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Abstract

In this paper, we study properties of a series—parallel system. The component lifetimes
may be dependent and non-identically distributed (DNID) discrete random variables.
We consider the number of failed components upon system failure. We derive the
probability mass function and the expected value of this quantity. In addition, we find
the conditional probabilities corresponding to this variate given some partial informa-
tion about the system failure. We also provide a numerical example to demonstrate
the theoretical results.
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1 Introduction

Coherent systems are used to model mathematically sophisticated technical devices
composed of simple components. According to Barlow and Proschan (1975), a struc-
ture consisting of n components is known as a coherent system if it has no irrelevant
components (a component is irrelevant if it does not matter whether or not it is working)
and the system is monotone in every component (that is, replacing a failed component
by a working component cannot cause a working system to a fail).

The reliability properties of coherent systems have been extensively studied in
recent years, see for example (Kelkinnama and Asadi 2019; Eryilmaz and Pekalp
2020; Li and Li 2020; Pitzen and Burkschat 2020; Roy and Gupta 2020; Navarro
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et al. 2021; Kelkinnama and Eryilmaz 2023). Most results are known to hold for
the systems composed of components whose lifetimes have absolutely continuous
distributions. With a continuity assumption the reliability analysis is easier, because
the probability of ties between component failures is equal to zero. However, the
discrete models occur very often, for example, when we consider a system in which
component lifetimes represent the numbers of turn-on and switch-off up to failures or
a system whose components may fail only at moments of shocks that occur in discrete
time. For more details and recent advances on the study of the reliability properties
of coherent systems composed of components with discrete lifetimes, we refer the
reader to Weiss (1962), Young (1970), Tank and Eryilmaz (2015), Dembiriska

(2018), Dembiriska and Goroncy (2020), Dembinska and Jasiriski (2021), Jasifiski

(2021b), Dembinska et al. (2021) and Dembinska and Eryilmaz (2021). The classical
monograph here is Unnikrishnan Nair et al. (2018).

For coherent systems, among other things, intensified interest are shown in the study
of the number of failed components in the system under various conditions. Asadi and
Berred (2012) investigated this quantity in a coherent system at some time ¢ when the
system is assumed to still be working and the component lifetimes are independent
identically distributed (IID) absolutely continuous random variables (rvs). Jasifiski
(2021a) extended their results by dropping the continuous and IID assumptions. Under
two different criteria this rv was considered by Hashemi and Asadi (2020) who next
used these results to the optimal corrective and preventive maintenance of coherent
systems with IID component lifetimes. The number of failed components in a failed or
operative k-out-of-n system consisting of multiple types of components was studied
by Eryilmaz (2018) and in a working arbitrary coherent system by Jasifiski (2022).
The k-out-of-n system, k = 1, ..., n,is acoherent system that works as long as at least
k of its n components work. Under the assumption that the component lifetimes of the
k-out-of-n system are discretely distributed, Davies and Dembinska (2019) looked
at the number of failed components upon system failure. This quantity is very useful
in maintaining the system in optimum working condition. If we know its distribution,
then we can better plan how many components would need to be repaired or replaced
when the system fails. Dembiniska and Eryilmaz (2021) considered this quantity in
the series—parallel systems, that is, systems composed of disjoint parallel modules
being serially connected. They focused on the number of failed components in each
module at the time when the system fails and the component lifetimes are discretely
distributed. They assumed that all components within the system are independent and
each module has identical components while different modules have different types
of components. Among future research problems they proposed the extension of their
results to the case when the components are dependent. In this paper, we concentrate
our studies on this situation. We use the concept of minimal cut sets of the system. We
consider a series—parallel system when the component lifetimes are DNID discrete rvs.
In Sect. 2, we derive the exact distribution of the rv X (7T), i.e., the number of failed
components in a series—parallel system at the time when the system breaks down
and fails. Then, we use it to determine the conditional probabilities of X (7) given
some partial information about the system failure. In Sect. 3, we provide a numerical
example to demonstrate the theoretical results obtained in previous section.
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Throughout the paper we use the following notation. We write I(-) for the indicator
function, that is I(A) = 1 if the event A occurs and I(A) = 0 otherwise. The domain
of I(-) is a Boolean domain consisting of exactly two elements whose interpretations
include false and true. For A = {aj,az,...,aqa} with1 < a; < a < ... <
aja < n, PA denotes the setof all permutations (ji, j2, ..., jja) of (a1, az, ..., aa)).
Moreover, PSA, s =0,...,]A| and 77;?,, 0 <s < r < |A]|, stand for the subsets of
P4 consisting only of permutations satisfying

JU<Jj2<...<Js, Js+1 < Js+2 <...<jlA]s

and

JU<J2<...<Js Js+1 < Js42 < oou < Jrs Jra1 < Jr42 < ... < JIA|s

respectively. It is understood that P(f:r = P/ and P{, = P We also use the
following conventions: ),y A; = 2 and [[;;a;=1. The first one means that an
empty intersection is equal to the whole sample space and the second one means that
an empty product is equal to 1.

2 Main result

Consider a coherent system composed of n components numbered 1, ..., n. Let us
denote by T the system lifetime. The discrete component lifetimes 77, ... 7, are
allowed to be DNID rvs having cumulative distribution functions (cdfs) F;(r) =
P(T; < 1t),i = 1,...,n, with support on finite or infinite subsets of the set of
non-negative integers. Then p; () = P(T; = t) is the probability mass function (pmf)
corresponding to F;, F;(t7) = P(T; < t)and Fi(t) = 1 — Fi(t). Typ < ... < Tpon
stand for order statistics from 77, ... T,.

Let us denote by X (7') the number of failed components at the moment of the
coherent system failure. Our aim is to find the exact distribution of the rv X(7"). We
use the concept of minimal cut sets of the system. We say that C C {1, ...,n}isacut
set of a coherent system if the failure of all components with indices in C guarantees
the failure of the system. A cut set is said to be minimal if it does not contain any strict
subset being a cut set. Then the system lifetime can be represented as

T = min max T;, (1)
I<j<sieC;
where C1, ..., C, are the minimal cut sets, see Navarro et al. (2007, p. 176). This

means that a system works if at least one component in every minimal cut set works.
Equivalently, a system fails if all components in at least one minimal cut set fail.

We assume that the minimal cut sets are pairwise disjoint, which implies the equality
| Uj=1 C) | = >_i=11C ;| We can treat them as the disjoint modules which are serially
connected. Hence the system can be decomposed into s disjoint modules. The only
systems with such structure are the series—parallel systems. Observe that when one

@ Springer



186 K. Jasinski

module fails, other modules can work without any hindrance. To fix the broken system
we only need to fix the broken module. Such structure of the system enables the
operator to more efficient use of resources and avoid high unexpected costs.

For abbreviation, let m =min {|Cy|, .. ., |Cs|}. We start with finding the probabili-
ties of the events {X(T)=w,T=t},w=m,...,n,t € N.

Lemma 1 Consider a coherent system composed of n components where its mini-
mal cut sets are pairwise disjoint. We assume that the discrete component lifetimes
Ti,..., T, are DNID rvs and t € N. Then for any w = m, ..., n, we have

Cyl 1Ck]
P(X(T) = w, T_t)_z Z I w>Z|Ck,| Z Z
j=11<ki<...<kj<s mip=1 mj=1

\C7l|—1 \C71| ri—1 |CzA —j 1|CNA j| re—j—1

Z 2 > P (A;‘f’ﬁf’,’f.’,};’f"jfuw), ?)

v1=0 rs—j=0 vg— ;=0

FIAV A U =w—) |Ck1 |

are the minimal cut sets which are not the elements of the union

where Cz, ..., Cz_;
wt,ml,u-, Jj

Uljzl Cy, and P ( rl,v1,.--,rs__,-,vx__,-) can be expressed as follows

w,t;ml,...,mj
P<Ar1,v1,---,r:7j,v:7j) = § : 2 :
: Ck ) Ci;
h(l‘l)67p’"]1 h(kj)epmjj
P h(kl)w.,h("j) Bw,t;ml,...,mj
z : z : pGD g Gs=) DTV oV )
h(“')eprfrﬁ—ul pGs— ’)673 s—j

Ts—jTs— ,JrvY —j

. k,' — (kl) (k) . i) — (i (l _ _
with ) = (W, @) )= 1 @ = (0 =1

j, and

k: . .
kO %D wimy,m;
F1,U] .51

h(*71>,...,h(23*j) JjVs—j

j m; |Ck; |
= ﬂ (m{Th[(kl.) :l}) n ﬂ {Th(ki) <t}

i=1\ \/=1 I=mj+1 !

s—j Ti ri v IC;1
nlN ((ﬂ{Th(zi) < t}) N ( N (7 e :t}) m( N (T > t})) )]
i=1 =1 ! I=rj+1 ! I=ri+v;+1 !

Proof By the representation (1), for w=m, ..., n, we obtain

(X(T=w,T=t} = {X(T): w, min max T; = t}

1<j<sieC;
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—U X(T)=w, maxTi >t,..., max T; >t,max7T; =t, max T; > t,
—l I'GC]',1 iECj i€Cj+1
,max7T; >t¢.
ieCy

Further, the above union can be also rewritten as the union of pairwise disjoint events

U U X(T):w,m'élei:...:maXY}:tmaxTi>t,

j=11<k<...<kj<s €th 1€C; i€ty

., max T; >t

’

ieC,
A
where Cy,, ..., C;_; are the minimal cut sets which are not the elements of U/_; C,
We see at once that we take the union of not empty events for j = 1, , s and
1 <k <...<kj <s such that the inequality w > >"/_, |C), | holds. Hence
J
P(X(T) = w, T_t)_Z Z I sz|Ck,|
j=11=<ki<..<kj<s =1
X(T)=w, max T;=...=max T;=t, max T; >¢t,..., max T;>t
i€Cy, ieCk], ieCy iEsz,j
Observe that
X(T)=w,max Tj=...=max T;=t, max T; > t,..., max T;>t
i€Cy, zeCk ieCy ie 25—
IChy | 1Ck; 1 Coy =1 1Cy |—r1—1 1Coy_j 1=11Ce ==

-U-Uu u - u U Ai‘iif,""r;,,vyp

mi=1 mj=1 r1=0 v1=0 rs—;j=0 vg— ;=0

r1+v1+.--+fs—j+vsfj:w_2'1/:1 |Ck1|

where
w,timy,...,m;
Arum,..‘,rsfj/,vsfj = {exactly my ofrvs Ty, p € Cy,, suchthat T, =1,

and |Cy,| —my of rvs T, suchthat T), < t,

exactly mj of rvs T, p € ij, such that 7), = ¢,
and |Cy;| —mj of rvs T}, such that T), <1,

@ Springer



188 K. Jasinski

exactly r; of rvs Tp,, p € Cy,, suchthat T, < t,
exactly vy of rvs T, p € C;;, suchthat T, = ¢,
and |C; | —r1 — vy of rvs T, such that ), > 1,

exactly ry_j of rvs T),, p € CZH., such that T), < t,
exactly vy—j of rvs T, p € Czs_j, such that T}, =1,
and |C;,_;| —rs—j — vs—j of rvs T, such that T), > r}.

W, My ,...,m;
Because the events A, y,,. r j’,vﬁj, my=1,..,|Cx ...

G Coyl=1Lvi =0, |Cyl=r1 = 1, orgj =0, |G 1= 1, v =

mj=1,..., |Ck_/|, r =

o |Cz_;|=rs—j — 1, are pairwise disjoint, we get
P XT)=w, max T; =...= max I;=t, max T; >¢,..., max 1;>t
i€Cyy ieCk. ieCy, ieCZSﬂ.
|Ckl |Ck | |C71\ 1|C71| —r;1—1 |CzA —j 1|C:A J| Ts—j -1
w,t;ml,...,mj
SDIEED DD S DEESED DI DIV (6 o
mi=1 mj=1 ri=0 v1=0 rs—j=0 vg— ;=0

riAvI AT s j=w—3 |Ckl |

But
w,my,...,mj _
C, Cy .
h(knepm’l‘l h(kf)erl;.-’
p h(kl)’m’h(kj) Bw,t;ml,...,mj
Z Z hGD g Gs— ) TV Fs— i Us—j o
h(hl)e’P’l ri+uy h(s ])EPYS/ Jx jTUs—j
ki) — (ptkd ki) N - i hG@) = (B, (zi) —
where 540 = (n{, @) )i = e = (W e )0 =

1,...,5s — j,and

nk k) w,1imy
r1,v1,

heD L pGs=j)

my [Ciy | mj IC; |
= (m{Thl(kl):t}) n m {T(k1)<t} Nn...N (m{Th(k/):t}> N m {Th(kj)<t}
=1 I=m+1 =1 ! l=mj+1 !
ry ri+uvp |CZ||
n (ﬂ{Th;z,) < t}) nl N (Ten =1 | N N (Ten > 1[N
I=1 I=r1+1 I=ri+vi+1
Ts—j rs—j+vs—j |Czs,j
n (ﬂ{Thlm_p < l}) NN {Th;:x__,» =N N {Th;zx__,» >t}
=1 I=rs_j+1 I=rg_j+vs—j+1
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which completes the proof. O
In Example 1 given below, we demonstrate the application of Lemma 1.

Example 1 Consider a series—parallel system with the lifetime
T = min {T}, max {7, T3}}. “4)

Notice that this system has two disjoint minimal cut sets, which are serially connected,
namely, C1 = {1}, C>» = {2, 3}. We assume that the components are at risk for failure
in a discrete manner. It follows that the lifetimes 77, 7>, T3 are discretely distributed
rvs. Suppose that during such a lifetime, there are cycles, and in each cycle the ith
component is exposed to a shock, which it survives with probability p; € (0, 1),
i =1, 2, 3. Moreover, in each cycle there is a common shock to all three components,
which all of them survive with probability & € (0, 1) and neither of them survives
with probability 1 — 6. The events of surviving the different shocks are independent
of each other and from cycle to cycle. When a component fails, it remains forever
inoperative.

Let the rvs T;, i = 1,2, 3, denote the number of cycles up to and including the
failure of the ith component. Under the above assumptions, they are DNID rvs with
the following joint survival function

P(T1 > 11, T > 1, T3 > 13) = p| pZ p5 0™ 0200 4y 1y 13=0,1,2,...,
Q)
see Esary and Marshall (1973) for more details.
Combining (5) with Lemma 1, we obtain
P(X(T)=1,T=t) = P(Ty=t, Ta>t,Ts>1)
=P(T1>t—1,Th>t, T3>t)—P(T1>t, Th>t, T3>1)

= —popi ' phpse’, 1=1,2,....
Further, we immediately obtain

P(Ti=t, Th=t,T3>t)=P(T1=t, h>t—1,T3>t)—P (T1=t, Tr>t, T3 >1)

= - popi A= ppytpiet, t=1,2,...,
t—1
P(Ty=t,Tr<t, T3>1) :ZP(let, Ty=x,T3>1)

x=1

= —pop{ ' =pyHpte', 1=1,2,...,

which leads to

PX(T)=2,T=t)y=P(T1=t,Th=t,T3>1t)+ P(T1=t,Th>t,T3=t)
+P(T1>t, Th=t,T3=t)+P (T1=t, Th<t, T3>1)+P (T1=t, Tr>t,T3<t)

@ Springer



190 K. Jasinski

+P(T>t, Th=t,T3<t)+ P(T1>t, T <t, T3 =t)
=0'[ P~ P~ Py (3= P11 = p2)+ pa(1= p) A= p3)+ i (1= p2) (1= p3))
+p} <1—p1)(p3(1—p2 )+ ph(1 = pih)

04 (= ppb A=y h + A= ppy A= ph )] =12,
Finally, observe that forr = 1,2, ...

P(Ti=t,Th=t,T3=t)=P(T1=t, Th=t, T3>t—1)—P (T1=t, Tr=t,T3>1)

=i P O T 1 —60(p1 4 pat p3) HO(p1 p2+ pap3+pip3) —Op1 papsl
P(Ti=t, Tr=t,Ty<t) = P (Ty=t, T,=t) — P (T1=t, Ta=t, T3 > 1)

=pi ' p5 O 1= 0(p1 + p2) + 0pipa — RO — (p1 + p2) + pipo)].
which implies

P(X(T)=3,T=1)=P (Ty=t, =1, T3 <t)+ P (Ty=t, Tr <t, Ty=1)
+P (T1=t,Th=t, Tzs=t)

= 710 [P (1=0(p1 + p2)+ 0p1p2— P51 = (p1 + p2) + p1p2)

+ Py (1=0(p1 + p3)+0p1ps— 0p5(1 — (p1 + p3) + p1p3))
— Py P (A =0(p1 + pa + p3)+O0(p1p2 + paps + pip3)— Gplpzps)]

t=1,2,....

According to the expressions obtained in Example 1, it is a natural question about
receiving their closed-forms in specific situations. Observe that knowing the depen-
dence structure between T1, ..., T, we can simplify the formula given in Lemma
1. For example, we can consider the case when T7, ..., T, are exchangeable, that is
for any permutation (1, ..., h,) of (1, ..., n), the random vector (7}, ..., Tp,) has
the same distribution as (71, ..., T,). From the practical point of view it means that
the component lifetimes have identical distributions, but they can affect one another
within the system. If in Example 1 the equality p; = p» = p3 holds, i.e., when
each component survives the shock in single cycle with the same probability, we
obtain exchangeable rvs T, T2, T3. Moreover, we can consider series—parallel sys-
tems, where 77, ..., T, are independent. In these particular cases Lemma 1 has the
following closed-forms.

Corollary 1 Under the assumptions of Lemma 1, if moreover Ty, . . ., T, are exchange-
able, then the probability of the event {X(T) = w, T = t} is given by (2) with

J s—j
_1—[ [Ci, |Ci, | P JAGRRWACTY plimm;
B mj ry,my R pGs=)) DTV =i s—j |
1
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kj) .
ay _ al I PR, Gy,
where (b,c) — blcl(a—b—c)! an heD L pGs=p) UL rs joUs—j

depend on permutations akO &) pey h(Z‘Y—J). Hence the natural choice
is to choose the simplest possible values, e.g., kD = (1, e |Ck1|),...,h(k!') =

(i 1cul+ 1. ,z{:1|ck,|) and K& = (1....1Co)s v hED)
1 b
(i ical+ 1 i 164).

Corollary 2 Under the assumptions of Lemma 1, if moreover Ty, ..., T, are indepen-
dent such that T; has cdf F; and pmf p;, i = 1, ..., n, then the probability of the event
{X(T) =w, T =t} is given by (2) with

w,t;m|,‘..,mj
P (Arlyvl,nwrsfjﬁvxfj

defined in (3) do not

ICley | mj 1C; |
= Z th(kl)(t) 1_[ F(kl)(l Z l_[p (k)(l‘) 1_[ F(L y(7)
h(kl)e,PCkll 1 I=m+1 h(k/)eP,Sk =1 I=mj+1
ri+v [C |
> HF @) [0 ] Faoo-
h(q)eP,l“}Wl: I=ri+1 I=ri+v;+1
Ts—j Fs—j+vs—j 1Ce ;1

2. ]"!Fh;zs,p(r—) [T rero I Feapo

1 1
I=rs_j+1 I=ry_j4vs_j+1
h(jjep's_J - s=J s—j TUs—j
s—jls—jTVs—j

(6)

In the model of IID component lifetimes, the probability (6) has the form

Aim s - ICh | - (Ck; 1\ o ol €yl —
P(A ) =< - )p””(r)F'Ckl' "t )~--<m{ P (0 F% 1 o)

J

<| Zl')Frl(t )pvl(Z)F‘C‘ll = vl(t) »
1

r,v

c. . S .
( | 25— | )Frx,j (lf)pvsfj (Z)F‘Cmﬁ.l Fs—j—Us—j ([)

Is—js Us—j

By Lemma 1, we are ready to determine the probability mass function of X(7), i.e.,
the number of failed components upon system failure.

Theorem 1 Under the assumptions of Lemma 1, for any w = m, ..., n, we have
o
PX(T)=w) =Y PX(T)=wT=1), )
t=1

where the probabilities P(X(T) = w, T =1t),t € N, can be computed by the use of
the formula (2).
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192 K. Jasinski

Notice that the expected value E (X (7)) provides information about the mean number
of failed components at the time of the series—parallel system failure.

Corollary 3 Applying Theorem 1, E(X(T)) can be computed as follows

E(X(T) =Y wP(X(T)=w). ®)

w=m

Now we consider two situations when the rv X (7') depends on the time of the system
failure. Firstly, we assume that the failure time of the series—parallel system is known
tobe T = ¢. Under this condition, we calculate the probability of the number of failed
components X (7),i.e., P(X(T) = w|T =t), w = m, ..., n.Secondly, suppose that
a series—parallel system is still working at time ¢ and we compute the corresponding
conditional probabilities, i.e., P(X(T) = w|T > t), w = m,...,n. To establish
these conditional probabilities we need to recall the results concerning the reliability
function of the system lifetime 7.

Under the assumption that 77,...,7,, are DNID discrete rvs, Dembinska and
Goroncy (2020, (4.3)) used the representation (1) to establish the expression for the
survival function of T as follows

P(T>t)=1—Z(—1)j+l Z P( max Tpft)

J
j=1 I<ki<..<kj<s pelUiy Cy,

:Z(—])Hl > P( max Tp>t>. )
j=1

j
I<ki<..<kj<s peUi= Cy

If we know the dependence structure between 71, . .., T,, then the expression (9) can
be simplified in particular cases. Thus

ilﬂ,- (1—P (lﬁl{Tl < t}>> , if Ty, ..., T, are exchangeable,
i= =
P(T >1)= i}ﬂi<l—l]£[l Fl(t)> , if Ty, ..., T, are independent,
i= =
iﬂi(l—Fi(f)), if Ty, ..., T, are IID,
i=1 )
where

s J
=0 | [Uel =i
j=1 =1

1<k; <...<kj§_&‘

Using the representation (1) and the fact that the minimal cut sets are pairwise disjoint,
we can also obtain considerably simpler forms of (10) in the independent and IID cases
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(cf. the method of derivation of the formula (3) in Dembiriska and Eryilmaz (2021)).
It follows that

K |Ci|
I1 (1— I1F <,>(t)) , if Ty, ..., T, are independent,
P(T >1t)= "jl (11)
[1(1—Fl%@®), ifTy,...,T,arelID,
i=1
where hgi), .. h(c | are the indices of the component lifetimes in the minimal cut set
Ci,i=1,...,s, respectlvely

Theorem 2 Let the assumptions of Lemma [ hold and t € N be such that P(T =t) >
0. Then, forw =m, ..., n,

B . PX(D=w.T=1
PX(T) =w|T=1t) = P =1 , (12)

where the probabilities P (X(T) = w, T =t) and P(T = t) can be obtained from
(2) and (9), respectively.

Theorem 3 Under the assumptions of Theorem 2 with “P(T =t) > 0” replaced by
“P(T >1t)> 07, we have

Yo PX(T) =w, T =u)
P(T >1)

PX(T) =w|T > 1) = : (13)

where again the probabilities P (X(T) = w, T = u) and P(T > t) are given in (2)
and (9), respectively.

Corollary 4 Combining Corollaries 1 and 2 with (10) (alternatively with (11)), we
get the simplified forms of (7), (12) and (13), when Ty, ..., T, are exchangeable or
independent not necessarily identically distributed or IID rvs, respectively.

From the practical point of view, there is a problem to use software to calculate the
probabilities given in (7) and (13) and consequently the expectation in (8) when the
support of the rv 7; is not finite. Notice that the sums Zt 1 in (7) or Zu —p1 In
(13) may consist of infinitely many positive summands and we are not able to add
all these summands using software. We propose a truncation method to solve these
problems. We first fix the desired accuracy of the result (¢ > 0). Next we decide how
many elements of the infinite summation to include during calculations to obtain this
accuracy. More precisely, to compute the probability (7), we split the infinite series
into two parts as follows

i) o0
PX(M=w)y=) PXM)=wT=0+ Y PXT)=wT=1,
t=1 t=to+1
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and 1 is chosen so that

Z PX(T)=w,T=1) <a. (14)

t=to+1

Thus the approximate formula P (X(7T) = w) = ;(’:1 PX(T) =w,T =1t) gives
an error not greater than a. Now we are interested in finding #; satisfying (14). Since
Yoo, pit) =1,i = 1,...,n, it easily seen that for any ¢ > 0 there exists 7y such
that
o
Filto)= Y pi(t) <eforeveryi=1,....n. (15)
t=tp+1

By Lemma 1,

PX(T)=w,T =1)

B (ZI)Z y oYy

j=11=ki<..<kj<s mi=I mi=1 ) Cy.
h(kl)epmll 7 h(k/)epmj./
|Czy|=11Czy |—r1—1 [Coyg_jI=11Ce_jl=rs—j—1
> X 2 Z 2 PO
r1=0 v1=0 r 0 v, 0 P€{l,en)
1= 1= (z1) s—j= s—j= (z Zg— ,
il 67;'rl ri+vg B /GP)Y jols—jTvs—j

ICky | IC; 1
< max p,(t)z Z I(w>Z{Ckl) Z (ICkl |> Z <|ij|>
{1,.. my mo m;

'€ J=11=ky <..<kj<s my=1

[Czy |=11Czy [=r1—1 j1=1 ‘Czsfj‘_rsfj_l

i TS S

Fg_—j, Vg
r1=0 v1=0 rg—j=0 Vg j= ST RS

C, -1 C,|l—r—
Since Z‘ k| (‘Ckl ):2‘Ck1|_1, I=1,...,j,and ZL,:](‘) Z‘vl:](l) " |CZ[‘)=3‘C21| _

m;=1 T,
2|C~|,l=1,...,s—j,weobtain

PX(T)=w,T =1)

.....

j=11<ki<..<kj<s =1 =1
s—j
<3|czlw _ zwczﬂ)
=1
K J
SO+ )Y D w>Z|ck| [1(2%" ~1)
j=l1=<ki<..<kj<s = =1
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§—

, [ (3\01,\ _ zwczll). (16)

~.

We conclude from (15) that

o0
> PX(TM)=w,T=0
t=to+1
s J j s—j
=y Y tfwzX el |TTE =) (31! - 2<)
J=l1<ki<..<k;j<s =1 =1 I=1
o0
C DL (PO pa(0) < ane,
t=to+1
where
N j ; S—j
= Yo r|w=Y ek ]‘[(2'%'-1) (3|sz|—2lczz\). (17)
j=1 1§k1<...<kjfs =1 =1 =1

Hence if ¢ < n“—a, then Z;’im_l P(X(T) = w,T = t) < a. Notice that we have
proved the following proposition.

Proposition1 Let Ty, ..., T, be DNID discrete rvs. If ty satisfies the condition
— a
max Fi(fo) < —, (18)
ie{l,...,n} na
with a defined in (17), then the approximate formula
to
PX(T)=w)~ Y PX(T)=w.T=1 (19)
=1
gives an error not greater than a.
In particular cases, that is when 77, . .., T, are exchangeable or IID rvs, we can use a
weaker condition than (18).
Proposition2 [f Ty, ..., T, are exchangeable or IID rvs and t\ satisfies the condition
— a
Fi(o) < =,
a

with a defined in (17), then we can use the approximate formula given in (19).
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Proof Observe that if Tl;' ., T, are exchangeable or IID rvs, then max;¢(1, ..., nﬁ (tp) in
(18) can be replaced by F'1 (#) as well as max;eq1,....») pi (t) and (p1 (1) 4. .. 4 p, (1))
in (16) by pi(¢). Then using the inequality (16), we get the following estimation

o0 o
Y. PX(M=wT=0<a Yy p@)=aFi)<a,
t=ty+1 t=to+1
which is precisely the assertion of Proposition 2. O

Similarly as P(X(T) = w), we can compute numerically the conditional probability
P(X(T) = w|T > t) from Theorem 3. We only need to use the approximate formula
PX(T) = wiT > 1)~ Z;O=1+1 PX(T) = w,T = u)/P(T > t), where we
choose 7 to control the error of the approximation of no more than a fixed level of
accuracy a > 0. To find 9, we can proceed analogously to the proof of Proposition 1.
It suffices to replace a in (18) by a P(T > t).

Finally, we are interested in computing numerically the mean number of failed
components at the moment of the coherent system failure, i.e., E(X(T)) given in (8)
with an error not greater than a > 0. Suppose that all maximal admissible errors of
computing single probabilities P (X(T) = w), w = m, ..., n are equal. We denote
their common value by a,,,,. Hence computing E (X (7)) we make an error which is
not greater than )\ _ - w dpmax = Wamax. Taking aax = W#w
we are ready to approximate the values of E (X (T)).

Proposition 3 Under the assumptions of Lemma 1, E(X(T)) given in (8) can be com-
puted with an error not greater than a > 0, by the use of the approximate formula
(19) for the probabilities P(X(T) = w), w = m, ..., n, with ty chosen so that the

condition in (18) holds with a > 0 replaced by ayqx = m

3 Numerical examples

In this section we present an example illustrating the theoretical results obtained in
Sect. 2. In particular, we demonstrate the application of Corollary 4, and within these
Proposition 2. According to Proposition 2, in the computational results we need to
fix a level of accuracy. For all tables presented for the following example we take
a = 0.00005.

Example 2 Consider a series—parallel system with the lifetime given in (4), where
Ty, T>, T3 are assumed to be IID rvs such that 77 has a geometric distribution geo(p),
where p € (0, 1) and

Fy=1-(1-p', FOo=010-p', 1=0,12,.... (20)
Consequently, fort =1,2,...,

p@)=p(l—p)' ', Fe)=1-(1-p)' " 21)
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Table1 P(X(T) = w) for the

coherent system with the \w ! 2 3
lifetime (4) for various p p=02 0.2623 0.6630 0.0747
(57) (59) 61)
p=0.6 0.1026 0.5788 0.3187
14) (15) (15)
p=09 0.0090 0.2465 0.7445
(6) (6) (©)

With the fact that the system has two serially connected disjoint minimal cut sets
C1 = {1}, Ca = {2, 3}, we are interested in computing numerically the probabilities
P(X(T) =w),w =1, 2, 3, for various p. Notice that combining Lemma 1 with (20)
and (21), we obtain

PX(T)=1,T =n=F ()p@)=p(1 — p)*
P(X(T)=2,T =t)=F(t)p(t) [3p(t) + 4F(17)]
=p=p 4= =p'E=3p)].
P(X(T)=3,T =0)=p>(t)[p(t) + 2F (17)]
=1 -p*22-a-ple-pl.

Now to get the desired results it suffices to apply Corollary 4 (and Proposition 2).
The probabilities P(X(T) = w), w = 1, 2, 3, for various p € (0, 1), are presented
in Table 1. In addition, in brackets, underneath each corresponding probability, we
provide the values of 7y (the number of summands sufficient in the sum to obtain the
fixed accuracy). Next, we demonstrate some conditional probabilities obtained using
Corollary 4 (and Proposition 2). For selected values of ¢, in Table 2 we compute the
conditional probabilities that at the moment of the coherent system failure exactly w,
w = 1, 2, 3, components were broken, given that the system failure occurred at time
t,ie., P(X(T) = w|T = t). Similarly, for selected values of ¢, in Table 3 we give the
conditional probabilities that w, w = 1, 2, 3, components were broken at the moment
of failure of the coherent system, given that the system survived beyond time z, i.e.,
P(X(T) = w|T > t). In addition, for the accuracy a = 0.00005 we provide values
of 7o (see Proposition 2 and the comments after it). They are again in brackets. In
Fig.1 the conditional probabilities P(X(7T) = ¢t|T = t) and P(X(T) = w|T > 1)
are illustrated as functionsof t = 1,2, ..., 30 for w = 1, 2, 3. We see at once that the
conditional probabilities P(X(T) =2|T =1t), P(X(T) =3|T =t)and P(X(T) =
2|T > t), P(X(T) = 3|T > t) are increasing functions of ¢t = 1,2, ..., 30, while
the probabilities P(X(T) = 1|T =t) and P(X(T) = 1|T > t) are decreasing.

In Table 4 we provide the expected values of the number of failed components at the
moment of the coherent system failure. They were obtained by the use of the formula
(8) and Proposition 3.
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Table 2 Conditional probability P(X(T) = w|T = r) for the coherent system with the lifetime (4) for
various t when p = 0.2

w\t 1 2 5 10 20 30

w=1 0.5517 0.3107 0.1008 0.0262 0.0026 0.0003
w=2 0.4138 0.6214 0.8021 0.8663 0.8867 0.8887
w=3 0.0345 0.0680 0.0971 0.1075 0.1108 0.1111

Table 3 Conditional probability P(X(T) = w|T > r) for the coherent system with the lifetime (4) for
various ¢t when p = 0.2

w\t 1 2 5 10 20 30
w=1 0.1749 0.1234 0.0514 0.0149 0.0015 0.0002
(58) (60) (65) (74) %94) (114)
w=2 0.7383 0.7826 0.8446 0.8761 0.8876 0.8887
(60) (62) (67) (76) (96) (116)
w=3 0.0868 0.0940 0.1040 0.1090 0.1109 0.1111
(62) (63) (68) (78) o7 (117)

Table 4 Expectation E(X (7))
for the coherent system with the

lifetime (4) for various p E(X(T)) 1.8124 2.2161 27355

p=02 p=0.6 p=09

4 Summary and conclusions

In this paper, we have considered series—parallel systems. Their reliability properties
are very useful in practical situations. The series—parallel systems are suitable for
modeling various systems such as, e.g. coal feeding system and port oil transportation
system, see (Levitin and Amari 2009) and (Kotowrocki 2003) for more details. As
it has been shown, studying the number of failed components in such system upon its
failure is very important in optimal system design. We analyze systems whose com-
ponent lifetimes are discretely distributed. The conclusions of this paper correspond
to the results obtained by Davies and Dembiniska (2019), who considered k-out-of-
n systems and by Dembinska and Eryilmaz (2021), who examined series—parallel
systems with independent component lifetimes. However, they were interested in the
numbers of broken components in each module, not the total number of the broken
components, at the time of the failure of a series—parallel system.

The study of the number of failed components in an arbitrary coherent system at
the time when the system breaks down and fails will be among our future research
problems. This quantity for multi-state series—parallel systems might be also very
interesting.
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Fig. 1 Conditional probabilities P(X(7T) = w|T = ¢t) and P(X(T) = w|T > t), w = 1,2, 3, for the
coherent system with the lifetime (4) as functions of t = 1,2, ...,30 when p = 0.2
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