), (3.29)
=0 0

the expected cost when it is replaced at shock NV is

zZ
Fy(T) /O e + co(@)] dG™ (2), (3.30)

and the cxpcctod cost when it is replaced at damage Z is

Fj+1 / / ez + co(x + 9)] dG(y) dGD (). (3.31)

j=
Thus, summing up (3.29)—(3.31), adding them to the replacement cost [cx +
¢o(K)] Pk, and dividing by (3.5), the expected cost rate is, from (3.7),

ex = (ex = er) S [F(T) = F (TG (2)

— (cx— CN)FN(T)G(N)(Z)

(CK—cz)ZN "Fia fo — G(Z—x)]dGY)(z)
C(T,N,Z) = +Z Fja (T fo f Gly—a dCo(y)] dGU) (x)
. ZN LGu fo 1(t)] dt
(3.32)

It is difficult to discuss optimum policies analytically. In particular, it is
assumed that shocks occur in a Poisson process with rate A, the amount of
damage due to each shock has an exponential distribution with mean 1/, and
co(x) is proportional to the total damage z, i.e., Fj(t) = Y272 [(At)! /ille™,
GU)(z) = E;’ij[(ux)i/i!]c_“z, and co(z) = cox.

The expected cost rate for the replacement at time 7" under the above
conditions is

(1) _ . C(T,N,Z)
S
e —co/p— (cx —cr —co/p) Y52 o [Fy(T) = Fia (T))GY(K)
- 350 Fia (T)GO) (K)
+ (3.33)

I
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Differentiating C1(T) with respect to T and setting it equal to zero, for cx >
cr + co/ 1,

Ja G(]) —>\T —GUO(K) = cr 7
Z 1 (T g BN = o e
(3.34)

where
S 2ol /e TGV (K) — GUTD(K))
> ol(AT)7 /e T GO(K)

First, note that [GU) () ~GU (K)]/GO) (K) = (K )1/ 5552 [(nK)' /i1
is strictly increasing from e "X to 1 from Example 2.2. Next, when [GY) (z) —
GUH (2)]/GY) (z) is strictly increasing in j for any distribution G(z), we can
prove [131] that

QT =

S 2ol AT /NG () = GUHD ()]
> i2o[(AT)I /G W) ()

is also strictly increasing in T for any = > 0 as follows: Differentiating Q(T")
with respect to T,

Q(T) =

A > ()\T)] () N
3526 [(AT)T /51 GO) ()2 [Z G (@)

The numerator is rewritten as

(>\T >\T) i i GUD(z)  GUH2(2)
Z GO ()G (a ){ GW(z) G(i+1)(x)]

[e's] AT j AT 7 ) ; G(j+1) €T G(i+2 X
- Z( ) Z( ) G (x)GUHY (x)[ G(j)(x(')) T Gl E

|

)

)
GUD(z)  GUH+2(2)

(

+Z (Y > (AT)ZG(-")(:C)G(M)(Q“")[ GU(z) — GUHD(z)

} . (3.35)

It can be easily seen that the second term on the right-hand side of (3.35) is
positive because GUHY (2)/GU)(z) is strictly decreasing. Changing the sum-
mation of ¢ and j, the first term on the right-hand side is

> (AT i (\T) GO ()G () |:G(j+1)(x) G(i+2)(x)].

' j IS
= 5 GO (z)  GU+D(2)



50 3 Basic Replacement Policies

Changing 4 into j with each other, the above equation is

— (AT i ()‘T)iG(i)(x)G(j—s-l)(x)[G(i+1)(w) G(j+2)gx)}

par 4! A il GO(z)  GUHD(z)
(AT & G2 (z)  QUHD(x)
G+ () _
; J—l'; Z+1 e ()[G@“ (@) GO@) ]

Consequently, (3.35) is

= ()‘T) j i G(Hl)(x) Gl ()], .
720 ; (i+1) GY) ()G +1)(x)[ CO@) G(i+1)(;z:)}(z +1—3)>0,

that completes the proof of that Q(T) is strictly increasing.

From the above results, Q(T') is strictly increasing from e #% to 1 when
G(z) =1 — e #*. Thus, the left-hand side of (3.34) is also strictly increasing
from 0 to uK. Therefore, if cx > cr[1 + (1/uK)] + co/p, then there exists a
finite and unique T* that satisfies (3.34), and the resulting cost rate is

Cl(AT*) = (cK - i‘z) Q:(T*) + C: (3.36)

Conversely, if cx < er[l + (1/uK)] + ¢o/p, then T* = oco.
The expected cost rate for the replacement at shock N is, from (3.32),

C:N) _ | O(T,N.2)
- T—o00 A
Z —00
_CK — co/n— (cx —en — co/,u)G(N)(K) n co
sy GUI(K) z
(N=1,2,...), (3.37)

that agrees with (3.20) in the exponential case by replacing cx with cx —co/p.
Because Q2(N) is strictly increasing to 1, if cx > en[1+ (1/uK)] 4 cop, then
there exists a finite and unique minimum N* that minimizes Co(N).

Finally, the expected cost rate for the replacement at damage Z is, from
(3.32),

Cs(2) _ , C(TN.2)
- T—o00 )\
N —o00
cx —co/p— (cx —cz —co/p)(1 —e ME=D)) ¢

= + . 3.38
1+pZz " ( )

Differentiating C3(Z) with respect to Z and setting it equal to zero, for cx >
¢z + co/ 1,
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pZeHIE=2) — “z . (3.39)
CK —Cz — Co/ b
The left-hand side of (3.39) is strictly increasing from 0 to pK. Thus, if cx >
cz[1+ (1/uK)] + co/ 1, then there exists a finite and unique Z* (0 < Z* < K)
that satisfies (3.39), and the resulting cost rate is

Cg(Az*) _ ;(ZZ +CO). (3.40)

It is of great interest that the condition that a finite optimum value exists
is given by the same form as cx > cx[l + (1/pK)] + co/p (k = T,N,Z). In
general, K would be greater than ¢ /(cx —cx — co/ 1) because uK represents
the expected number of shocks before failure.

FEzample 3.2.  We compute the optimum 7%, N*, and Z* numerically. Ta-
ble 3.2 presents the optimum AT™, the expected cost rate C1(T*)/(Acr), and
T*/E{Y} = A\T*/(14+pK) (see Example 2.2) for pK = 10, 20 and cx /cp = 2,
5, 10, 20 when ¢y = 0. If cost ¢y takes some positive value, then cx may be
replaced with cx — ¢o/p. Furthermore, the ratio of cx to er becomes one in-
dicator of replacement time. We compute 7' that satisfies cr/cx = T/E {Y},
i.e., \T = (cr/ck)(1 + uK). This indicates that when cx /cr = 2, the unit
should be replaced before failure at time AT = 9.02 and 82.0% of the mean
failure time. However, the approximate values T" are too small to compare T,
and hence, it would be useless practically.

Table 3.3 presents the optimum N*, the expected cost rate Co(N*)/(Aen),
and N*/[1 + Mg(K)] = N*/(1 + pK) for pK = 10, 20 and cy/cr = 2, 5,
10, 20. In addition, we compute a minimum N that satisfies CKG(N) (K) >
enyGW)(K). If the unit fails until the Nth shock, then it costs g, and other-
wise, it costs cx. The approximate values N show good upper bounds of N*
when pK = 10.

Table 3.4 presents the optimum pZ*, the expected cost rate C3(Z*)/(Acz),
and Z* /(K +1/p) for uK = 10, 20 and ¢z /cx = 2, 5, 10, 20. Furthermore, we
compute Z that satisfies cz /cx = Z/(K +1/p), i.e., pZ = (cz /e ) (14 pk)
that agrees with AT when ¢y = cr, and Z* > Z. The expected costs C3(Z*)
are the smallest among three policies, as one expected. If costs cx /e (k =T,
N, Z) are the same ones, the replacement policy where the unit is replaced
at damage Z is the best among the three policies.

If the replacement cost is cx + co(x) (r > K) when the total damage is
x and the unit is replaced at failure, then the expected cost rate in (3.32) is
easily rewritten as
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Table 3.2. Optimum time AT, expected cost rate C1(T*)/(Aer), T /E{Y}, and
approximate value AT for cx /er and pK

pnK =10
CKICT y\pe oy (her)  AT*/(14uK) AT
2 9.02 0.142 0.820 5.5
5 5.56 0.243 0.505 2.2
10 4.34 0.327 0.394 1.1
20 3.45 0.417 0.313 0.55
pnK =20
CKICT y\pe oy (her)  AT*/(14uK) AT
2 15.74 0.066 0.749 10.5
5 11.30 0.089 0.538 42
10 9.59 0.106 0.457 2.1
20 8.33 0.122 0.400 1.05

Table 3.3. Optimum number N*, expected cost rate Co(N*)/(Aen), N*/(1+ pK),
and approximate value N for cx /ey and pK

K =10
CKIN N (N /(ew)  NY(4+pK) N
2 9 0.156 0.818 10
5 6 0.213 0.545 8
10 5 0.253 0.455 7
20 4 0.300 0.364 6
nK =20
CKIN N (N Oen)  NY(4+pK) N
2 16 0.073 0.762 19
5 13 0.089 0.610 17
10 12 0.100 0.571 15
20 10 0.110 0.476 14

cx — (cx—cr) Zj-v:_ol [F;(T) — Fj1(T))GY(Z)
— (ex —en)Fn(T)GW)(Z)

(cK—cz)ZN Fj (T) [P 1G(K —2) — G(Z —x)] dGY) (x)
C(T,N,Z) = + 300 Fyaa (T fo f Gly—=z dco(y)] dGY) (z)
- S GOZ) fy Fi(t) ~ Fra(t)) at

(3.41)



3.3 Modified Replacement Models 53

Table 3.4. Optimum damage level pZ*, expected cost rate Cs(Z*)/(Acz), pZ* /(1+
uK), and approximate value Z for cx /cz and uK

K =10
KIZ Lz CuZ)Oez) 2t (1K) uZ
2 7.93 0.126 0.721 5.5
5 6.71 0.149 0.610 2.2
10 6.01 0.166 0.546 1.1
20 5.37 0.186 0.489 0.55
uK =20
KIZ Lz CuZ)Oez) 2t (1K) uZ
2 17.16 0.058 0.817 10.5
5 15.85 0.063 0.755 4.2
10 15.09 0.066 0.719 2.1
20 14.39 0.069 0.685 1.05

(2) Replacement at Time T or Damage Z

A unit is replaced before failure at time 7" or at damage Z, whichever occurs

first. Then, the expected cost rate when ¢p = ¢z is, from (3.8),

er + (ex —er) 30720 Fim (T fo — ) dGY)(x)
520 GONZ) fy [F5(t m(t)} dt

Let f;(t) and g¥)(z) be the density functions of F;(t) and GV (x), re-

spectively. Differentiating C(T, Z) with respect to T' and setting it equal to
Zero,

C(T,2) = (3.42)

oo ‘ T
(T, 2)3 G (2) / [F () — Fyaa (1))t
7=0

Ck —Cr

S z ‘ .
=S By (T) /0 GIK—2)dGD (@) = T | (343)
=0

where

Y520 fin(T) Jy GUE —)dGY)(a)
Z;.;OG(])( )[ ]( )_FJ+1(T)] .

Furthermore, differentiating C'(T, Z) with respect to Z and setting it equal to
Zero,

Ql(T, Z) =
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0 T
Q2(T, 2)G(K — 2)>_GY)(2) /O [Fj(t) — Fjy1(t)] dt

S jZ:O @) cr
— J:ZO Fj+1(T)/O G(K — $) dG (J?) = cx — CT, (344)
where ZOO (’)(Z)F @)
—19Y j+1
Q:(T,72) =
(1 2) S 99(Z fo — Fja(t)dt’

In particular, When shocks occur in a Poisson process with rate A, i.e.,
Fj(t) = Y22 [(At) fille™, (3.43) and (3.44) are simplified, respectively, as
follows: '

7)Y Fn(T)GY(2)
7=0

_ Z FJ-H(T)/0 G(K — z)dGY) (z) = CKCE er (3.45)
j=0
where
X F(T) = Fja (D)) fy GUK — 2)dGY) (x)
GLA= 0 S () - Fa@icwz)
and
iFﬁ-l )G (2)
7=0
= Fj+1(T)/O G(K — 2)dGY) (z) = cch o (3.46)
j=0

Hence, there does not exist both 7* (0 < T* < 00) and Z* (0 < Z* < K) that
satisfy (3.45) and (3.46) simultaneously, because Q3(T, Z) < G(K — Z) for
T > 0, so that we may determine optimum 7" and Z* independently under
these conditions as shown in Section 3.2, and adopt the policy with a lower
cost.

(3) Replacement at the Next Shock over Time T

It may be wasteful to replace an operating unit at planned times even if it
is working. For example, when a unit is functioning for jobs with a variable
working cycle and processing time, it would be better to do some maintenance
after it has completed the work and process. The modified replacement model
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where a unit is replaced at the next failure after time T was considered [169],
and the random maintenance model where it is replaced at random times was
proposed in Section 9.3 of [1].

We consider the following modified replacement model: A unit is replaced
before time T when the total damage has exceeded a failure level K, and
after T', it is replaced at the next shock. Then, the probability that the unit
is replaced before failure is

o0

Pr =Y [F;(T) — Fi1(T)GYV(K), (3.47)
=0

and the probability that it is replaced at failure is
Py = Z F;(T)[GYV(K) — QU (K)), (3.48)

where note that (3.47) + (3.48) = 1. The mean time to replacement is, from
(3.47) and (3.48),

iaum(m /0 ' [ / T ) dF(t)] dF; (u)

T—u
+Z GU (K UH)([()}{/OT[/TO:(Lt +u) dF(t)] dF;(u) +/07; dFj+1(t)}
= ; GU) (K)F;(T). (3.49)

Therefore, the expected cost rate is

Cy(T) _ crPr + cix Pk
A 220 GUK)F(T)

ek = (ex — o) X0 [F(T) — Fja (T))GUT(K) (3.50)

- Y520 B (T)GUI(K) ' '
When T’ = 0, C1(0) agrees with Cp(1) in (3.21).

We derive an optimum time 7 that minimizes C1(T) when F(t) = 1 —

e ™ and G(x) = 1 — e jee., Fj(t) = ;Zj[()\t)i/i!]e_/\t and GUY)(z) =
sz[(uaz)i/i!]e_“w. Then, differentiating C1(7T') in (3.50) with respect to T
and setting it equal to zero,

ZF TGV (K i M- GUH(K) = T (3.51)

CK —¢C
pad K —CT
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wher
T SEaOTR e TG o+ 1)l
OO = s 0Ty e TG ()

Because Q(T) is strictly increasing in T from K /(e —1) to 1, the left-hand
side of (3.51) is also strictly increasing from

:uK—l—i—e_”K <uK

D
etk — 1 - 2

to uK.
Therefore, we have the following optimum policy:

(i) I D > ep/(ck — cr), then T* = 0, i.e., the unit is replaced at the first
shock, and the expected cost rate is given in (3.21).

(ii) If D < e¢p/(ck — er) < pK, then there exists a finite and unique T* that
satisfies (3.51), and the resulting cost rate is

Ci(T*) = Mex — er)Q(T™). (3.52)

(i) If uK < ep/(cx — er), then T* = oo, i.e., the unit is replaced only at
failure, and the expected cost rate is given in (3.12).

(4) Replacement at the Next Shock over Damage Z

A unit is checked at each shock and the total damage is investigated only
through inspection. If needed, it is replaced, as shown in (3) of Section 3.2. In
addition, it may be better to replace a unit at the next shock time for prepare
parts, workers, maintenance plans, and so on.

A unit is replaced when the total damage has exceeded a failure level K,
and is also replaced at the next shock when the damage is between Z and K.
Then, the probability that the unit is replaced between Z and K is

Py = i /O ’ { /Z e ) dG(y)} AGO (), (3.53)
=0

—x
and the probability that it is replaced when the total damage has exceeded
K is

—X

P = i /OZ [/ZK_I G(K -z —y)dGy) + G(K — x)] dGY(2), (3.54)
=0

where (3.53) + (3.54) = 1. Furthermore, the mean time to replacement is,
from (3.53) and (3.54),
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i i {(j + 2)/OZ UK_% G(K -z —vy) dG(y)] dGY) ()

[ oo au - nacw+ 6+ vou - o] aco (x)}

1
T

1+ G(K /G ~ ) dMa(z )]. (3.55)

Therefore, the expected cost rate is

Cg(Z) _ cz P77 + cx P
A 1+ G(K) + [ GK — z)dMg()

cK—cK—cZ {fz K —z)dG(z)
) U7 GUE =2 — y) dG(y) dMg () }

- . (3.56)

1+ G(K) + fo —x)dMg(z)
In particular, when G(z) = 1 — e™H%,
A 14+ puZ +1— e wE=2) '
Differentiating C~'3(Z ) with respect to Z and setting it equal to zero,
cuk-z) |A+pD)(K -=2) ] ez
e | — o-n(K—2) 1| = cx— ey (3.58)

The left-hand side of (3.58) is strictly increasing in Z from D to pK . Therefore,
we have the following optimum policy:

(i) f D > ¢z /(ck — cz), then Z* = 0, and the expected cost rate is

@;O) _ex —(ex - czz)_ue;(; + pK)e ] 550

(ii) If D < ez/(cxk — ¢z) < pK, then there exists a finite and unique Z*
(0 < Z* < K) that satisfies (3.58), and the expected cost rate is

53(Z*) _ (CK _ CZ)#(K _ Z*)C_“(K_Z*)
A 1— e—mE=Z) : (3.60)

(iii) If uK < ecz/(cx —cz), then Z* = K, and the expected cost rate is given
n (3.12).
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It is of great interest that the condition for an optimum Z* to exist is the
same as that of (3). Furthermore, compared (3.58) with (3.39), because

I+ p2)u(K - 2)

| — een(K—2) >1+pZz,

the optimum Z* to satisfy (3.58) is smaller than that to satisfy (3.39), as one
expected.

(5) Replacement at n Damage Levels

A unit is replaced before failure at damage Z; (i = 1,2,...,n), where
Zn+1 = K, and its replacement cost is ¢;. Then, the probability that the
unit is replaced at damage Z; is

o0 Zl )
=Y /O G(Zisr — ) — G(Zi — 2)] dG9) ()
=0

Z1
=G(Ziy1) - G(Zi) + /0 (G(Ziv1 — ) — G(Zi — x)] dMa(x)
(i=1,2,...,n), (3.61)

and the probability that it is replaced at failure is

Z1
Px =G(K) + G(K — x)dMg(z), (3.62)
0
where note that Z?:l P; + Px = 1. Because the mean time to replacement is
given by the denominator of (3.24), the expected cost rate is
C(Z1,Z2,-++ ,Zn) cxPx+> 1 P

A 1+ Mg(Zy)
e (ex—e){GZi) = GZ) [ G (Zi —) = G(Zi—2)|dM o ()]
o 1+ Mg(Zl) ’

(3.63)

that agrees with (3.24) for n = 1 when Z; = Z.

Next, a unit fails when the total damage has exceeded a failure level Kj,
where K; < K;+1 and Koo = 00 (1 = 1,2,...), and its required cost is ¢;
with ¢; < ¢;41. If the unit is replaced before at damage Z (Z < K1), then its
probability is

o0 Z
Pe=y | 1600 ) - 6z )46V @) (3.64)

and the probability that it is replaced at failure level K; is
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p= Z/ (G(Kisr — 2) — GK; — )] dGD () (i=1,2,...), (3.65)
j=0"0

where Pz + > .2 P; = 1. Thus, the expected cost rate is

C(Z)  czP7+ X% ciP;
A 14 Me(2)
cz + ooy (i — ez){G(Kip1) — G(K))

+ [y (G(Kiss = 2) = GUK; = )] Mo (2)}

3.66
14+ Mg(Z) (3.66)
Differentiating C(Z) with respect to Z and setting it equal to zero,
S (i — i) / [+ Mo(K; — 2)] dG(z) = ez, (3.67)
i=1 i—Z

where ¢y = ¢z < ¢;. Thus, if Mg(K1) > cz/(c1 — cz), then there exists a
finite and unique Z* (0 < Z* < K;) that satisfies (3.67), and it is smaller
than that to satisfy (3.25).

(6) Random Replacement Interval

Suppose that a unit is also replaced at random time R with a general distri-
bution ~(t) for the same policy in Section 3.1. This corresponds to the model
where a unit is replaced at the same random times as its working times (see
Section 9.3 in [1]).

By a method similar to obtaining (3.1)—(3.4), the probability that the unit
is replaced at time T is

N-1
=Y AD)FH(T) - Fa(T))GY(2), (3.68)
Jj=0
the probability that it is replaced at shock IV is
T
Py = / v(t) dFn (1) GN)(Z), (3.69)
0
the probability that it is replaced at damage Z is

Py = Z / £ dFy1 (8) /0 G(K — o) — G(Z — 2)]dGD (),  (3.70)

the probability that it is replaced at damage K is
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Pre = Z/ t)dFjpa(t / G(K —2)dGY)(x), (3.71)
and the probability that it is replaced at random time R is
T .
Pr = Z/ [F(t) = Fj1 ()] dv()GY)(2), (3.72)
0

where v(t) =1 —v(t) and Pr + Py + Pz + Pk + Pg = 1. Similarly, the mean
time to replacement is

N-1 T
T3 ADE(T) - Fa(T)GD(2) + / () dFx ()G™ (2)
7=0
N—-1 T A
D3 / £y () dFy 41 (1) / G(K - 2) - G(Z - )] A6 (x)
N-—1 T VA
. —z (©))
+jz_:o/0 t'y(t)dFJH(t)/ G(K — 2)dGD (z)
N-1 T
+ 3 [ B0 - Bl ane? 2)
j=0 /0
N-1 T
= 3" 69(2) [ @0 - Fyia) (3.73
§=0 0

Let cr be the replacement cost at random time R and cr, ¢y, ¢z, and cx
be the same costs given in (3.6). Then, the expected cost rate is

CTPT+CNPN+CZP2+CKPK+CRPR
N=1 ’
> im0 Z) [yt = Fya(t))dt

that agrees with (3.8) when v(¢) = 1.

C(T,N,Z,R) = (3.74)
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Replacement of Multiunit Systems

In general, a system consists of a variety of units. In (4) of Section 2.4, we have
considered a system with n different units and derived the first-passage time
distributions to system failure. If a system consists of a series system, then we
may consider a maintenance policy before the first failure of units. If a sys-
tem consists of a parallel system, then we may consider a maintenance policy
before the last failure of units. But, in general, it would be difficult to discuss
analytically optimum maintenance policies for shock and damage models of
multiunit systems. A conditioned-based maintenance of a two-unit series sys-
tem whose deterioration is monitored at periodic times was considered, and
its optimum policy was discussed, using dynamic programming [170].

In Section 4.1, we take up a parallel system with n identical units that are
situated in a random environment, as shown in Example 1.2. Each unit fails
successively from shocks in a random environment, and finally, the system
fails when all units have failed at some shock. For such units, we consider the
two cases where the probability of unit failure is constant at any shock and its
probability depends on the number of shocks. As the preventive replacement,
the system is replaced before system failure when the total number of failed
units is N+1, N+2,--- ,n—1 at some shock. Introducing replacement costs, we
obtain the expected cost rates for the two cases and derive optimum numbers
N* that minimize them. Furthermore, we apply the replacement model to
a damage model where each unit fails when the damage due to shocks has
exceeded a failure level K. On the other hand, we consider the replacement
model of a k-out-of-n system that is replaced at a shock number N and obtain
the expected cost rate.

In multiunit redundant systems, the failure of some units may affect one
or more of the remaining units. This is called failure interaction. Two types
of induced failure and shock damage are defined [171]. In Section 4.2, we
consider a two-unit system with unit 1 and unit 2, where unit 2 fails with
some probability at the jth time of unit 1 failure (induced failure), and it
causes an amount of damage to unit 2 (shock damage). As the replacement
policy, the system is replaced at the Nth failure of unit 1 or at the failure of
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unit 2, whichever occurs first. We obtain the expected cost rates for the two
types of failure interaction and derive optimum numbers N* that minimize
them. Furthermore, we propose two extended models where the system is
replaced at a planned time T or (1) at the Nth failure of unit 1 and (2) at a
damage level Z of unit 2.

4.1 Parallel System in a Random Environment

Consider a standard parallel redundant system that consists of n identical
units and fails when all units have failed. The system is situated in a random
environment that generates shocks according to a general distribution F'(t)
with finite mean 1/\. Each unit fails from shocks, independently of the other
units. The failure distribution and the mean time to system failure have been
derived in Example 1.2.

We consider the following three cases: The probability that each unit fails
is constant p at all shocks, the probability that it fails at the jth shock is
p(j) that depends on the number of shocks, and the probability that it fails
until the jth shock is 1 — GU)(K). Then, the system is replaced before system
failure when the total number of failed units is N +1, N +2,--- ,n — 1, and
it is replaced when all units have failed, otherwise, it is left alone. For such
replacement models, we introduce the replacement costs: Cost ¢, is incurred
when the failed system is replaced, and cost ¢y (cy < ¢,) is incurred when
the system with m (m = N+ 1,N +2,--- ,n — 1) failed units is replaced
before system failure. Furthermore, we consider an additional replacement
cost that is a linear function of failed units. Under these assumptions, we
derive optimum numbers N* that minimize the expected cost rates for the
three models.

4.1.1 Replacement Model

Consider a parallel system with n (> 2) identical units, each of which fails at
shocks with probability p (0 < p < 1), where ¢ = 1 — p [52]. Shocks occur in
a renewal process with mean interval time 1/A. Let W; be the total number
of units that fail at the jth (j = 1,2,---) shock, where Wy = 0. Then, the
probability that the system is replaced after failure is
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co N
PnEPr{Wl:“}+ZZPT{W1+W2+-~-+Wj_1:r
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n n & n n—i n—iy n—iy—i
=p +p ZZ Z (7;1>q 1< ' )q 1—12

1
J=2 1=0i1+ip+-ti;_1=r 2

(n —di1 =iy — = Zj—Q)qn—il—ig—w—ijl
ij—l

I
=
TN
= 3
~——
bS]
3
|
3
I .
(=)
TN
.03
S~
T
—
~
(]
[
3
|
3
+
\_j

_ é (:‘) (—1)rpnT ; (’;) -1, _1qn_i. (4.1)

Similarly, the probability that the system is replaced before failure is
Py=Pr{N+1<W; <n-1}

oo N
—i—ZZPI‘{Wl—FWQ-F“'—FWj—l:T

j=2r=0
andN+1§W1+W2+~-~+Wj§n—1}
n—1 T
n r . 1
= -1)p" " —-1) ) 4.2
> (e (e L (1.2
r=N+1 1=0

where P, + Py = 1. For the derivations of (4.1) and (4.2), refer to the next
sections.

Furthermore, the mean time to replacement, i.e., the mean time that the
total number of failed units has exceeded N + 1 for the first time at some
shock is

o . N
ZN+1:;i;]Pr{W1+W2+...+Wj_1:T
andW1+W2+..._|_Wj2N+1}
—1ZN: " (—1)TNZ_:T nery ol (N=0,1,2,...,n—1)
_)\T‘ZO 'S Z l_qn—z — Yy by &y ey .

= (4.3)

It is also equal to the mean time to failure of an (N + 1)-out-of-n system that
fails if and only if at least IV +1 of n units fail. In particular, when N =n—1,
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(4.3) is simplified as
1 A n) (—1) !
A ; (2) l—¢ (44)

that is the mean time to failure of an n-unit parallel system in Example 1.2.
Therefore, the expected cost rate is

Cl(N) . cnPr, + en Py

A AlN 11
_en o+ (en = ew) 320 () (DP E () (D 11/(1 - g7 )]
Yo (D ST (T /(= g )
(N=0,1,2,---,n—1). (4.5)

It is evident that

Ci(n—1) .
A (YL - ) (4.6)
Cl/\(()) =cnp" +en(l—p" = ") (4.7)

Thus, when the number n of units is given, we can determine an optimum
number N* that minimizes C;(N) by comparing it for N = 0,1,--- ,n — 1.
For example, when n = 2,

C1(0

1/\( ) _ enp? + 2enpg,
Cy(1) _ en(1—¢q2)

A 1+2q °

Hence, if ¢/(1 4 2q) > cn/cp, then N* =0, i.e., the system is replaced when
only one unit has failed. If ¢/(1+2q) < ¢y /cn, then N* =1, i.e., it is replaced
when two units have failed. In addition, because ¢/(1+2q) < 1/3,if ¢,, < 3ep,
then N* = 1.

Example 4.1. Table 4.1 presents the optimum number N* for n = 2, 4, 8§,
15, 20 and p = 0.01, 0.05, 0.10, 0.20, 0.30, 0.40, 0.50 when ¢y /c, = 0.1. It
is natural that the optimum N* is decreasing in p and increasing in n. For
example, if the total number of failed units is 6 or 7 at some shock when n = 8
and p = 0.10, then the system should be replaced before failure. In particular,
when n = 2, if p < 0.875, then N* = 0.

4.1.2 Extended Replacement Models

It is assumed in the same model, as that of Section 4.1.1, that the probability
that an operating unit fails at the jth shock is p(j) (j = 1,2,---), depending
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Table 4.1. Optimum number N* of a parallel system with n units when ¢y /¢, = 0.1

n

p 2 4 8 15 2
000 0 2 6 13 18
005 0 2 6 13 18
010 0 2 5 12 17
020 0 2 5 12 17
030 0 1 5 11 16
040 0 1 4 11 16
050 0 1 4 10 15

on the number of shocks [53]. This assumption is more reasonable because the
damage due to shocks would be additive and the failure rate would increase
with time. In addition, cost ncy + ¢, is incurred when a failed system is
replaced, where costs ¢y and ¢, include all costs resulting from the failure
and replacement of one unit and the system, respectively. Cost mco + cy is
incurred when m (m = N +1,N 4+ 2,--- ;n — 1) units have failed and the
system is replaced before its failure. Let P(j) = > 7_, p(i) (j = 1,2,--+) be
the probability that each unit fails until the jth shock, where P(0) = 0. First,
by a method similar to obtaining (4.3), the mean time to system failure is

anZi Pr{iWi +Wo 4+ W1 =7
andW1+W2+~-~+Wj:n}

SIS () porie - vy

j=1 r=0 r

IS e

A
=0

- X (1) o (48)
i=1 =0

where P(j) = 1 — P(j). For example, when P(j) = (¢)’" (a > 0), i.c., each
unit fails according to a discrete Weibull distribution (see Section 1.2 of [1]),

1 — (n _ i+1oo GO
=32 () >l (49)

In the particular case of a =1, [,, is equal to (4.4).
We obtain the expected cost rate. Let P, be the probability that the total
number of units failed at some shock becomes m (m = N+ 1,N +2,--- . n)
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and hence, the system is replaced. Then,

co N
Pp=3 Y Pr{Wi+Wot -+ Wy =7
j=1r=0

andWl—l—Wg—l—---—i-Wj:m}

-3 (1) [P(j>]"‘m§30 (") punr—iet - v

=1
(m=N+1,N+2,....,n), (4.10)

where " _\ ., P, = 1. Furthermore, in a similar way of obtaining (4.8), the
mean time to replacement, i.e., the mean time that the total number of failed
units exceeds N + 1 for the first time is

INt1 = Z Z ZPr{W1+W2+ AW =7

= mN+1rO
andWl—i—Wg—l—---—i—Wj:m}

=ii > (1) [P(j)]"-mé(’f) TP - )

j=1 m=N+1

mz( Jrarrer. (411)

Thus, the expected cost rate is

(con + cn) Pn + qu_le-i-l(cOm +cn) P
mean time to replacement
eN A+ (e —en) P+ codponys MPm

7

C2(N) =

In+1
Therefore, from (4.10) and (4.11),

en + (en —en) 5 SNy (MO PG 1)]

Co(N) _ Feom¥ 52y o na G PG (Pl T (PG =D
A Y520 Someo W) PG [P())™
(N=0,1,2,--- ,n—1). (4.12)
It is clearly seen that
Co(n—1) con + cp, (4.13)

D D 0
C2(0)  en +(en —en) 272 [p()]" + con 3252, p(H)[P( — D))"

- )

A o2
(4.14)
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Table 4.2. Optimum number N* of a parallel system with n units when cy/c, =
0.05 and ey /cn = 0.1

n

p 2 4 8 15 20
001 0 2 7 14 19
005 0 2 6 14 19
010 0 2 6 14 19
020 0 2 6 13 19
030 0 1 5 13 18
040 0 1 5 12 18
050 0 1 5 12 17

that represents the expected cost for an n-unit parallel system and an n-unit
series system when c¢,, = cy, respectively.

If n and p(j) are given, we can determine an optimum number N* that
minimizes the expected cost C2(N) in (4.12) by comparing N = 0,1,2,--- ,n—
1. If p(j) is a geometric distribution, i.e., p(j) = pg?~! and P(j) = 1 — ¢’
(p=1-¢>0), then

ex = (en = en) Zoo () (1P Eio () (-1'11/(1 = ")
Co(N) _ +eomp 3o () (D)5 (T )

A Yorto (M) (=D T (/1= )]
(N=0,1,2,---n—1). (4.15)

In this case, if ¢g = 0, then the above result agrees with (4.5).

FEzample 4.2. Suppose that the failure distribution is a negative binomial
distribution with a shape parameter 2, i.c., p(j) = jp?¢"~t (j = 1,2,---)
where ¢ = 1 — p. Table 4.2 presents the optimum number N* that minimizes
the expected cost Cy(N) for several n and p when ¢p/c,, = 0.05 and en /¢, =
0.1. This indicates that the values of N* are not less than those of Table 4.1
for the same p and n.

Next, we apply the previous replacement model to a damage model. Sup-
pose that the total damage is not additive and each unit fails when the damage
due to some shock has exceeded a failure level K. We consider an independent
damage model discussed in Section 2.2: Shocks occur in a renewal process with
finite mean 1/\. The damage W; due to each shock has an identical distribu-
tion G(x) = Pr{W; < z} and the total damage is not additive, i.e., each unit
fails with probability [G(K)])’~! — [G(K)}? at shock j (j = 1,2,---). Then,
replacing p = G(K) formally in (4.5), the expected cost rate for a parallel
system is
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en + (en = en) X0y () (=) [G ()"

GiN) _ X ico () (1) [L/AL - (G
A S OE) LT (T {1 - G
(N=0,1,2,---,n—1). (4.16)

On the other hand, the total damage is additive, i.e., each unit fails with
probability GU—Y(K) — GU)(K) at shock j (j = 1,2,---). Then, replacing
p(j) = GU-D(K) - GU)(K) and P(j) = 1 — GYU)(K) formally in (4.12), the
expected cost rate is

en 4 (en —en) Y02 iy (IGU-V(K) — GO ()]
X [1 - G(j_l)(K)]T + con Z;)il Z;O:N+1 (:,:11) [G(j) (K)]n_m
Ca(N) _ xSy (MGUD(K) = GO ()" [1 = GU-D (K]

A S50 e (DG (KT (1 = GO(K))
(N=0,1,2,---,n—1). (4.17)

4.1.3 Replacement at Shock Number

Suppose in the same model as that of Section 4.1.2 that the system is replaced
at a shock number N (N =1,2,---) or at a system failure, whichever occurs
first. Then, the probability that the system is replaced at failure until shock
N is

N n—1
Z Pr{Wi+Wo+ - +W,_1=rand Wi+ Wa +---+ W, =n}
j=1r=0
N n—1 n
=25 (M) e - or = o, 418)
j=1r=0

and the probability that it is replaced before failure at shock N is

n—1 n—1
S Pr W e Wy = rh = 3 (1) POV PO

r=0 r=0 r
—1- [P(N)]". (4.19)

Similarly, the mean time to replacement is
N jn—l n
SO <) ()" PG~ DI + N {1~ [P(V)]")
j=1"" r=0

1.N—l
= a-rer, (4.20)
J=0
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and the expected number of failed units until replacement is

S (") iP0r = 0] = np (),

r=0

Therefore, the expected cost rate is

N n — P(N)|™ P(N

02( ) — CN+(C N(_leV)[ ( )} '+Con ( ) (N:1,27"'). (421)
A ijo {1=[PH)I"}

Next, consider a k-out-of-n system that fails when the total number of

failed units is more than k£ at some shock. Then, in a way similar to obtaining
(4.21), the probability that the system is replaced at failure is

N n &
Z Z ZPr{W1+W2+...+Wj_1:T

j=1m=k+17r=0
andW1+W2+~-~+Wj :m}

=1 m=k+1
- (:;) P PO, (1.22)
m=k+1

k k
ZZPI{W1+W2+"'+WN_1:TandW1+W2+"'+WN:m}

k n
-y ( )[P(N)}"-’”[P(Nnm, (4.23)

13 (M) pGr - PG - 0l PG - 1)
j=1" m=k+1
5 3 () eoormieeny
N—-1 k
- > (j;) PO PG)™ (4.24)
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and the expected number of failed units until replacement is

N n k
Z Z mZPr{W1+W2+---+Wj—1=T

J=1m—k+1 7=0
and W1—|—W2+"'—|—Wj zm}

k k
+Y my Pr{Wi+Wot -+ Wy =r

m=0 r=0

andW1—|—W2—|—~~~—|—WN=m}

o3 [ > m(){IPGI= PG - (PG - 0 ieG - 07

() Y (”‘1) P — 1) PG - )"

m

mflo k n—1
SED SUIERID SN (g 1T et S (4.25)
3=0 m=0

Therefore, the expected cost rate is, from (4.22), (4.24), and (4.25),

en + (Cn —eN) Yom—kin (M) [P(N)]"=™[P(N)]™

Ca(N[k) _ Fean 355" i + 1) S (PG - PG)]™
A S S o () PG PG

(N=1,2,...).  (4.26)

In particular, when k = n—1,C5(N|n—1) is equal to (4.21). Furthermore,
when k = 0, i.e., the system consists of a series system, the expected cost rate
is

~ n N—1 . N

Co(N[0)  en = (en — en)[P(N)]™ + con S0 p(5 + 1D[PG)]" @
A s (PG

Some modified replacement models for k-out-of-n systems [172-174] and

consecutive k-out-of-n systems [175,176] subject to shocks were proposed.

4.2 Two-unit System with Failure Interactions

In a multiunit system, the failure times of different units may be often sta-
tistically correlated [177]. In other instances, the failure of units can affect
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one or more of the remaining units. Such types of interactions between units
have been termed failure interaction [171]. Two types of failure interactions
such as induced failure and shock damage were defined, and the preventive
maintenance of a two-unit system with shock damage interaction was consid-
ered [178].

This section considers a system with unit 1 and unit 2. If unit 1 fails then
it undergoes only minimal repair, and hence, unit 1 failures occur in a non-
homogeneous Poisson process with a mean value function H(t) = fg h(u)du,
where an intensity function h(t) is increasing in ¢ (see Section 4.1 of [1]).

Further, when unit 1 fails, we indicate the following two failure interactions
between two units [54]:

(1) Induced failure: Unit 2 fails with probability «; at the jth time of unit 1
failure.

(2) Shock damage: Unit 1 failure causes an amount of damage with distribu-
tion G(x) to unit 2.

Suppose that the system is replaced at the failure of unit 2 or the Nth
failure of unit 1, whichever occurs first. The expected cost rates of two mod-
els are obtained, and optimum replacement numbers N* that minimize them
are discussed analytically. Finally, we introduce an extended model of Model
2 where the system is also replaced at time T. The replacement policy for a
system with induced failure was extended to multiunit systems [179,180]. Fur-
thermore, this policy was extended and applied to age and block replacement
policies [181-183] and an inspection policy [184].

The above two models characterize some real systems [54]: The following
example is the illustrative from the chemical industry. The system consists
of a metal container (unit 2) in which chemical reactions take place and the
temperature of the container is controlled by cold water pumped through a
pneumatic pump (unit 1). Consider the case where the pump fails, and as a
result, the pressure inside can build up and lead to an explosion if the quantity
of reacting fluid is high. This situation is modeled by Model 1 with a;; = o for
all 7 and « is the probability that the volume of fluid in the container is high.
A different scenario is as follows: Whenever the pump fails, the temperature
of the tank rises and the container surface is corroded. As a consequence, the
thickness of the container decreases. The damage is the reduction in the wall
thickness and it is additive. The container fails when the total reduction in the
wall thickness has exceeded some specified limit. This situation is modeled by
Model 2. Note that without unit 1 failure, there is no damage to unit 2, and
hence, it does not fail. If the container is preventively maintained at time T’
before failure and is like new, the system corresponds to an extended model.
The example of a brake pad and disc rotor of an automobile was given [185].
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4.2.1 Model 1: Induced Failure

Whenever unit 1 fails, it acts as a shock to induce an instantaneous failure
of unit 2 with a certain probability. Let a;; denote the probability that unit 2
fails at the jth failure of unit 1. It is assumed that 0 =g < a3 < ag < --- <
aj < --- < 1. The system is replaced at the failure of unit 2 or at the Nth
(N = 1, 2, -+ ) failure of unit 1, whichever occurs first. The system is assumed
to be replaced at unit 2 failure, when it fails at the Nth failure of unit 1. The
probability that the system is replaced at the Nth failure of unit 1 is

(1-a1)(l—as) (1 —ay), (4.28)

and the probability that it is replaced at the failure of unit 2 is

N

YA —a)(l—ag) - (1-aj1)ay. (4.29)

j=1

Note that (4.28) + (4.29) =1
Because the probability that j failures of unit 1 occur exactly in [0,] is

given by p;(t) = {[H(®) /j!} e ") (j=0,1,2,---) and

/Oootpj—l(t)h(t) dt = Amte_H(t)d{[H](f)]j}
:/()mtpj(t)h(t)dt_/Ooopj(t)dt,

the mean time to replacement is

(1 — 041) e (1 — aN) /OootpN_l(t)h(t) de

; (I—a1)--- (1 —aj1)e /Oootpj—l(t)h(t) dt
N—-1 .
=2 (1-a)d—a)--(1- aj)/ p;(t)dt. (4.30)
7=0 0

The expected number of unit 1 failures before replacement is

N
(N=D(1—a1)--(I—an)+ > (G-DI =) (1—a;1)a,
j=1
N-1
=Y (l-a)-(1-ay), (4.31)
=1

where Z? = 0. Note that we do not include the number of the jth failure in
(4.31) when the system is replaced at the jth failure of unit 1.
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Let ¢1 be the cost of unit 1 failure, ¢y be the replacement cost at the Nth
failure of unit 1, and c3 be the replacement cost at the failure of unit 2 with
cg > ¢2 > ¢1. Then, the expected cost rate is, from (4.28)—(4.31),

N—l e o
Cl(N)zclzj Ajtes = (ea =)y (N=1,2,--),  (4.32)

Z Afo p;(t)dt

where A; =(1—ao)(l—a1)---(1—«;) (j=0,1,2,---).
We seek an optimum number N* that minimizes C1(N) in (4.32). From
the inequality C1 (N + 1) > C1(N),

Z Afo p;(t)dt Nl
= D4
j=1

c
' fo pw(t)dt
AN_AN-H /
— A, t)ydt+ Ax | >
+ (e3 — ¢c2) A fo pa(t)dt Z + AN c3

(N=1,2,...). (4.33)
Denoting the left-hand side of (4.33) by Q1(N),

1 1
Q1(N+1) A/ t)dte oo - -
( Z e dt [ pa(t)dt
+ (63_62) AN+1 - AN+2 AN AN+1 '
Ansr [Spna(t)dt Ay [ZCpn(t) dt

Suppose that either of «; or h(t) is strictly increasing. Then, from (1.29),
if h(t) is strictly increasing, then fooo p;(t)dt is strictly decreasing in j to
1/h(00), where h(oo) = limy—. h(t), and if «; is strictly increasing, then
(Any —ANn41)/An is also strictly increasing. Thus, Q1 (V) is strictly increasing
in N, and hence, an optimum number N* is given by a unique minimum such
that Ql(N) 2 C3.

Ezample 4.3.  Suppose that «; is constant, i.e., o = « (0 <a<1)and
Aj=(1—-a) (j=0,1,2,---). Then, (4.33) is rewritten as

Zjvolal—a fo p;(t
fO pN )dt

c1 + a(es — )

+ 1—a)V >
( )"z c1 + afes — o)

(N=1,2,---).
(4.34)

If h(t) is strictly increasing, then the left-hand side Q1(N) of (4.34) is also
strictly increasing, and

lim Q1(N) = ah(0) /OC e H® q¢.
0

N—o0
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Table 4.3. Optimum number N* to minimize C1(N) when o = 0.1

Cc2/C1
e T /10 20 50
1 1 2 4 10 24 95
2 1 2 4 9 21 83
5 1 2 3 7 16 58
10 1 1 3 5 12 38
20 1 1 2 4 7 22
50 1 1 1 2 4 10
Thus, if
oo
ah(oo)/ e oHM g > +ales = 01)7 (4.35)
0 c1 + afcg — c2)

then a finite N* is given by a unique minimum number that satisfies (4.34).

When h(t) = 2t, i.e., p;(t) = [(£2)7/§'e=", h(t) is strictly increasing to
oo. Thus, there exists a unique minimum N* that satisfies (4.34). Table 4.3
presents the optimum number N* for (cs — ¢2)/c1 = 1, 2, 5, 10, 20, 50 and
ca/er =2, 3,5, 10, 20, 50 when a = 0.1. In this case, because [;° po(t)dt =
Va/2and [[7 pi(t)dt = /7 /4, if 0.1[(cs — c2) /1] > (c2/c1) — 2, then N* = 1.

Ezample 4.4. Suppose that h(t) = A, i.e., unit 1 failures occur in a Poisson
process with rate A. Then, (4.33) is

N-1
C3 — C1
A+ Ay > N=12---). 4.36
aN-ﬁ-le:% i+ N_Cg—CQ ( p) ) ( )

If o is strictly increasing in j, where aoo = lim;_.o o; that might be 1, then
the left-hand side of (4.36) is also strictly increasing, and

Ql(oo) = ]\;Eﬂle(N) = O ZA7
j=0
Thus, if Q1(c0) > (c3 — ¢1)/(c3 — ¢2), then a finite N* is a unique minimum

that satisfies (4.36). In addition, it is easily proved that

N—-1
ant1 Y Aj+Ax >anp+ A (N=2,3,--),
j=0

because
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Table 4.4. Optimum number N* to minimize C;(N) when a; = 1 — (0.9)7

_ 62/61
(es —e2)fer 3 5 10 20 50
1 6 13 [ee) [ee) 00 e’}
2 4 6 13 00 00 0
5 2 3 5 11 oo oo
10 2 2 3 6 12 oo
20 1 2 2 4 6 20
50 1 1 1 2 3 6
N-1 N-1
N1 Z Aj— (A1 —Ay) = Z(CMNHAJ' + Aji1 — 4j)
j=1 j=1
N-—1
= > Ajlant1 —aj41) > 0.
j=1

Therefore, if as +1 — a1 > (¢3 — ¢1)/(c3 — ¢2), then a finite N* exists.
When o; = 1 — o, if a finite N* exists, then it is given by a unique
minimum that satisfies

N-1
(1—a¥+1) $7 ad(HD/2 4 N V+D/2 > ZZ - 2 (N=1,2,---).
j=0

Table 4.4 presents the optimum number N* for (¢3 — c2)/c1 =1, 2, 5, 10,
20, 50 and co/c1 = 2, 3, 5, 10, 20, 50 when o = 0.9. The optimum N* increases
with cz/c; and decreases with (cs —cz)/c1. Because Y72 (0.9)7071/2 < 3.92,
if (e —c1)/(es —c2) > 3.92, d.e., caf/c1 > 142.92[(c3 — ¢2)/c1], then N* = oo.
If 0.09[(c3 — ¢c2)/c1] = (e2/e1) — 1, then N* = 1.

4.2.2 Model 2: Shock Damage

Whenever unit 1 fails, it acts as some shock to unit 2 and causes an amount
of damage with distribution G(x) to unit 2. The total damage is additive and
unit 2 fails whenever it has exceeded a failure level K. The system is replaced
at the failure of unit 2 or at the Nth failure of unit 1, whichever occurs first.

The probability that the system is replaced at the Nth failure of unit 1
is GN)(K), where GU)(z) (j = 1,2,---) is the j-fold Stieltjes convolution
of G(x) with itself and G (z) = 1 for > 0. Thus, the mean time to
replacement is, from (3.5),

N-1 oo
() .
3 60(K) | na (4.37)
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and the expected number of unit 1 failures before replacement is

N—-1 N-1
(N - 1)G )+ (G- DIGUIVE) - GO(EK)] =D GO(K). (4.38)
j=1 j=1

Therefore, the expected cost rate is, from (4.37) and (4.38),

a YN GUK) + e — (c3 — e2)GN(K)

Ca(N) =
A S50 GO J5° i)t

(]\/':1727...)7

(4.39)
where ¢ (k = 1,2,3) are the same costs as those for Model 1. In particular,
when K goes to infinity,

C1 (N — 1) + co
N—-1 foo ’
Zj:O o Pj (t)dt
that agrees with (4.25) of [1], and it is the expected cost rate of the replacement
at the Nth failure.

We seek an optimum number N* that minimizes C2(N) in (4.39). From
the inequality Co(N + 1) > Ca(N),

Ca2(N) = (4.40)

N-1

oo N-1
0 J= j=1

(N) (N+1) N L oo
GUUK) -G GU / j(t)dt+G(N)(K)]

_|_ —
(c3 —c2 GW(K) fo oy (t dt =

> s (N=1,2,...). (4.41)
Denoting the left-hand side of (4.41) by Q2(N),

Q2(N +1) — Q2(N)

—ZN:GU)(K)/OO (t)dt < e ! — !
T = 0 ¥ T eaa®ar [ pa(t) e

G(N“)(K) _ (N+2) (K) )(K) GN+1) (K)] }

+ (e —c2) GWN+D(K) foOOPN+1(t) at G M (K) fO pa(t)dt

Suppose that either of [GN)(K) -GN+ (K)]/GWN)(K) or h(t) is strictly in-
creasing. Then, Q2(NV) is also strictly increasing in N, and hence, an optimum
number N* is given by a unique minimum that satisfies (4.41).

Ezample 4.5. Suppose that G(z)=1—e~** and GV) (K) :Z;’ij[(uK)i/i!]e_“K.
Then, from Example 2.2 of Chapter 2,
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GNFU(K) Y nyal(nK) /5]

GM(K) R N(uE)i /5
is decreasing in N from 1 — e #& to 0. Furthermore,
J\;im Q2(N) = (c3 — ca + ¢1)h(0) Z GY)(K) / p;j(t)dt — c1pkK.
Thus, if

= i ° + cl,uK
h(co G(J)K/ (tdt > :
() 60 [ piyar> 2T
then a finite N* is given by a unique minimum number that satisfies (4.41). In
addition, when A(t) = X, h(c0) [ p;(t)dt = 1 and 3272 | GY(K) = 1+ ukK,
and hence, if uK > (ca — ¢1)/(c3 — ¢2), then a finite N* exists uniquely.

4.2.3 Modified Models
(1) Case of Renewal Process

If unit 1 fails, then it is replaced with a new one, that is, unit 1 failures occur
in a renewal process with mean interval 1/\. Then, the expected cost rate of
Model 1 is, from (4.32),

N-1
C. (N c A+ ces—(cg—c2)A
- R ARG e B PN ST N PE)
Zj:o Aj
Thus, the optimum number N* that minimizes C;(NN) has been derived in
Example 4.4
Similarly, the expected cost rate of Model 2 is, from (4.39),

Co(N) a1 Y55 GU(K) + c5 — (c3 — c2) GN)(K) (N=12..)
A Z;‘V:_Ol G (K) o
(4.43)
Thus, the optimum number N* that minimizes C2(N) is derived in (2) of

Section 3.2, by replacing cx = ¢3 —¢1 and ¢y = co — ¢1.

(2) Replacement at Time T and Shock N for Model 2

Consider an extended replacement policy for Model 2 where the system is
replaced at time 7', at the failure of unit 2, or at the Nth failure of unit 1,
whichever occurs first.

The probability that the system is replaced at time T is
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Z pj( G(J)

the probability that it is replaced at the Nth failure of unit 1 is

Z pi(T G(N K),

and the probability that it is replaced at the failure of unit 2 is

N-1
Zp7(T)[1_ +Zp7 )(K)]
=0
N
— Z[G(j—l (K) - GY (K Zp
Jj=1

(4.44)

(4.45)

(4.46)

It is clearly seen that (4.44) + (4.45) 4 (4.46) = 1. The mean time to replace-

ment is
N-1

T3 pi(1)GD (K) + GN(K) /TtpN_1<t>h<t>dt
0

Jj=

oN '
+ 36U (k) — GO (i) / tpy1 (Oh(E) dt
0

1
_ T
= > 60w [
=0 0
and the expected number of unit 1 failures before replacement is

oo

Z ipj( G(J) Z K)

N
+> (G -DEUTI(K) sz

=1
N—
Z G( )sz(T)
=1 i=
Therefore, the expected cost rate is, from (4.44)—(4.48),
&1 S50 GOE) S i) + 26 (K) 32 v v
3 2,0 (GO (K) = GO (K] 2, pu(T)
+e X5 GOKp(T)

C(T,N) =
(T, N) SN GO (K) [T st

(4.47)

(4.48)

. (4.49)
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where ¢; = cost of one unit failure, co =replacement cost at the Nth failure
of unit 1, c3 = replacement cost at the failure of unit 2, and ¢4 = replacement
cost at time 7. In particular, when T goes to infinity, C(T, N) agrees with
Co(N) in (4.39)

On the other hand, when N goes to infinity and unit 1 failures occur in a
Poisson process with rate A, i.e., p;(t) = [(At)7/jlle™* (j = 0,1,2,-+), the
expected cost rate is simplified as

C(T) = lim C(T.N)

c3—c1—(cgs—c1—c > GU(K)p:(T
_sma (300 1(.)4)ZJ—£ i )+/\c1. (4.50)
(1/A) ijo GU(K) Zi:j-ﬂ pi(T)
Thus, the optimum problem of minimizing C(T') corresponds to that of min-
imizing C1(T) in (3.11) when p;(t) = FU)(t) — FUTD(¢).

(3) Replacement at Time T and Damage Z

Consider the replacement model where the system is replaced before failure of
unit 2 when its total damage has exceeded a threshold level Z (0 < Z < K)
without replacing at the Nth failure of unit 1 in (2). It is supposed that
the system is replaced at time T, at the failure of unit 2, or at damage Z,
whichever occurs first [185].

The probability that the system is replaced at time T is

3 GO (2)p, (1), (451)
=0

the probability that it is replaced at damage Z, i.e., when the total damage
has exceeded Z and is less than K, is

> [tk -0 -6z -6 ) Y pir). @)
j=0"0 i=j+1

and the probability that it is replaced at the failure of unit 2, i.e., when the
total damage has exceeded a failure level K, is

oo 7 00
Z/ [1—G(K —2)]dGD(z) D pi(T). (4.53)
5=070 i=j+1

Note that (4.51) + (4.52) + (4.53) = 1. The mean time to replacement is

N (4) > [Z ) T
T;G' (Z)pj(T)-i-jZO/o [1-G(Z-z)]dG" (g;)/o tp;(O)h(t) dt

= i GY(z) /0 ! p;(t)dt, (4.54)
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and the expected number of unit 1 failures before replacement is

0 [e%e} A [e%e}
S G2+ / 1-G(Z-0)]d6D (@) 3 pi(T)
§=0 j=0 “0 i=j+1
=3"69(2)3 p(). (4.55)
j=1 i=j

Denoting that co is the replacement cost at damage Z and the other costs
are the same ones as those of (4.49), the expected cost rate is, from (4.51)—
(4.55),

13272, GU(Z) 3272, pi(T)
) Z i o)
+e2d 2 Jo [GIK —2) = G(Z — )] dGY) (x) >imjr1 Pil(T)
) Z i 0o
+c3 Zj:o fo [1-G(K — )] dGWY (z) Zi:j+1 pi(T)
+ea 372 GU(Z)p;(T)
22520 GO(2) [y pstt)dt
(4.56)
It is clearly seen that C(T,Z), as Z — K, is equal to C(T, N) in (4.49), as
N — oo. There do not exist both T* (0 < T* < o0) and Z* (0 < Z* < K)
that minimize the expected cost rate C(T, Z) as shown in (2) of Section 3.3.

Suppose t_hat the system is replaced before failure only at damage Z and
p;i(t) = [(At)7/jlle=>* (j =0,1,2,---). Then, the expected cost rate is

C(T,2) =

C(2) = lim C(T,2)

(e3—cate1)Ma(Z)+es—(c3—e2)[GE) + [ G(K — x) dMg(x)]
[14 Ma(2)]/A ’
(4.57)

where Mg (z) = 3272, GU)(z). When ¢; = 0, this corresponds to the expected
cost rate in (3.24).
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Periodic Replacement Policies

When we consider large and complex systems that consist of many differ-
ent kinds of units, we should make the planned replacement or preventive
maintenance at periodic times, and make some minimal repair at failures be-
tween replacements. This policy is called periodic replacement with minimal
repair at failures [66], where minimal repair means that the failure rate re-
mains undisturbed by any repair of failures. A unit is inspected and replaced
periodically at planned times nT (n = 1,2,---). This replacement policy is
commonly used with complex systems such as computers, airplanes, and large
production systems. Their theoretical results were extensively summarized [1].

This chapter applies the periodic replacement to a cumulative damage
model where shocks occur in a renewal process and the total damage due to
shocks is additive. This periodic replacement was considered, and optimum
policies that minimize the expected costs under suitable conditions were dis-
cussed [186-189].

We have already derived the failure distribution @(¢) in (2.9) of a unit
with cumulative damage. Substituting @(t) in standard replacements such as
age replacement, block replacement, and periodic inspection, it is shown in
Section 5.1 that these replacement policies can be applied to a cumulative
damage model. In Section 5.2, the amount of total damage is checked only
at periodic times nT', and a unit is replaced before failure at a planned time
NT. The expected cost rate is obtained and an optimum N* that minimizes
it is derived [190]. It has been assumed in all models until now that a unit is
always replaced at failures. Section 5.3 considers the cumulative damage model
where a unit suffers some damage caused by both shock and inspection [191].
In Section 5.4, we apply the periodic replacement with minimal repair at
failures to a cumulative damage model [55]. It is assumed that a unit fails
with probability p(z) when that total damage becomes x at shocks and the
total damage is not unchanged by any minimal repair at failures. The expected
cost rate is obtained, and an optimum planned time T*, shock number N*
and damage level Z* that minimize it are discussed analytically. Furthermore,
in Section 5.5, we consider modified models where a unit is replaced at the
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next shock, when the total operating time has exceeded a planned time T
and the total damage has exceeded a damage level Z. Numerical examples to
understand these models and methods easily are given in some sections.

5.1 Basic Replacement Models

Suppose that the failure distribution @(t) of a unit with a failure level K
is given in (2.9), where @ = 1 — @. Then, using the theory of replacement
policies [1], we have the following expected cost rates: A unit is replaced with
a new one at a planned time 7' (0 < T' < 00) or at failure, i.e., when the total
damage has exceeded a failure level K, whichever occurs first. This is called
an age replacement policy and its expected cost rate is, from (3.4) of [1],

(CK — CT)@(T) + CcT

G = Jy @) at

(5.1)

where cost ¢k is incurred for the replacement of a failed unit and cost cr
(< ck) is incurred for the replacement of a nonfailed unit at time 7T'.

A unit is replaced with a new one at periodic times nT" (n =1,2,---) and
is also replaced at each failure between periodic replacements. This is called
a block replacement and its expected cost rate is, from (5.1) of [1],

1
T

where ck is the cost of replacement at each failure, cr is the cost of the
planned replacement, Mg (t) = > o0 | ™ (¢) is a renewal function of a failure
distribution @(t), and & (t) is the n-fold Stieltjes convolution of &(t) and
PO (t)=1for t > 0.

Furthermore, when a unit fails between periodic replacements, it remains
in a failed state and is replaced only at a planned time T'. Then, the expected
cost rate is, from (5.10) of [1],

Co(T) = [ ek Ma(T) + cr], (5.2)

C3(T) = !

T , (5.3)

T
CD/ &(t)dt + cr
0

where cp is the downtime cost per unit of time for the time elapsed between
a failure and its replacement. Optimum policies that minimize Cy(T) (k =
1,2, 3) were discussed analytically for a general failure distribution [1].
Finally, any failure is detected only through inspection. A unit is checked
at periodic times nT (n = 1,2,---), its failure is always detected at the
next checking time, and it is replaced. This is called an inspection policy with
replacement, and the total expected cost until replacement is, from (8.1) of [1],

0 (n+1)T

04(T):Z/ {ern+1)+cp[(n+ DT —1]} dB(E) + e, (5.4)

n=0 T
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where ¢ is the cost of one check at time nT', ¢p is the loss cost per unit of
time for the time elapsed between a failure and its detection, and ck is the
replacement cost of a failed unit.

Example 5.1. Suppose that shocks occur in a Poisson process, each damage
due to shocks and a failure level K are exponential, i.e., F(t) = 1 — e M,
G(z) =1—e " and L(x) =1 — e~%. Then, from Example 2.3,

A0t
P(t) =1 —exp <_M+9> .

The total expected cost of an inspection policy is, from (5.4),

cr +cpT cp (u+0)

CilT) = or/ury =z

+ Cck.

Thus, an optimum checking time 7 to minimize Cy(7T') is given by a unique
solution that satisfies

AT/ (nt0) _ (1 n AT ) _ cr N0
p+0) cp(p+0)

and it is approximately

~ 2CT(M + 9)
T =
\/ CD)\G ’
and T* < T.

Next, suppose that @(t) is an exponential distribution with mean K/a
(a > 0) from Section 2.4, i.e., when Y is the time to failure, aE{Y} = K and
&(t) = 1 — e~ /K Then, the total expected cost is

cr +cepT cpK

04(T) = 1 — g—al/K - a

+ Ck.

An optimum T™* satisfies

T
coT/K _ <1+a ): cra

CD,K-7
F_ \/2CTK7
cpa

and T* < T. Tt is clearly seen that T decreases, as parameter a increases. This
represents the continuous wear model in which the failure time is distributed
exponentially and its mean time is E{Y'} = K/a.

and it is approximately
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When shocks occur in a Poisson distribution with mean 1/\ and a unit
fails at shock n, &(t) has a gamma distribution in (1.23), i.e., &(t) =
Y2 (A /ille= (n = 1,2,...). In this case, the total expected cost is

co n—1 . i
T . ne
C4(T) = (CT + CDT) Z Z ( jz,' ) G_AJT — /\D + ck.

Similar replacement policies when @(t) is a gamma distribution were con-
sidered [192,193]. This is called a continuous wear process under discrete
monitoring by inspection, that is one of conditioned maintenance policies as
shown in Section 6.1. Multicritical levels of preventive maintenances for a fail-
ure level K were proposed, and the optimum policies for several systems were
discussed [194-196].

5.2 Discrete Replacement Models

Each amount W,, (n = 1,2,---) of damage to a unit is measured only at
planned times nT (n = 1,2,---) for a given T' (0 < T < o0) and has an
identical distribution G(x) = Pr{W,, < z} between periodic times. The unit
fails only at time nT, and is replaced at time NT or at failure, whichever
occurs first. Because the mean time to replacement is

N-1 N-1
Y[+ DTIE™ (K) = GUF(E)] + (NT)EM(K) =T ) GW(K),
n=0

n=0
the expected cost rate is

CK — (CK — CN)G(N) (K)

AN = p st g i)

(N=1,2,--+), (5.5)

where ck is the replacement cost at failure and ¢y (< ck) is the replacement
cost at time NT'. Thus, this corresponds to the same replacement model with
a shock number N in (2) of Section 3.2, by replacing 1/ with T. The re-
placement policy where the unit is replaced before failure at damage Z has
been already taken up in (3) of Section 3.2.

Next, suppose that shocks occur continuously and the total damage is
proportional to an operating time, i.e., Z(t) = at (a > 0). In this case, if
a failure level K is a random variable with a continuous distribution L(x)
defined in (2) of Section 2.5, the probability that the unit fails at time nT is
Pr{naT > K} = L(naT). Thus, the probability that the unit fails until time
NT is

N n—1
L(naT) [ [ LiaT), (5.6)

n=1 1=0
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and the probability that it does not fail until time NT is

N
H L(naT), (5.7)
=1

where L(x) = 1 — L(z). Note that (5.6) + (5.7) = 1. The mean time to
replacement is

N n—1 N N—-1[n
Z(nT)L(naT) H L(iaT) + H (naT) Z H L(iaT)
n=1 =0 n=1 n=0 Li=0

and hence, the mean time E{Y} to failure is

[ LtiaT)

=0

E{Y} :Ti

n=0

Therefore, the expected cost rate is, from (5.7) and (5.8),
cx — (ex —en) [Ty L(naT)
T 27]:[:_01 [H?:o L(iaT)]

We seek an optimum number N* that minimizes C3(N). From the inequality
Ca(N +1) = C2(N) =0,

Co(N) = (N=1,2,---). (5.9

n

N—-1
L((N+1)al) > lHLmT
n=0

HL(naT)Z K (N=1,2-)

=0 CK —CN
(5.10)
Letting Q(N) be the left-hand side of (5.10),
Q) = Jim Q) =Y [[[ 2tiar)| = "1,
n=0 Li=0
N n
QN +1) = Q(N) = [L((N + 2)aT) — L((N + 1)aT)] Y [[] LtiaT)| > 0.
n=0 Li=0

Thus, Q(N) is strictly increasing to E{Y}/T that represents the expected
number of periodic times to failure, and hence, we have the optimum replace-
ment policy:

(i) ¥ E{Y}/T > ¢k /(cx—cn), then there exists a finite and unique minimum
N* (1 < N* < o0) that satisfies (5.10), and its resulting cost rate is
L(N*aT)

L((N* +1)aT)
T(CK — CN) '

N*) <
< (V) < T(ck — cny

(5.11)
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(ii) If E{Y}/T < ckx/(ck — cn), then N* = oo, i.e., the unit should be
replaced only at failure, and

Cg (OO) = 1\}@00 CQ (N)

CK CK

= o " ) = . (5.12)
Tzn:O [Hi:O L(WT)] E{Y'}
In particular, when L(z) =1 — e~ %% (5.10) is
N-1
[1 _ e—aGT(N—i—l)] Z e—aGT[n(n+1)/2] + e—aGT[N(N+1)/2] > CK :
— T CK—CN
(5.13)
and
Q(OO) _ Z e—aOT[n(n+1)/2]' (514)
n=0

Ezxample 5.2. Suppose that a failure level K is normally distributed
with mean k and standard deviation o, and furthermore, aT = 1, i.e.,
L(naT) = [1/(V/270)] f;o exp[—(z — k)?/(20%)] dz (n = 0,1,2,---). Then,
Table 5.1 presents the optimum replacement number N* and the mean time
E{Y} to failure for k = 10, 20, 50 and 0 =1, 2, 5, 10 when cx /ey = 5.
Another single method of such replacements is to balance the cost of re-
placement at failure against that at nonfailure, i.e., cx x (5.6) > ey x (5.7).

In this case,

N C
H L(naT) < A
foptert CKk +CN

and a minimum N to satisfy it is also presented in Table 5.1. This indicates
that the values of N*, N, and E{Y} decrease with o because the variance of
a failure level becomes larger. Furthermore, when ¢ = 1, the unit should be
replaced before failure at 68.2%, 83.9%, 93.5% of the mean failure time for
k = 10, 20, 50, respectively, and N* = k — 30 for all k. When o is small,
the approximate N gives a good upper bound of N*. It is of interest that
k> E{Y}/T > N> N*for o > 2.

5.3 Deteriorated Inspection Model

We introduce the replacement policy for the cumulative damage model where a
unit is checked at periodic times nT (n = 1,2,...) [197]. It has been generally
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Table 5.1. Comparison of optimum number N* approximate value N , and mean
time E{Y}/T to failure when aT' =1 and cx/cy =5

k=10 k = 20 k =50
° N N E{Y}T N N E{YYT N N E{YYT
1 7 9 10.27 17 19 20.27 47 49 50.27
2 5 8 9.51 15 18 19.51 44 48 49.51
5 2 4 6.40 8 13 1599 36 43 45.99
10 1 1 3.91 3 5 9.55 23 33 38.38

assumed that any inspection does not degrade a unit [1]. On the other hand,
the inspection policy for a storage system that is degraded with time and at
each inspection was proposed [198]. This could be applied to the periodic test
of electric equipment in storage [199].

This section considers the cumulative damage model where a unit suffers
some damage and deterioration caused by both shocks and inspections and
fails when the total damage has exceeded a failure level K (Figure 5.1). A
unit is checked to detect a failure at periodic times nT (n =1,2,...), where
T is previously given, i.e., the failure is detected only through inspection. In
addition, to prevent failures, a unit is replaced before failure with a new one
at a planned time NT.

5.3.1 Expected Cost

Suppose that the number of shocks in [0,¢] is N(¢), and the probability that
J shocks occur in [0,¢t] is Fj(t) = Pr{N(t) > j} defined in Section 3.1. An
amount W; of damage due to the jth shock has an identical distribution
G(z) = Pr{W; < z}, GU)(x) is the j-fold Stieltjes convolution of G(z) with
itself, and G(®)(x) = 1 for > 0. Furthermore, the unit is checked at periodic
times nT" (n = 1,2,...), where the inspection time is negligible, and each
inspection causes a constant and nonnegative amount w of damage to the
unit. Let N denote the upper number of inspections until the unit fails, i.e.,
N = [K/w], where [z] denotes the greatest integer contained in z and N = oo
whenever w = 0.

From the assumption that the unit fails when the total damage has ex-
ceeded K, the reliability function @(t) that it does not fail in time ¢ for
nT <t<(n+1)T (n=0,1,2,...,N) is given by

N(t) 0o
() =Pr{ Y W+nw< K p=> GU(K—nw)[F;(t)—F1(t). (5.15)

=0 =0

A unit is always replaced at the first inspection when the total damage
has exceeded K. To prevent a failure, the unit is also replaced before failure
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Z(t) E
Lo a s S Sb——
0 T ; 2T 3T
O Shock point O Inspection time

Fig. 5.1. Process for periodic inspection with deteriorated factor w

at the Nth inspection (N = 1,2,..., N). Let us introduce three costs given
n (5.4). Costs cx and cr are incurred for each replacement and inspection,
respectively, and c¢p is incurred for the time elapsed between a failure and its
detection per unit of time. Then, the expected cost until replacement is, from
8.1 of [1] and (5.4),

N-1 ,.(n+1)T
3 / {er(n+1)+ epl(n+ 1)T — 1]} dB(t) + er N6(NT) + cxc
n=0vnT
N—1 N (n+1)T
=(cr+epT) Y O(nT)—cp Y / (t) dt + ek, (5.16)
n=0 n=0“nT
and the mean time to replacement is
N-1 (n+1)T N-1
> n+1)T] / dd(t) + (NT)B(NT) =T Y~ &(nT), (5.17)
n=0 nT n=0

where @(t) = 1 — &(t).
Therefore, the expected cost rate is, from (5.16) and (5.17),
(er + epT)X N d(nT) — ep>N f(nH t)dt + cx

TZn:O ( )
(N=1,2,...,N). (5.18)

C(N) =
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5.3.2 Optimum Policy

We find an optimum planned number N* that minimizes the expected cost
rate C(N) in (5.18). Forming the inequality C(N + 1) > C(N),

N-1 .(n4+1)T N_ldi T (N+1)T
Z/ B(t)dt — Lin=o (1 )/ o(t)dt > K
n—o /nT @(NT) NT CD
(N =1,2,...N). (5.19)

Denoting the left-hand side of (5.19) by Q(N),

N (N+1)T¢(t) dt f((Ji,VIf B(t) dt
Q(N+1)—Q(N) :T;)Q(nT) NT@(NT) (N +1)T) | (5.20)

First, prove that if the failure rate of @(t) is strictly increasing, then (5.20)
is positive, i.e., Q(NN) is strictly increasing in N. From the definition of the
failure rate, if the failure rate of @(¢) is increasing, then (¢t + z)/P(t) is
decreasing in ¢ for any z > 0 [1, p. 7]. Thus, because

v eyt [ e+ NT)dt

®(NT) ®(NT)

)

we can prove that if the failure rate of &(t) is increasing, then &(t +
NT)/®(NT) is decreasing in NT forany 0 < ¢t < T, i.e. f(N+1)T &(t)dt/®(NT)
is decreasing in N, and hence, Q(N + 1) — Q(N) > 0.

Therefore, we have the following optimum policy when the failure rate of
&(t) is strictly increasing:

(i) If Q(N) > ¢k /cp, then there exists a unique minimum N* that satisfies
(5.19).

(ii) f Q(N) < ¢k /cp, then N* = N +1, i.e., the unit is always replaced after
failure.

Ezxample 5.3. Suppose that shocks occur in a Poisson process with rate A
and the amount of damage due to each shock has an exponential distribution
(1 — e #*), that is,

=0 (M) : o (1)’ e
:Z(i!) et G(.a)(x)zz(i!) ehT (j=0,1,2,...),
i=j =7

and @(t) in (5.15) is, for nT <t < (n+1)T (n=0,1,2,...,N),

— (M) = (K —nw)]t e
d(t) = (K —nw)
(t) 2 i e ZZ:; . e
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Table 5.2. Optimum number N* and expected cost rate C'(N™*) for pw and Acx /cp
when \T'=5, A=1,¢cp =1, cr =1, and uK = 100

N* C(N¥)
Hw N Aek /ep ek fep
1 5 10 1 5 10

0 o0 15 17 19 0214 0.264 0.323
1 100 13 15 16  0.216 0.274 0.340
2 50 11 13 14 0.218 0.284 0.359
3 33 10 11 12 0.220 0.295  0.379
4 25 9 10 11 0.222 0.304 0.398
5 20 8 9 10 0.225 0.314 0.416
6 16 8 9 9 0.226  0.323  0.435
7 14 7 8 9 0.229 0.332 0.454
8 12 7 8 8 0.230 0.343 0.480
9 11 6 7 8 0.233  0.350  0.490
10 10 6 7 7 0.234  0.360 0.505

The failure rate of @(t) is

() ANl /NIGY (2) — GUHY ()]
B(t) disol(A)1 /5G9 (x) ’

where = K — nw. Note from Section 2.3 that r(¢) is strictly increasing.
Table 5.2 presents the optimum number N* and N = [100/uw] for pw = 0,
1, ..., 10 and Aex/ep =1, 5, 10 when AT =5, er = 1, pK = 100, and the
resulting cost rate C'(N*) when A = 1 and ¢p = 1. For example, when AT = 5,
pw =5, and Acg /ep =1, N* = 8, that is , when shocks occur 5 times a week
and the unit fails at about K/(5/u + w) = 10 weeks, on the average, it
should be replaced at 8 weeks. The optimum N* decreases to 1 with pw. The
reason would be that the mean time to replacement greatly decreases with
pw. Conversely, C(N*) slowly increases with pw, because the decrease of the
total cost would influence less C'(N*) than the time to failure. It is of interest
that N* 4 pw decreases first, is constant for a while, and increases slowly with

paw.

r(t) =

5.4 Replacement with Minimal Repair

It has been assumed in all models that a unit is always replaced at failure.
We apply the periodic replacement with minimal repair at failure (Chapter 4
of [1]) to a cumulative damage model.

Consider a cumulative damage model as shown in Section 2.1: Shocks occur
in a renewal process with a general distribution F'(¢) having finite mean 1/,
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and an amount of damage due to each shock has an identical distribution
G(x). In this case, the distribution of the total damage Z(t) at time ¢ is given
in (2.3). In addition, a unit fails with probability p(z), that is increasing in
x from 0 to 1, when the total damage becomes = at shocks, and undergoes
only minimal repair at failures, where the total damage remains undisturbed
by any minimal repair. To prevent failures, a unit is replaced at a planned
time T, at a shock number N, or at a damage level Z, whichever occurs
first. Strictly speaking, the policy where a unit is replaced at N or Z is not
periodic. However, denoting one cycle from the beginning of operation to the
replacement at N or Z, the policy forms a renewal process and the time of
each cycle is nearly periodic.

5.4.1 Expected Cost

A unit fails with probability p(x) when the total damage becomes x at each
shock in the cumulative damage model and undergoes only minimal repair at
failures, i.e., its damage remains undisturbed by minimal repair and its time
for minimal repair is negligible. It is assumed that a unit is replaced at time
T, at shock N, or at damage Z, whichever occurs first. The probability that
the unit is replaced at time T is, from (3.1),

N-1
Pr= Z [F(J‘)(T) — Py W) (2), (5.21)
Jj=0

the probability that it is replaced at shock N is, from (3.2),
Py = FN(T)GWN)(2), (5.22)

and the probability that it is replaced at damage Z is, from (3.3),
N-1 . ‘
Py, = Z FUD(T) [G(J)(Z) —GUtY(z)|, (5.23)
j=0

that includes the probability that the total damage has exceeded Z at shock
N. Tt is clearly seen that Pr + Py + Pz = 1.
Furthermore, the mean time to replacement is

N-1

Ty [FO(T) - FU(1)] 6D(2) + 6N (2) / ' tdF™ (1)
0

+3 [Gm(z) _ G(j+1)(z)} /TtdFU“)(t)

0

=Y GV (2) ' FO (1) — FUTD(@)| dt, (5.24)
/| |
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that is equal to (3.5) by replacing F;(t) with F)(t). Similarly, the expected
number of failures before replacement is

[F(J)(T — FUtD(T Z/ 2)dGD (z) + FN(T Z/ )dGY) (z

=t
N-1

= FUN(T) /OZp(:z:) dGY) (). (5.25)

j=1

N-1

<

Let cps be the cost of minimal repair, and ¢ (k =T, N, Z) be the replace-
ment cost at k. Then, the expected cost rate is, summing up crPr + ¢y Py +
¢z Pz + cpr x (5.25) and dividing by (5.24),

cz —(cz — cT) Zjv‘ol [FO(T) — FU(T)] GU)(Z)
—(cz — en) FN(TYGW)(Z)
+em Z L FO(T fo (x) dg(j) (z)

C(T,N,Z) = s 1G(J) Z) [T [FO)(t) — PG+ ()] dt

. (5.26)

5.4.2 Optimum Policies

We discuss analytically optimum 7%, N*, and Z* that minimize the expected
cost rates when p(z) = 1 —e™% (0 < 1/6 < 00). In this case, the probability
that the unit fails at shock j is

| p@a60@ = [a-e a6 @ = 1- o),
0 0

where G*(0) denotes the Laplace—Stieltjes transform of G(z), i.e., G*(0) =
J e P dG(z) < 1 for 6 > 0.

(1) Optimum T*

A unit is replaced only at time T (Figure 5.2). Then, from (5.26),

Cu(T) = lim C(T\N,Z2) cMZ FOT) {1=[G* () }+er|
Z—00

(5.27)

that agrees with (5.2) of block replacement by replacing ®(¢) with F(¢) when
G*(0) = 0. We seek an optimum time T* that minimizes C;(T") when G*(6) >
0. Differentiating C1(T) with respect to T and setting it equal to zero,

i [Ty - PO {1 - 1607} = T (5.28)

C
j=1 M
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G-1T iT G+1T
0 % —>—1 * —0

O Planned replacement X Shock point ® Minimal repair at failure

Fig. 5.2. Process for periodic replacement at time 7'

where f(t) is a density function of F(t) and f()(t) is the j-fold convolution
of f(t) with itself.

In particular, shocks occur in a Poisson process with rate A, i.e., F(j)(t) =
Yo l() fille™ (j = 0,1,2,---). Then, (5.28) is rewritten as

% _ 1—Gg* . l—G*(H) cr
1— {14 AT [1 = G*(0)]} e ME-CO] = C0) e (5.29)

The left-hand side of (5.29) is a gamma distribution of order 2 that increases
from 0 to 1. Thus, we have the optimum policy:

(i) I G*(0)/[1 —G*(0)] > cr/cm, then there exist a finite and unique T* that
satisfies (5.29), and the resulting cost rate is

C1(T*) = Aear {1 —GH()e “-GW} . (5.30)

(ii) If G*(0)/[1 — G*(0)] < er/em, then T* = oo, i.e., the unit is not be
replaced, and C(00) = Acp-

It is of interest that

0
represents the expected number of nonfailures for an infinite interval, where
Mea(z) = Z;’;l GU)(z). In general, the expected number for actual models

would be greater than the ratio ¢y /cps of two costs. Furthermore, from (5.29),
T* is given approximately by

TV_ 1 1 CcT
“ A\ GO - G (0)] enr’
and T* > T.

(2) Optimum N*

A unit is replaced only at shock N (Figure 5.3). Then, from (5.26),
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N 1 2 3 N 1 2 N
R—%——®—%— - — *——— =

O Planned replacement X Shock point ~ ® Minimal repair at failure

Fig. 5.3. Process for replacement at shock N

Cy(N) = Th—{%o C(T,N,Z)
Z—00

]AVCMZ{l—[G*(a)]j}JFCN (N=1,2,--).  (5.31)

Forming the inequality Cy(N + 1) — C2(N) > 0,
1[G @)Y N - €N
— N[G*(0 > N=12---). 5.32
LG SN = Y =12 63
The left-hand side of (5.32) is strictly increasing to 1/[1 — G*(6)]. Thus, we
have the optimum policy:

(i) I 1/[1 — G*(9)] > cn/car, then there exists a finite and unique minimum
number N* (1 < N* < oo) that satisfies (5.32), and its resulting cost rate
is

Aear {1 - [G*(@)]N*—l} < C5(N*) < Aewr {1 - [G*(@)]N*} . (5.33)

(i) If 1/[1 = G*(9)] < en/em, then N* = 0o and Cy(00) = C1(00).

It is clearly seen that if 1 — G*(0) > cn/car, then N* = 1.

It has been assumed until now that shocks occur in a renewal process. If
shocks occur in a nonhomogeneous Poisson process with an intensity function
h(t) and a mean value function H(t), as shown in (2.16), the mean time to
the Nth shock is, from (1.29),

N-1 ;
< [H())
Z / [ (")] o= H ) g
=0 70 J:
and hence, the expected cost rate is

~ CMZ {1— G* 9)]j}+CN

Cy(N) = (N=1,2,---), (5.34)
Z;V:()l 0 pj(t) de
where p;(t) = { )7/} e H® (j =0,1,2,...). When G*(0) = 0,C4(N)
agrees Wlth (4.40)
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We also seek an optimum N* that minimizes C5(N) in (5.34). Forming
the inequality Co(N + 1) — C3(N) > 0,

N 1 N-1
N g O 0 pj(t)dt_ ot (N1 CN
e R B ;{1 (OIS =N

(N=1,2,...).  (5.35)

It is assumed that the intensity function h(t) is increasing . Then, letting
Q(N) be the left-hand side of (5.35), it can be proved that

1_ [G*(Q)}N—‘rl B 1— [G*(e)]N
Q(N +1) Z/ pilt dt{ Jo ey dt [T p(t)dt } "

because [ pn(t)dt is deceasing in N to 1/h(co) from (1.29). Thus, we have
the optimum policy when h(t) is increasing:

(i) If Q(o0) > en /e, then there exists a finite and unique minimum number
N* (1 < N* < 00) that satisfies (5.35), and its resulting cost rate is

1—G* N*—1 . 1— G* N*
e[l -G (0)] < Go(N") < cM{oo G*(9)]
Iy pnv-—1(t) dt Jo7 p-(t) dt
(i) If Q(c0) < en/ear, then N* = 0o and Ca(c0) = eprh(co).
Furthermore, we have the inequality
o > - EO)
o )\fo pn (¢ dt

where 1/A = [¥ e~ H®dt, because [} py(t)dt is deceasing in N. Therefore,
if

(5.36)

- {1-1G*0)"} _ h(oo) o N
N—oo )\fooopN(t) dt >\ CM7

then a finite solution to (5.35) exists uniquely. Clearly, if h(t) goes to oo, as
t — oo, then a finite N* always exists.

(3) Optimum Z*
A unit is replaced only at damage Z (Figure 5.4). Then, from (5.26),
Cy(2) = lim C(T,N, 2)

N —oo
_cum fOZp(gc) dMg(z) + ¢z

1+ Ma(2))/2 (5.37)
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X Planned replacement X Shock point ® Minimal repair at failure

Fig. 5.4. Process for replacement at damage Z

Differentiating Cs(Z) with respect to Z and setting it equal to zero,
z y
| Ma(o) o) = 2 (5.39)
0 CM

that is strictly increasing in Z. Thus, if fooo [1 4+ Mg(z)]dp(x) > ¢z /ey, then
there exists a finite and unique Z* (0 < Z* < oo) that satisfies (5.38).
In particular, when p(z) = 1 —e=%7,

> 1
14 M, = . .
| e de@lane =g (5.39)
Therefore, we have the optimum policy:

(i) If 1/[1 — G*(0)] > cz/cu, then there exists a finite and unique Z* that
satisfies (5.38), and its resulting cost rate is

Cs(Z%) = Nenp(Z7). (5.40)

(i) If 1/[1 = G*(0)] < ¢z/cp, then Z* = oo, and C3(o0) = C1(00).

Ezample 5.4. Table 5.3 presents the optimum time 7™ satisfying (5.29) and
expected cost rate Cy (T*) in (5.30), and the optimum number N* satisfying
(5.32) and expected cost rate Co(N*) in (5.31) for ¢, (k=T,N) = 5-20



5.5 Modified Replacement Models 97

Table 5.3. Optimum time T, expected cost rate C1(T™)/cam, and optimum shock
number N*, expected cost rate Co(N*)/car when car =5, A =1 and G*(0) = 0.9

Ck T* Cl(T*)/cM N* CQ(N*)/CM
5 5.67 0.489 5 0.381
6 6.34 0.523 6 0.419
7 7.00 0.553 6 0.452
8 7.62 0.580 7 0.483
9 8.25 0.606 7 0.512
10 8.86 0.629 8 0.538
11 9.46 0.651 8 0.563
12 10.07 0.671 9 0.586
13 10.67 0.690 9 0.608
14 11.28 0.709 10 0.629
15 11.89 0.726 10 0.649
16 12.51 0.742 11 0.667
17 13.13 0.758 11 0.685
18 13.77 0.773 12 0.702
19 14.41 0.787 13 0.719
20  15.07 0.801 13 0.734

when ¢y = 5, A = 1, and G*(0) = 0.9. In this case, finite T* and N* exist
uniquely for ¢ < 45 and ¢y < 50, and the expected number of nonfailures is
G*(0)/[1 = G*(0)] = 9.

If ¢y < c¢r, then the replacement with shock IV is better than that with
time T, and if ¢y > ¢r + cpr, then the replacement with time 7T is better than
that with shock N. In the case of ¢ < ¢y < cr + cp, for example, when
cr = 10 and ¢y = 14, both replacement policies are almost the same.

5.5 Modified Replacement Models

(1) Replacement with Threshold Level

Consider the periodic replacement policy in which a unit is replaced at time
nT (n=1,2,...). If the total damage Z(T) has exceeded a threshold level K
between planned replacements, the total cost would be higher than anticipated
[197]. The other assumptions are the same as those in Section 5.3 except
minimal repair at failures. Let ¢o(z) be an additional replacement cost for the
total damage x defined in (1) of Section 3.3. Then, the expected cost rate is,
from (3.29),
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S F(J) — pU+D " c colz)dG@) (z
Z (7] ; [er + co(2)] (z)
=0

K

+ /OO[CK + ¢o(2)] dG(j)(x)}l , (5.41)

where ¢r and ci are the replacement cost at time nT" when Z(T) < K and
Z(T) > K, respectively.

(2) Replacement at the Next Shock over Time T

A unit is not replaced at time T'. After T, it is replaced at the next shock and
undergoes minimal repair at failures between replacements (see (3) of Section
(3.3)). Because the mean time to replacement is, from (5.40) of [1],

g/off [/Ti(t+u) dF(u)] dF@ (t)

:T+/TOOF(t)dt+/OT [/TiF(u)du] AMp (1),

the expected cost rate is, from (5.27),

él(T): 81\42:7 1F {1— [G*(6 j}—|—CT (5.42)
T"‘fT dt"‘fo th du]dMF()
In particular, when F(t) =1 — e,
Cu(T) _ en (AT = [G7(0)/(1 = G" O —e MU= O} rer

A AT +1

When T' = 0, i.e., the unit is always replaced at the first shock, the expected
cost rate is C’l( ) = Acr, and when the unit is replaced never, it is Cy (c0) =
)\CM. _

We seek an optimum time 7% (0 < T* < oo) that minimizes C1(T) in
(5.43). Differentiating Ch (T') with respect to T and setting it equal to zero,

_ A G*(G) _ _OF cT
1— (14 T\ AT[1—G" (0)] | _ o MTh=G" @) _ °T
(1+\T)G*(0)e +1_G*(0){ e } o

(5.44)

The left-hand side of (5.44) is strictly increasing from 1—G* () to 1/[1-G*(9)].
Thus, we have the optimum policy:

(i) If 1 — G*(0) > cr/car, then T* = 0.
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(i) f1-G*(0) < er/em < 1/[1—G*(0)], then there exists a finite and unique
T*(0 < T* < o0) that satisfies (5.44), and the resulting cost rate is

C1(T*) = Aear {1 —GH(9)e “-GW} . (5.45)

(iii) If 1/[1 — G*(0)] < cr /ey, then T = oo.

For example, when G*(6) = 0.9, T* = 0 for er/cp < 0.1, 0 < T* < oo for
0.1 <ep/epm <10, and T* = oo for er/cpr > 10. Tt is clearly seen that T to
satisfy (5.44) is smaller than that to satisfy (5.29).

(3) Replacement at the Next Shock over Damage Z

A unit is replaced at the next shock when the total damage has exceeded a
threshold level Z. Then, the expected number of failures before replacement
is

(oo}

> { [ rwacoa [ pariacw] dG<J‘><x>}

Jj=0

— [ sarace + | ’ [ | asn dG<y>] AMo(z).

Furthermore, the mean time to replacement increases by the mean shock time
1/X in the denominator of (5.37). Thus, the expected cost rate is

Cs(2) _ M {fooop +f0 Lo~ plx+y)dG(y)] dMG(x)} tcz

B 2+ Ma(2) (5.16)

Differentiating 6’3(Z ) with respect to Z and setting it equal to zero,
o) A o)
24 Me(2)] [ p(z + 0y [ [ pte+)a60)| datae)
0 0 0
_ / p(@)dG(z) = 2. (5.47)
0

M

Letting Q(Z) be the left-hand side of (5.47), we easily see that Q(Z) is strictly
increasing from fooo (z)dG(z) to Q(o0). Thus, we have the optimum policy:

) If fo ) > ¢z /e, then Z* = 0, and
C3(0) _ em fy" p(x)da +cz
A 2 ‘
(ii) If fo x)dG(x) < cz/cap < Q(00), then there exists a finite and unique

Z* (0 < Z* < o0) that satisfies (5.47), and the resulting cost rate is

Cs(Z*) = Aear /O h p(Z* + z)dG(x). (5.48)
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(iii) If Q(o0) < ¢z /e, then Z* = 0.

It is clearly seen that
Q2) =2 / p(Z + ) dG(x) - / p() dG(z),
0 0

because p(x) is increasing in . Therefore, if 2 — [[° p(z)dG(z) > cz /e, i.e.,
fooo [1 — p(x)]dG(x) > (cz — car)/car then a finite Z* exists.

Ezample 5.5.  Suppose that G(z) =1 —e™"* and p(z) = 1 — e~%. Then,
we compare the expected cost rates C3(Z) in (5.37) and C5(Z) in (5.46) nu-
merically. Under such assumptions, the expected cost rate C3(Z) is rewritten
as
C3(Z) _ emlpZ — (n/0)(1 —e~*?)] +cz
A 1+ uZ ’

and if (u+0)/0 > cz/cur, then there exists a finite and unique Z75 that satisfies

I _ _ c
(1+9)(1—e OZ)—uZe OZ:CAZ/I.

The expected cost rate Cs(Z) is

Cs(Z) _ emld/(u+ 0]+ u{Z — [1n/(O(n+0))](1 — e %)} +cz

A 2+ uz ’

and if (u+0)/0 > cz/cm > 0/(1n + 6), then there exists a finite and unique
Z3 that satisfies

I

Gz ) =

1—
0 CM

Because

1—lli9(1+uzyfﬂz4-g(1—e—“8:>(1+-g)(1—e—“§-—uzeﬂz,
Z: > 7.

Table 5.4 presents the optimum values of Z; and Z3 that minimize C3(Z)
and C5(Z), respectively, and their resulting cost rates C5(Z;) /X and Cs(Z3) /A
for ¢z = 5—20 when c¢py = 5 and G*(0) = 0.9, i.e.,, u/6 = 9. In this case,
both finite and positive Z; and Zj exist uniquely for 0.5 < ¢z < 50, and
Cs(Z7) < Cs3(Z3) and 077 < 0/u+ 0Z5. However, their differences between
two expected costs become smaller, as cz becomes larger. If the replacement
cost ¢z is less than that of (3) in Section 5.4.2, this policy might be more
useful than the policy of (3).
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Table 5.4. Optimum damage level Z7, expected cost rate C3(Z7), and damage level
Z3, expected cost rate C3(Z5) when ¢y =5 and p/0 =9

cz  0Zi  Cs(Zi)/A 0Z5  Cs(Z3)/A

5 0.437 1.770 0.342 1.804
6 0.498 1.963 0.402 1.991
7 0.557 2.136 0.461 2.161
8 0.615 2.296 0.517 2.317
9 0.670 2.443 0.573 2.462
10 0.726 2.581 0.627 2.597
11 0.781 2.709 0.682 2.724
12 0.835 2.830 0.735 2.843
13 0.889 2.944 0.789 2.956
14 0.943 3.053 0.843 3.063
15 0.997 3.155 0.897 3.165
16 1.052 3.253 0.951 3.262
17 1.107 3.347 1.006 3.354
18 1.162 3.435 1.061 3.443
19 1.218 3.521 1.117 3.528

20 1.275 3.603 1.174 3.609
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Preventive Maintenance Policies

Most operating units are repaired or replaced when they have failed. If a failed
unit undergoes repair, it begins to operate again after the repair completion.
However, it may require much time and high cost to repair a failed unit. It
may sometimes be necessary to maintain a unit to prevent failures. Some
maintenance after failure and before failure is called corrective maintenance
(CM) and preventive maintenance (PM), respectively. Optimum PM policies
for some units were summarized [1,200-202]. The modified PM policy that is
planned only at periodic times was proposed in Section 6.3 of [1].

PM actions are generally grouped into time maintenance that is based on
the planned time, age, or usage time of a unit, and monitored maintenance
or condition-based maintenance that is based on the condition of a unit [203].
The first maintenance corresponds to the replacement policies discussed in
Chapters 3-5 in [1] and the maintenance that is done at a planned time T or
number N in Chapters 3-5. The latter maintenance is done by monitoring one
or more variables charactering the wear, fatigue, and damage of an operating
unit and corresponds to the maintenance that is done at a damage level Z or
at a shock number N in Chapters 3-5.

This chapter takes up the modified PM policy [56] and applies it to a
condition-based PM of a cumulative damage model, where the CM is done
immediately when the total damage due to shocks has exceeded a failure level
K. The test to investigate some characteristics of an operating unit is planned
at periodic times nT (n = 1,2,---). We can know the characteristics such as
the damage and the shock number only through tests, and if necessary, we do
some appropriate maintenance.

In Section 6.1, if the total damage has exceeded a threshold level Z
(0 < Z < K), the PM is done at the first planned time, when shocks occur
in a nonhomogeneous Poisson process. The expected cost rate is obtained,
and an optimum Z* that minimizes it is discussed analytically. Furthermore,
in Section 6.2, the modified PM models, where (1) the failure is detected
only through tests, (2) the PM is done when the total number of shocks has
exceeded a threshold number N, and (3) the PM is done at time NT', are pro-
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posed. The expected cost rates of each model are obtained, and a numerical
example to compare them is given.

6.1 Condition-based Preventive Maintenance

We consider a condition-based PM policy where the condition of an operating
unit is monitored at inspection times. If the condition is normal, the opera-
tion is continued. However, if the condition reaches a previously determined
threshold level of resistance to failure, the PM is done before failure. Such PM
policies have been actually in use for engines, mainflames, control systems of
aircraft [204], and plants in the chemical and machine industries.

Condition-based maintenance models for a deteriorating system are gen-
erally classified into continuous wear processes [192,193] and Markovian dete-
rioration processes [205-208]. In the former case, the preventive replacement
level of a one-unit system whose condition is monitored at inspection times
was considered, and optimum levels to minimize the expected cost and the
availability were derived [194-196,209-211]. This was extended to a two-unit
series system [196].

This section adopts the condition-based PM policy for a cumulative dam-
age model: A unit suffers damage due to shocks, and fails when the total
amount of additive damage has exceeded a failure level K. Then, the CM is
done immediately. The test is planned at periodic times nT (n = 1,2,---)
to prevent failures, where T' (> 0) means a week, a month, or a year. It is
assumed that we can know the total damage to a unit only through tests. If
the total damage has exceeded a threshold level Z (0 < Z < K) at time nT,
the PM or overhaul is done before failure. Otherwise, no PM should be done.

Suppose that shocks occur in a nonhomogeneous Poisson process. Then,
using the theory of a Poisson process and the results of Section 6.3 of [1], we
obtain the expected cost rate and determine an optimum damage level Z*
that minimizes it. In particular, when shocks occur in a Poisson process, an
optimum Z* is given by a unique solution of the equation.

6.1.1 Expected Cost Rate

Consider a unit that should operate over an infinite time interval: Shocks oc-
cur in a nonhomogeneous Poisson process with an intensity function h(t) and
a mean value function H(t), i.e., H(t) = f(f h(u)du represents the expected
number of shocks in [0, ], and p;[H(t)] = {[H(#)}" /j!} e H® (j =0,1,2,---)
is the probability that j shocks occur exactly in [0, ¢]. In addition, random vari-
ables {IWW;} (j =1,2,---) denote an amount of damage due to the jth shock
and are nonnegative, independent, and identically distributed. Each W; is
statistically estimated and has an identical distribution G(z) = Pr{W; < z}
(j = 1,2,---). Each amount of damage is additive, and G)(z) denotes the
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j-fold Stieltjes convolution of G(z) with itself (j = 1,2,---) and GO (z) = 1
for z > 0. A unit fails only when the total damage has exceeded a failure level
K, and then the CM is done.

Under the above assumptions, the test is planned at periodic times nT
(n =1,2,---) to investigate the total damage, where a positive T is given.
If the total damage has exceeded a threshold level Z (0 < Z < K) during
(nT, (n+1)T] (n =0,1,2,--+), then its damage can be known through the test
at time (n 4+ 1)7T, and the PM is done immediately (Figure 6.1). Otherwise,
the unit is left as it is. The unit becomes as good as a new one at each PM
or CM, i.e., the PM is perfect. The imperfect PM policy for a cumulative
damage model will be discussed in Chapter 7. The times required for any test
and maintenance are negligible, i.e., the time considered here is measured only
by the total operating time.

We obtain the expected cost rate by a method similar to Section 6.3 of [1]
and [56]. The probability that j shocks occur during [0,nT] and the total
damage is less than Z, and i shocks occur during (nT), (n+ 1)T] and the total
damage has exceeded K, is

Py [ H(nT)] pslH((n + 1)T) — H(nT)
XPI{W1+~-~+W7' <Zand Wi+ +W; +--- 4+ W;yy >K}
Z
— o [HT)pH((n + 1)T) — H(nT)] / [1— GO (K — 2)]dGY (x).

Thus, the probability that the unit fails and the CM is done immediately is

Zij[ (nT)] sz ((n+1)T) — H(nT)]

n=0 j=0

X/ZH—GWU(—@MKWN@. (6.1)
0

Conversely, the probability that the PM is done at time (n + 1)T (n =
0,1,2,---) when the total damage is between Z and K during (nT, (n + 1)T]
is

Zij[ (nT)] Zp, ((n+1)T)— H(nT)]

n=0 j=0
:Zij[ (nT)] Zm ((n+1)T)— H(nT)]
n=0 j=0
Z . . .
x/[d%K—@—Gmw—@de@. (6.2)
0

It is proved that (6.1) + (6.2) = 1, because, from the reproductive property of
a Poisson distribution,
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K .........................................................................
Z ................................................................... - -
Z(t) L
O—O0—11 O—O—0—0—R—
0 T 2T . 3T 4T
O Shock point O Planned time X PM time

Fig. 6.1. Process for PM at damage Z

ZZM (nT)] sz (n+1)T) — H(nT)][GY(Z) — G (Z)]
n=0 j=0
S {Shmmcon
-2 6z Zpg (nT)]pi- 7[H((n+1)T)—H(nT)]}
=0

:i{ipj (nT)|GY)(Z Zpl (n+1) )]G(i)(Z)} =1.
n=0

The mean time to either PM or CM is
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Z[(n—l—l)T]Z H(nT)] Zp1 ((n+1)T) — H(nT)]
n=0 7=0

A
x/[d%K—@—G@w—@mdM@
0

(n+1)T

£33 o) Z / pi[H(t) — H(nT)]h(t) dt

n=0 j=0

x/[d%K—@—dHWK—@de@
0

o0 o0 00 Z
= Z ij [H (nT)] Z/O GO(K — 2)dGY) ()
=0

n=0 j=0

(n+1)T
x/) pilH(t) — H(nT)] dt. (6.3)
nT

Let ¢z be the PM cost before failure and cx be the CM cost after failure
with cx > ¢z. Then, the expected cost rate is, summing up cx x (6.1) + ¢z x
(6.2) and dividing by (6.3),
cz +(cx —cz) 3020 2 oo P H(nT)]

x Y20 pilH((n+1)T) — H(nT)] [,/ [1 — GO (K —2)] dGY (x)
oo oo oo Z ~(i i :
D02 opj [H(nT)] 352, Jo GO(K — 2)dGY) (x)
x [T b [H () — H(nT)) dt

Ci(Z) =

(6.4)
Each amount of damage during (nT', (n+1)T] is investigated only through
tests and has an identical distribution G(z) for all n (n = 0,1,2,---). This
corresponds to a cumulative damage model where shocks occur at every con-
stant time 7" and the total damage is known at the end of each period. In this
case, the expected cost rate is obtained by replacing 1/A with 7" in (3.24), and
the optimum policy has been derived in (3) of Section 3.2.
Next, a failure level K is statistically distributed, i.e., K is a random
variable and has a general distribution L(z) = Pr{K < z}. Then, the expected
cost rate in (6.4) is rewritten as

cz+(cx—cz) 30020 P [H (D)3 opi[H((n+1)T) — H(nT)]
X fo {J5 Lz +y) — L(2)]dGD(y) } dGY) ()

S 027 opg[H(nT S SIS~ Liw+y)] dGD ()} G ()
x [T b H(t) — H(nT)] dt

Ci1(Z) =

(6.5)
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6.1.2 Optimum Policy

We seek an optimum threshold level Z* that minimizes the expected cost
rate C1(Z) in (6.4) when shocks occur in a Poisson process, i.e., p;[H(nT)] =
[(nAT)7 /§l]le=™ " = p,;(nAT) (j = 0,1,2,---). Differentiating C;(Z) with
respect to Z and setting it equal to zero,

ZZPJ (nAT) Z/ pi(At) dt/ GY(K — z)dGY) (z)

n=0 j=0

- (nAT) O [ - GV(K —2)]dGW (@) = “Z
T;)]ZOPJ ZP / ( )] (x) e
(6.6)

where
Yo pi(AD)[1 = GO(K - 7))

@ = S0 Jy piM) At GO(K - Z)

It can be easily seen that 1(Z) is increasing in Z from @1(0) to A. Denoting
the left-hand side of (6.6) by Q2(Z), Q2(0) =0

(n+1)
ZZG“ /H)\pl()\t)dt—l—ZGz)
nT

n=0 i=0

d%zé _ dQl ZZ}?, (nAT) Z/ pi(At) dt/ GO(K — 2)dGY ().

n=0 5j=0

It is assumed that the distribution G(z) of each amount of damage due
to shocks is continuous and strictly increasing. Then, Q2(Z) is also strictly
increasing from 0 to Mg(K) = 372, GU)(K) that represents the expected
number of shocks before the failure. Therefore, we have the following optimum
policy:

(i) If Mg(K) > cz/(cx — cz), then there exists a unique Z* (0 < Z* < K)
that satisfies (6.6), and the resulting cost rate is

C1(Z7) = (cx — c2)Qu(Z7). (6.7)

(ii) f Mg(K) < cz/(ck—cz), then Z* = K, and the CM is done after failure.
In this case, the expected cost rate is

Cl(K) - CK
AT 1 M(K) (6:8)
that agrees with (3.12).

This policy will be applied to a garbage collection model in Section 8.3, and
an optimum level Z* is computed numerically in Example 8.3.
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6.2 Modified Models

We show the following modified models: (1) any failures are detected only
through tests, (2) the PM is done when the total number of shocks has ex-
ceeded a threshold number N, and (3) the PM is done at time NT. The
expected cost rates of each model are obtained.

(1) PM only at Test

Suppose that any failures are detected only through tests. When the unit fails
during (nT, (n + 1)T, it is not detected immediately, but is detected only at
time (n+4 1)T and the CM is done. Then, the mean time to either PM or CM
is

Z[(n+1)T]Z H(nT)] Zpz (n41)T) — H(nT)]

y { / - 9K — )69 (2)
+/Z[G(i) (K — ) — GY(Z — x)]dGY) (:c)}

_TZZp] (nT))|GY)(Z). (6.9)

n=0 j=0
Furthermore, the mean time from a failure to its detection is, from (6.3),
(n+1)T

Zzpj (nT)] Z / (0 + 1)T — tps[H(t) — HnT)A(E) dt

n=0 j=0

y / GO(K — 2) — G (K — 2)]dGY) ()
0

—ZZ;D] (nT)] Z/ [1-GY(K —2)]dGY)(z)

n=0 j=0

(n+1)T
x / pilH(t) — H(nT)]dt, (6.10)
nT

where note that (6.3) + (6.10) = (6.9). From this relation,

TZZpJ (nT)]GYV (K i /oopj[H(t)] dt, (6.11)
n=0 j=0 7=0

that is the mean time to failure given in (2.19).
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Let ¢p be the loss cost per unit of time elapsed between a failure and its
detection. Then, the expected cost rate is, from (6.4),

cz + (ex —cz) Yoplo 2 jeo Pi[H (nT))]
XS ZepilH((n+1)T) = HD)] Jy'[1 = GO (K - 2)] dGY) (x)
[eS) [eS) [eS) zZ i ;
—CD o ZJ o PIHMD)] Y2, 5 GO (K —2)dGY) (x)
BuZ) x [T (H(t) — H(nT)] dt
1 oo e} 1
T3, Zj:() p;[H(nT)|GW(Z)

+cp. (6.12)
Compared with the expected cost rate C1(Z) in (6.4), C1(Z) is smaller than
C1(Z) when ¢p = 0, and is larger as c¢p increases. Thus, if the PM and CM
costs are the same, C1(Z) would be larger than C;(Z) when cp is greater
than some fixed cost.

When shocks occur in a Poisson process with rate A, the expected cost
rate C1(Z) is rewritten as

ez + (ex —cz) Yoplo 2 im0 Pi(MAT) 3272 pi(AT)
x [ - GO(K — 2)]dGY) ()
—Cp ZZO 0 Zjo 0 Pi(nAT) 322, foT pi(At) dt
X f GO(K —2)dGY)(z)
T ano Z;io p;i(nAT)GU)(Z)

To find an optimum Z* that minimizes C)(Z), differentiating C,(Z) with
respect to Z and setting it equal to zero,

oo oo T
> pi(nar) Z pAT)+ P /0 pi()\t)dt]

cK — ¢
n=0 j=0 —0 K=tz

K
x / GO(K —2)dGD(z) = “Z . (6.14)
K—-Z

CK —Cz

Ci(2) = +ecp.  (6.13)

Denoting the left-hand side of (6.14) by Q(Z), we casily find that Q(Z) is
strictly increasing from 0 to

NN, ) cp/A S ) (o)
K) ;jz::opj(nma (K) + CK_CZ;%G (K)—1.

Therefore, we have the following optimum policy:

(i) If Q(K) > cz/(ck — cz), then there exists a unique Z* (0 < Z* < K)
that satisfies (6.14), and the resulting cost rate is

Ci(Z*) = ; i [1 ~GO(K — Z*)}

=0

T
(e —cz)pi(AT) + CD/O pi(At) dt].
(6.15)
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(ii) If Q(K) < ¢z/(ckx — ¢z), then Z* = K, and the expected cost rate is

—(ep/N) Y2720 GU(K)
T ZZO:O Z;O:O p;i(nAT)GU)(K)

From (6.11), because we have the inequality

Ci(K) = +¢p. (6.16)

~ 1 CD/>\
K)> 14+ Mg(K)| -1
A= (ot 20 Y da)] -1
if
1+M(;(K)> CK
T CK—Cz—|-TCD7

then a unique Z* to satisfy (6.14) exists.

(2) PM at Shock Number

Suppose that the number of shocks is known only through tests. When the
total number of shocks has exceeded a prespecified number N before failure
during (nT, (n + 1)T}], the PM is done at time (n + 1)T. Then, by a method
similar to (6.1) and (6.2), the probability that the CM is done after failure is

co N—1

> > pilH(nT) sz (n+1)T) = H(nT)[GY(K) -G (K)], (6.17)

n=0 j=0
and the probability that the PM is done before failure is

co N—-1 0o

YD pHED)] Y pilH((n+1)T) - H@D)IGW I (K),  (6.18)

n=0 j=0 i=N—j

where note that (6.17) + (6.18) = 1. The mean time to either PM or CM is

00 N-1 00
I+ DTy pi[HWT)] Y pilH((n+ 1DT) = HnT) G (K)
n=0 j=0 i=N—j
oo N-1 00
303 pHET)) S (G (K) - GEH ()
n=0 7=0 =0

« / () — HuT)h(r)

0o Ji[; 1 o] o (n+1)T
=2 Y plHED Y GO [ pl) - HD)d (6.19)
n=0 j=0 i=0 nT

Therefore, the expected cost rate is, summing up cx X (6.17) + ¢y x (6.18)
and dividing by (6.19),
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en + (ex — en) Yot o o0y pi[H (nT)]
X Yo pilH((n+1)T) = H(nT)][GY)(K) — GUH)(K))]

Y Yo Ziv_ol p;[H(nT)]) > o2, G+ (K)
x (@O L IH (t) — H(nT)] dt
(N =1,2,---), (6.20)

where ¢y is the PM cost at shock N.
If the failure is detected only through tests in the same way as (1), then
the mean time to either PM or CM is

oo N-1

Slin+ 171 Y

n=0 7=0

x {ipi[ﬂ((n +1)T) = H@T)][GV(K) - GO (K))

i=0

=Ty Z p;[H(nT)GY)(K), (6.21)

and the mean time from a failure to its detection is

co N—-1 00
S 3 plHOI) Y (G (1) — G ()]
n=0 j=0 =0
(n+1)T
x / [(n+ 1)T — p:[H(t) — H(nT)]h(t) dt
nT

co N—1 ) . o (n+1)
=5 3 pHET) S (6V(K) - U (k)] /  nlH() - HED)dt

n=0 j=0 i=0 n

(6.22)

where (6.19) + (6.22) = (6.21). In this case, the expected cost rate is

en + (cx — en) Sono iy pi[H(nT))]
X YitopilH((n +1)T) — HnT)[GY(K) — GV (K)]
—C¢D Zn OZJ =0 py[ (nT)] Z?io G(i+j)(K)
(n+1)T
uy = A - BT |
Zn OZJ =0 PJ[ (nT)|GU)(K)
+cp (N=1,2,---). (6.23)
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It would be troublesome to analyze optimum policies analytically that
minimize C3(N) and C3(N). In particular, we derive an optimum shock
number N* that minimizes C(N) in (6.23) when ¢p = 0 and p;i[H()] =
[(At)7/§l]e=* = p;(At) (j = 0,1,2,---). In this case, from the inequality
Co(N +1) — Co(N) > 0,

) i co N—1
[1 _ Zi:opi(AT)G(N+ )(K):| Z Z pj(’n)\T)G(j)(K)

G (K) n=0 j=0
oo N—-1 c
=33 piAD) Y p(AD)GD (K) - G > T
n=0 j=0 =0 CK —CN
(N=1,2,---). (6.24)

Denoting the left-hand side of (6.24) by Q(N),

N2 pOT)GVH () 332, TGN (K)
o N

x> " pi(nAT)GY) (K).

n=0 j=0

Q<N+1>—Q<N>=[

Thus, if >0, piAD)GNT)(K)/GWN)(K) is strictly decreasing in N and
Q(o0) > en/(cx — en), there exists a unique minimum number N* (1 <
N* < 00) that satisfies (6.24).

For example, suppose that G(z) = 1 —e™7, i.e., GU)(z) = Y272 [(ua)' /i!]
X e H% (j =0,1,2,---). Then,

ipi ()\T) [G(N+i) (K)G(N—‘rl) (K) _ G(N+i+1) (K)G(N) (K)}
1=0

= 2 PR (W) >0,
;p e ;(M ) [(NH) (N+1)!  N{(N+i+1)!
Thus, > 52, pi(AT)GW+) (K)/GWN)(K) is strictly decreasing to 0, and

oo 0

Q(c0) = lim Q(N) = > Y p;(nAT)GY)(K).

N—o0
n=1 j=0

Therefore, if 27| 322 p;(nAT)GY) (K) > en /(cx — ¢n), then an optimum
N* exists uniquely. Furthermore, from (6.11), if (1 4+ pK)/(AT) > cx/(cx —
¢n), then a finite N* exists.

(3) PM at Time NT

Suppose that we cannot know any damage level and shock number. The PM
is done at time NT or the CM is done after failure, whichever occurs first,
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that is the same policy as that of Section 5.2. Then, the probability that the
CM is done after failure is

N—-1 oo
YD pilH®T)] sz ((n+1)T) = H(nT)][GV(K) = GO (K))]
n=0 j=0
N-1 oo )
Z {p;[H —p;[H((n+ 1>T)]}G(J)(K)
n=0 j=
=1- i pi[H(NT)GY(K), (6.25)
j=0

and the probability that the PM is done at time NT is

i p;[H(NT)|GY(K). (6.26)
j=0

The mean time to either PM or CM is

N—-1 oo 00

YD plHET)] Y [GE(K) - GEI(E)]

n=0 j=0 i=0

(n+1)T oo -
X /T tpi[H(t) — H(nT)|h(t) dt + (NT) > p;[H(NT)GY(K)

j=0
—1 oo e} o (n+1)T
= 3 S lHED Y. G ) [ () - HT) e
n=0 j=0 =0 nT
oo NT
=Y GU(K) / p;[H(t)] dt. (6.27)
Jj=0 0

Therefore, the expected cost rate is
cx — (cx — en) X2 pi[H(NT)GY (K)
Sa GO(E) [y pslH() dt
where ¢y is the PM cost at time NT. The expected cost rate C3(N) agrees
]vgm[tg g)l] (T) in (3.11) by replacing T with NT and F(t) — FUD(¢) with
y .

Furthermore, when a failure level K is statistically distributed according
to a general distribution L(z), the expected cost rate is

Cs(N) = (N=1,2,---), (6.28)

cx — (cx —en) 2o py [H(NT)] [7° GO (2) dL(x)
S J3  piH®)] dt [ GO (2) dL(x)
(N=1,2,---). (6.29)

C3(N) =
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Table 6.1. Optimum number N* and expected cost rate C5(N*)/cy when 1/A =
10%, 10*, and G*(0) = 0.9

T /A =108 1/x = 10*
N*  C3(N*)Jex N* C3(N*)/cn
8§ 13 0.0479 41 0.0151
48 2 0.0466 7 0.0153
192 1 0.0557 2 0.0159
2304 1 0.0564 1 0.0178

In particular, when L(z) = 1 —e™%", the expected cost rate is simplified as
CK — (CK — CN)e_[l_G*(e)]H(NT)

C5(N) =
3(V) VT q=i-G-O)H(® gt

(N=1,2,---),  (6.30)

that agrees with (9.1) of [1] by replacing F(t) with e ~[1=G"(©)IH(%) Thus, when
the failure rate h(t) is strictly increasing, the optimum policy is as follows:

i) If h(oo)[1—G*(0)] [° e =G OIHM Q¢ > ¢ /(cx — cn), then there exists
0
a finite and unique minimum number N* that satisfies
—[1-G*(8)|H(NT —[1=G*(®)]H((N+1)T) NT
el (ONH(NT) _ oI (ONH((N+1) )/ o—[1-G*OH®) g
0

Jg];/fl)T e~ [1-G*(O)]H(t) d¢

_ e I-GT@OIHWNT) 5 CK (6.31)
CKk —CN

(i) If h(co)[1 — G*(0)] f,° e B=COIHMAL < ¢k /(ckx — en), then N* = o0,
i.e., the unit is replaced only at failure and

— K
C3(0) = o2 eml=Gr@H® qt

Example 6.1.  Suppose that H(t) = M2, i.e., h(t) = 2\t that is strictly
increasing to co. Thus, there exists a finite and unique minimum N* that
satisfies (6.31). Table 6.1 presents the optimum N* and the resulting cost
rate C3(N*)/cy for T = 8, 48, 192, 2304 when cx /ey = 5, 1/X = 103 | 10%,
and G*() = 0.9. For example, when 1/\ = 10% and T' = 48, i.e., the unit is
operating 8 hours per day and is inspected once a week, the PM is done every
7 weeks. Clearly, optimum values of N* decrease with 1" and increase with
1/A.
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If the failure is detected only at time nT (n =1,2,---), the mean time to
either PM or CM is

N-1
Z [(n+1)T ij (nt)] sz (n+1)T) — H(nT)][GY(K) — GUHI)(K)]
n=0

+(NT) ij [H(NT)GY(K)
j=0

N—-1

=7 33 pHEDGY (K), (6:32)

n=0 j=0

and the mean time from a failure to its detection is

N—-1 oo 00

Z ij[ Z GO (K) — G ()]

n=0 j=0 i=0

(n+1)T
x / (0 + )T — ps[H(t) — H(nT)|h(t) dt
nT

(n+1)T

Z Z - GUI(K )]/ pi[H(t) — H(nT)] dt.

=0 T

|
I M?

(6.33)

Thus, the expected cost rate is

cx — (cx —cn) Z?oopa[ (NT)|GU(K)
~ —cp Y, G“)( ) Jo ! pi[H (1)) dt
Cy(Ny = © cp (N=1,2,--),
o) Ty 5 pi[H(nT)GO)(K) feo )

(6.34)

where ¢p is given in (6.12).
In addition, when a failure level K is distributed according to an exponen-
tial distribution L(z) = 1 — e, the expected cost rate is

—[1-G*(6 NT _[1—-G*(o
CK — (CK — CN)e [1 ( )]H(NT) —cCp fO e [1 ( )]H(t) dt
TN e 1-G*(O)H (nT)
(N=1,2,...). (6.35)

C3(N) = +c¢p
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Imperfect Preventive Maintenance Policies

The usual preventive maintenance (PM) of an operating unit is based on its
age or operating time. Most models have assumed that the unit after PM
becomes as good as new. Actually, this assumption might not be true. The
unit after PM usually might be only younger, and its improvement would
depend on the resources spent for PM. In such imperfect PM models where
the unit after PM has the same failure rate as before PM, the age or failure rate
after PM reduces in proportion to that before PM [212-214]. Some chapters
[1,215-217] of recently published books summarized many results of imperfect
maintenance.

The PM of large complex systems such as computers, radars, airplanes,
and plants should be done frequently as the units age. A sequential PM policy
where the PM is done at fixed intervals T,, (n = 1,2, - -+ , N) has been proposed
[218,219]. In some practical situations, however, the PM seems only imperfect
in the sense that it does not make the unit like new [220].

In this chapter, we apply a sequential PM policy to a cumulative damage
model where each PM is imperfect [57]: The unit is subject to shocks that
occur randomly in time, and upon the occurrence of shocks, it suffers a random
damage that is additive. Each shock causes unit failure with probability p(zx)
when the total damage is x. If the unit fails between PMs, it undergoes only
minimal repair using the same assumption as that of Section 5.4. We introduce
only an improvement factor in damage to describe imperfect PM actions: The
amount of damage after the nth PM becomes a,Z, when it was Z,, before
PM, i.e., the nth PM reduces the total damage Z, to a,Z,. This would be
applied to related PM models in Chapter 6.

In Section 7.1, we obtain the expected cost rate when shocks occur in a
Poisson process and p(z) is exponential. In Section 7.2, we discuss three types
of optimum policies that minimize the expected cost rate when the PM is
done at periodic times and the improvement factor is constant, i.e., T,, = T
and a, = a. Optimum number N*(T'), optimum interval T*(N), and opti-
mum (N*,T*) are derived analytically. Numerical examples are presented to
demonstrate potential usefulness of the results. Next, suppose in Section 7.4
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Fig. 7.1. Process for Imperfect PM

that a unit has to be operating over a finite interval (0,S]. Then, setting

Zﬁ;l T, = S, we compute numerically an optimum number N* and opti-
mum times TF (n = 1,2,..., N* — 1) that minimize the expected cost until

replacement. It is of great interest that the last PM time interval is the largest
and the first PM one is the second, and they are first increasing, and then are
decreasing.

7.1 Model and Expected Cost

Consider a sequential PM policy that is done at fixed intervals T,, (n =
1,2,---,N) and the replacement or the perfect PM is done at time T, i.e.,
a unit is as good as new at time Tx. We call an interval from the (n — 1)th
PM to the nth PM period n (Figure 7.1).

Suppose that shocks occur in a Poisson process with rate A\. Random vari-
ables N,, (n = 1,2,---,N) denote the number of shocks in period n, i.e.,
Pr{N,, = j} = [(A\T)? /i) exp(=ATy,) = p;(T) (j = 0,1,2,---). In addition,
we denote by W,,; the amount of damage caused by the jth shock in period
n, where Wy, = 0. It is assumed that random variable W,,; is nonnegative,
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independent, and identically distributed, and has an identical distribution
Pr{W,; < z} = G(z) for all n and j. The total damage is additive, and
GU(z) (j = 1,2,---) is the j-fold Stieltjes convolution of G(x) with itself
and G (z) = 1 for all z > 0. Then, it follows that

When the total damage becomes x at shocks, the unit fails with proba-
bility p(x), that is increasing in = from 0 to 1. If the unit fails between PMs,
it undergoes only minimal repair, and hence, the total damage remains un-
changed by any minimal repair. It is assumed that the times required for any
PM and minimal repair are negligible.

Next, we introduce an improvement factor in PM: Suppose that the nth
PM reduces 100(1 — a,)% (0 < a,, < 1) of the total damage. Letting Z,, be
the total damage at the end of period n, i.e., just before the nth PM, the nth
PM reduces it to a,Z,. During period n the total damage is additive and is
not removed because the failed unit undergoes only minimal repair. Thus, we
have the relation

N,
Zn:an—IZn—l+Zan (n: 1,2,--- ,N), (7.2)

Jj=1

where Zy = 0 and Z =

Let ¢ be the cost of cach PM, cn be the cost of replacement at the Nth
PM with ¢y > ¢, and cps be the cost of minimal repair. Then, because the
unit fails with probability p(-) only at shocks, the total cost in period n is

Ny
C(n)=cr+cm > p(an-1Zn-1+ Wt + Waz + -+ + Wa;)
=1
(n=1,2,---,N—1). (7.3)

Similarly, the total cost in period N is

NN

C(N) =cn +cm Zp(aN—lzN—l + Wi+ Wya + -+ Wyj).  (74)
j=1

To obtain the expectations of (7.3) and (7.4), we assume that p(z) is

exponential, i.e., p(z) = 1 — e~ for some constant 6 > 0. Letting G*(@) be
the Laplace-Stieltjes transform of G(x), i.e., G*(0) = [}~ e7?*dG(x

E{exp[—0(Wp1 + W 4 - -+ W)} = /O ooe—“’z dGY (z) = [G*(0))7.

(7.5)
The probability that the unit fails at the first shock is
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/OO p(z)dG(z) = /00(1 —e " dG(z) =1 - G*(9).
0 0

Using the law of total probability in (7.3), the expected cost in period n is

Nn
E{é(n)} =crtemk Zp(an—lzn—1+wn1 + W + -+ W)
J=1

= cT—l—cMZPr{Nn =i}
i=1

x> EA{l —exp[—0(an—1Zn-1 + Wn1 + Waz + -+ + Wp;)]}.
j=1

Let B (0) = E {exp(—0Z,)}. Then, because Z,_1 and W,,; are indepen-
dent of each other, from (7.5),

E{1 —exp[—0(an—1Zn—1+ Wn1 + Wya + -+ + Wyj)]}
=1- By _1(fa,—1)[G*(O)).

Thus, from the assumption that N, has a Poisson distribution with rate A,

k
E{é(n)} =cr —l—cMZ N {1 - By (Ba-1)[G7(0))}
k=1 =1
=cr+cpu [)\Tn 1 G*ze) B (fan_1) {1 _ C—ATn[l—G*(G)]}]

(n=1,2,---,N—1). (7.6)
Similarly, the expected cost in period N is

G*(0)

E{G(N)} —enteum [ATN—l " o)

B?v_l(eaN—l) {1_e—>\TN[1_G*(9)]}:| .

(7.7)

It remains to determine By_;(fa,—1). Let A7 = [[; a; for j < n and
=1 for j > n. Then, from (7.2),

Nyp—1

Op—1Zp—1 = Qpn_10n-2Zn_2 + ap_1 E Wh—1i
i=1

n—1

Nj
n—1
= AT W
i=1

<.
Il
A

so that,
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n—1 N
B,_1(0an_1)=F {6_9“”*12”*1} =F {exp [—6 Z (A;‘_l Z Wji) } .
j=1 i=1

Recalling that W;; are independent and have an identical distribution G(z),

Nj e’} k
E {Cxp <_0A§‘—1Z Wji>} = ZPr{Nj =kE {cxp (—eAg‘—l Z Wji>}

i=1 k=0 i=1

e Nk
— Z (A?{::) e—ATj [G*(QA;l_l)}k
k=0 '

= exp {-AT;[1 - G*(0AT )]},
and consequently,

n—1

B¥_(Ban_1) = Cxp{— D OAT;[1 - G (0ATY) } (7.8)

j=1

Substituting (7.8) in (7.6) and (7.7), respectively, the expected costs in
period n are

E {6(71)} =cr+ep

* n—1
AT — _Géeze) exp{— PRVATIES G*(@A;“l)]}

Jj=1

« {1 _ e—,\Tn[l—G*(O)]}l (n=1,2,--- /N —1), (7.9)

. N-1
Ny — 1 fcgfza) exp{— Z )\Tj[l — G*(@A;V—l)}}

j=1
X {1 - e—ATNU—G*W)]}] . (7.10)

Therefore, the expected cost rate until replacement is, from (7.9) and
(7.10),

oy = Tt B{C)} + B{C(N)}
C(T, Tz, -+ ,Tn) = SN g
(N =1er +en +em {ZL AT, — G*(0)/[1 — G*(9)]
x Sonsyexp { = YT - 6 (047}
x {1- C—ATn[l—G*wn}}

(N=1,2,--).  (7.11)
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In the particular case of N = 1, C1(T1) agrees with (5.27) by replacing cr
with ey and F(T) =1 — e 7.

7.2 Optimum Policies

The expected cost rate Cy(T1,Ts, - ,Tn) in (7.11) is very complicated, and
we cannot analyze optimum policies. Suppose that T, =T and a, = a (0 <
a < 1), i.e., the PM is done at periodic times nT (n = 1,2,--- ,N) and the
improvement factor a,, is constant. Then, the expected cost rate is simplified
as

CrN.T) = Aeny 1+ N~ Der +en —ear {G7(0)/[1 = G*(O)]} BN(T)

NT ’
(7.12)
where
N
By(T) = {1 -G OITL S 06T (v =1,2,..),

n=1

n—1 .

51507 énEZ[l—G*(e(ﬂ)] (n:2737)
j=1

When a = 0, i.e., the PM is perfect, &, = 0 and the expected cost rate is

Cl(N,T) = )\CM
N (N —1er + ey — Nea {G*(0)/[1 — G*(0)]} {1 — e A=CTOIT

N7 . (7.13)

The expected cost rate C1 (N, T) in (7.13) is decreasing in N because cy > cr,
and hence, N* = oo. Thus, an optimum interval T* is easily derived by
differentiating C (00, T') and setting it equal to zero.

Before deriving optimum policies, we define a function that plays an im-
portant role in discussing them. Let

Qn(T) =c(n) —cm « (0)9) {1 - e—/\[l—G*(Q)]T} e AnT (n=1,2,---),

1-G*(
(7.14)
where ¢(1) = ¢y and ¢(n)=cr (n=2,3,---, N). Then, (7.12) is rewritten as

N
C1(N,T) = Aeas + NlT > Qn(D). (7.15)
n=1
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(1) Optimum Number N*(T)

We seek an optimum number N*(T') that minimizes C1(N,T) in (7.15) for a
fixed T > 0 and 0 < a < 1. From the inequality C1(N + 1,T) > C1(N,T),

L(N|T) > C;{ZQT(TT) (N=1,2,---), (7.16)
where
N
LINIT) =) (e T — e Mvnly (N =1,2,.-+),
n=1
Qi(T)=cn — ey G*Cgfze) {1 _A[l_G*(g)]T} <cn.
Clearly,

L(N|T) = L(N = 1|T) = N(e T — e v 11T 5

because &, is strictly increasing in n. Thus, L(N|T) is also strictly increasing
in N.

Therefore, if L(co|T) = limn oo LIN|T) > (en — er)/[en — Q1(T)], then
there exists a finite and unique minimum N*(7T) that satisfies (7.16).

FEzample 7.1.  Suppose that the amount of damage at each shock has an
exponential distribution G(z) = 1 — e #* and G*(8) = u/(6 + p). Then,
fl = 07

g—ni a0 (n=12,3, )
=R ST

It is assumed that the total damage is reduced in proportion to the PM
cost ¢, i.e., cr/eny = 1 — a. Table 7.1 presents the optimum number N*(T')
and the resulting cost rate C1(N*,T)/(Aear) for a = 0.1-0.9 and en/epr = 3,
5, 10 when AT = 7 and G*(0) = 0.9, i.e., 4/0 = 9. This indicates that N*(T')
is not monotonically increasing with respect to a contrary to our expectation.
However, this can be explained because L(N|T) depends on a through cr/cy.
For example, suppose that T' = 7 days, i.e., the PM is planned only on the
weekend and shocks occur, on average, once a day. In this case, if a = 0.5
and ¢y /ey = 5, i.e., both the costs of PM and minimal repair are half the
replacement cost and the total damage is reduced to the half by PM, the unit
should be replaced at three weeks. When a is small, several N*(T') become
infinite. These cases show that the total damage is removed greatly by PM
and the unit should undergo only PM rather than replacement.
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Table 7.1. Optimum number N*(T") and expected cost rate C1 (N*,T)/(Acar) when
G*(0) =09, \T'=7T,and er/en =1—a

a CN/C]u:3 CN/C]u:5 CN/C]\/[:10
N™(T) Cu(N%T)/(Aem) NY(T) Ci(N*T)/(Aem) N*(T) Ci(N*,T)/(Acm)
0.9 2 0.7408 3 0.8917 7 1.1203
0.8 2 0.7508 3 0.9192 6 1.2084
0.7 2 0.7597 3 0.9443 6 1.2869
0.6 2 0.7674 3 0.9671 9 1.3569
0.5 2 0.7739 3 0.9876 oo™ 1.4086
0.4 2 0.7790 3 1.0062 0o 1.4656
0.3 1 0.7813 3 1.0229 00 1.5324
0.2 1 0.7813 oo™ 1.0367 00 1.6081
0.1 1 0.7813 00 1.0487 00 1.6915

oo™ indicates that N*(7T") may not be infinite, but is very large.

(2) Optimum Number T*(N)

We seek an optimum interval T*(N) that minimizes C1(N,T) in (7.15) for a
fixed N. Differentiating C1(NV,T) with respect to T' and setting it equal to

Zero,
N

N
T Qu(T) = Qu(T),
n=1 n=1

i.€.,

N
> [1 FATE, — {1+ AT[1 = G*(0) 4 £,]} — e A ONT] o= AGT
n=1
N -1 1-G*(0
- (W= Der +ey ©), (7.17)
When n =1, §&; = 0 and the term with n = 1 in the left-hand side of (7.17)
is a gamma distribution of order 2, so that it increases from 0 to 1. The other
terms with n (n =2,3,---, N) are unimodal that is a unique solution of

2
CAL-G* ()T _ &n
¢ (1 alie) (7.18)

Thus, the left-hand side of (7.17) increases from 0 first, and then, oscillates
and finally decreases to coverage to 1, as T increases. Therefore, there may be
at most (2N — 1) solutions that satisfy (7.17). An important T*(N) is either
one of these solutions or T* (V) = co. If there is no solution, then 7*(N) = oo.
In particular, when N = 1, there exists a unique solution that satisfies (7.17)

if G*(0)/[1 — G*(0)] > en/ear.
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Table 7.2. Optimum time T*(N) and expected cost rate Cy(N,T™")/(Acar) when
G*(0) =0.9, cn/cm, and a = er/eny = 0.5

N T*(N) Ci(N, T*)/(Aem)
1 18.627 0.8603
2 13.358 0.9095
3 11.665 0.9429
4 10.816 0.9654
5 10.293 0.9811
6 9.933 0.9924
7 00 1.0000

Ezample 7.2. We compute T*(N) for N = 1,2,--- ,7 when G*(#) = 0.9,
en/em =5, and a = ¢ /ey = 0.5. Table 7.2 presents the values of T*(N) and
C1(N,T)/(Aepr) when N varies. In this case, the optimum interval becomes
infinity for N > 7.

(3) Optimum Pair (N*,T*)

We seek both optimum 7™ and N* that minimize C1(N,T) in (7.15). From
(7.12), we can see that Cy(N,00) = Acps for all N > 1. Thus, optimum
(N*,T*) must satisfy C1(N*,T*) < Acp. It follows from (7.12) that a nec-
essary condition for (N*,T*) is that Q,(T*) < 0 for at least one n < N*
because otherwise no contribution to the second term in (7.12) occurs.

Now, consider the inequality Q,,(T") < 0. This is equivalent to considering

c(n)  G*(9)

m(1)=

(7.19)

where

) )

ha(T) = {1 - c—A“—GWHT} e T (p=1,2,---,N).
It is easy to see that dh,(T)/dT = 0 has a unique solution m,, that satisfies
[1—G*(0) + &,)e M- OIT = ¢ . (7.20)
Thus, hy,(T) is unimodal with m,,, and hence,

hn(T) < hp(my,)

=1 < 1.

‘. . €n/[1-G"(0)]
C1-G*(0) +£J [1 —G*(0) + fn]

It is proved that both m,, and h,(m,) are decreasing in n, so that both mq
and heo (Moo) exist. Thus, it follows that
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% « . cr 1-G* (6‘)

N <n' = Iélzlg{hn(mn) < e GHO) } (7.21)
Here, if hoo(moso) > (cr/camr)[1 — G*(0)]/G*(0), then we set N* = co. It can
be seen that T* > m,,«_1 because m,, is decreasing in n. On the other hand,
T* < max{T*(1), ma}. To this end, suppose that T satisfies (7.17), and recall
that Q. (T) < 0 for T < my,, Q), > 0 for T > m,,, and m,, is decreasing in
n. Then, if T*(1) > mq, either T* = T*(1) with N* =1 or T* < T*(1). If
T*(1) < mg, T* > mg never happens because Zi:;l Q. (T*)/N > Q1 (T*(1)).
Thus, T* < max {T%(1), ma}, as desired.

From the above analysis, we have the following optimum policy: Suppose
that n* < oo that is given in (7.20). Then, the optimum pair (N*,T*) is
confined, as N* < n* and my+—1 < T* < max{T*(1),ma}, where m,, is a
unique solution of (7.20). Therefore, the optimum pair is given by

T*(N*)= min T*(N)= min
1<N<n* Mypx 1 <T<max{T*(1),m2}

N*(T). (7.22)

Example 7.3. Consider the model in Example 7.2 and compute an optimum
pair (N*,T*) that minimizes C1(N,T). In this example, hq(m4) =~ 0.2621 <
0.27, and hence, N* < 3. In fact, Table 7.2 indicates that N* =1 and T =
18.627.

7.3 Optimum Policies for a Finite Interval

Suppose that a unit has to be operating over a finite interval (0,S] and be
replaced at time S (Section 9.2 of [1]). When a,, = a and G(z) = 1 — e #*,
Cl (Tl, Tg, N ,TN) iS, from (711),
Ol(T11T27 s 7TN)
A
ear (/)0 yexp| = 257! M (0)T;
x [1— e_)‘AO(Q)T"} —(N—=1Der —cn
Ao T
(N=1,2,...), (7.23)

Co(T1, Ty, ..., Tn-1) = cp —

where Ty + T3 + -+ + Ty =S and

Oa’

Ai(0)= 1 =0,1,2,...).
J() GaJ—l—u (.] et Bt )
It is noted that A;(6) > A;41(8) (j =0,1,2,...) for 0 < @ < 1. In this case,

we consider the optimum policy that maximizes the expected cost
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N n—1

~ C

Cy(Th, Tz, ..., Ty-1) = 'ueM g exp | — g A, (0)T; [1 _ e—AAo(0)Tn]
n=1 j=1

—(N—l)CT—CN (N:1,2,) (724)

For example, when NV =1, i.e., no PM is done,

G, — ucaM [1 _ e—AAo(G)S} —en, (7.25)
that is constant.
thn N = 27
Cao(Ty) = “CHM {1 e MOy | = AAL(O)Th [1 B e—AAo(O)(S—T1):|}
Cer—en. (7.26)

Differentiating C~'2 (T1) with respect to T and setting it equal to zero,

Ao (0) {e—A[Aow)—Al(e)]Tl _ o= Mo(9)(S—T1) } — A1) [1 _ e—AAow)(s—Tl)} —0.

(7.27)
Letting Q(T1) be the left-hand side of (7.27),

Q(0) = [49(6) — Ar(9)] [1 — e @S] >,
Q(S) = —Ay(6) {1 _ C—A[Ao(e)—Al(e)]S} <0,
Q'(Th) = —Ao(0) [Ao(0) — A1(0)] {e—A[Ao(e)—Al(e)]Tl n e—AAo(é))(S_Tl)} “0

Thus, there exists an optimum time 77 (0 < T5 < S) that satisfies (7.27).
When N = 3,

62(T1,T2) = #CQM {1 — e MOy | o= A(O)Th [1 - e_AAO(e)TZ}
Lo M2(0)Ti=AAL(O)T [1 _ e—AAow)(s—Tl—Tg)} }
— 2CT — CN. (728)

Differentiating Cs (T1,Ts) with respect to 77 and T5 and setting them equal
to zero, respectively,

Ao(6) [e—AAo(e)Tl _ e—AAz(e)Tl—AAI(O)Tz—AAo(e)(S—Tl—Tz)]

_ Al(g)C—AAl(e)Tl [1 _ e—AAo(e)Tz}

— Ay(f)e M OTIAAOT: [1 _ e—AAO(e)(S—T1—T2)} -0 (7.29)

b
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Table 7.3. PM times AT, and expected cost 52(T1,T2,...,TN_1)/CM for N =
1,2,...,10 when a = 0.5, u/0 = 10, cn/em = 5, er/em = 1.0, and AS = 40

N=1 N=2 N=3 N=4 N=5 N=6 N=7 N=8 N=9 N=10
ATy 40.00 13.17 1241 11.37 1032 9.36 852 7.80 7.17 6.63

AT 26.83 560 527 482 438 399 3.66 3.37 3.11
VA 21.99 523 487 445 406 3.72 342 3.17
ATy 18.14 4.78 445 407 3.73 344 3.18
AT 15.22 435 4.06 3.73 344 3.18
A5 13.01 397 3.71 3.44 3.18
Vi 11.33  3.64 3.42 3.18
VA 10.01  3.35 3.16
ATy 8.96 3.10
VAT 8.10

CA) 474 586 687 770 834 878 9.05 917  9.16 9.03

M

AO(Q) e MO Ti—AA(0)T2 _ (—AA2(0)T1 = AA1(0)To = A A0 (0)(S—Th —T2)

_ Al (Q)C—AAQ(Q)Tl—)\Al(Q)TQ 1 _ e—)\Ao(e)(S—Tl—TQ) — 0 (730)

In general, differentiating Co (T4, Tb, ..., Tv—1) with respect to T, (n =
1,2,...,N —1) (N > 2) and setting them equal to zero,

N
Ap( exp Z A, (0)T; | —exp | — Z An_;(0)T;
N i
— Z Al n exXp Z )\Az 7 i| —€exXp | — Z )\Ai_j (6‘)TJ =0
i=n+1 =1
(n=1,2,...,N —1), (7.31)
where note that Ty =5 —T1 — Ts — —Tn_1.

Therefore, we may solve the 81multaneous equations (7.31) and obtain the

expected cost C’z(Tl,Tz, ..., Tn—1) in (7.24). Next, compared CQ(Tl,TQ, cel,
Tn—1) for all N > 1, we can get the optimum number N* and times T
(n=1,2,...,N* — 1) for a specified S.

Ezample 7.4. Table 7.3 presents AT, (n = 1,2,...,N) and Co(T1, T3, .. .,
Tnh_ 1)/cM when a = 0.5, u/6 = 10, exy /ey = 5, cT/cM = 1.0, and \S =
)\Zn 1T = 40 for N = 1,2,...,10. Compared CQ(T]_7T27.. ,Tn_1) for
N = 1,27 ..., 10, the expected cost 62() is maximum, i.e., C3(-) in (7.23) is
minimum at N* = 8. In this case, the optimum PM number is N* = 8 and
optimum PM times are 7.80, 11.46, 15.18, 18.91, 22.64, 26.35, 29.99, 40. This
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indicates the interesting result that the last PM time interval is the largest and
the first one is the second, and they are first increasing, remain in constant
for some number, and then decreasing for large N, that is, PM time intervals
draw a upside-down bathtub curve [221] for 2 < n < N —1. PM interval times
T, (n = 1,2,...,10), draws roughly a standard bathtub curve. It would be
necessary to inquire into why the PM time intervals describe the two bathtub
curves.



8

Garbage Collection Policies

A database for a computer system is in optimum storage according to the
scheme defined in the data structures. However, after some operations, storage
areas are not in good order due to additions and deletions of data. Such
updating procedures reduce the size of continuous and available memory areas,
and make processing efficiency worse. To use storage areas effectively and to
improve processing efficiently, garbage collections (GCs) have to be done at
suitable times. Many GCs to reclaim the storage and rearrange a database
are used in most large list processing systems [222,223]. Some algorithms
for performing the GC of linked data structures were reviewed [224]. Several
authors have studied real time GCs to avoid suspension of the application
program in its execution [225-227]. Most problems have been concerned with
ways to introduce GC methods.

When a database is updated from several online terminals, it is necessary
to set up a desired response time. If response times become comparatively
long, the processing efficiency becomes worse, and finally, it would be im-
possible to update data. Such response times may depend on the amount of
garbage in a database.

This chapter proposes when to make the GC for a database with an upper
limit level K of the total garbage. An amount of garbage with a general
distribution G(x) arises from each update and is additive. A cost and time
for the GC are higher if the total garbage is greater than K. In Section 8.1,
to prevent such the event, the GC is done at periodic time T or at the Nth
update, whichever occurs first [58]. It is assumed in Section 8.2 that if there
exist data that are not erased, they remain in the storage area as garbage.
In Section 8.3, a database is checked at periodic times to investigate the
amount of garbage. If the total garbage exceeds a managerial level Z, the
GC is done. Using the results of Section 6.1, the optimum policy is derived.
Each GC restores computer resources such as response time, storage area,
and throughput to an initial state. This corresponds to one modification of
maintenance policies for cumulative damage models, replacing update with
shock and garbage with damage. Using the results of Chapters 3, 5, and 6, the
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expected cost rates or the availabilities are derived, and optimum policies that
minimize them are discussed analytically. Numerical examples are given when
a database is updated in a Poisson process and an amount of garbage due to
updates is exponential. It is theoretically noted that the policy maximizing
the availability corresponds essentially to the policy minimizing the expected
cost rate.

8.1 Standard Garbage Collection Model

Suppose that a database is updated in a nonhomogeneous Poisson pro-
cess With an intensity function h(t) and a mean value function H(t), i.e.,

= fo u)du. Then, the probability of j updates in [0,¢] is p;(t) =
{[ N e_H Y (j =0,1,2,--). Furthermore, an amount W; of garbage
arises from the jth update and has a probability distribution G(z) = Pr{W, < z},
independent of the number of updates, and these amount of garbage are addi-
tive. Then, the total garbage Y _7_; W; up to the jth update has Pr{} ]_, W; <
z} =GU(z) (j =1,2,---), where GU)(x) is the j-fold Stieltjes convolution
of G(z) with itself and G(® (z) = 1 for z > 0. When the total garbage has
exceeded an upper limit level K, the database becomes useless for lack of
storage area or due to a long response time.

To prevent the database becoming useless, the GC is done at a planned
time T or at an update number N, whichever occurs first. For the above
model, we introduce the following costs: c¢r and ¢y are the fixed costs for the
respective GCs at time T and update N, and ck is the fixed cost for the GC
when the total garbage has exceeded a level K with cx > ¢ and cx > ¢n. In
addition, ¢o(x) is a variable cost for the collection of an amount z (0 < z < K)
of garbage.

Using a method similar to (1) of Section 3.3, the expected cost when the
GC is done at time T or at update N is

N-1

K .
Y ny(r / ler + co(#)] G (z)

kv

=0
K
+/zwl>m>wé[w+%<mwNM> (8.1)

and the expected cost when the total garbage has exceeded a level K is

N-1

T
lex + co(K GO (Y] / piOhB . (8.2)
JZO 0

The mean time to GC is



8.1 Standard Garbage Collection Model 133

N-1
j=0 0
N-1 T N1 -
() _ G+ _ _ G |
+j:o[G (K) — GUtY(K)) /0 tp;(t)h(t)dt ;G (K) /0 pi(t)dt.

(8.3)

Therefore, the expected cost rate is, summing up (8.1) and (8.2), and
dividing by (8.3),

SN i (D) [y ler + co(2)] AGY) ()
+ fOT pn—1(t)h(t)dt fOK len + co(2)] G (2)
+ [exc + co(K) NG (K) — GUHD (K] [T py(6)A(E) dt

C(T,N) = SV GONE) [ pi(t)dt 7
(8.4)
and
C(x) = ]j\“}% C(T,N)
_ CK +CO(K) (8'5)

Y20 GU(K) [ ps(t)dt’

(1) Optimum T*

Suppose that the GC is done only at time T'. Then, from (8.4), the expected
cost rate is given by

Cy(T) = lim C(T,N)
N—oo
200 (T) fi ler + co()] GO ()
+ [exc + co(B)] 252, [GO (K) — GUHD(K)] [ pj(t)h(t) dt
Y520 GON(E) [ pj(t) dt '

(8.6)

We seek an optimum time 7 that minimizes C7(T") in (8.6) when ¢o(z) =
coz. Differentiating Cy (T') with respect to T and setting it equal to zero,

[e%s} T [e%s}
(cx —er) {h(T)Ql(T) S GO(K) / pi(t)dt =" py(T)[1 - GWK)}}
=0 §=0

> . T > K .
o { HT)Q(T) Y GO (K) /O pi(t)dt— S py(T) /0 1 — GO (2)] dz
=0 =0

= cr, (8.7)
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where
SR (TG (K) — GO (i)
WD =""" g L meoE)
C2opi(T) [ 1G9 (@) — GUHD (@) da
QT) = S i ()G (K)

In the particular case of ¢y = 0, (8.7) becomes

o) T o0
h(T)Ql(T)ZG(”(K)/O pidt =Y py (M) - GI(E) = T
j=0

; cKk—cr
7=0
(8.8)

If h(T)Q1(T) is strictly increasing, then the left-hand side of (8.8) is also
strictly increasing in T from 0 to h(c0)Q1(c0) Y72 GY(K) [ p;(t)dt — 1,
where h(00) = lim; o A(t) and Q1(00) = limy_,00 @1(t). Thus, if

)@ oe) S G [ty
Jj=0

ck —cr’

then there exists a finite and unique T* that satisfies (8.8).
In addition, when p;(t) = [(At)? /jlle™* and G (x) = 3772 [(ua)* /il]le
(j=0,1,2,--+), (8.7) is simplified as

S (9 - ) . - A _ _ cr
Ql(T);OG (K)i;lpl(T) ;[1 CUEN( D =

(8.9)
that agrees with (3.34). Thus, if cx > cp[1+(1/pK)]+ co/ i, then there exists
a finite and unique T™* that satisfies (8.9), and the resulting cost rate is given
in (3.36). Conversely, if cx < er[l 4+ (1/uK)] + co/u, then T* = oo, and the
resulting cost rate is given in (8.5).

(2) Optimum N*
The expected cost rate when the GC is done only at update N is, from (8.4),
Co(N) = lim C(T,N)
[exc + co(FO[L = GNE)] + [ lew + co(@)] dG™ ()

o GO(K) [o7 py(t)dt
(N=1,2,...).  (8.10)

Forming the inequality Co(N + 1) — C2(N) > 0 to seek an optimum number
N* that minimizes C3(N) in (8.10) when ¢o(z) = coz,
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GM(K) — G+ (K) = ;
(cK—cN){ COOE) [ () Zo GO (K / () df — [1—G(N)(K)]}

[FIGM () — GV (2)] dae j N
+Co{ 0 G(N) f pr(t) dt ZG(.)(K)/O pj(t)dt

—/K[l - GM(a)] dx} >ey (N=1,2,...). (8.11)

When ¢p = 0 and p;(t) = [(\t)?/5l]e™*, (8.11) is

MY K —1-a™M(K)> N (N=1,2,--), (812
)Y GO -G 2 Y (N=120), (812)
that agrees with (3.22) where Q3(N) = [GN)(K) — GNTD(K)] /G (K)
and represents the discrete failure rate defined in (2.15). Thus, if Q3(N) is
strictly increasing and Q3(c0)[1+ Mg (K)] > ¢k /(ckx —cn), where Mg (K) =
Py GU)(K), then there exists a finite and unique minimum N* (1 < N* <
o0) that satisfies (8.12). In addition, when GU)(z) = Zfij[(ux)i/i!]e_“x,
Q3(N) is strictly increasing from e #¥ to 1 from Example 2.2 of Chapter 2.

Thus, if pK > cn/(cx — cn), then there exists a finite and unique minimum
N* that satisfies (8.12).

Ezample 8.1. We compute optimum T* and N* when ¢o(z) = coz, h(t) = A
and G(z) = 1 —e #*. Under such assumptions, (8.9) and (8.11) are rewritten
as, respectively,

22 (AT)! /[(nE) /5]
320l (AT) /51 3232 (K ) /i)

x Z{ > [(AT)i/i!]C‘AT} {Z[(MK)i/i!]C‘“K}

J=0 Vi=j+1 i=j
o] j—1 .
K'L
IR R E SR 0
j=1 i—0 CK —Cr = Co/
and
N Nl ; N-1 i
[(MK /N'] ZZ(MK) e_“K—Z('uI.{) oK > N '
Z] N [(nK)7 /3] =0 iy i! = J! CK —CN — Co/ b
(8.14)

If ex > cx[1+ (1/puK)] 4+ co/i (k =T, N), then there exist both finite 7* and
N* that satisfies (8.13) and (8.14), respectively.
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Table 8.1. Optimum time AT* and expected cost rate Cy(T™)/(Aer) when
C()K/CT =1

1K = 150 1K = 300
CKICT e Oy (her) x 102 AT* Cy(T®)/(her) x 10°
100 98.1 1.715 221.5 7.904
200 95.3 1.734 217.5 8.026
500 92.0 1.790 212.5 8.115
1000 89.6 1.808 209.0 8.223
1K = 500 1K =700
¢k /er . . 3 * * 3
AT C1(T )/()\CT) x 10 AT Cl(T )/()\CT) x 10
100 394.5 4.576 572.1 3.191
200 389.2 4.614 565.8 3.213
500 3826 4.643 558.0 3.244
1000 377.9 4.663 552.4 3.259

Table 8.2. Optimum number N* and expected cost rate C2(N™)/(Acny) when
C()K/CN =1

pwK =150 wK = 300
CKIEN N (N /(hew) x 102 N* Ca(N*)/(Aew) x 10°
100 110 1.600 241 7.562
200 108 1.617 238 7.613
500 105 1.640 234 7.678
1000 103 1.657 231 7.725
pK =500 puK =700
cx/en N*  Co(N* 3 * * 3
H(N*)/(Aew) x 108 N*  Co(N*)/(Aew) x 10
100 421 4.406 605 3.100
200 417 4.428 600 3.112
500 412 4.455 594 3.127
1000 409 4475 590 3.139

Table 8.1 presents the optimum T7* for pK = 150, 300, 500, 700 and
¢k Jer = 100, 200, 500, 1000 when coK/cr = 1, i.e., co/p = cr/(nK). In this
case, if ¢ /er > 14 (2/pK), then a finite T exists. For example, when A = 5,
¢k /er = 100, and pK = 700, the optimum time is AT* = 572.1. This indicates
that when the database is updated 5 times an hour and becomes useless after
700 updates, on average, the GC should be done at 572.1/5 = 114.42 hour,
i.e., at about 114.42/24 ~ 4.8 days. Taking another viewpoint, when the total
garbage has exceeded (572.1/700) x 100 = 81.7% of an upper limit pK, the
GC should be done.
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Similarly, Table 8.2 presents the optimum number N* for K = 150, 300,
500, 700 and cg /ey = 100, 200, 500, 1000 when ¢oK/cy = 1. For example,
when ¢k /ey = 100 and pK = 700, the optimum number is N* = 605, that
is, the GC is done at (600/700) x 100 ~ 86.4% of an upper limit K, whose
values are greater than those, and the resulting cost rates are smaller than
those in Table 8.1 when ¢y = c¢n. In this case, the GC policy at update NV
is more economical than that at time 7', however, they have almost the same
values. Furthermore, it is of interest that both 7" and N* depend a little on
costs cx /er and ¢k /ey, and are determined approximately by pkK.

8.2 Periodic Garbage Collection Model

A database is updated and garbage due to update accumulates in the storage
area that is the same model as that of Section 8.1. However, the information
for the number of updates and the total garbage is collected only at periodic
planned times. In this section, the GC is done at periodic times to recover
computer resources such as operating time, storage area, and throughput.

It is assumed that a database is updated in a nonhomogeneous Poisson
process with an intensity function h(t) that is increasing in t and a mean
value function H(t). Introducing the mean times of GC that depend on the
number of updates and amount of garbage, the availabilities are obtained, and
optimum times 7™ that minimize them are discussed analytically.

(1) Model 1 with Number of Updates

Suppose that an amount of garbage arises from the jth (j = 1,2,---) update
with constant probability a (0 < @ < 1) and the mean time required for the
collection of this garbage is ¢o(j) that depends only on the number of updates,
where ¢¢(0) = 0. The mean time for GC at time 7' is ¢y when the total number
of updates is less than a prespecified N and is ¢y when it is equal to N or
has exceeded N until time T. It is assumed that ¢o(j) is increasing in j and
cr < en. Under these conditions, the mean time for GC at time T is

N—-1 7 0o 7
p;(T) CT—|—Zaco(i) + ij(T) cN—|—Zaco(i)
=0 i=0 j=N i=0
N-1 53 J
=cy —(en —cr) Y pi(T)+ Y _pi(T) > ac(i), (8.15)
j= =0 i=0

where p;(t) = {[H () /e " (j =0,1,2,--+).

Suppose that a database can be updated at every time T, although process-
ing efficiency may be worse when the total number of updates has exceeded
N. Then, the availability is, from (3.10),
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T

T+en = (en = or) 35 pi(T) + X520 p3(T) Ko aco(i)
(8.16)
We seek an optimum GC time 77 that maximizes A;(T) in (8.16). Differ-
entiating A;(T') with respect to T' and setting it equal to zero,

Al(T) =

N-1

(ex = er) | Th(T)pn-1(T) + Y pi(T)
=0

+TH(T) S ps (T)aco(j +1) ij 7Y aco(i) =cn.  (8.17)
i=o i=0

First, consider the particular case of ¢y = ¢p. Then, (8.17) is

T) ij( aco(j +1) Zp, Z aco(i) = cn. (8.18)
=0 =0

It is assumed that either h(t) or ¢o(j) is strictly increasing. Letting Q(T) be
the left-hand side of (8.18), Q(0) = 0 and

ng;T) = ij Jaco(j + 1)

Zpa afco(j+2) —co(j +1)] p > 0.

Thus, if Q(c0) = limy—o Q(T) > ¢y, then there exists a finite and unique
T5 that satisfies (8.18). If h(t) is strictly increasing, we easily find that, for
any T > Tp,

Q(T) > ToZpJ (To)aco(j +1) Zm (To) ZaCO

7=0

Hence, if h(t) is strictly increasing to infinity, then a finite Tj; exists uniquely.
When ¢g(j) is constant, i.e., co(j) = co, (8.18) is
Th(T) - H(T)= V| (8.19)
QcCo
that agrees with (4.18) of [1] in the periodic replacement with minimal repair
at failure. Thus, if a solution 75 to (8.19) exists, then it is unique.

Furthermore, when a database is updated in a Poisson process, i.e., h(t) =
A and p;(t) = [(At)?/4']e=*, the left-hand side of (8.18) is
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)\TZacoj—i-lp] Zacoj—l-l / Ap;(t)dt
J go .,
= A>aleali +2) — eoli+ 1] [ g0 (3.20)
7=0 0

Thus, if ¢o(7) is strictly increasing in j, then (8.20) is also strictly increasing
in T from 0 to 3777 [eo(00) — co(4)], where co(o0) = lim; e co(j). Hence,
if a7 [co(o0) —co(4)] > en, a finite T exists uniquely.

Therefore, because the left-hand side of (8.17) is greater than Q(T') for
¢y > o, if either h(t) or c¢o(j) is strictly increasing and Q(co) > ¢y, then
Ts > Ty.

Next, suppose that a database becomes impossible for any updates and
the GC is done immediately when the total number of updates has exceeded
N before time T'. Then, the mean time to GC is

N-1 T N-1 .7
T g py(T) + / Eh(O)py1 () dt = g / py(t) dt

and by a similar method for obtaining (8.15), the mean time for GC is

N-1 0 N

Z cT—l—Zaco + ij(T) cN—i—Zaco(i)

=0 j=N =0
N-1 N oo

=cn — (env —er) Z pi (T Zaco(i) ij(T). (8.21)
=0 i=1 j=i

In this case, the availability is

Z;V 01 0 p]( )dt

A (T) = ~ . (8.22)
S350 Jo piydt +en = (ew = er) S35 pi(T)
+ Zi:l aco (i) Z;O:z p;i(T)
In particular, by setting that po(¢t) = F(t) when N =1,
T
~ F(t)dt
A= Jo £0 L2

Jo Ft)dt + cr + [en — er + aco(1)]F(T)

that agrees with (6.13) of [1] when o = 0. That is, the policy maximizing
A1 (T) corresponds to the policy maximizing the availability of a one-unit
system with repair and preventive maintenance.
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(2) Model 2 with Amount of Garbage

Suppose that an amount of garbage arises from each update according to
a probability distribution G(x) and the total garbage is additive. The dis-
tribution of the total garbage at the jth update is GU)(z), where GU)(x)
(j = 1,2,---) is the j-fold convolution of G(z) and G (z) = 1 for = > 0.
Furthermore, the mean time required for the collection of this garbage is ¢ (x)
that depends only on its amount and increases from ¢y (0) = 0. The mean time
for GC at time T is ¢ when the total garbage is less than an upper limit
level K and is cx with cx > c¢r when it has exceeded K. Under this policy,
the mean time for GC at time T is

%) K | . N |
;pj(T)/o ez + co(@)] AGY) (z) + ij(T) /K [ck + co(x)] dGY) (z)

=CK — (CK_CT)ij( —|—ij / )dG(J)( ). (8.24)
j=0
Therefore, the availability is
T
Ao(T) = o , . (8.25)
T+ cx — (cx —er) Y02 0 (T)GY)(K)
+225200i(T) Jy~ co(2)dGY) (z)
Differentiating A2 (T") with respect to T" and setting it equal to zero,
(cx — cr) Z )G9 (K) — GUTD(K)] + Zp T)GY(K
=0
HTH(T zyy ) [ a6 @) - 69 w)
— ij / (2)dGY) (z) = ck-. (8.26)

We can make discussions similar to those of the case (1).

Suppose that a database becomes impossible for any updates and the GC
is done immediately, when the total garbage has exceeded K before time T'.
Then, the mean time to GC is

S G0 (K, +ZG“ ) [ ey on0) o
=0 0
-y GY(K) / : p;(t)dt, (8.27)
0

Jj=0



8.2 Periodic Garbage Collection Model 141

and the mean time for GC is

oo K _
;ywmé[w+mwmww@>

+ i /O ' pj(t)h(t) dt /0 K{ / " lex + oz + ) dG(x)} dGY)(y). (8.28)

K-y
Therefore, the availability is

S0 GO(E) [ ps(t) dt
3520 GO(K) [ pi() dt + cxc — (cx — er) X320 pi (T) GO (K)
@&mh%dwﬁ
+ Y520 Jo PRt At [ ([, colw +y) dG(x)] dGD) (y)

22 (T) =

(8.29)

Example 8.2.  We compute optimum times 7} numerically that maximize
A;(T) (i = 1,2) in (8.16) and (8.25), respectively, when h(t) = A, G(x) =
1—e ™ and co(z) = cox, i.e., the mean time to collect garbage increases
in proportion to the number of updates or the total garbage and p;(t) =

[(At)7/j]le=**. Then, from (8.17), an optimum T} satisfies

N-1 ()\T)2
_ E y - .
(CN CT) )\TpN_l(T) + p(T) + cox 9 CN
j=0

When N goes to infinity, an optimum time is given by

~ 1 QCT
T = .
T \/aco

From (8.26), an optimum T3 satisfies

oo . 0o i—1 .
(LK) .k «— (uK)' _ ¢ cr

AT (T R (T R = .

onp]( ) ,]' € ]_le]( ); ’L' e CK —

Tables 8.3 and 8.4 present T} and 73y for N = pK = 300, 500, 700,
cx/er =2, 5,10 (k = N,K), and cr/co = 3, 5, 10, 20 when o = 10~% and
A =10, and T1 when N = co. Optimum 77 are strictly increasing in N to Tl
From the assumption of N = pK, optimum times are almost the same ones.
From this example, when N = puK = 500, cx/cr = 2, and ¢p/co = 20, T
and T3 are about 44, that is, when a database is updated 10 times an hour
and exceeds a limit level at 50 hours, on average, the GC should be done at
44 hours, i.e., at about 5.5 days when it is used for 8 hours a day. This also
indicates that 77 when N = oo is approximately good when N is large and
cr/co is small.
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Table 8.3. Optimum time 7} when oo = 10~%, X\ = 10, and T) when N = oo

CN/CT
Noerfeo 5 10

3 243 241 239
5 259 252 2438

300 10 264 255 251
20 266  25.7 252
3 245 245 245
5 31.6 316 31.6
500 10 43.3 427 423
20 44.8 438 433
3 245 245 245
5 316 316 316
700 10 44.7 447 447
20 61.7 61.0 60.6
3 24.5
. 5 31.6
10 44.7
20 63.2

Next, when h(t) = X and ¢q(j) = ¢ for Model 1, a finite T} does not exist.
However, there exists a finite and unique 77" to maximize A;(7T) in (8.22) for
cN > cor that satisfies

ox—1(T) 05! Oij(t)dt_i_NZ_lpl(T): ox
>3 pi(T) P T ey —er

Table 8.5 indicates the optimum time Tl* for N = 300, 500, 700 and cy /e =

2, 5, 10. These optimum values are Tvl* > TY, however, almost the same as
those in Table 8.3 when cr/co = 20.

If a database is updated in a Poisson process and the mean time to collect
garbage is constant, then the latter modified model of Model 1 would be more
practical than the first one. Moreover, by modifying these models, we would
consider some models where the GC should be done at the number of updates,
the amount of garbage, or the memory areas.

We have assumed until now that ¢, (k = T, N, K) represents as the time
for the GC at k. If ¢; is denoted as the cost for the GC at k, the availabili-
ties derived in the section can be easily converted to the expected cost rates
as follows: The expected cost rates of Model 1 are, from (8.16) and (8.22),
respectively,

1 N-1

C(T) =, |en—(en —er) S i@+ piT) acoli)|,  (8.30)
=0 i=0 i=0
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Table 8.4. Optimum time 75 when A = 10

ck/er
pE 5 10
300 262 245 23.8
500 44.3 425  41.6
700 62.9 60.8  59.7

Table 8.5. Optimum time Tl* when A =10

CN /CT
N 2 5 10
300 26.7 258 253
500 45.5 44.3 43.7
700 64.4 63.0 62.3

en — (en —er) Y0y pi(T ) + o, aco(i) Y5 Pj(T).
S o patat

The expected cost rates of Model 2 are, from (8.25) and (8.29), respectively,

Ci(T) = (8.31)

1
Cy(T) = T (cx —ecr Zp T)GY (K —|—ij / z)dGY (z)],

(8.32)
and
ek — (e —er) X320 pi(T)GY(K)
+ 520 (T) Jy co(2) AGW) ()]
o [Ty Koo co(x )] dGW)
Go(T) = +225%0 Jo iR At fo [[_,co(z +y) dG(2)] dG (y)_ (8.33)

Zj‘io GU(K) foT pj(t)dt

8.3 Modified Periodic Garbage Collection Model

We apply the condition-based preventive maintenance in Section 6.1 to the
GC model with an upper limit level K of the total garbage: A database is up-
dated in a nonhomogeneous Poisson process with a mean value function H (t).
An amount W; of garbage arises from the jth update and has a probability
distribution G(z) = Pr{W, <=z} (j =1,2,---), and the garbage is additive.
The total garbage is checked at periodic times nT (n = 1,2,---), i.e., it is
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investigated only through checking of space areas and storage conditions in
the database. Any maintenance is not done if the total garbage is less than a
managerial level Z (0 < Z < K). On the other hand, if the total garbage has
exceeded Z during (nT, (n 4+ 1)T], the GC is done at time (n + 1)T and the
database is restored to its original state.

Let c¢x be a loss cost for a useless database when the total garbage is equal
to K, and cz be a loss cost for the GC where ¢z < cx when the total garbage
has exceeded Z. Then, from (6.4), the expected cost rate for the GC policy is

cz +(ex —cz) 3Xonlo 2 joo Pi[H (nT)]
X X ZopilH(n+ DT) = HOD)] J 1 = GO(K - )] dGY) ()
ZZO:O Z?io pj[H(nT)] Z?io foZ G (K — )] aGgv) (z)

x [Ty [H(t) — H(nT)) dt

C(2) =

(8.34)
In particular, when a database is updated in a Poisson process, i.e., H(t) =
At, the expected cost rate is rewritten as

ez + (cx —z) Y onlo 2o jeo Pi(nAT)
x 320 pi(AT) Jy/ 11 = GO (K — 2)] dGY) ()

oo 00 9] Z ; : T
ano Zj:o pj(nAT) Zi:O fo GO (K — )] dGw) (z) fo pi(At) dt
(8.35)
where p;(t) = [(At)7/§!le™™ (j = 0,1,2,---). The optimum GC policy from
Section 6.1.2 is given as follows:
(i) If Mg(K) > cz/(ck — ¢z), then there exists a unique Z* (0 < Z* < K)
that satisfies

ZZPJ (nAT) Z/ pi(\t) dt/ GO(K — 2)]dGY) (z)

o) =

n= 0] 0
_ n —CO(K — oA (g) =
;}jzopj (nAT) sz /\T/ 1-GOK —2)dGV (@) = 7
(8.36)
where Mg (K) =2 GU(K) and

>im ofo pi(At) tGO(K — Z)
In this case, the expected cost rate is
C(Z7") = (ck — cz)Q(Z7). (8.37)

(ii) If Mg(K) < cz/(ck —cz), then Z* = K, i.e., the GC is done after the
total garbage becomes K, and the resulting cost rate is given in (3.12).
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Table 8.6. Optimum garbage rate Z* /K to minimize C(Z)

ck/cz
AT K 100 200 500 1000

300 0.708 0.696 0.683  0.673
500 0.825 0.818 0.810 0.804

60 700 0.875 0.870 0.864  0.860
1000 0912  0.909 0.905  0.902
300 0.963 0923 0.802 0.702
120 500 0.978 0.954 0.881  0.821

700 0.984 0976 0915  0.872
1000  0.989 0977 0941 0911

Ezample 8.3.  We compute the optimum policy numerically when G(z) =
1—e ™ and p(z) = [(ux)? /5l]e ™ (§ =0,1,2,...). In this case, (8.36) is

ZZp] (nAT) Z/ pi(At) d

n=0 j=0
- i-1 k
x [1—2%(#2)—22 WE — 2))pre;(uZ)
k=0 k=0 1=0
i-1 k
_ZZPJ (nAT) Zpl (\T) ZZpkl (K — 2))pi1+(n2)
n=0 j=0 k=0 1=0
cz
- (8.38)

where Zal = 0. From optimum policy (i), if uK > cz/(ck — cz), then a
finite Z* to satisfy (8.38) exists uniquely.

Suppose that a database is updated in a Poisson process and the expected
number of updates during any interval (nT, (n+1)T]is H((n+1)T)—H (nT) =
AT = 60, 120. An upper limit level of the total garbage is uK = 300, 500,
700, 1000. For example, when K = 700, the database becomes useless at 700
updates, on average. In addition, when AT = 120 and A = 5, the expected
number of updates is 120 times a day, and hence, the database becomes useless
at 700/120 ~ 5.8 days.

Under the above conditions, Table 8.6 presents the optimum garbage rate
Z* /K for an upper limit level when ¢k /cz = 100, 200, 500, 1000. This ex-
ample indicates that the optimum value Z* to minimize the expected cost
rate increases with K and decreases with cost rate cx/cz. For example,
when AT = 120, pK = 700, and cx/cz = 1000, the optimum value is
Z*/K = 0.872. If the total garbage has exceeded 87.2% of an upper limit
level K, then the GC is done. In this case, the expected number of updates is
about 700 x 0.872 =~ 610 times. Hence, if A = 5, then it is the most economical
that the GC is done at the interval 610/120 ~ 5 days.
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Backup Policies for a Database System

In recent years, a database in computers systems has become of great im-
portance in modern society with high information. In particular, a reliable
database is the most indispensable instrument in on-line transaction process-
ing systems such as real-time systems used for bank accounts. For instance,
some errors in the on-line system of a bank might cause social confusion even
for a short time, and occasionally, a bank might lose valuable public confidence
with oneself.

The data in a computer system are frequently updated by adding or delet-
ing them, and are stored in secondary media. However, data files in secondary
media are sometimes broken by several errors due to noise, human errors, and
hardware faults. In this case, we have to reconstruct the same files from the
beginning. The most simple and dependable method to ensure the safety of
data would be always to score the backup copies of all files in other places,
and to take them out if some files in the original secondary media are broken.
This is called a total backup. But, this method would take hours and be costly
when files become very large. To make the backup copies efficiently, we might
dump only files that have changed since the last backup. This would reduce
significantly both the duration time and the backup size [228]. This is called
an export backup.

The total backup is a physical backup scheme that copies all files from
the original secondary media into other places. On the other hand, the export
backup is a logical backup scheme that copies the data and the definition of
a database, where they are stored in the operating system of binary notation.
This is generally classified into three schemes: incremental backup, cumulative
backup, and full backup or complete backup [229).

The full backup exports all files, and a database system returns to its initial
state by this backup. When the full backup copies are repeated frequently, all
images of a database can be secured, however, its operating cost and time are
remarkably increased. Thus, the scheme of incremental or cumulative backup
is usually adopted, and is suitably executed between the operations of full
backups in most database systems. The incremental backup exports only files
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that have changed since the last incremental or full backup and imports files
of all incremental and the last full backup when some errors have occurred
in storage media (Figure 9.1). Similarly, the cumulative backup exports only
files that have changed since the last full backup and imports files of the
last cumulative and full backups when some errors have occurred. The full
backup with large overhead is done at long intervals and the incremental or
cumulative backup with small overhead is done at short intervals (Figure 9.2).
This could reduce significantly both the duration and cost of backups.

An important problem in actual backup schemes is when to create the full
backup. We want to lessen the number of full backups with large overhead.
However, both overheads of cumulative backup and recovery of incremental
backup increase adaptively with the amount of newly updated trucks. From
this point of view, we have to decide the full backup interval by comparing
two overheads of backup and recovery.

Some recovery techniques for database failures were taken up [230,231].
Optimum checkpoint intervals of such models that minimize the total overhead
were studied [232-235].
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In this chapter, we apply the cumulative damage model to the backup of
files for database media failures by transforming shock into update and damage
into dumped files [59,236,237].

9.1 Incremental Backup Policy

First, this section considers a modified cumulative damage model with min-
imal maintenance at shocks in Section 5.4: Suppose that shocks occur in a
nonhomogeneous Poisson process and the total damage due to shocks is addi-
tive. However, when the total damage has exceeded a threshold level K, it is
not additive, and hence, its level is constant at K and minimal maintenance
is done at each shock. The damage level remains unchanged by any minimal
maintenance. To lessen the maintenance costs after the total damage has ex-
ceeded K, the preventive maintenance (PM) is done at a planned time T'. The
expected cost rate is obtained, and an optimum PM time T that minimizes
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Fig. 9.3. Process for PM at time T'

it is discussed analytically in the special case where the times between shocks
have an exponential distribution.

Secondly, this model is applied to the backup policy for a database sys-
tem with secondary storage files when the incremental backup is adopted.
Optimum full backup times are computed numerically for several cases.

9.1.1 Cumulative Damage Model with Minimal Maintenance

Consider the cumulative damage model where successive shocks occur at time
interval X; and each shock causes some damage in the amount W; (j =
1,2,---). It is assumed that F(t) = Pr{X; <t} with finite mean 1/\ =
Jo L= F(t))dt, and G;(z) = Pr{W; < z} with finite mean 1/p; = [;[1 —
Gj(x)]dx (.] =12, )

Suppose that the total damage due to shocks is additive when it has not
exceeded a threshold level K, and conversely, it is not additive at any shock
after it has exceeded K (Figure 9.3). In this case, the minimal maintenance
is done at each shock and the damage level remains in K. Then, the total
damage Z; = Y7_, W; to the jth shock, where Zy = 0, has a probability
distribution

N ¢ (j=0),
GO (@) =Pr{Z; < }_{01(56)*G2($)*"'*G.j($) (=12-)

(9.1)
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where the asterisk mark represents the Stieltjes convolution, i.e., a(t) * b(t) =
fo (t — u)da(u) for any function a(t) and b(¢).
The dlstrlbution of the total damage Z(t) defined in (2.1) is, from (2.3),

3R GO (@) FOD () — FUTD (1)) (z < K),
Pr{Z(t) <z} = {1 0 o> K) (9.2)
and the survival probability is
_ [SR69 @) - GI@IFU () (@ < K),
Pr{Z(t) > o} = {0 ’ CER o

where FU)(t) (j = 1,2,---) is the j-fold Stieltjes convolution of F(t) and
FO)(t) =1 for t > 0. Thus, the total expected damage at time ¢ is given by

E{Z(t)} = i[F(-j)(t) — FUD ()] / K[1 - GY(z)] da. (9.4)

Suppose that the minimal maintenance for the above model is done at each
shock and the damage level remains unchanged by any minimal maintenance.
To lesson the maintenance costs after the total damage has exceeded K, the
PM is done at a planned time T (0 < T < o0). The expected number of
minimal maintenance, i.e., the expected number of shocks in [0, T'] before the
total damage has exceeded K is

S JFOT) - O Da0 (). (9.5)

Furthermore, the expected number of minimal maintenance actions in
[0,7T] in the case where the total damage remains in K when it has reached
K is

Z [GY)(K) — GUD(K)]
=0
« Z i 1) / [FO(T — ) — FO+D(T — 4] dFU+D (3)

i FO(T)1 - GY(K)], (9.6)

and the expected number of minimal maintenance actions in [0, 7] in the case
where the total damage is less than K when it has reached K is

o0

S GFUID)ED (K) - GO (). (57)

j=1
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Thus, the total expected number of minimal maintenance actions in [0, 7] in
the case where the total damage is less than K is the sum of (9.5) and (9.7)
and is given by

i FON(T)GY)(K). (9.8)
j=1

It is evident that (9.6) +(9.8) = >°72, FUN(T) = Mp(T) that represents the
expected number of shocks in [0, T7.

(1) Expected Cost

We introduce the following costs: The PM cost at time T' is cx + co(K) when
the total damage has reached a threshold level K, and cx + co(z) when the
total damage is 2 (0 < 2 < K). Then, from (9.3), the PM cost when the total
damage is K is

o0

ek + co(E)) S FOH(ID)[GO) (K) — GUFD(K)], (9.9)
j=0

and from (9.2), the PM cost when the total damage is less than K is

oo K
S [FO(T) — FGHI(T)] /0 [cre + co(x)] AGY) (z). (9.10)
Jj=0

Let ¢, and ¢y (e < car) be the respective costs of minimal maintenance
at each shock when the total damage is less than K and is K. Then, the
expected cost rate is, from (9.6), (9.8), (9.9), and (9.10),

c(T) = ;{ ek + co(K ZF<J+1) W(K) — QU (K)]
00 K
+ D IFO/(T) - PO (D) / e+ cofa)} 4G (z)
=0 0
+cM§:F<J’>(T)[1 +cmZF TGY (K )}. (9.11)
j=1

If shocks occur in a nonhomogeneous Poisson process with a mean value
function H(t), the expected cost rate in (9.11) is rewritten as, replacing
FO(t) — FU (1) with p; (1) = {[H(H)/j1} =),
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6(T):;.‘{CK+CO ij 7)1 - GV(K)]

=+ ij(T) /0 [cx + co(z)] dGY (z)

oo J 00 J
+CMZpJ )> 1= GY(K +cmzpj(T)ZG(i>(K)}.
j=1 i=1 j=1 i=1

(9.12)

(2) Optimum Policy

Suppose that shocks occur in a Poisson process with rate A, i.e., F(t) =
1—e * and p;(t) = [(At)7/j!le=™ (j = 0,1,2,--). In addition, it is assumed
that ¢o(x) = coz, i.e., the PM cost is proportional to the total damage. Then,
(9.11) or (9.12) is simplified as

T)= ;{cozpjcr) | n-c0@)as

- (CM—cm)ipj(T).ZG(i)(K)—i—cK—l—cM)\T}. (9.13)
j=1 i=1

We seek an optimum PM time 7 that minimizes C(T) in (9.13). It is
clear that limy_,o C(T') = oo and limr_, C(T) = Acpr. Thus, there exists a
positive T* (0 < T* < oo) that minimizes C(T'). Differentiating C(T") with
respect to T' and setting it equal to zero,

{wzp] / (G (z) = GUTY ()] da
~Yonm [ -6V dx}

o0 j
(crr — em Z Z [GO(K) - GU(K)] = ck. (9.14)
j=1 i=1
In the particular case of ¢cg = 0, (9.14) becomes

ipg SRS (915)

CM — Cm

Letting the left-hand side of (9.15) be denoted by Q(T), limr_oQ(T) = 0,
limy o0 Q(T) = Y72, GU(K) = Mg(K), and
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= )\Zp T)[GY(K) — GUHI(K)] > 0.

Thus, Q(T) is strictly increasing from 0 to Mg (K) that is the expected number
of shocks before the total damage exceeds a threshold level K. In this case,
we have the following optimum policy:

(i) If Mg(K) > cx/(em — ¢m), then there exists a finite and unique T*
(0 < T* < o0) that satisfies (9.15).

(ii) If Mg(K) < cx/(cm — ¢m), then T* = oo, i.e., the PM should not be
done.

Note that an optimum 7™ (0 < T* < 00) always exists for ¢o > 0 because
the left-hand side of (9.14) increases from 0 to oo, as T — oc.

9.1.2 Incremental Backup

We apply the cumulative damage model discussed in Section 9.1.1 to the
backup of secondary storage files in a database system. Suppose that a
database is updated in a Poisson process with rate A. To ensure the safety of
data and to save costs or hours, we make the following backup policy: When
the total dumped files do not exceed a threshold level K, we perform the
incremental backup of only new files since the previous backup. Conversely,
when the total files have exceeded K, we perform the total backup instead
where both the time and size of the backup are constant. In addition, we
perform the full backup at periodic times nT (n =1,2,---) where all files are
dumped and the system returns to its initial state.

Let us introduce the following costs: Cost cx + cox is incurred for the full
backup when the total files are z (0 < x < K) at periodic times nT', and cost
cx + coK is incurred for the full backup when the total files have exceeded
K. Furthermore, let ¢, and ¢pr (¢, < cpr) be the costs for incremental and
total backups, respectively. Under such assumptions, the expected cost rate
has been already given in (9.13).

In this section, we consider two cases: (1) Backup files due to each update
have an identical probability distribution, and (2) backup files due to each
update have different probability distributions that increase at a geometric
rate.

(1) Identical Distribution

Suppose that backup files due to each update have an identical exponential
distribution G(z), i.e., GU)(x) = doieil(pa)t fille™ (j = 0,1,2,-- ). Then,
because

1

GUTV(K),
i (K)

K
/ [G(j) (z) — G(j+1)(x)] de =
0



9.1 Incremental Backup Policy 155

and

/ M1 60 @) de = L ija(i) (K
0 K

the expected cost rate C'(T) in (9.13) and (9.14) is simplified, respectively, as

c(T) = ; ck + e AT — <CM — Cm — if) ipj(T)ZG@(K) , (9.16)

i=1

(CM — Cm — CO) ij Z G(])( )] = ek, (9.17)
=1

where p;(t) = [(At)7/!]e=** (j = 0,1,2,---). The left-hand side of (9.17) is a
strictly increasing function of T' from 0 to (car — ¢ — co/p)pK.

Therefore, if cpr — ¢ — co/p > ¢ /(uK), then there exists a finite and
unique 7™ that satisfies (9.17), and the resulting cost rate is

C(f Jmen - (CM ST u) > pi(T1)GUTV(K). (9-18)

j=1

Conversely, if ey — ¢ — co/p < ¢ /(uK), then T* = oo and C'(c0) = Acpy.

(2) Different Distribution

First, we show that an amount Wj of files that is dumped at the jth update
decreases at a geometric ratio. Suppose that an amount of files at some update
is W, the total volume of files is M, and the total files that have been already
dumped are A (0 < A < M). Then, assume that an amount of newly dumped
files is proportional to the vacant space, i.e., W (M — A)/M. Letting W; be
newly dumped files at the jth update,

Wiy =W,
M-I W
Wj+1 =W 2]\:41_1 (] =12, )
Solving this equation,
Wj:W< > (j=1,2,--+). (9.19)

We set W/ M =1—a (0 < a < 1) that is an amount ratio of dumped
files at the first update. Then, W;/M = (1 — a)a?™! (j = 1,2,---) that is a
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geometric distribution with mean 1/(1 — «). This indicates that an amount of
newly dumped files is strictly decreasing and forms a geometric process with
W/a'~' (j =1,2,---), where 1/a = a [250].

Furthermore, it is of interest that the total ratio of dumped files until the
jth update is

1< .
MZWi:l_a] (]:1527)7
=1

that is equal to the reliability of a parallel system with j units each of whose
reliabilities is 1 — a.

It is usually known that an initial estimated amount of dumped files is
about 25% and a threshold level K is 60% of the total volume. In this case,
the number of updates where the total files exceed K is given by a minimum
value that satisfies 1 — (1 —0.25)™ > 0.6 and its solution is n = 4. Conversely,
if the number of updates where the total files exceed 60% is n = 4, then the
amount rate is given by 1 — a* > 0.6 and 1 — « is larger than 0.205.

Suppose that an amount W; of newly dumped files at the jth update has
an exponential distribution G;(z) = 1 — e ™% (u; < pg < ---). Then, the
distribution of total files until the jth update is easily given by

J J
¢ =1-S [ T " |em (=12, (920
=1\t M H
where Zl ) HZ 1 # = 1. In particular, when W; increases at a geometric
ratio (0 < a < 1), ioe., Wy =/ *W and 1/p; = a7 Juy = o771 /p,

J J
@ =1-3"| II 1_1 et =12, (921)

Thus, substituting G (z) in (9.21) in (9.13) and (9.14), respectively, the
expected cost rate is

1 — z €o 1 1 (i)
cr) =, CK+CM)\T—;pj(T);<CM—Cm p )G (K)|,
and (9.14) is

J

ipj Z KCM —Cm — c:ai‘l)(;(i)([{)_ (CM e — ifaj—l)(;(j)(K)}

=1
=ck. (9.23)

Denoting the left-hand side of (9.23) by Q1 (T), when Mg (K) = 372, GU(K) <
00, @1(0) = limr_0Q1(T) =0, and
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= I N N el Relt)
Ql(oo)_Tlgréle(T)—z;<cM Cm Ma >G (K).
j:

Therefore, if Q1(c0) > ¢k, then there exists a finite T* (0 < T* < o0)
that satisfies (9.23), and the resulting cost rate is

T M G ) P NS

Jj=1

Ezxample 9.1. First, suppose that W; has an identical exponential distribution
Gi(z) =1—e# (j =1,2,---), the total volume of files is 3 x 10° trucks,
and a threshold level K is 1.2 x 10° and 1.8 x 10° trucks that correspond to
40% and 60% of the total volume, respectively.

Table 9.1 presents the optimum full backup time AT* and the resulting
cost rate C(T*) /A for cx /(cpr — em —co/p) = 1, 2, 5,10, 15 and pK =12, 18
when car = C(00)/A = 6 and ¢,, +¢o/p = 5. This indicates that the optimum
T* increases with both cx /(cpr — ¢ — co/p) and pK, and C(T™*) increases
with ex /(epm — ¢m — co/1t), and conversely, decreases with pK . However, they
are almost unchanged for cx /(cpr — em — co/p) and pK.

For example, when the mean time between updates is 1/A = 1 day, the
dumped file is 1/p = 10* trucks and K = 1.2 x 10° trucks, the optimum full
backup time T* is about 9 days for cx/(cpr — ¢m — co/p) = 2. In this case,
wK /X = 12 days represents the mean time until the total dumped files exceed
a threshold level K.

Secondly, suppose that the amount W; of newly dumped files at the jth up-
date has different exponential distributions G;(z) =1 —e "7 (j =1,2,---),
and W; decreases at a geometric ratio a (0 < a < 1), i.e., W; = o/ ~'W and
1/pj = a?=1/uy = o= /. Furthermore, the total volume of files is 5 x 10°
trucks, a threshold level K is 4 x 10° trucks that corresponds to 80% of the
total volume, and the mean amount of dumped files due to the first update is
1/p = 10° trucks that corresponds to 25% of the total volume, i.e., uK = 4.

Table 9.2 presents the optimum full backup time AXT™ for ¢k /(cpr—cm) = 1,
2,3,4,5, 6 and o = 1.00, 0.95, 0.90, 0.85, 0.80, 0.75 when (co/u)/(cpr —
¢m) = 0.1. This indicates that the optimum 7™ increases when cx /(cpr — ¢pm)
increases. For example, when the mean time between updates is 1/\ = 1
day, the mean dumped file is 1/p = 10° trucks and K = 4 x 10° trucks, the
optimum time 7™ is about 10 days for ¢k /(cpr — ¢m) = 3 and « = 0.85.

This also indicates that AT™ decreases when « increases when a finite
optimum time exists. For example, when o = 0.90, if ¢x /(cpr — ¢m) > 5.37 —
0.4 = 4.97, then a finite T does not exist. When a = 0.80, Mg (K) = oo, i.e.,
the total dumped files might not exceed K with a certain probability. In this
case, when cg /(cpr — ¢m) > 5, there does not exist a finite T’ that satisfies
(9.23). When « = 0.75, no finite T exists for any cx /(car — ¢m) = 1-6.
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Table 9.1. Optimum full backup time AT and expected cost rate C'(T*)/X when
e =6 and ¢m + o/ =5

ex pK =12 pK =18
em—em—co/u  AT*  C(T*)/A  AT*  C(T*)/A
1 7.462 5179  11.001  5.112
2 9.084 5299 12767  5.196
5 12469 5578  16.069  5.403
10 18.856 5909  20.372  5.679
15 00 6.000 25893  5.898

Table 9.2. Optimum full backup time AT when K =4 and (co/p)/(cv — em) =
0.1

CK/(CM — Cm
@ 1 2 :/«;( 4) 5 ¢ Me(K)
1.00 3.67 5.53 7.82 00 ) 00 4
0.95 4.10 6.17 8.66 o9 o) o0 4.49
0.90 4.46 6.59 8.88 12.21 ) 00 5.37
0.85 504 7.47 10.01 13.25 18.67 o0 15.28
0.80 6.12 9.63 14.32 28.85 ) 00 )
0.75 00 00 00 00 00 00 00

9.2 Incremental and Cumulative Backup Policies

The incremental backup exports only files that have changed or are new since
the last incremental backup or full backup. On the other hand, the cumu-
lative backup exports only files that have changed or are new since the last
full backup. When some errors have occurred in storage media, we can re-
cover a database system by importing files of all incremental backups and
the full backup for the incremental backup scheme and by importing files of
the last cumulative and full backups for the cumulative backup scheme. The
cumulative backup exports more files than the incremental one at each up-
date, however, it imports less files than the incremental one when we recover
a database system.

It is an important problem to determine which backup scheme should be
adopted as the backup policy. It is supposed that the full backup is planned
at time T or when a database system fails, whichever occurs first. Then,
we compare two schemes of incremental and cumulative backups, using the
results in Section 9.1. Furthermore, we discuss optimum full backup times for
the incremental and cumulative backups and compare them numerically.
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9.2.1 Expected Cost Rates

We make the same assumptions as those of Section 9.1.2, G;(z) = G(z) for all
j, and K = oo, i.e., the total dumped files are eternally additive. In addition,
a database in secondary media fails according to a general distribution D(t)
with finite mean 1/~. Suppose that the full backup is done at a planned time
T (0 < T < o) or when a database fails, whichever occurs first.

Let us introduce the following maintenance costs: Cost cp is incurred for
the full backup, and cost cx +coz is incurred for the incremental backup when
the amount of export files at the backup time is z, and for the cumulative
backup when the total amount of export files at the backup time is z. The
recovery cost is cg + coz for the cumulative backup if the database fails when
the total amount of import files at the recovery time is x, and is cg +cox+jen
for the incremental backup when the number of backups is j.

Let denote by

M; = / (cx + cox) AGY) (z)
0

:cK—i—]CO,
I

N; = / (cr + cox) AGY (z)
0

:CR_i_]Co.
Iz

Note that jM; is the expected cost of the incremental backup and > 7_; M;
is the expected cost of the cumulative backup at the jth update, and N; is
the expected recovery cost of the cumulative backup, and N; + jen is the
expected recovery cost of the incremental backup when j numbers of updates
have occurred at the failure of the database.

Therefore, the expected cost until the full backup for the incremental and
cumulative backups are, respectively,

Cr(T) = er + D(T) i FU(T) — FUYD(T)] (M)

[
7=0
o LT
£y / (FO) (1) — FUD ()] dD(t) (M + N + jex)
j=0"0
=cr+crD(T)
Co r Co K
+ <cK+ h )/0 D(t) dMp(t) + <CN+ . )/0 My (t)dD(t), (9.25)

and
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) J
Co(T) =cp +D(T) Y _[FUN(T) — FOT(T)] Y M;
— :

+ Z [ 190 - rojaney (Z M+ N;-)
— cr + crD(T) + cx / D(#) M (t)
0

T o0 T
o ; €
o UO Mp(t)dD(t)+j§:1 g/o D(t)dF (t)], (9.26)

where Y70 | =0, D(t) =1 — D(t), and Mp(t) = Y02 FU)(t).
To compare the two expected costs, we find the difference between them
as follows:

N _ o & T ‘ T
CelT)=Ci(T) =0 3 /0 D(#) dFU+D (1) — e /0 Mp(#)dD(?). (9.27)
Jj=1

Hence, if

Co T _ T
D% | D0ar @) > e [ Me i

then the incremental backup is better than the cumulative one when the
full backup is done at time T'. The smaller the extra cost ¢y required for the
incremental backup when the database fails, the more the incremental backup
is useful as the backup scheme.

(1) Optimum Full Backup Time for Incremental Backup

Consider the optimum policy for the incremental backup. Because the mean
time to the full backup is

TD(T) + / tdD(t / D(t (9.28)
the expected cost rate is, dividing (9.25) by (9.28),

cr +erD(T) + (cx + co/p) Jy D(t)dMp(t)
+(en +co/p) fo Mp(t)dD(t)
Jo D(t)dt

We find an optimum time 75 that minimizes C7(T") when a database is
updated in a Poisson process, i.e., Mp(t) = At. Differentiating C;(T') with
respect to 1" and setting it equal to zero,

Ci(T) = (9.29)
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CR

i\ <cN + C:) /O DT — tr(B)] dt = e

(9.30)
where r(t) = d(t)/D(t) and d(¢) is a density function of D(t). Let Q1(T) be
the left-hand side of (9.30). Then, if the failure rate r(t) is strictly increasing,
Q1(T) is also strictly increasing from 0 to Q1(00). Thus, if @Q1(c0) > cp, then
there exists a finite and unique T* that satisfies (9.30). Note that if r(¢) is
strictly increasing to oo, then @1(c0) = oo. In this case, the resulting cost
rate is

T
r(T)/O D(#)dt — D(T)

Cr(Ty) = A (cK + ij) + [CR AT <cN + C:)] r(T7). (9.31)

(2) Optimum Full Backup Time for Cumulative Backup

From (9.26) and (9.28), the expected cost rate for the cumulative backup when
a database is updated in a Poisson process with rate A is

cr + crD(T) + (Aeo/w)[ [y MD(t)dt + [ tdD(t)] .

— c €0
CC(T)_)\<K+ u>+ I D(t) at

(9.32)
Thus, differentiating C(T") with respect to 7' and setting it equal to zero,

r( / D(t)dt — D
(9.33)

Hence, if r(t) is strictly increasing, then the left-hand side Q2(T") of (9.33) is
also strictly increasing from 0 to Q2(c0). Thus, if Q2(c0) > cp, then there
exists a finite and unique T35 that satisfies (9.33). In this case, the resulting
cost rate is

cr ACO/ DO)NT —t)+Tr(T)—tr(t)] dt = cp.

A
Co(T) = A (cK + C:) :0 [)\TQ FTErTY)] +enr(TE).  (9.34)

FEzample 9.2. Suppose that a database is updated in a Poisson process
with rate A, the backup is done with probability a (0 < o < 1), and it fails
with probability § = 1 — a at each update time, i.e., FY)(t) — FUTD(¢) =
[(at) /e~ (j=0,1,2,---), Mp(t) = at, and D(t) = 1 —e P In this
case, (9.27) becomes

T
Co(T) — C(T) = (‘fo - 5CN> / axte P dt. (9.35)
0

Thus, if a(co/u) > Ben, then the incremental backup is better than the
cumulative one, and vice versa.
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Table 9.3. Optimum full backup time A77" and expected cost rate Cr(17)/(Aco/p)

of the incremental backup for en/(co/p) when cr/(co/p) = 64, cx/(co/p) = 40,
cr/(co/p) =100, and o = 0.98

en/(co/ ) ATY C1(T7)/(Aco/ 1)

20 18.74 49.89
30 15.25 51.45
40 13.17 52.76
49 11.88 52.82
50 11.76 53.94

First, when the incremental backup is adopted, (9.30) is rewritten as

(0% C
A\T — " (1 — e PATY) = B 9.36
6( ) en + co/ (9.36)

whose left-hand side is strictly increasing from 0 to co. Thus, there exists a
finite and unique T5* that satisfies (9.36), and the resulting cost rate is

Cr(Ty)

acCo
)\ )

= ack + Bcg + afXTy ey + (1 + BATY (9.37)
Note from (9.36) that the optimum 77 does not depend on ck and cg.
Table 9.3 presents the optimum full backup time 77 and the expected cost
rate C7(T7)/(Aco/p) of the incremental backup for en/(co/p) = 20, 30, 40,
50 when cp/(co/p) = 64, cx/(co/p) = 40, cr/(co/r) = 100, and o = 0.98.
Note that all costs are relative to cost ¢o/p and all times are relative to 1/A.
For example, when ¢y /(co/p) = 30, AT} is about 15.25, that is, when the
mean time of update is 1/(a)) = 1 day, the optimum 75 is about 15 days.
Secondly, when the cumulative backup is adopted, (9.33) is

Ber

o/’ (9.38)

«
adT — (1 —e P =
ﬁ( )

whose left-hand side is equal to that of (9.36), and the resulting cost rate is

Cc(T3)

acCo
A )

= ack + fBer + (1 + XT3 (9.39)

From the above results, if ¢y /(co/p) < «/B, then Ty is larger than Ty
and vice versa. In this example, when cy/(co/p) = 49, XTI} = ATy = 11.88
and Cr(T5)/(Aco/1) = Co(T5)/(Aco /) = 52.82. Hence, if cn/(co/p) < 49,
then the incremental backup is better than the cumulative one.
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9.3 Optimum Full Backup Level for Cumulative Backup

In this section, we derive an optimum full backup level for the cumulative
backup. Suppose that we do the full backup when the total files have exceeded
a managerial level K (0 < K < 0o) or when the recovery is completed if the
database fails, whichever occurs first. The cumulative backup is done at each
update between the full backups.

Underlying the same assumptions as those of Section 9.2, the probability
that the full backup is done when the total files have exceeded K is

SG9 () - GO (k) | pwyare), (9.40)
- 0

J=0

and the probability that it is done when the database fails is
> G0w) [0 - PO (0] D), (9.41)
j=0 0

where (9.40) + (9.41) = 1. Furthermore, the mean time to the full backup is

i[g(j) (K) — GUHY(K)) /OO t D(t) dFUTD (1)

J=0

- i GY(K) / T [FO(t) — FUHD ()] dD(t)
=0 0

_ N6 () / TIRO@#) — FUD (1] D(1) dt, (9.42)
0

Jj=0

and the expected number of backups before the full backup is
S dl69 (1) - 60 ) [ D art i)
j=1 0
+32560E) [ PO - PO ©]aD()
j=1 0

= i GY)(K) /0 h D(t) dFW(t). (9.43)
Jj=1

Let us introduce the following costs: Cost cp is incurred for the full backup,
cost cx + ¢o(x) is incurred for the cumulative backup when the total files are
z (0 < 2 < K), and cost ¢g + co(x) is incurred for the recovery when the
database fails, where ¢o(0) = 0. Using the same arguments for obtaining
(9.26), the total expected cost until the full backup is
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TR N e PRy
ﬁg / (FO) (1) — FUD (1)) dD()

J K K
X {Z/O [ck + co(2)] dG(i)(x)+/O [cr + co(2)] dG(j)(x)}
oo 00 K
¢ ) C colT () x
F+;/O D(t)dF (t)/o ek + co(2)] dGY) (2)

[~ () (G+1) K )
) | 00 - Fo01ane) [ en+ @) ac @), 044

Therefore, the expected cost rate is, dividing (9.44) by (9.42),

er+ Y52 JoT D) AFD (@) [ fex + eo(@)] dGY) ()
Cotie) — T S0 Jo PO @) = FUD@1AD(0) fy er + eof@)] 4G (x)
T S50 GO(K) [y7[FO(8) = FGD (1] D(t) dt

9.45
In particular, when K = 0, i.e., the full backup is done at the first ui)dati
or at the failure of the database, whichever occurs first, the expected cost in
(9.45) is
Cr + CRr fooo F(t) dD(t)
JoS F(t)D(t)dt

where F(t) =1 — F()(t). When K = oo, i.e., the full backup is done only at
the failure of the database, the expected cost in (9.45) is

Cc(0) = , (9.46)

Co(o0) ZCF+CR+CKZ/OOOD(t)dMF(t)
i=1

S [ oF0) (1) - FUD ” eo(@) dG9) (x
+;/0 [2FW(t) — F (t)]dD(t)/O o(2) dGY) (z), (9.47)

where Mp(t) = Y32, FO(t).

Next, suppose that co(z) = cox and a database is updated in a Poisson pro-
cess with rate a, i.e., FU)(t) — FUD (t) = [(a\t)? /jl]e M (j = 0,1,2,--),
D(t) =1—e P and v = B\, where 0 < a < 1 and 3 =1 — a. In this case,
the expected cost rate in (9.45) is rewritten as

o) ; r K .
Co(K) cr—ck+ (1+B)eo Y2 o I 2+ dGY) (z)
X Z?‘;O ol GU)(K) + ¢k + PBer. (9.48)

We find an optimum level K* that minimizes C¢(K). Differentiating
Cc(K) with respect to K and setting it equal to zero,
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) K
: : CF — CK
o’ / G (z)dx = , (9.49)
jz:; 0 (L+B)co

whose left-hand side is strictly increasing from 0 to co. Therefore, there exists
an optimum K* (0 < K* < o0) that satisfies (9.49), and the resulting cost
rate is Ol F
C(/\ ) _ (1+ B)coK* + cx + Ber. (9.50)
Ezample 9.3. Suppose that G(z)=1—e"#* i.c., GU)(z) =), [(ux)i/ille=r=
(j =0,1,2,---). Then, an optimum K* is given by a unique solution of the
equation
& - B cr—cKk
K—  (1—e )= . 9.51
ﬁﬂ( ) 1+68 <o (6-51)

Furthermore, an optimum K™ is approximately
=~ 1 Crp — CK

K=

R (9.52)

and K* < K that approaches K , as 8 — 0. In the same values of Example
9.2, uK* =6.09, uK = 23.53, and Cc(K™*)/(Aco/1) = 48.21

Furthermore, when the full backup is done at time T before the total files
exceed K or the database fails, and its full backup cost is cg, the expected
cost rate in (9.45) is easily extended as

CF+ZJ 1f0 t)dF() )foK CK+00( )] dGY) (z)
FEol | R (6 Jy len + o(@)] 4G9 @)

Co(K,T) = - ‘ T
Y520 GUUK) [y [FO(t) = FUTD(0)]D(t) dt

(9.53)
When cg(z) = coz and K = oo, this corresponds to the cumulative backup

model in Section 9.2.
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Other Related Stochastic Models

The cumulative damage model is called the compound renewal process or the
compound Poisson process in the theory of stochastic processes when shocks
occur in a Poisson process. Examples to these processes of other practical fields
are total claims on an insurance company, drifting of stones on river beds,
model for Brownian motion, distribution of galaxies, number of customers or
amount of materials in a quewing process or storage process [11,238,239] and
cancer epidemiology [240,241]. For example, we can apply the damage model
to the simplest queuing process. A customer arrives at a counter with one
server. If the server is free, the customer can be served immediately. Otherwise,
if the server is busy with another customer, the customer has to wait for the
service and forms a queue [61]. If the arrivals of customers are replaced with
shocks and their total times of waiting and service with total damage, this
corresponds to the cumulative damage model whose total damage decreases
with time (Figure 10.1). In this process, we are mainly interested in the busy
period that the server is working for arrival customers.

We introduce briefly typical related models such as the downtime of re-
pairable systems, shot noise, insurance, and stochastic duels.

10.1 Other Models

(1) Downtime Distribution

An operating unit is repaired when it fails, and after the completion of its
repair, it begins to operate again. It is assumed that the failure time is a
random variable X; having an identical distribution F'(t) with finite mean
1/X and the repair time is a random variable variable W; having an identical
distribution G(z) with finite mean 1/, i.e., F(t) = Pr{X,; <t} and G(z) =
Pr{W, <z} (j =1,2,---). Then, the total downtime D(¢) during the interval
[0,] is, replacing ¢ in (2.3) with ¢t — 2 (see (2) of Section 2.1.1 in [1]),



168 10 Other Related Stochastic Models

O------
o--

O Arrival time of customers

Fig. 10.1. Process for the total waiting and service time Z(t) of a queuing model

Pr{D(t) <a} =Y GU(x)[FY(t - ) — FUT(t — )], (10.1)
=0
where GU) (z) (FY(t)) is the j-fold Stieltjes convolution of G(z) (F(t)) with

itself. Thus, the distribution that the total downtime exceeds a specified level
K >0 in time ¢t is

Pr{D(t) > K} = i[G(j)(K) — GUIY(K)NFID(t - K) fort> K.
j=0

The mean time that the total downtime first exceeds K is

o0

/Oo Pr{D(t) < K} dt = K + i > GU(K)| . (10.2)
0 =0

In particular, when F(t) =1 —e~* and G(z) = 1 — e #*, from Example
2.2

Pr{D(t) > K}

K
=1—e MK 1 /au(t — K)/ e My 21 (24/ At — K)u) du
0

for t > K,
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1
1 K).
5 1+ pK)
Next, let Y be the first time that one amount of downtime due to unit
failures exceeds a fixed time ¢ > 0, that is called an allowed time. Then, the
distribution of a random variable Y and its mean time is, from (1.39) and
(1.40) of [1], respectively,

/OCPr{D(t)gK}dt:K+
0

st _ Fr(s)emG(o)
/0 e *tdPr{y <t} = 1= Pr(s) [CemtdG () (10.3)
E{v)— /A +§ZC§¥(t) dt’ (10.4)

where G(z) =1 — G(x), and F*(s) is the Laplace-Stieltjes (LS) transform of
F(t). The mean time E{Y'} is easily given by solving the renewal equation

E{Y} :/:O (i +c) dG(z) +/Oc (i +x+E{Y}) 4G ().

(2) Shot Noise

Suppose that a shot noise occurs at time interval X; and its amount is Wj.
The total amount of shot noise is additive and falls into decay with time
according to the rate function h(-). Then, the total amount of shot noise at

time ¢ is
N(t)

Z(t) =Y W;h(t—S,), (10.5)
=1

where S; = Y7_, X; and N(¢) = max;{S; < t} [242,243]. The stochastic
behaviors of such shot noise were mathematically analyzed [244-248]. This can
be also applied to riverflow [249], dams [250-253], and storage models [254—
256]. If h(t) = e~ then this corresponds to the cumulative damage model
with annealing in (3) of Section 2.5. Some failure distributions of reliability

models were investigated by using the model of shot noise [126, 257].

(3) Insurance

The cumulative process can be applied to insurance, replacing shock with
claim and damage with claim size [258]. In this case, random variables W},
N(t), and Z(t) defined in (2.1) represent a claim size, the number of claims up
to time t, and the total claim amount up to time t, respectively. Furthermore,
the risk reserve R(t) at time ¢ is given by [259] (Figure 10.2)

N(t)
R(t) =u+bt— > W;=u+bt—Z(t), (10.6)

j=1
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'

'

'

'
O
J

O Claim ® Ruin

Fig. 10.2. Process for risk reserve R(¢) of an insurance model

where u is the initial risk reserve and b > 0 is the premium rate. The proba-
bility of ultimate ruin is given by

P(u) = Pr{R(t) < 0 for some ¢t > 0}
=Pr{Z(t) — bt > u for some t > 0}. (10.7)

The properties of ruin probability ¢ (u) have been studied and summarized
258-261].

10.2 Stochastic Duels

This section introduces a classical model of stochastic duels in which each
firing delivers an amount of damage governed by a random variable and it re-
quires a specified threshold level of damage to kill the opponent. The theory
of stochastic duels was studied [74,75,262-266]. The optimum engagement
problem of shooting strategy with incomplete damage information was con-
sidered [267].

The stochastic model in which each firing delivers the same amount of
damage to the opponent and the kill requires a fixed number of hits was
proposed, and the probability that a duelist wins against the opponent was
obtained [263,264]. In addition, the weapon lifetimes that can be functions of
time or number of rounds fired were considered [265], and the total damage
resulting from firings was assumed to depend on both time and the num-
ber of rounds fired [75]. Recently, multiple damage functions to estimate the
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probability that a single weapon detonation destroys a point target were dis-
cussed [266].

This section assumes that each firing delivers an amount of damage and it
requires a prespecified threshold level of damage to the opponent, where each
damage is additive. A duelist loses when the total damage exceeds a threshold
level. This corresponds to the cumulative damage model by replacing rounds
fired with shocks and threshold level with failure level.

We consider five models of stochastic duels and derive analytically the
probabilities of winning the duel with reference to Chapter 2.

(1) Standard Model

Consider a stochastic duel with two contestants, say, A and B. Both contes-
tants have unlimited ammunition and unlimited time to kill the opponent.
Duelist A (B) begins simultaneously with a weapon and fires at time inter-
vals according to an identical probability distribution F4(¢) with finite mean
1/Aa (Fp(t) with finite mean 1/\p), respectively, i.e., F4(t) and Fp(t) are
distribution functions of times between rounds fired. Each firing delivers an
amount of damage with a general distribution G4(x) (Gg(z)), and requires
a threshold level K4 (Kp) of the total damage to kill the opponent. Duelist
A (B) wins the duel if he or she delivers K4 (Kg) to A (B), respectively. It
is assumed that each damage is additive and does not deteriorate.

Let Z4(t) (Zgp(t)) be the total damage up to time ¢ by A (B). Recalling that
duelist A kills B when the total damage delivered by A exceeds a threshold
level K 4, the probability that A kills B up to time ¢ is, from (2.9),

Ba(t) =Pr{Za(t) > Ka} = ZGW —GUE PV @), (10.8)
7=0

Taking the LS transform of (10.8),
i (s) = / et aga(t) = Y169 () - GV EAFR 6P, (109)
=0
where F7(s) is the LS transform of F4(t). The mean time for A to kill B is
Ia= /Oootd@A ZG(]) Ka). (10.10)

In the same fashion, the probability @5 (¢) that B kills A up to time ¢ can be
obtained by exchanging from suffix A into B.
Therefore, the probability Pa(t) that A wins the duel up to time ¢ is

Pa(t) = /Otu — Bp(u)] da(u), (10.11)
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and conversely, the probability Pg(t) that B wins the duel up to time ¢ is
t
Py(t) = / [ @4 (u)] Ay (w). (10.12)
0

(2) Imperfect Hit

It is assumed that A (B) hits the opponent B (A) with probability pa (pp)
and A (B) misses B (A) with g4 =1 —pa (¢ =1 — pp), respectively. Then,
the probability distribution of time for A to score one hit on B up to time ¢
is, from Example 1.1,

Fi(t) = [1 +qaFa(t) + qaFa(t) * gaFa(t) +--- ] x paFa(t).

Thus, replacing F4(t) in (10.8) with Fi(¢), we have @ 4(t). The LS transform
is j+1

o5(s) = Y [GY (Ka) — G (K { pata ] : 10.13

) = 306 e - 6l |, R (10.13)

and the mean time for A to kill B is

ZG (10.14)

pAAA

The other quantities can be obtained in a similar fashion.

(3) Independent Damage

It is assumed that the amount of damage is not additive and the amount is
nullified immediately when it is less than K4 (Kp). The other assumptions
are the same as those of case (1) except that the total damage is additive.
Then, the LS transform of the probability that A kills B up to time ¢ is, from
Section 2.2,

Py(s) =

I

{[GAELY = [GatK P} [Fa(s)P

Jj=0
1= Ga(Ka)Fi(s)
= , 10.15
1-— GA(KA)FIZ(S) ( )
and the mean time for A to kill B is
1
g = (10.16)

Aall — Ga(Ka)]
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(4) Random Threshold Level

It is assumed that a threshold level K4 (Kp) is a random variable with a gen-
eral distribution L4 (x) (Lp(x)), respectively. Then, from (2) in Section 2.5,
for case (1),

Pi(s) = D [FA()H /OOO[GSP (@) - G{ V@) dLa(@),  (10.17)

7=0
for case (2),
e[ paFis) 1T ) G+1)
sﬁA(s)—g[l_q&Z(s)] | 169w - 64 @laLaw). (013
and for case (3),
#3(6) = SIFEI [ {(Ga@) - (Ga@P ™} dLa@).  (10.19)
j=0

The other quantities can be obtained in a similar fashion.

(5) Lifetimes of Weapons

Consider the lifetimes of A’s (B’s) weapon distributed with R4 (t) (Rgp(t)),
respectively. It is assumed that the failed weapon of A (B) remains in the duel
until A (B) is killed or B’s (A’s) weapon fails. Then, the probability that A
wins in the duel up to time t is

Patt) = | 1 Raw) {1- [(1-Ro@)agato)} aeaw.  0:20)

and the tie probability is

Pap(t) = /0 [ ()] dRa(u) /0 1 Gp(]dRp(),  (1021)

that represents the probability that both A and B cannot kill the opponent
because of failures of the weapons up to time ¢. Note that Pa(c0) + Pg(c0) +
PAB(OO) =1.

Ezample 10.1. Tt is assumed that G4(xz) =0 for z < 1 and 1 for > 1 and
K 4 is a positive integer. Then, from (10.13),

win | paFi(s) foa
gpA(S)_{1—61;11?’1;(8)] '

Furthermore, L 4(z) is a discrete distribution, i.e.,
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Pr{Ka=j}t=0a; (j=12,--),
where 377 | o = 1. Then, from (10.18),

s = [ paFi(s) 1
glv)A(‘9> - ZO{] [1 —AqAAF';;(S):| .

Jj=1

Ezample 10.2. Suppose in case (4) that all random variables are exponential,
ie, F(t) =1—e " G(x) =1—e " and L(x) = 1 —e~** where the suffixes
of the three parameters are omitted. Then, from (10.18),

QAp

P = .
A= (ot s+ arp

By inversion,
@A(t) =1- C_eAt,

where 04 = alp/(a + u). For duelist B,
@B(t) =1—¢ 8¢,

Thus, from (10.11),

0a _
PA(t) = 0s+0p [1_6 (9A+95)t]7
Poty =, P [1—eoaron)

T 4 +0p

Furthermore, when the lifetimes of the weapons are assumed to be R4 (t) =
1 —e 74t and Rp(t) =1 — e 80 from case (5),

0a { B _
Pa(t) = 1 — e~ (yat0a)t
A0 vB + 0B 7A+9A[ )
O [1 _ e—(’YA+9A+VB+9B)t]}
YA + 9A + YB =+ 93 )
O { YA _
Pp(t) = 1 — ¢~ (yB+OB)t
(1) YA+ 04 73—1—93[ ]
+ O n— C_(7A+9A+7B+9B)t]}
vA + 04+ B + 0B ’
PAB (t) — YA B [1 _ C—(7A+9A)t][1 _ C-(’)’B-l-e};)t]7

 ya+0avs+08

where it is clearly seen that Ps(o0) + Pp(00) + Pap(oo) = 1.
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