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STK3405/4405 - Trial Exam, problem 1

Consider the binary monotone system (C, ¢) shown above. The component
set of the system is C = {1,2,3,4}.

Let X = (X3, X2, X3, X4) denote the vector of component state variables, and
assume throughout this problem that Xj, X5, X3, X4 are independent. Let

p = (p1, p2, p3, p4) denote the vector of component reliabilities, where
pi=P(X;=1),i=1,2,3,4.
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STK3405/4405 - Trial Exam, problem 1a

SOLUTION:

Minimal path sets: {1,2,3}, {1,2,4}, {2,3,4}.

Minimal cut sets: {2}, {1,3}, {1,4}, {3,4}

Since all components are contained in at least one minimal path set (or at
least one minimal cut set), it follows that the system is coherent
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STK3405/4405 - Trial Exam, problem 1b

Explain why the structure function of the system is given by:
A(X) = Xo(X1 Xz + X1 Xs + X Xa — 2X1 X3X4)
Describe briefly how this can be used to find h(p) = P(¢(X) = 1).

SOLUTION: We note that component 2 is in series with the rest of the
system. This follows since component 2 is a member of all the minimal path
sets. Alternatively, this follows since {2} is a minimal cut set. As a result we
have:

&(X) = Xz - ¢(12, X)
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STK3405/4405 - Trial Exam, problem 1b (cont.)

Given that component 2 is functioning, the minimal path sets are {1,3},
{1,4}, {3,4}. Thus, we have:

P(12, X) = (X1.X3) I (X1 X4) 1T (X5 Xa)
=1-(1-XX)(1 - Xi Xa)(1 — X3.X4)
= X1 X3+ XiXa + XaXa — 2X1 X5 X4

Hence, we get that:
H(X) = Xo - ¢(12, X)
= Xo(X1 Xz + X1 Xa + Xa Xq — 2X1 X3 X4)
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STK3405/4405 - Trial Exam, problem 1b (cont.)

Since the component state variables Xj, Xo, X3, X4 are assumed to be
independent, the reliability of the system is:

h(p) = P(6(X) =1) = E[¢(X)]
= E[Xa(X1 Xz + X1 Xg + Xa Xy — 2X1 X X3)]
= EDGI(E[XI]E[Xs] + E[Xi]E[Xa] + E[X5]E[Xa] — 2E[X{]E[X3] E[Xa])
= p2(p1Pp3 + P1P4 + P3Ps — 2P1P3P4)
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STK3405/4405 - Trial Exam, problem 1c

The Birnbaum measure of the structural importance of componentj € Cis
defined as:

j 1
S = 5oy 2 [6(15.%) = 6(01, X)),
(-1, X)

where n is the number of components in the system. Give an interpretation of
J,(B’) and discuss possible applications of this measure.

SOLUTION: We start out by noting that:
o(1i,x) — ¢(0;, x) =1
if and only if (-;, x) is a critical vector for component i. Thus, the sum:

Z [6(1/, ) — ¢(0;, X)]

is equal to the number of critical vectors for component /.
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STK3405/4405 - Trial Exam, problem 1c (cont.)

Since the total number of binary vectors (-, X) is equal to 2", it follows that

Jg) can be interpreted as the fraction of binary vectors (-;, x) where
component i is critical.

The structural importance measure can be used to identify the most critical
components in a binary monotone system. The measure does not take into
account the reliabilities of the components. Thus, the measure can be
calculated in an early state of the design process before specific component
choices have been made.

By identifying the most critical components one can choose to invest more in
these particular components in order to maximize the system reliability.

Alternatively, if a component has a very high structural importance and this
component is very expensive, it may be better to introduce more redundancy
into the design and thus reduce the structural importance of this particular
component
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STK3405/4405 - Trial Exam, problem 1d

Without doing any calculations, rank the components in (C, ¢) with respect to
their respective structural importance. Explain your answer.

SOLUTION: Since component 2 is in series with the rest of the system, and
none of the other components are in series with the rest of the system, we
know that:

JO > 0 =134
Furthermore, by symmetry it follows that:

L = =

Thus, component 2 is the most important component, while the other
components are equally important
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STK3405/4405 - Trial Exam, problem 1e

The Birnbaum measure of the rellab/l/ty importance of component i € C is
denoted by /(’ Describe briefly how l is defined, and discuss the relation
between /Y and JY.

SOLUTION: The Birnbaum measure of the reliability importance of
component i € C, denoted by 19 is defined as:

Ig) = P(Component i is critical) = P(¢(1;, X) — ¢(0;, X) = 1)

If the component state variables are independent and P(X; = 1) = § for all
i € C, the joint distribution of (-;, X) is given by:

P((-i, X) = (1, x)) = 2,,1_1, for all (-, x)
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STK3405/4405 - Trial Exam, problem 1e (cont.)

Hence, we get:
19 = E[6(15, X) — 6(01, X)]

—Zwu ¢(01, X) - P((-1: X) = (-1, X))

—1 i
= gt 2 [6(11,0) = 6(0;, )] = Jf
(-1, X)

Thus, the structural importance measure is a special case of the reliability
importance measure corresponding to the case where component state
variables are independent and where P(X; = 1) = S forallie C

A. B. Huseby (Univ. of Oslo) Lecture 23 11/38



|
STK3405/4405 - Trial Exam, problem 2a

Let (C, ¢) be a threshold system with structure function:

n
= /(Z ajx; > b),
i=1

where ay, ..., a, and b are non-negative real numbers.
Show that the dual of this system is a threshold system as well.

SOLUTION: The dual structure function is given by:

Py)=1-9(1-y) —1—/Za, —¥) > b)

n n n n
=1- I(Za,—Za;y; > b) =1- I(Za,yi < Za,—
i=1 i=1 i=1 i=1
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STK3405/4405 - Trial Exam, problem 2a (cont.)

Furthermore:
n n n n
Ply) = 1- /(Za/}’i < Za/ —b) = I(Za;yi > Za,- —b)
i=1 i=1 i=1 i=1
Since the set of possible values of "7, a;y; is finite, we may define:
n n n
bD = min{z ajyi : Z ajyi > Z aj — b}
i=1 i=1 i=1
Hence, it follows that:
n n n
dP(y) = IO ayi>> ai—b) = I(>_ay > b")
i=1 i=1 i=1

completing the proof that the dual system is a threshold system as well.
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STK3405/4405 - Trial Exam, problem 2b

Let j € C, and consider the minors (C\ j,¢(1},-)) and (C\ j, #(0;, -))-
Show that (C\ j, ¢(1},-)) and (C \ j, ¢(0;, -)) are threshold systems as well.

SOLUTION: We observe that:
o(1,%) = l(a;- 1+ ax; > b) = () ax; > b-a)

i# i#j
¢(0;,X) = I(a;- 0+ aixi > b) =I(>_aix; > b)
i# i#

Hence, it follows that (C \ j, ¢(1;,-)) and (C \ j, ¢(0;, -)) are threshold systems
as well.
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STK3405/4405 - Trial Exam, problem 2c

Assumethatn=4,ai=a=a3=a4; =1,and b= 2.
(c) What kind of system is (C, ¢) in this case?

SOLUTION: In this case the structure function ¢ simplifies to:

B(x) = Za,x,>b —/ZX,ZZ

Thus, ¢ is the structure function of a 2-out-of-4 system.
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STK3405/4405 - Trial Exam, problem 2d

Construct a reduced ordered binary decision diagram of (C, ¢) in this case.

/G)\ Level 1

1

Q):/O \
T ™
l

Level 4
% \

1 Level 5

Level 2

0
Level 3
1

0
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STK3405/4405 - Trial Exam, problem 3a

Assume that T is Weibull distributed with parameters o > 0 and 8 > 0. Thus,
the survival function of T is given by:

— e~ /A" t>0,
FT(t)zP(T>t)={O i

Show that the density of T is given by:
a—1
a(t —(t/B) >
ny =5 (5) e =0
0, t<0

SOLUTION: We focus on the case where t > 0. The result then follows
since:

a—1
fr(t) = S Fr(t) = —e 9" (~a) (é) >

A. B. Huseby (Univ. of Oslo) Lecture 23 17/38




N
STK3405/4405 - Trial Exam, problem 3b

Show that:
1
E[T]=p8-T(=+1),
(8%
where:
Ma) = / x¥ e Xdx, a>0.
0

Hint: Use that if X is a non-negative absolutely continuous random variable
with survival function Fx(x) = P(X > x), then:

E[X] = /0  Bx(x)dx

aswellasthata-l(a)=r(a+ 1), foralla> 0.
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STK3405/4405 - Trial Exam, problem 3b

SOLUTION: We recall that if T is Weibull distributed with parameters a and
3, then:

P(T>t=eWA" t>0.
Hence, by using the first hint we get:

E[T] = / Fr(t)dt — / e /)" gt
0 0

1

Substitute u = (t/8)*, and du = %(t/ﬁ)”‘“dt =Su's dt = Su'"wat:

E[T] = ﬂ/ e Uqu=8- — r( )=4- r( +1)

where the last equation follows by the second hint.
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STK3405/4405 - Trial Exam, problem 3c

Show that the median of T is given by:
Med(T] = 3 - [In(2)]"/*

SOLUTION: Med|[T] is the solution to the equation:
Fr(Med[T]) = e~ MedlTl/)" — 1
This equation is equivalent to:
—(Med[T]/B)* = —In(2)
which has the solution:

Med[T] = 5 - [In(2)]"/
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STK3405/4405 - Trial Exam, problem 3d

Show that the failure rate function of T is given by:
a—1
a1t >
mn-d5() =0
0, t<0
Under which conditions does T have an increasing failure rate?

SOLUTION: We focus on the case where t > 0. The result then follows

since:
() a (T
=Fp "5 (E)

We see that rr(t) is increasing when « > 1 and decreasing when 0 < o < 1.

In the special case where a = 1, we get rr(t) = 3~ which is constant.
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STK3405/4405 - Exam 2022, problem 1

Consider the binary monotone system (C, ¢) shown above. The component
set of the system is C = {1,2,3,4,5}.

Let X = (X3, X2, X3, X4, X5) denote the vector of component state variables,
and assume throughout this problem that Xi, Xo, X3, X4, X5 are independent.
Let p = (p1, P2, P3, P4, Ps) denote the vector of component reliabilities, where
pi=P(Xi=1),i=1,2,3,4,5.
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STK3405/4405 - Exam 2022, problem 1a

a) Find the minimal path sets (3 sets) and the minimal cut sets (4 sets) of
the system. Is the system coherent?

SOLUTION: Minimal path sets: Py = {1,2,3}, P, = {2,3,4}, P; = {3,4,5}.
Minimal cut sets: Ky = {1,4}, Kz = {2,4}, K3 = {2,5}, K4 = {3}.

Since Py U P, U P3 = C, all components are contained in at least one mlnlma
path set. Hence, it follows that the system is coherent.
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STK3405/4405 - Exam 2022, problem 1b

b) Show that the structure function of the system is given by:
A(X) = X1 XoXz + XoXa Xy + Xa Xg Xs — X1 Xo X3 Xy — Xo X3 Xs X5

Compute h(p) given that p = (3, 3.3, 1, 1).

SOLUTION: Using the minimal path sets we get:
3
oX)=[ITIX=1- (- XXeXs)(1 = XeXa Xa)(1 — X3 Xa Xs)

j=1ieh;

= X1 Xo Xz + Xo X3 X4 + X3 Xa X5
— Xy Xo Xz Xy — XoXaXa X5 — X1 XoXa Xa X5 + X1 Xo X3 X4 X5

= X1 XoX5 + Xo XaXa + X Xy X5 — X1 Xo X3 X4 — Xo X3 Xs X5
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STK3405/4405 - Exam 2022, problem 1b (cont.)

The reliability of the system is then found by calculating E[¢(X)]:

h(p) = P(6(X) = 1) = E[¢(X)]

= E[X{]E[X2] E[Xs] + E[X2] E[Xs]E[Xa] + E[X3]E[Xa] E[Xs]
— E[X1]E[X2]E[X5]E[Xa] — E[X2] E[X3] E[Xa] E[Xs]

= P1P2P3 + P2P3P4 + P3P4Ps — P1P2P3Ps — P2P3P4Ps5

We then insert p; = % and get:
M3 g b3 =8 -2 =% =1
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STK3405/4405 - Exam 2022, problem 1c

The Birnbaum measure of the reliability importance of component i is defined
as:

Ig) = P(Component i is critical for the system), i€ C.

c) Show that:

) _ oh(p) .
10— , iecC.
5 opi

SOLUTION: Using pivotal decomposition we have:

h(p) = pih(1i, p) + (1 — pi)h(0i, p)
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STK3405/4405 - Exam 2022, problem 1c (cont.)

We then take the partial derivative of h(p) with respect to p; and get:

oh(p)
opi

= h(117p) - h(olap)

= E[p(1, X)] — E[¢(0, X)] = E[¢(17, X) — ¢(0;, X)]
= P(s(11, X) — ¢(0;, X) = 1)

= P(Component i is critical for the system) = Ig),

where the second equality follows since the component state variables are
assumed to be stochastically independent.
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STK3405/4405 - Exam 2022, problem 1d

d) Use the result from (c) to show that:
187 = pops(1 — ps)
1) = p1ps(1 — pa) + papa(1 — ps)
I§) = p1p2(1 — pa) + P2pa(1 — Ps) + Paps
SOLUTION: From (b) we know that:

h(p) = p1P2pP3 + P2P3Pa + PsPaPs — P1P2P3Pa — P2P3PaPs
Hence:

15 = oh(p)/0p1 = PePs — Popspa = Pap3(1 — Pa)

I = 0h(p)/Op2 = pips + Pspa — P1Pps — PsPaps

B—ﬁMMMm P1P2 + P2pPa + PaPs — P1P2Ps — P2pPaPs
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STK3405/4405 - Exam 2022, problem 1e

e) Assume that py = po = p3 = ps = ps = p, where 0 < p < 1. Show that:
I =10 < [ — [ < D)
SOLUTION: Using the results from (d) we get:
1§ = p?(1-p)
19 = 2p2(1 —p)=2- [
) =2p?(1-p)+ PP =D +p> =2 1) + p?
By symmetry, we have:
=1 and [§) =D
Hence, we get the following ranking:

1) = 19 < &) — ) < &
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STK3405/4405 - Exam 2022, problem 2a

Let (C, ¢) be a series system of non-repairable components where
C={1,...,n},andletfort >0and i€ C:

Xi(t) = 1 if component i is functioning at time t
/710 otherwise

Moreover, let X(t) = (Xi(t),. .., Xn(t)). We assume that the component
processes {Xi(t)}i>o0,- ., {Xn(t)}>0 are stochastically independent.

The lifetime of component i is denoted by T;, and we assume that the survival
function of T; is F;, for i € C.

Since the component processes are assumed to be stochastically
independent, it follows that Ty, ..., T, are stochastically independent as well,
and we have:

P(Ti>t)=Fit), ieC, t>0,
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STK3405/4405 - Exam 2022, problem 2a (cont.)

a) Show that:

Plocx(o) = 1) = [[Fo. 20

SOLUTION: We note that the event { X(t) = 1} is equivalent to the event

{T; > t},fort > 0and i € C. Hence, since the component processes are
stochastically independent, we get for t > 0:

>

P(o(X( HHX—1=H(&m=U
i=1
n n _
=[P >0 =]]F®.
i=1 i=1
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STK3405/4405 - Exam 2022, problem 2b

The time dependent Birnbaum measure of reliability importance of
component j € C attime t > 0 is defined as:

Ig)(t) = P(Component i is critical for the system at time )

b) Show that:

Ry =T]Ft). iec, t>o.
j#i
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STK3405/4405 - Exam 2022, problem 2b (cont.)

SOLUTION: By the definition of the Birnbaum measure we get:
lg)(t) = P(Component i is critical for the system at time )
= Elo(1:, X(1))] — E[¢(0;, X(1))]
=P(IX(t)=1)—0=T]PX() =1)

J#i J#i

=[IP(T >0 =]]F

J#i J#i
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STK3405/4405 - Exam 2022, problem 2c

The Barlow-Proschan measure of reliability importance of component i € C is
defined as:

Ig)_,, = P(Component i fails at the same time as the system)

Assuming that Ty, ..., T, are absolutely continuously distributed with
densities fi, ..., f, respectively, it can be shown that we have:

15 = / (1) H(t)at
0
Finally, we assume that:
Fiy=e " iecC, t>0.
where a« > 0 and \; > 0, forall j € C.

c) Show that:

0 _
g’ p=

_ n )
> j=1 Aj
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STK3405/4405 - Exam 2022, problem 2c (cont.)

SOLUTION: We let R(t) = t* and note that since « > 0, R(t) is increasing,
R(0) = 0 and R(o0) = co. The survival functions of the lifetimes T4,..., T,
can then be expressed as:

Fi(t)y=e MO jecC, t>o0.
Moreover, the densities of the lifetimes Ty, ..., T, can then be expressed as:

dE()

i) = ——4

= MR/ (t) exp(—\iR(t)) = NiR (1) Fi(t)
Furthermore, by the result in (b) we have:

®=T[F®

J#i
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STK3405/4405 - Exam 2022, problem 2c (cont.)

Hence, the Barlow-Proschan measure becomes:

/,g")_,,:/0 19()#( / TIFONR (1)F (bt

j#i

/ HF HNR (t)dt = A / e~ L MFOR (t)alt

o0

1 n )\
Y e~ X NAOL - L e,
: l 27:1 Aj =0 27:1 Aj

where the last equality follows since R(0) = 0 and R(c) = oo and \; > 0, for
allieC.
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STK3405/4405 - Exam 2022, problem 2c (cont.)

ALT. SOLUTION: The problem can also be solved as follows:

We start out by finding the densities of the lifetimes T+, ..., T,:
dFi(t)
fi(t) = —

Furthermore, by the result in (b) we have:
19ty =T] Fy
Jj#i
Hence, the Barlow-Proschan measure becomes:

/glpz/o )t — /HF Wat* Ei(t)at

j#i

= Nat* e ™M = Nat* T Fi(t)

/ HF, (Aot~ dt = )\,/ at*~e” XL M gt
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STK3405/4405 - Exam 2022, problem 2c (cont.)

We then observe that the integrand of the last integral:
by / at*~ e L N gt
0

is almost a density function of the same type as above.
In order to get a proper density, we need to multiply it by the normalising
factor "1, ;.

At the same time we divide by the same factor outside the integral. The
resulting integral then becomes an integral of a density over its outcome
space [0, c0), which is equal to one. Hence:

. >\ oo N n o )\
| — / Natelem Thidtgr = 2 jeC.
ST b Py
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