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Abstract

In this paper we present a general framework for the modelling of the process of corrective
and condition-based preventive maintenance actions for complex repairable systems. A
new class of models is proposed, the generalized virtual age models. On the one hand,
these models generalize Kijima’s virtual age models to the case where both preventive
and corrective maintenances are present. On the other hand, they generalize the usual
competing risks models to imperfect maintenance actions which do not renew the system.
A generalized virtual age model is defined by both a sequence of effective ages which
characterizes the effects of both types of maintenance according to a classical virtual age
model, and a usual competing risks model which characterizes the dependency between
the two types of maintenance. Several particular cases of the general model are derived.
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1. Introduction

The dependability of complex repairable systems depends strongly on the efficiency of
preventive and corrective maintenance actions. Corrective maintenance (CM), also called
repair, is carried out after a failure and is intended to put the system into a state in which it
can perform its function again. Preventive maintenance (PM) is carried out when the system is
operating and is intended to slow down the wear process and reduce the frequency of occurrence
of system failures. Planned PM occurs at predetermined times. Condition-based PM occurs at
times which are determined according to the results of inspections and degradation or operation
controls. In this study, we focus on condition-based PM. Then CM and PM times are both
random and the sequence of maintenance times is a random point process.

The basic assumptions on maintenance efficiency are known as minimal repair or ‘as bad
as old’ (ABAO) and perfect repair or ‘as good as new’ (AGAN). In the ABAO case, each
maintenance leaves the system in the state it was in before maintenance. In the AGAN case,
each maintenance is perfect and leaves the system as if it were new. Obviously, reality is
between these two extreme cases: standard maintenance reduces failure intensity but does not
leave the system as good as new. This is known as imperfect maintenance.

Several models incorporating this type of assumption have already been proposed (see, for
example, the review [17]). Most of them, known as repair models, consider only the effect of
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CM. For example, the Brown—Proschan model [4] assumes that CM is AGAN with probability p
and ABAO with probability 1 — p, and the virtual age models of [12] assume that the system after
CM is ‘younger’ than it is before failure. Other models consider only the effect of PM. However,
the same kinds of assumption are made for CM or PM, so similar models can be considered to
study the effect of both kinds of maintenance. When only one type of maintenance is taken into
account, these models are completely defined by the intensity of the maintenance process. The
ABAO case corresponds to nonhomogeneous Poisson processes and the AGAN case involves
renewal processes.

When both kinds of maintenance are considered, it is necessary to add information about
the dependence between PM and CM. The usual competing risks framework provides this
information, but it assumes that the PM and CM efficiencies are both perfect. A first attempt to
overcome this restrictive assumption was made by Langseth and Lindqvist [14], who applied a
competing risks model with maintenance efficiency of the Brown—Proschan type.

In this paper, we present a general framework for modelling the PM—CM process with
imperfect maintenance. We define a new class of models, the generalized virtual age (GVA)
models, which generalize both the virtual age models for CM only and the usual competing risks
models. A GVA model is defined by a sequence of effective ages which characterizes the effects
of both types of maintenance according to a classical virtual age model, and a usual competing
risks model which characterizes the dependency between the two types of maintenance.

The paper is organized as follows. The general framework for modelling the PM-CM
process is developed in Section 2. In Section 3 we present the usual competing risks model in
the PM—-CM context. Generalized competing risks models and generalized virtual age models
are respectively defined in Sections 4 and 5. In Sections 6 and 7 we present several particular
GVA models based on basic assumptions on the virtual ages and the dependency between PM
and CM. Finally, in Section 8 we introduce the idea of nonsymmetrical maintenance effects.

2. General framework for modelling the PM-CM process

2.1. Notation and assumptions

The PM-CM process is the sequence of PM times and CM times. Maintenance durations
are assumed to be negligible or not taken into account. The observations are then composed of
three point processes, for which we introduce the following notation.

For the global maintenance process (PM and CM), we introduce the processes

{Ci}i>1, the maintenance times (Co = 0);

{W;}i>1, the times between maintenances, with W; = C; — C;_g;

K = {K;};>0, the maintenance counting process, with K; = Zﬁl lic;<sy; and

{U;}i>1, the indicators of maintenance types, with

Ui — 0 if the ith maintenance is a CM,
' 1 if the ith maintenance is a PM.

For the failure, or CM, process, we introduce the processes
e {T;}i>1, the CM times (Tp = 0);
o {X;}i>1, the times between CMs, with X; = T; — T;_1; and

e N = {N;};>0, the CM counting process, with N; = Z?il Li1;<s)-
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FIGURE 1: A trajectory of the PM—CM process.

Finally, for the PM process, we introduce the processes
e {7;}i>1, the PM times (9o = 0);
e {xi}i>1, the times between PMs, with x; = t; — t;_1; and
e M = {M;};>0, the PM counting process, with M; = Y 72| 1{z, <.

In Figure 1 we present an example of a trajectory of the PM—CM process.

In the following, bold characters denote vectors: for example, 7, = (T4, ..., Tp,).

There are two equivalent representations of the PM—CM process. First, it can be written as
a bivariate counting process, {N;, M;};>0. Second, it can be written as a coloured or marked
counting process, {K;, Uk, };>0. The colour associated with an event of the global maintenance
process specifies whether the maintenance is preventive or corrective. The representations are
strictly equivalent:

K K;
Ny=Y (1-U) and M, =Y Ui, while
i=1 i=1

Kt =Nt+Mt and Uk ZMCk_MCk—l'

In order to use the framework of the theory of point processes as in [1], we need to define
a filtration. In this paper, #;, t > 0, will be the natural filtration generated by the pasts of
the processes N and M at time ¢. It can be equivalently written #; = o ({Ns, Ms}o<s<:) =
o ({Ks, Uk, }o<s<;). Furthermore, we do not take into account the case where maintenance
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efficiency can depend on external variables, such as in the Brown—Proschan model (this case
was studied in [9]).

For a counting process, for example N, N,- represents the left-hand limit of N;. For the
filtration, #,- = (J,_, H;.

Finally, it is assumed that there cannot be more than one maintenance at the same time:

P(Kiyar — Ki- > 1| #H;-) = o0(At) forallt > 0andall Ar > 0.

2.2. Characterization of the PM-CM process

In order to characterize the PM—CM process, let us define three intensities, relative to the
whole maintenance history [1, pp. 74-75]. The CM intensity is

1
AN = lim —P(Njya, — N =1 H,-).
t Atlgo At (Nt+ar t | #-)

The PM intensity is

AM—limlP(M —M,-=1]|3-)
LT A0 At Al r e

The (global) maintenance intensity is
AK—limlP(K — K- =1]|3-)
LT A0 Ap AT R = e

Note that the global maintenance intensity is simply the sum of the PM and CM intensities [1,

pp. 74-75]:
A =N 4.

In the remainder of the paper, we find it more convenient to write (W, Uy) instead of F#c,
in conditional probabilities.

The PM and CM intensities completely characterize the PM—CM process. For instance, the
joint and marginal conditional distributions of times between maintenances and maintenance
indicators are given as functions of the intensities by Jacod’s formulae [1, p. 96]:

u
)»gkﬂ[ exp(—/o )‘gkﬂ ds) du,

o u
P(Wit1 > w, Ugg1 =1 | Wy, Uy) =/ Agﬂ exp(—/ )‘gkﬂ ds) du,
w 0

oo

P(Wit1 > w, Ugy1 =0 | Wi, Up) :[

w

w
P(Wis1 > w | Wi, Up) =exp(—/ A, s ds>,
0

o u
P(Uip1 =0 | Wi, Up) = / Asu exp(—/ Ats ds) du.
0 0

Conversely, the PM and CM intensities are functions of the joint conditional distributions
of times between maintenances and maintenance indicators:

_ —(d/dI)P(WKﬁJr] > 1 — CK:*’ UK17+1 =0 | WK:*’ UK:*)

AN = : €]
P(Wk,_+1>1t—Ck,_ | Wg,_, Uk, )

M —(d/d)P(Wk,_41 >t —=Ck,_, Uxk,_y1=1] Wk _, UK,,)_ 2
! P(WKf—H >1— CKr, | Wths Uth)
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Finally, in a parametric approach, the (vector of) parameters, @, of the PM and CM intensities
can be estimated by the maximum likelihood method. The likelihood function associated with
a single observation of the PM—CM process on [0, 7] (# can be a maintenance time but need not
be) is [1, p. 102]

K,—+1

Li(0) = [H(AN)l U’(AM)U’]exp< Z/ Afds). 3)

Now the problem is to define models which can take into account various kinds of assumption
about the efficiency and dependence of each type of maintenance.

3. Usual competing risks models

A simple way of modelling the PM—CM process is the competing risks approach, developed
in the context of maintenance in [5] and [6].

After the kth maintenance, the latent time to the next failure (or the next CM) is a random
variable Z;1. However, the failure can be avoided by a potential PM that can take place at a
random time, Yy, 1, after the kth maintenance. Then the real time until the next maintenance is
W41 = min(Yg41, Zr+1) and the maintenance indicator is Ug4+1 = l{y,, <z, ,}- The random
variables Y;4+1 and Zy41 are called the risk variables.

In this paper, by the usual competing risks approach we mean the classical situation where
the couples {(Yx, Zr)}x>1 are independent and identically distributed, so the {(Wy, Ui)}r>1 are
also independent and identically distributed. This means that the effect of every PM and CM
is supposed to be perfect. In this situation, the models can be easily studied without using the
point process framework developed in the previous section.

The dependency between each type of maintenance is expressed by the joint distribution of
(Y1, Zy1), characterized by the joint survival function,

$S1(0v,2) =P(Y1 >y, Z1 > 2).

The partial derivatives (3/3y)S1(y, z), (3/92)S1(y, z), and (8%/dydz)S1(y, z) are assumed to
exist.

The main problem of the usual competing risks models is that the joint distribution of Y;
and Z; is not identifiable [18]. In fact, the distribution of the observations {(Wi, Uk)}i>1
depends only on the subsurvival functions [8, p. 4],

57,(2) =P(Z1 > z, Z; < V) =P(W| > z, U; = 0),
Sy, () =P(Y1 >y, Y1 <Z) =P(W; >y, Uy = 1),

or, equivalently, the subhazard rates [8, p. 10],

1
)Lc(w)zAlwrgoA—P(w <Z1<w+4+Aw, Z; <Y | Wi > w)

1
Iim —Pw<W <w+Aw, U =0| W > w), 4
Aw—0 Aw

1
AMw)= lim —Pw <Y <w+Aw, Y1 <Z | W >w)
P Aw—0 Aw

1
= lim —Pw<W, sw+Aw, Uy =1]| W > w), (@)
Aw—0 Aw
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which can be understood as the hazard rates of the first maintenance time when it is corrective
and, respectively, preventive.
Since the marginal survival function of the first time to maintenance satisfies

Sw, (w) =P(Wi > w) = S1(w, w) = Sy, (w) + 7, (w),

the joint survival function and the subhazard rates are linked by the following equations, where
a prime denotes (ordinary) differentiation:

re(w) = —SZ/(UJ) _ —[(3/92)S1(y, Z)](w,w) )
‘ Sy, (w) + 8% (w) S1(w, w) ’

ey = S —L0/)SI0 D -
P Sy )+ 8, (w) St(w, w) '

It is obvious that Ac(#) + Ap(#) = Aw, (¢), the hazard rate of W;. Moreover, by Tsiatis’s
theorem of [18],

© d
83, (2) = f [—a—zsl(y,ml s @®)

> 0
Sy () =/ |:——S (y,z)] ds. 9)
h y ay : (s,8)

Thus, the distribution of the observations depends on the joint survival function only through
its values for y = z, which illustrates the identifiability problem mentioned above.

The most usual dependency assumptions for competing risks models related to failure and
maintenance are the independent risk assumption and the random sign assumption [6]. The
corresponding models will be presented in Section 7.

Regarding our problem, the drawback of competing risks models is that all PMs and CMs
are assumed to be AGAN. In the following, we propose to generalize the usual competing risks
models, in order to take into account any kind of imperfect maintenance effect.

4. Generalized competing risks models

By a generalized competing risks (GCR) model we will mean a competing risks model for
which the couples {(Yx, Zi)}x>1 are not assumed to be independent and identically distributed.
The couples {(Wy, Ux)}r>1 are therefore also not independent and identically distributed. Thus,
the effect of every PM and CM can be imperfect. The usual competing risks objects are naturally
generalized by introducing a conditioning on the past of the PM—CM process.

Definition 1. The (generalized) joint survival functions of the risk variables are
Sk+1(y, 25 Wi, Up) = P(Ykt1 >y, Ziy1 > 2 | Wi, Up), k> 1.
The (generalized) subsurvival functions are

8700 (@ Wi, U) = P(Zig1 > 2, Ziyt < Yewr | Wi, Up),
S¥es 3 Wi, U) = P(Yiew1 >y, Yir1 < Ziyr | Wi, Up).
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The (generalized) marginal survival functions of the risk variables are
82341 (2 Wi, Up) = P(Ziy1 > 2 | Wi, Up),
SYip1 Vs Wi, Up) = P(Yiq1 > y | W, Up).

The partial derivatives of the joint survival functions,

9 9 92
— S — S d |—)S
(8y> k105 2545 ) <az> k+1(y,z;--), an (8y8z> 1 (v, 2, 0)

are assumed to exist for all k. Relations similar to (8) and (9) then hold between the subsurvival
functions and joint survival functions:

o 0
871 @ Wi, Up) = / [_8_Sk+1(y’ z; Wi, Uk)] ds,
z z (5,8)

¥ 0 Wi, Up) = /

o0 0
[——Sk+1(y, 7z Wr, Uk):| ds.
y (s,s)

dy

This generalized competing risks approach is easily linked with the coloured point process
approach, as follows:

Sk+1(w, w; Wi, Up) = P(Wir > w | Wy, Up),
87 Ws Wi, Up) = P(Wiey1 > w, Upgr =0 | Wy, Up),
8Yer (W3 Wi, Up) = P(Wiq1 > w, Uk = 1 | Wi, Up).
The CM, PM, and global intensities can be written in terms of the PM—CM survival functions:

N [—(0/02)Sk,-+1(y — Ck,_, 2 — Ck,_; Wk,_, Uk, ).y
t

= , (10)
Sk_+1(t —=Cg,_,t —Cg,_; Wk,_, Uk, _)
M [—(3/3y)Sk,_+1(y —Ck,_,z2— Ck,_; Wk,_, Uk, ). (11
! Sk,-+1(t =Cg,_,t = Cg,_; Wk,_,Uk,_) ’
d
A{( = —a In SKF-H([ - CK[* , = CK[,; WKF > UKF)~ (12)
Finally, the likelihood (3) can be rewritten:
Li(0) = Sk,_+1(t —Ck,_,t —Ck,_; Wk,_, Ug,_)
K, U; 1-Ui;
0 d
X l_[ ——Si(y, Wi, Ui—) ——S8i(y,z; Wi, Ui—) .
L9y w.wol 9z Wi W)

It can be seen that the PM—CM intensities and the likelihood depend only on the values of
the PM—CM survival functions for y = z. Therefore, we will here have the same identifiability
problem as in the usual competing risks models. To illustrate this problem, let us introduce the
notion of conditional independence.

Definition 2. Risk variables {(Yk, Zx)}«>1 are said to be conditionally independent if and only
if they are independent conditionally on the past of the PM—CM process, i.e.

Skr1(y, 23 Wi, Up) = Sy (v Wi, Ur) Sz, (25 Wi, Uy)

forall k > 0, all y > 0, and all z > 0. The corresponding GCR model will be called the
conditionally independent generalized competing risks (CIGCR) model.
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For GCR models, the following proposition is equivalent to Theorem 1 of [7].

Proposition 1. (i) Two CIGCR models with the same PM and CM intensities have the same
generalized joint survival functions.

(ii) For every GCR model, there exists a CIGCR model with the same PM and CM intensities.

Proof. The proof of (i) is obvious. To prove (ii), let {(Yx, Zi)}x>1 be a GCR model and let
{(Yk, Zk)}k>1 be a CIGCR model. Since Yk and Zk are conditionally independent, (10) implies
that
—(/d)Sz, (¢t —Ck_:Wk_,Ux._)

S7¢ & —Ck,_;Wk,_,Uk)
-

AN =

Therefore,

7
Zk+1 (@ Wi, U) = exp( /0 )‘gk+v dv)’

so conditionally independent risk variables such that

N
Zk+1 (Zv ka Uk) - eXp( /(; )“Ck+v d )

v
870 s Wi, U) = exp(—/o A dv),

imply that )\f’ =N and )Lf;’ = M. This proves (ii).

Part (i) of the proposition proves that, for a CIGCR model, Sy is identifiable for all k.
Part (ii) proves that this is not true for all GCR models.

5. Generalized virtual age models

Virtual age models have been introduced by Kijima [12] for systems subject only to CM.
The idea of these models is to assume that there exists a sequence of random variables {Ag }i>1,
with Ag = 0, called effective ages, such that after the kth CM the system behaves like a new
one that has survived without failure until A, i.e.

P(Xk41 > x| Ak, Xi) =P(X > Ay +x | X > A, Ay) forallx >0,

where X is a random variable independent of A; and with the same distribution as X;. In
the coloured point process approach, this model can naturally be generalized to describe the
PM—-CM process by assuming that

PWig1 > w, Ugypr =u | Wi, Up)
=PW>Ar+w,U=u|W > Ay, Ay) forallw > 0andallu € {0, 1},
where (W, U) is a random couple with the same distribution as (W1, U1) and Ay is a determin-

istic function of (W, Uy) independent of (W, U). Using (1), (2), (4), and (5), the PM and CM
intensities can be derived and the model can be defined as follows.

Definition 3. Let Ag = 0 and, for all k > 1, let A; be a deterministic function of (W, Uy).
A generalized virtual age (GVA) model is a PM—CM process where the PM, CM, and global
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intensities are defined as

A o=e(Ak_ +1t—Ci ), A=Ak, +1-Ck ), (13)
and AS =aw (Ak_ +1—Ck ), (14)

where A and A, are the subhazard rates of the first latent PM and CM times, defined in (4)
and (5). We call AKr +t— CKr the virtual age of the system at time ¢, while Ay, the virtual
age of the system just after the kth maintenance, is called the effective age at kth maintenance.

The model is then completely characterized by the effective ages and the distribution of
(W1, Uy).

It is also possible to build the GVA models using a generalized competing risks approach.
With the same sequence {Ag }x>0, let us assume that after the kth maintenance the risk variables
Yi4+1 and Zj41 behave like the risk variables of a new system, never maintained before Ay.
Then

P(Yirr1 >y, Zry1 > 2 | Wi, Up)) =P(Y > A +y, Z > A+ 2| Y > Ag, Z > Ay, Ap),

where (Y, Z) is arandom couple with the same distribution as (Y7, Z1) and Ay is a deterministic
function of (Wg, Uy) independent of (Y, Z). Note that here the effect of maintenance is
symmetrical since the same effective age, Ay, influences both risk Yi4; and risk Zz4q. It
is possible to define nonsymmetrical effects, as we will see in Section 8.
The PM—CM survival function is then
S1(Ax +y, Ax+2)

Sk+1(y, 25 Wi, Up) S1(Ar Ap) (15)
and, using (10), (11), (12), and (15), we obtain the CM, PM, and global maintenance intensities
of the GVA model as in (13) and (14).

The generalized competing risks approach is more complete than the coloured point process
approach since it provides an explanation for the distribution of the observations based on
modelling considerations on potential times to PM and CM. Unfortunately, the identifiability
problem prevents us from validating these additional modelling assumptions using the obser-
vations.

The generalized subsurvival functions are

o0 N
8700, (@ Wi, Up) = / re(Ak +9) CXP(—/ Aw, (A + u) du) ds,
b4 0

(0.¢] S
8Ye s Wi, Up) = / Ap(Ar +5) exp(—/ Aw, (Ax +u) du) ds.
y 0

Finally, to build a GVA model we must make two more steps.

1. Characterize both PM and CM effects by defining the effective ages {Ax}x>1 according
to a classical virtual age model.

2. Characterize the dependency between PM and CM by defining the joint survival function
S1 according to a usual competing risks model. Then derive the subhazard rates A. and
Ap from Sy using (6) and (7).

In Sections 6 and 7 we present several particular cases of the general model based on basic
assumptions on the effects of, and the dependency between, PM and CM.
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6. Assumptions on the PM and CM effects
6.1. Perfect PM and CM

Here each maintenance is assumed to be AGAN, i.e. it perfectly repairs the system and leaves
it as if it were brand new. The effective ages are then equal to 0. The maintenance process K
is a renewal process but the failure process is, in general, not:

AV =2e(t—Ck,) and 1S =iw(t —Ck, ).

This model corresponds to the usual competing risks model.

6.2. Minimal PM and CM

Here each maintenance is assumed to be ABAO, i.e. it restores the system to the state it was
in just before the maintenance action. The effective ages are thus equal to the last maintenance
times, i.e. Ay = Ck, and, so, the CM, PM, and global maintenance intensities are simply
functions of time:

N
Ay = Ae(2).

The CM, PM, and global maintenance processes are nonhomogeneous Poisson processes.

6.3. ARA model for PM and CM

The idea of the model proposed for CM only by Brown et al. [3], also known as the ARA,
model [10], is to assume that the effect of maintenance is to reduce the virtual age by an amount
proportional to its value just before the maintenance. When both PM and CM are present and
when their effects are assumed to be similar, this assumption leads to the expression

Ar =1 = p)(Ag—1 + Wp).

The model can be generalized to different PM and CM effects by assuming that there are two
different reduction factors: one, pp, corresponding to PM and one, o, corresponding to CM.
Then

_ (I = pp)[Ak—1 + Wil if Up =1,
(I = p)[Ak—1 + Wil ifUp =0.

For1 < j < K;, between C;_; and ¢ there are M; — Mcj_1 PMs and N; — NC_,-_. CMs. The
failure intensity is thus

- M, —Mc. N.——Nc¢.
A= <t —Ck, + Y (L= pp) " G (1 = pe) TN W,->.
j=1
For pp = pc = p, this reads
K,——1
A= Ac(r —p Y (- p)fck,_,),
j=0

which is similar to the intensity of the basic ARA,, model [10]. The cases pp =1, pc =1,
Pp = 0, and p. = 0 correspond respectively to AGAN PM, AGAN CM, ABAO PM, and ABAO
CM.
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6.4. ARA| model for PM and CM

The idea of the proportional age reduction model [13], also known as the ARA| model [10]
for CM only, is to assume that maintenance does not reduce the global virtual age but only the
supplement of age gained since the last maintenance. When both PM and CM are present and
when their effects are assumed to be similar, this assumption leads to the expression

Ar=Ar1+ A = p)Wie =1 = p)Cr. (16)

We then have
A= he(t = pCk, ). (17)

6.4.1. First model. A first way to generalize the ARA| model to different PM and CM effects
is to make an assumption similar to (16) with different maintenance efficiency parameters p,
and p., namely

A1+ = ppWr if Up =1,
A1 + (1 = p )Wy if Up =0.

Then the effective age is

Ak—Zu—p) (= po) W —ck—Zp e Wi
i=1 i=1

and the CM intensity is

1 1Ul
—Ac( prﬂc +1W>

For pp = pc = p, the CM intensity is (17). Having p. = 0 and pp, = O respectively imply
having ABAO CM and ABAO PM. However, having p, = 1 corresponds to having PM that is
not AGAN but, rather, as good as previous: PM restores the system to the state it was in just
after the previous CM (A equals A KTch rather than 0). Thus, PM cannot prevent the ageing

due to CM. Similarly, having p. = 1 does not correspond to having AGAN CM.

6.4.2. Second model. Another generalization of the ARA| model is to assume that the virtual
age after a PM is equal to the virtual age just after the previous PM plus (1 — p},) times the time
elapsed between these two PMs. The effect of CM is the same as in the previous model. Here
the effective ages satisfy

A AK,MC,;I + A = pp)xne, ifU=1,
Ap—1 + (1 — pc) Wi if Uy = 0.

It can be proved recursively that if Uy = 1 then

A = (1 = pp)Cy,

and that if U, = 0 then

A=Ak, + 1= p)[Chk = Tme, |-
k
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Both of these expressions imply, for all values of Uy, that

Ak = (1 = p)[Cr = i 1+ (1 = pp) T, -
The CM intensity is simply

A= et — pe(Ck,- — T, ) — PpTm, )

In this model, CM is less efficient than PM, since CM influences failure intensity (and, thus,
failure probability) only up to the next PM. This is rather realistic.

Having p. = 1 still does not correspond to having AGAN CM, but here having o, = 1 does
correspond to having AGAN PM. Having p. = 0 and p, = 0 respectively imply having ABAO
CM and ABAO PM.

6.5. Jack model for PM and CM

The maintenance efficiency assumptions proposed by Jack [11] in the case of PM planned
at deterministic times can also be used in the case of condition-based PM. These assumptions
are very similar to that of the previous model. The virtual age after a PM is assumed to be equal
to the virtual age just after the previous PM plus (1 — pp) times the virtual age gained (instead
of the time elapsed, as in the previous model) between these two PMs. The effect of CM is the
same as in the previous model. If Cy is a PM time, the virtual age gained since the last PM is

Wi+ A1 — AKIMC .

X 1
The effective ages thus satisfy

Ap—1+ (1 — pc) Wi if U, =0,

Ay = .
AK’MC,(*l + (1 - pp)[Wk + Ap_1 — AKTMCFI] ifU, = 1.

It can be proved [9] that the CM intensity of this model is
MCI( B —1
W =2 (t — 0cCx,- + (e = )T, — (= pp)pe ) [Ckyy—1 — fﬂ)-
j=0

By taking pp = p. = p we do not obtain (16). Since the effect of CM is the same as that in
the previous model, having p. = 1 still does not correspond to having AGAN CM. However,
having p, = 1 corresponds to having AGAN PM, and having p. = 0 and pp, = 0 respectively
imply having ABAO CM and ABAO PM.

7. Assumptions on the dependency between PM and CM

7.1. Independent risks model

The most basic assumption in the usual competing risks models is to consider Z; and Y; to
be independent. Such a model is completely defined by the marginal distributions of Y7 and Z,
and A and A, are then respectively equal to the hazard rates of Z; and Y;:

s} @)
SY] (t) ’

S, (1)

Ac =
O=3

and Ap(r) =
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In a parametric approach, it is possible to choose, for example, a Weibull distribution for Y;
and Z|, in which case A.(t) = ozC,BCtﬁC_1 and Ap(t) = o:p,BptﬁP_l withae > 0,0 > 0, Bc > 1,
and B, > 1.

The assumption of independence between the risk variables is not realistic for condition-
based PM, because potential PM times and latent CM times both depend on the degradation
of the system. However, using (15), it is clear that the risk variables of a GVA model are
conditionally independent if and only if Z; and Y; are independent. Thus, for any GVA model,
there exists an equivalent GVA model with independent risks. Even if the assumption of
independence is not realistic, the corresponding GVA model can be useful.

7.2. The repair alert model

For dependent competing risks, the most usual assumption is the random sign assumption [7],
namely that the sign of Y1 — Z; is independent of Z;. This is equivalent to saying that U; and
Z are independent. Hence, the type of the next maintenance does not depend on the next latent
failure time. Another assumption on Y7 is needed to completely define the model. For instance,
in the repair alert model [16] it is assumed that there exists a nondecreasing function G (),
with G (0) = 0, such that

G(y)
PY\<ylZi=z, Y1 <Z)=——.
g G
The function G characterizes how the maintenance team manages to optimize PM, i.e. it
measures the nearness between PM and latent failure times.
Lindqvist et al. [16] proved that

57, () = (1 —q)Sz,(t) and Sy (t) = q[Sz,(t) — G(OK®)],

where g = P(U; = 1),

o0 fZl(x) d
—dx

r G

and fz, is the density of Z;. Let g denote the derivative of G. Then

K(t) =

’

S5/ = (=) f2,(), S0 = —qgOK @),
Si(t,1) = S7,() — gGWOK (1),

and, finally,
e (=@
§7,(1) —qG@K @)
hp(t) = qg()K (1)

Sz,(t) —qG(OK (1)

In a parametric approach, the first time to latent failure can have a Weibull distribution
Az, () = aﬂtﬁ_l withae > 0and 8 > 1) and G(¢¥) = t? with b > 0. If b is small, PM is
likely to be done very early relative to the latent failure time, which is not desirable. If b is
large enough, PM is likely to be done just before the latent failure time, so PM is ideal with
regards to maintenance costs. As in the independent risks model, four parameters have to be
estimated.
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In the intensity proportional repair alert model [14], [15], G(t) = Az, (t), the cumulative
hazard rate of Z;. In this case, there is one fewer parameter to estimate and K () = Ie(Az, (1)),
where le(?) = ftoo [exp(—s)/s]ds. Langseth and Lindqvist [14] have applied this model with
virtual ages of the Brown—Proschan type. This model involves external variables, so the
likelihood (3) cannot be used.

7.3. The proportional hazards model

Let us assume that maintenance type U; is independent of maintenance time Wp. This
assumption is quite similar to the random sign assumption. Let ¢ = P(U; = 1) denote the
probability that the first maintenance is preventive. The subsurvival functions are then

Sy () =¢Si(y,y) and 87 () =1 -, y),

and the subhazard rates are

Ac@®) = A —g@)Aw, (1) and Ap(t) = giw, (1).

This is known as the proportional hazards model [8, p. 12]. With a Weibull model for the first
maintenance time (Aw, (f) = aftP~! with @ > 0 and B > 1), there is one fewer parameter to
estimate than in the independent risks model.

8. Nonsymmetrical maintenance effect on the risk variables

In the GVA model described above, we have assumed that the effect on the risk variables
is symmetrical. However, it is possible to define more general models by assuming that there
exist two sequences, {Ak}k>0 and {Aj }x>0 with Ao = A = 0, such that

P(Yi+1 > ¥, Zik+1 > 2 | Wi, Up)
=PV >A +y, Z>A+z|Y > A}, Z> A5, A}, AD),
where (Y, Z) is a random couple with the same distribution as (Y1, Z1) and AE and Af are
deterministic functions of (Wy, Uy) independent of (¥, Z). The ideais to consider maintenances

that have different effects on the potential times to the next PM and CM.
Similarly to in Section 5, the PM, CM, and global intensities can be derived as

—[(8/92) S (A%F +y—Ck, . Ay +2—Ck)lun

! Si(Ag _ +1—Ck, . Ay +1-Ck,)
—[@/aS1 (A% +y—Ck_,AS% +z2—Ck )lwn

t t 1 4

a = 5 - : (19)
Si(Ag _ +1—Ck_, A% +1—Ck_)

; (18)

d
WK = — ISk 1= Ck A 1= Ck o).

Note that A% +1t — Ck,_ is not necessarily equal to A+ — Ck,_. Thus, in this general
virtual age model, it is probable that Sy will be 1dent1ﬁable

In a different context, Bedford and Lindqvist [2] have proposed a model that can be consid-
ered similar to a particular case of this general model. Their idea is equivalent to assuming that
each type of maintenance renews (AGAN) its own risk process and leaves the other one in the
same state (ABAO), whence

Af{’ = Ck — M., and A} = C — Tie, -
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Here AE represents the time elapsed since the last PM and Aj the time elapsed since the last
CM. The CM and PM intensities are

N —[0/02)$1(y —tm,—, 2 — T, D]y
! Si(t =y, t —Tn,_)
M —[@/09)S1(y — i~ 2 — TN, )].ny
! Si(t —tm,_ .t —Tn,_)

’

In [2] Bedford and Lindqvist proved that, under sensible assumptions, S is completely iden-
tifiable in this model. Their proof is equivalent to proving that (r — ™, TN ) has some
chance of exploring the whole ]R2 space for all + > 0. The distribution of the PM-CM process
will thus depend on the values of S1(y, z) for all (y, z) € R2. A similar method can probably
be used to prove the identifiability of the general model defined in (18) and (19).
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