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Abstract In this paper, we present a new reliability model
and a unique condition-based maintenance model for complex
systems with dependent components subject to respective
degradation processes, and the dependence among compo-
nents is established through environmental factors. Common
environmental factors, such as temperature, can create the
dependence in failure times of different degrading compo-
nents in a complex system. The system under study consists
of one dominant/independent component and 7 statistically
dependent components that are all subject to degradation.
We consider two aspects that link the degradation processes
and environmental factors: the degradation of dominant/
independent component is not affected by the state of other
components, but may influence environmental factors, such as
temperature; and the » dependent components degrade over
time and their degradation rates are impacted by the environ-
mental factors. Based on the thermodynamic study of the re-
lationship between degradation and environmental tempera-
ture, we develop a reliability model to mathematically account
for the dependence in multiple components for such a system.
Considering the unique dependent relationship among com-
ponents, a novel condition-based maintenance model is devel-
oped to minimize the long run expected cost rate. A numerical
example is studied to demonstrate our models, and sensitivity
analysis is conducted to test the impact of parameters on the
models.
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1 Introduction

Complex systems operate under dynamic environmental
stresses that impair their functionality and life. Maintenance
activities are essential to prevent unexpected sudden failures,
and reduce downtime cost and production loss. For mainte-
nance purposes, reliability analysis of such systems should
incorporate an accurate description of the degradation evolu-
tion under these conditions [1], especially when the degrada-
tion processes of different components are not independent
under common environmental conditions. In this paper, we
analyze the reliability of complex systems with failure-
dependent components subject to respective degradation pro-
cesses, where the dependence among components is
established through environmental factors, such as tempera-
ture. Using the reliability analysis results, a unique condition-
based maintenance scheme is developed for the complex sys-
tem with an aim to minimize the expected total cost rate.
The degradation of many components can be affected by
environmental factors, such as temperature and humidity,
which either affect the degradation rate or change the relative
frequency of different failure modes of sensitive components.
On the other hand, environmental conditions are subject to
change due to the degradation of certain components. For
instance, the friction of two sliding surfaces in a component
can cause wear degradation in the form of material loss in the
wear tracks, and the dissipation of frictional energy can in-
crease the local temperature [2]. Consequently, the elevated
temperature can accelerate the degradation process of nearby
temperature-sensitive components, such as resistors. This
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causal relationship generates a set of interesting and challeng-
ing research problems in reliability analysis and maintenance
modeling of systems. In this paper, based on the study of
physics-of-failure mechanisms and the relationships between
degradation and environmental factors, we analyze the reli-
ability of complex systems with dependent components sub-
ject to respective degradation processes.

Extensive studies have been done for reliability analysis of
systems experiencing degradation [3—6], and for systems sub-
ject to independent or dependent failure processes of degrada-
tion and random shocks [7—14]. For systems with multiple
dependent components, Schottl [15] studied the dependence
caused by random environmental effects concerning all com-
ponents, such as number of shocks, cracks, or dust particles.
Coit and English [16] introduced a system reliability model
where components are dependent because of the shared envi-
ronmental exposure. Zhang and Horigome [17] presented re-
liability analysis of systems that endure environmental shocks,
which can result in the failure of one or more components due
to a cumulative shock process. Kotz et al. [18] investigated
how the degree of correlation affects the increase in the mean
lifetime for parallel redundant systems when the two compo-
nents are positively quadrant dependent. Burkschat [19] pro-
posed a model for describing the lifetimes of coherent sys-
tems, in which the failures of components may have an impact
on the lifetimes of the remaining components.

Although various types of dependence among components
have been studied in the literature, very little research has been
devoted to study the dependence among degrading components
when the degradation processes and the failure times of compo-
nents are dependent due to environmental factors. In this paper,
we study a system with multiple components that include one
dominant/independent component and # statistically dependent
components. The dominant component degrades over time, and
its degradation rate or lifetime distribution is not affected by the
state of other components. However, the degradation process of
the dominant component may cause the change in environmen-
tal conditions. For example, as the component wears, its tem-
perature increases, which causes the ambient temperature to
increase. In the meanwhile, the dependent components degrade
over time and their degradation rates increase as the ambient
temperature increases. Therefore, the degradation processes of
the dependent components are statistically dependent on the
degradation process of the dominant component via the envi-
ronmental factors. The dependence among different components
creates an interesting and challenging problem to analyze the
reliability of this type of system, which is lacking in the litera-
ture. In this paper, we attempt to fill this void by investigating the
dependence between the degradation processes through the
analysis of physics-of-failure mechanisms, and developing the
reliability and maintenance models for such systems.

Although the maintenance of systems with single compo-
nents has been extensively studied, the research on maintenance
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modeling of systems with multiple components is limited. The
latter topic is more practical to industry applications, yet much
more difficult due to the dependence among components.
Typically, three types of dependence are considered for multi-
component systems: economic dependence, structural depen-
dence, and failure dependence [20, 21]. Economic dependence
considers that there are cost/time-savings to jointly perform
maintenance on multiple components, instead of on individual
components. Structural dependence implies that the compo-
nents are structurally connected, and therefore, maintenance
actions on a failed component require dismantling other com-
ponents. Failure dependence refers to the dependence between
the failure of one component and that of other components in
the system. It also refers to situations when the components
suffer from the common-cause failure from external sources.

After the first survey paper on maintenance policies for
multi-component systems conducted by Thomas in 1986
[20], this topic has attracted increasing attention. Another
three survey papers on this topic are provided by Cho and
Parlar [22] for group, block, and opportunistic models;
Dekker et al. [23] with a focus on economic dependence;
and Wang [21] with an emphasis on single-component sys-
tems. More recently, condition-based maintenance of multi-
component systems, where economic dependence exists
among different components, was investigated [24, 25].
Laggounce et al. [26] proposed a preventive maintenance plan
for a multi-component system, where economic dependence is
considered to reflect the influence of component operation/
maintenance costs on the overall system costs.

Most of the literature on maintenance policies for multi-
component systems studies the economic dependence among
the components. The failure dependence has rarely been con-
sidered in maintenance policies for multi-component systems.
In this paper, we develop a unique condition-based mainte-
nance model for a complex system with multi-components
that are failure dependent. Each of the components is subject
to a respective degradation process, and the dependence
among the components is established through environmental
factors.

The remaining sections are arranged as follows. Section 2
describes the thermodynamic study in analyzing the relation-
ships between degradation and temperature. Section 3 pre-
sents the system reliability model. The proposed condition-
based maintenance model for multi-component systems is in-
troduced in Section 4. Section 5 gives a numerical example to
demonstrate our models with sensitivity analyses. Concluding
remarks are summarized in Section 6.

2 Thermodynamic study for physics-of-failure

For a system consisting of one dominant/independent compo-
nent and » statistically dependent components that are all
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subject to degradation, we consider two aspects that link the
degradation processes and environmental factors [27]:

* The dominant/independent component degrades over
time, and its degradation rate or lifetime distribution is
not affected by the state of other components. However,
the degradation process of the dominant component may
influent environmental factors, such as temperature. For
example, the wear degradation of a microengine increases
ambient temperature.

* The n dependent components degrade over time, and their
degradation rates are impacted by the environmental fac-
tors. For instance, the elevated temperature accelerates the
degradation of resistors.

To demonstrate the thermodynamic analysis and reli-
ability modeling, we use an example application. The dom-
inant component in an example system is a microengine
that experiences wear degradation over time, and the wear-
out process increases the ambient temperature. In the sys-
tem, there are n temperature-sensitive thin film resistors
whose resistances increase over time, and the degradation
rates increase as the temperature elevates due to the wear-
out process of the microengine. Considering that the sub-
system of dependent components (e.g., thin film resistors)
is typically sealed in a small package, the temperature rise
among dependent components is not significantly differ-
ent. There may be other examples where the temperature
differentials are not small and our model is not applicable
for those examples. In order to analyze reliability perfor-
mance of this system, we need to understand physics-of-
failure mechanisms for these degradation processes, spe-
cifically through the study of thermodynamics.

The relationship between wear degradation and temper-
ature has been of great interest to many researchers in ther-
modynamics. Bryant et al. [28] developed a thermodynam-
ic characterization of degradation dynamics, which em-
ploys entropy, a measure of thermodynamic disorder, as
the fundamental measure of degradation. Ramalho and
Miranda [29] conducted experimental studies on the rela-
tionship between wear and dissipated energy in sliding
systems using the energetic approach, and the results show
that the dissipated energy is linearly related to wear vol-
ume. The experimental work on the relationship between
wear and thermal response in sliding systems from Amiri
et al. [30] shows that the temperature rise is linearly corre-
lated with the material loss, and the slope of the linear
relationship is a measure of the wear coefficient. On the
other hand, the impact of elevated temperature on compo-
nent degradation is usually modeled by the Arrhenius re-
lationship in the literature. Tencer et al. [31] presented a
method of assessing the effective temperature essential for
predicting the temperature acceleration of the wear-out

mechanism using the Arrhenius equation. Kuehl [32] de-
veloped a method for prediction of resistive value changes
due to aging for any relevant condition in the temperature-
time expanse, and the method is based on and derived from
the Arrhenius equation.

2.1 Wear degradation and thermal response

The degradation due to wear over time can follow various
degradation path models, such as a linear degradation path
with random coefficients or a randomized logistic degradation
path [10]. For the dominant component (e.g., a microengine),
its wear degradation X(¢) follows a linear degradation path,
X(©)=@+p¢ [33]. The initial value ¢ and the degradation rate
(3 are both random variables following normal distributions,
g0~N(,u¢,J¢2) and 6~N(u5,aﬂ2), respectively, characterizing
the unit-to-unit variability. o, and o3 are assumed to be sub-
stantially smaller than 11, and 114, respectively, and the prob-
ability that ¢ or (3 takes negative values is negligible. The
microengine is considered to be failed when the wear degra-
dation is greater than a failure threshold value A.

The degradation of the dominant component leads to the
rise of ambient temperature. According to Amiri et al. [30],
the temperature rise AT at the interface during steady state
operation has a linear relationship with the wear degrada-
tion rate:

4
AT =—3, (1)
3
. ok . . .
where £ is a constant, £ = T K is the wear coefficient, 7 is

the heat partitioning factor, . is the friction coefficient, / is
the material hardness, and ¥ is a constant. Because 3 follows a
normal distribution, ﬂ~N(u’3,0/92), the temperature rise AT at
the steady state is also a normal random variable with mean of
1aP/€ and variance of 0521112/52.

2.2 Arrhenius relationship

Similar to the degradation process modeling of the dominant
component, we want to incorporate the unit-to-unit variability
in the degradation process modeling of the dependent compo-
nents as well. For the n dependent components, such as thin
film resistors, the resistance () increases linearly over time,
r{f)=ro;+pit. The initial resistance of component i, ry; is a
random variable following a normal distribution, ro;~MN(tt;
a,,-z), for component 7, i=1, 2, ..., n. The degradation rate of
component i, p;, is affected by the temperature via the
Arrhenius relationship [31, 32]:

E,
= dexp | —4), 2
p; eXp( kT) (2)

where E, is the activation energy in eV, k is the Boltzmann
constant, 7 is the temperature in Kelvin, and A4; is an
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experimental constant. Because the ambient temperature rise
ATis a function of 3 given in Eq. (1), the degradation rate p; is
a random variable depending on f3, characterizing the unit-to-
unit variability among the n dependent components.
Therefore, the resistance is expressed as

E,
r()—r0,+plt—r0,+Atexp< kT) (3)

A thin film resistor is considered to be failed when the resis-
tance is beyond the failure threshold value, L, i=1, 2, ..., n
Figure 1 shows 30 pairs of simulated degradation processes of a
dominant component and a dependent component. The param-
eters and their values used for this simulation are listed in
Table 1. We can notice that the lifetime of the dependent com-
ponent has a much larger variance than that of the dominant
component, because the degradation rate of the dominant com-
ponent significantly affects the degradation rate of the depen-
dent component. For a series system with dependent compo-
nents, we develop its reliability function and a unique
condition-based maintenance policy in the following sections.

3 System reliability modeling

Consider a series system with one dominant component and n
dependent components, e.g., a microengine and » thin film
resistors connected in series. System reliability at time ¢ is
the probability that it survives by time ¢, that is, the degrada-
tion level of each component should be less than the corre-
sponding failure threshold level [27]:

Degradation of Independent unit

Degradation of Dependent unit

x 10°

Fig. 1 Simulation of the stochastic degradation processes for dominant/
independent and dependent components
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Table 1  Parameters and values

Parameters Values Sources

k 8.6171x107° eV/K

E, 1.29 eV (for TaN) [34]

Ay, 4> 2.911x10" (for TaN) [34]

T, 203 K

h 11.5 Gpa [35]

K 1x107* [35]

Have 0.7 [35]

n 0.5 (30]

13 2.484x10 "/pa Calculation

4 455x10" K/W Assumption

H 0.005 um’ Assumption

3 ~N(ps.05) [10, 36]
1=8.4823x107° pm’/time unit
05=6.0016x107"° 1’ ftime unit

) ~N(u¢,a¢2) Assumption
=0 pm
0,=5.0000x 10" i’

To1 ~N(141,0 11 2) Assumption
14,1=250.48 Q, 0,1=0.5 Q

ro2 ~N(u,2,a,22) Assumption
14,:2,=250.48 Q, 5,,=0.5 Q

L, L, 300.58 [34]

R(t) = P(X(t) < H,r1(t) < Ly, ...,r0(t) < Ly). (4)

Because the degradation processes of these components are
dependent through temperature change, we need to compute it
by finding the conditional probability given A7 Based on the
law of total probability, we then integrate this conditional
probability multiplied by the probability density function
(pdf) of AT to derive the system reliability, as shown in

Eq. (5):

R(t) =PX(t) < H,r(t) < Ly, ...,

PX(t) < H,r(t) < Ly, ...,

—o0

ra(t) < L)

ra(t) < Ly|AT = s)f sp(s)ds
oo .,

= J P(X(t) < H|AT = 5)[1,_,P(ri(t) < L AT = s)f ap(s)ds

(5)

where the conditional probabilities of X(7) and r(f) given AT

are derived, respectively:

PX(t) < HIAT =s) =P(p+1ts§/vY < H)
) e
= (Lp<Hwt) (6)

o b))
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P(l"i(t) < L1|AT = S)

E,
= P( o + Aitexp —— ) < L,
(e avee( 7, ) <)
E,
=P i<Li—Aite —
(ro Xp< k(T +S)))

ol (ercam{sr)) o

The temperature rise AT is a normal random variable with
mean of pzP/¢ and variance of aﬁzlllz/fz, and its pdf can be
expressed as

RS s—ua/§
rar) = oo ()

where ¢(-) denotes the pdf of a standard normal random
variable.
Finally, the reliability function in Eq. (5) is expressed as

(8)

_ +o0 1 _5 5 n 1 o B Ea g S‘N;ﬂﬁ/ﬁ
R = J _f(a <H o %))Hf—‘q‘@t (L" i A”“"( Ww@))) . Wb(iaw/e )‘“’

where &(-) denotes the cumulative distribution function (cdf)
of a standard normal random variable.

4 Condition-based maintenance modeling

Due to the unique relationship between the dominant and
dependent components and their characteristics, we pro-
pose a new maintenance model for this type of system.
Since the dominant component plays a key role in this
system and it is typically expensive, we consider the case
when the replacement cost of the dominant component is
much higher than the replacement cost of all the dependent
components combined (or the subsystem). We assume that
the system is non-repairable or not worth repairing rather
than replacing. The replacement time for the whole system
and the subsystem of all dependent components is negligi-
ble. With more attention on the expensive dominant com-
ponent, the proposed maintenance strategy is designed as
follows and illustrated in Fig. 2.

» Periodic inspection of length 7 is carried out to observe or
measure the degradation level X(¢) of the dominant com-
ponent. If the degradation level is less than a warning
limit, D, no action is taken; and if the degradation level
is between the warning limit D and the failure threshold H,
preventive replacement takes place.

» If the dominant component fails (the degradation level is
beyond the failure threshold H) between two inspection
actions, it is self-announcing and corrective replacement is
implemented.

* Every time the dominant component is replaced preven-
tively or correctively, the whole subsystem of dependent

components is replaced preventively for the purpose of
saving time/labor, shown as ‘PM’ in Fig. 2.

* The conditions of dependent components are not checked
during the periodic inspection actions. However, the fail-
ure of any dependent component is self-announcing. If
one of the dependent components in the subsystem fails,
we replace the whole subsystem correctively for the pur-
pose of saving time/labor.

To determine the inspection interval 7and the warning limit
D, we need to derive and optimize the expected total mainte-
nance cost per unit of time:

Expected cost per cycle
Expected cycle length

Expected cost rate =

_ E(Total Cost) (10)
~ E(Cycle Length)

As illustrated in Fig. 2, a renewal cycle of the dominant
component can be terminated due to a preventive replacement
(the degradation level is between D and H) or a corrective
replacement (the degradation level is beyond H). To find the
expected cost per renewal cycle and the expected renewal
cycle length, we need to consider these two cases.

4.1 Renewal cycle terminated due to preventive
replacement

We start with the case that a renewal cycle is terminated
when the degradation level exceeds the warning limit, and
therefore, preventive replacement is performed for the
dominant component. Let Np,, denote the inspection count
at which a preventive maintenance/replacement is
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Fig. 2 Proposed condition-based
maintenance model A

Degradation X(7)
PM Renewal Cycle

CM Renewal Cycle

H
D

)

implemented. The probability of performing preventive
replacement is derived as follows.

1) The preventive replacement is performed at the 1st
inspection, or Npy,=1:

P(Npy = 1) =P(D < X(7) < H)

=PD< p+pr<H)

H—pu,~pgr

2 2.2
1/0¢+0'ﬁ.7'

D—pu,~pugm (11)

2 2.2
,/(rq +0'ﬂ7'

2) The preventive replacement is performed at the i” inspec-
tion, or Npy,~i>1:

P(Npyy=i>1)= P(D < X(ir) < H,X((i—l))T) < D)
:J P(D < ¢+ bit < H, ¢ + b(i~

1)7 < D)f 5(b)db

:J " P(D-bir < p < min(H-bir, D-b(i~1)7))f 4(b)db

(o) () )
T ( <H blT—M¢> Qj(%:‘%)) 1,4(b)db.

(12)

8

NS
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:J+OOP(D < X(ir) < H,X((i-1)7) < D|B = b)f ;(b)db

4.2 Renewal cycle terminated due to corrective
replacement

When the degradation level of the dominant component ex-
ceeds the failure threshold H, a renewal cycle is terminated
and corrective replacement is performed. To find the proba-
bility of performing corrective replacement upon failure, we
need to derive the failure time distribution of the dominant
component. The degradation process X(¢) follows a normal
distribution with mean py)=p,+pust, and variance
0,2\/@)=af;t2+afo. If we denote 7 as the time of the degradation
path reaching a threshold x, then the cdf of 7 is

P(Tp<t) =PX(t)>D)=P(p+pt>D)

D—pr,=~pugt (13)

/2 2.2
T, + 5T

Its pdf can be calculated by taking the first derivative of the
cdf with respect to #, which is

=1-9

Fo () = dP(T5t< 1)

2 2
D—p—pst | P39+ (D—,uQ) ot
=¢ LA . (14)

32
\/ 0%+ a5T? (0@ + U{thz)

In the case of a failure occurring between inspections, it
indicates that at the previous inspection the degradation level
of the dominant component does not reach the warning limit
D yet. We need to include this condition in our derivation of
the failure distribution for the dominant component. The cdf
of the failure time 7}, conditioning on 7}, is
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P(TH<[|TDZI()) :P(X(l)>H|X(lo):D>
= P(X()-X(ty) > H-D)

= P(B(+—ty) > H-D)

. (HDps(tto)

- 4’( oa(ito) )

Similarly, the pdf of the failure time 7}; conditioning oﬁlfg
can be derived as

dP(TH< I|TD=lo)

Sfrgr,(tlto) =

H —D—‘ﬁﬁ(t—to)
o)

os(t—to)

H-D
(=0

(16)

4.3 Optimization model

The dominant component is either preventively replaced at
inspection or correctively replaced upon failure between in-
spections. Based on Egs. (11)—(16), the expected renewal cy-
cle length can be found as:

E(Cycle Length) = ZZIiTP(NPM =1

3 j:l) ||t ma e g, e, 17

The overall maintenance cost includes preventive and cor-
rective replacement costs for the dominant component, Cp;
and C¢y; preventive and corrective replacement costs for the
subsystem of all dependent components, Cpp and Ccp; and
the inspection cost C;. The system downtime cost is not con-
sidered, as we assume that the time for maintenance actions,
such as inspection and replacement, is negligible.

When a renewal cycle is terminated at the i inspec-
tion due to preventive replacement, the incurred cost
includes the preventive replacement cost of the domi-
nant component Cp;, the preventive replacement cost
of the subsystem Cpp, the cost for i inspection actions,
and the cost to correctively replace the subsystem be-
fore iT. The subsystem can be correctively replaced
multiple times whenever one of the dependent compo-
nents fails before i7. The number of corrective replace-
ments (or the number of failures) of the subsystem prior
to i7 can be calculated by the renewal function, M(?),
which is derived in the next section. When a renewal
cycle is terminated between (i—1)7 and iT due to fail-
ure, the incurred cost includes the corrective replace-
ment cost of the dominant component Cc;, the preven-
tive replacement cost of the subsystem Cpp, the cost for
i—1 inspection actions before failure, and the cost to
correctively replace the subsystem before failure. Then,
the expected total maintenance cost is derived to be:

h

E(Total COSt) = Z i:lP(NPM = i)-(CP[ + Cpp +iCy —|—M(iT)CCD)

T

S J( | || “Car+ Con + G1)Cs + MUYCep) 1,7, (e 1, 10t
—1)T Jt,

0

Based on Egs. (17) and (18), we propose the following
constrained nonlinear optimization problem for the mainte-
nance optimization:

Min e(r,D) E(Total Cost)
AT 7 E(Cycle Length)
Subjectto: 0< D < H (19)
0 <7< tmax

where #,,,, 1s the allowed upper bound of the inspection inter-
val. The Sequential Quadratic Programming algorithm
(Matlab optimization toolbox) is used to solve this constrained
nonlinear optimization problem.

4.4 Renewal function of the subsystem

To calculate the expected total cost per cycle, we need to
have the number of corrective replacements (or the num-
ber of failures) of the subsystem in a renewal cycle,

namely, the renewal function, which requires the reliabil-
ity function of the subsystem of dependent components,
Rsup(2):

RSub(t) :P(rl(t)<L17~-7rn(t)<Ln)
+o0
= P(r(t) < Li,...,rn(t) < |[L,AT = 5)f 2p(s)ds
to g,

=| [ P(ri(t) < LIAT = 5)f ar(s)ds

—00

00

n 1 E
= D — | L~ —A;t -4
[, (ot (i)

13 s—pg/§
U/3¢¢( o/ )ds

(20)
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The renewal function is calculated to be M(¢)=Fgu,(f)+
[EM(t—u)fsun(u)du, where Fsu(f) and fau(?) are the cdf and
pdf of the subsystem, respectively. It is difficult to derive the
closed form of the renewal function given the complicated
subsystem reliability function. Estimation of the renewal func-
tion is typically applied [37]:

t 2
10 = Fant | g,
0 J RSub (V)d\/

0

Even using the estimate of the renewal function, the
complex nonlinear optimization model is still difficult to
solve mathematically. One approach demonstrated in the
numerical example is to simplify the subsystem reliabil-
ity function by fitting it to a simple regression model
that could lead to a closed-form renewal function. For
example, when the failure time follows an exponential
distribution with arrival rate )\, its renewal function is
simply M(1)=\t¢.

5 Numerical example

In this numerical example, a system consisting of one
microengine (the dominant component) and two identi-
cal resistors (dependent components) is studied. The
three components are dependent because the degradation
of the microengine causes the temperature rise in the
surrounding environment, while the temperature rise ac-
celerates the degradation of both resistors. For this type
of system, we are interested in determining reliability
over time and the optimal maintenance strategies using
the reliability and maintenance models that we devel-
oped. The parameters and their values used in our
models are listed in Table 1. Figure 3 plots the reliabil-
ity of the system over time.

0.9}
o8}
07}
0.6}
T 05}
0.4}
o3}
0.2

0.1}

Fig. 3 System reliability over time
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Exponential Regression Model

BB
4
1A

Rsub
‘/'/'/

Fig. 4 The subsystem reliability and exponential regression model

For the condition-based maintenance model, we assume
that the preventive and corrective replacement costs for the
subsystem of two dependent components are 40 and 50, re-
spectively. Because the replacement cost of the dominant
component is far more expensive than that of the dependent
components, the preventive and corrective replacement costs
for the dominant component are 400 and 500, respectively.
The inspection cost is 10 per inspection for the dominant
component.

It becomes difficult and inefficient to directly solve
the optimization problem, because of the complex form
of the subsystem reliability function and the resulting
renewal function. An alternative way is to simplify the
subsystem reliability function by using a regression
model to approximate it. Using the set of parameter
values provided in Table 1, we find that the exponential
regression model fits the subsystem reliability well, as

Expected Cost Rate

Fig. 5 3D plot of the expected cost rate vs 7and D
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Table 2  Sensitivity analysis result on

H(um?) T* D* Min expected cost rate
0.0030 3.34E+05 1.51E-03 1.46E-03
0.0035 3.90E+05 1.76E-03 1.26E-03
0.0040 4.45E+05 2.01E-03 1.11E-03
0.0045 5.01E+05 2.25E-03 9.91E-04
0.0050 5.57E+05 2.50E-03 8.98E-04
0.0055 6.13E+05 2.75E-03 8.22E-04
0.0060 6.68E+05 3.00E-03 7.59E-04
0.0065 7.24E+05 3.25E-03 7.06E-04
0.0070 7.80E+05 3.50E-03 6.60E-04

shown in Fig. 4. The fitted exponential model is

R = ¢ 1:332x10°%

0.9869.

After fitting the subsystem reliability to an exponen-
tial regression model, the renewal function has a simple
form, which is M(f)=1.332x10"%. Then, we use the
Sequential Quadratic Programming algorithm (in
Matlab R2013a) to solve this constrained nonlinear op-
timization problem in Eq. (19) and obtain the minimum
expected cost rate, 8.98x10%, when 7%=5.57x10° and
D*=0.0025. The expected cost rates at different 7 and
D levels are plotted in Fig. 5.

, and the corresponding R* value is

5.1 Sensitivity analysis

Sensitivity analysis is conducted to see the sensitivity of the
optimal results to the change of parameter values. The param-
eters of interest are the degradation failure threshold H, the
ratio of resistor failure threshold to its initial value L/r, the
ratio of preventive replacement cost for the dominant compo-
nent to the preventive replacement cost for the subsystem of

Table 3  Sensitivity analysis result on L/ry

Lirg L A * D* Min expected cost

rate

1.10 275.53 2.6810E-06 5.57E+05 2.50E-03 9.65E-04
1.15 288.05 1.7720E-06 5.57E+05 2.50E-03 9.20E-04
1.20 300.58 1.3320E-06 5.57E+05 2.50E-03 8.98E-04
1.25 313.10 1.0650E-06 5.57E+05 2.50E-03 8.85E-04
1.30 325.62 8.8640E-07 5.57E+05 2.50E-03 8.76E-04
1.35 338.15 7.5940E-07 5.57E+05 2.50E-03 8.69E-04
1.40 350.67 6.6440E-07 5.57E+05 2.50E-03 8.65E-04
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Table 4  Sensitivity analysis result on Cp/Cpp
Cp/Cpp Cp; Ccp T D* Min expected cost rate
4 160 200 5.65E+05 2.50E-03 4.51E-04
5 200 250 5.62E+05 2.50E-03 5.26E-04
6 240 300 5.60E+05 2.50E-03 6.00E-04
7 280 350 5.59E+05 2.50E-03 6.75E-04
8 320 400 S5.58E+05 2.50E-03 7.49E-04
9 360 450 S5.57E+05 2.50E-03 8.24E-04
10 400 500 5.57E+05 2.50E-03 8.98E-04
11 440 550 5.56E+05 2.50E-03 9.72E-04
12 480 600 5.56E+05 2.50E-03 1.05E-03
13 520 650 5.56E+05 2.50E-03 1.12E-03
14 560 700 5.56E+05 2.50E-03 1.20E-03
15 600 750 5.55E+05 2.50E-03 1.27E-03

all dependent components Cp;/Cpp, and the ratio of inspection
cost to preventive replacement cost for the subsystem of all
dependent components C;/Cpp. The sensitivity analysis re-
sults are listed in Tables 2, 3, 4, and 5 and plotted in Figs. 6,
7, and 8.

Table 2 shows the values of the optimal inspection
interval 7% and warning limit D*, the minimum expect-
ed cost rate at different A values from 0.003 to 0.007.
When H increases from 0.003 to 0.007, 7% and D*
linearly increases (also shown in Fig. 6), while the min-
imum expected cost rate decreases. This is reasonable,
since a higher failure threshold means the system can
survive longer, requiring less frequent inspections and a
higher warning limit, leading to a reduced cost.

In this numerical example, we consider two depen-
dent resistors with identical failure threshold L and ini-
tial resistance ro. The change of L/r, affects the

Table 5  Sensitivity analysis result on C/Cpp

C/Cpp Cy * D* Min expected cost rate
0.1 4 5.55E+05 2.50E-03 8.88E-04
0.2 8 5.56E+05 2.50E-03 8.95E-04
0.3 12 5.57E+05 2.50E-03 9.01E-04
0.4 16 5.59E+05 2.50E-03 9.07E-04
0.5 20 5.60E+05 2.50E-03 9.13E-04
0.6 24 5.61E+05 2.50E-03 9.19E-04
0.7 28 5.63E+05 2.50E-03 9.25E-04
0.8 32 5.65E+05 2.50E-03 9.31E-04
0.9 36 5.67E+05 2.50E-03 9.37E-04
1.0 40 5.69E+05 2.50E-03 9.42E-04
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Fig. 6 Sensitivity analysis of 7% and D* on H

subsystem reliability and further the fitted regression
model parameter A, shown in Table 3. From the sensi-
tivity analysis result, we can see that the increase of the
ratio of L to ry does not affect 7% and D*. This result
implies that the L/ry of dependent components has no
impact on determining 7* and D* on the dominant
component.

In the sensitivity analysis on Cp/Cpp, Cpp is fixed and the
value of Cp; is changed, while maintaining the ratio of Cp; to
Ccyat4/5 (when Cp;increases, Cy increases accordingly). In
Table 4, when the ratio of Cp;to Cpp increases, 7 decreases
and the minimum expected cost rate increases (shown in
Fig. 7), while D* stays at a constant value of 0.0025. With
the increasing costs of preventive and corrective replacement,
inspections should be performed more frequently to prevent
failure and reduce cost. However, the increasing cost does not
affect the optimal warning limit D* notably.

The sensitivity analysis result in Table 5 shows that
when the ratio of C; to Cpp increases, 7% and the min-
imum expected cost rate increase (also shown in Fig. 8),
which indicates that the inspection cost has great impact
on the optimal maintenance strategies. However, the in-
spection cost change has no impact on the optimal
warning limit D*.

5.66E+05 - - 1.40E-03
5.64E+05 - 1.20E-03
5.62E+05 L 1.00E-03
5.60E+05

- 8.00E-04
5.58E+05

- 6.00E-04
5.56E+05
5.54E+05 - =@==1* =fi=Min Expected Cost Rate [ 4.00E-04
5.52E+05 - - 2.00E-04
5.50E+05 T T T T T T T T T T T 0.00E+00

4 5 6 7 8 9 10 11 12 13 14 15

Coi/Cop
Fig. 7 Sensitivity analysis of 7% and D* on Cp/Cpp
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- 8.90E-04
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5.50E+05 - 8.80E-04
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5.45E+05 -+ T T T T T T T T T 8.60E-04
01 02 03 04 05 06 07 08 09 1

Cl/ Cop
Fig. 8 Sensitivity analysis of 7% and D* on C/Cpp

6 Conclusions

In this paper, we study a complex system with dependent
components subject to respective degradation processes, and
the dependency among components is established via envi-
ronmental factors. We develop a new reliability model for this
type of system and use temperature as an example application
to demonstrate our model. Relationships between degradation
and environmental temperature are studied, and then, the reli-
ability function is derived for such a system. Based on the
unique dependent relationship among components within the
system and the reliability analysis, a novel condition-based
maintenance model is developed to assist system maintenance
and minimize cost. To illustrate our reliability and mainte-
nance models, a numerical example is used and sensitivity
analysis is also conducted to test the model sensitivity to pa-
rameter changes.
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