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Abstract

This paper considers the class of discrete distributions for which the distri-
bution function is a log-concave sequence. It is shown that such distributions
arise from a wide variety of circumstances in Reliability, and that these have
a decreasing reversed hazard rate. After examining the closures of the class
under certain key operations, sharp upper and lower bounds on the reliabil-
ity function for the member distributions are given. Some useful inequalities
for maintained systems are provided. Some results for the related class of
discrete concave distributions are also given.
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1 Introduction

Discrete life distributions arise in several common situations in reliability
theory where clock time is not the best scale to describe lifetime. A discrete
life distribution is a natural choice where failure occurs only due to incom-
ing shocks. For example, in weapons reliability, the number of rounds fired
until failure is more important than age at failure (Shaked et al., 1995). Dis-
crete lifetimes also occur through grouping or finite precision measurement
of continuous time phenomena. Since there is a limit on the precision of
any measurement, it can be arguably said that samples from a continuous
distribution exist only in theory. However, there has been relatively less
work on discrete distributions, particularly in the area of Reliability. Some
parametric models for discrete life distributions have been discussed, viz.
Bain (1991), Adams and Watson (1989), Xekalaki (1983) and the references
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therein. Roy and Gupta (1992) and Sengupta et al. (1995) considered non-
parametric classes of such distributions. These distributions are applicable
not only to discrete life data, but also to count of events such as repeated
failures of a maintained unit.

Most of the nonparametric classes of distributions (continuous or dis-
crete) that are commonly found in the reliability literature are based on
some notion of aging. Sengupta and Nanda (1999) showed that the class of
log-concave life distributions have some interesting properties, even though
no aging interpretation is available for these classes. They also obtained
reliability bounds and other inequalities for log-concave distributions.

DEFINITION 1.1 A distribution function F' with support [0, c0) is said
to be log-concave if

F(az+ (1 - a)y) > F*(2).F'~(y)
for a € (0,1) and 0 < z,y < o0.

The reversed hazard rate (see Shaked and Shanthikumar, 1994) of a dis-
tribution F' at the point ¢ is defined as (d/dt) In F'(t), provided the derivative
exists. If the reversed hazard rate exists, F' is log-concave if and only if the
reversed hazard rate is non-increasing in ¢. In the case of a discrete distri-
bution F' with support included in N = {0, 1,2, ...}, the reversed hazard rate
pur(k) is defined as (F(k) — F(k —1))/F (k).

DEFINITION 1.2 A discrete distribution F' with support contained in
N is said to be discrete decreasing reversed hazard (d-DRH) if the reversed
hazard rate pp is a non-increasing sequence.

The purpose of the present paper is to explore the properties of the d-
DRH class of discrete distributions. A few results obtained here happen to
be similar to those obtained for continuous log-concave distributions by Sen-
gupta and Nanda (1999) but there are many others which are qualitatively
different.

The following are a few instances of d-DRH distributions arising in prac-
tice.

1. Many common discrete distributions are d-DRH for all values of the
parameters. These include binomial, Poisson, geometric, hypergeo-
metric, negative binomial, logarithmic series, hyper-Poisson, Zeta and
Yule distributions.
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2. Grouped data arising from samples of any log-concave life distribution
are found to have d-DRH distribution (see Section 3). As noted by
Sengupta and Nanda (1999), most of the parameric models of distri-
butions in common use in reliability are log-concave.

3. In a stress-strength model where the independent and exponentially
distributed stresses accumulate to cause failure and the strength has
a log-concave distribution, the number of shocks causing the eventual
failure has a d-DRH distribution (see Section 3).

4. Consider a maintained system where a failure is treated with instanta-
neous and perfect repair/replacement. Suppose the (continuous) inter-
replacement times are independent with distribution F'. If F' is IFR,
then the number of replacements till any fixed time has a d-DRH dis-
tribution (see Sengupta and Nanda, 1999).

5. Given a collection of n independent events with various probabilities,
the distribution of the number of events actually taking place is d-DRH
(see Sathe and Bendre, 1991).

The scope of the d-DRH class and its characterizations are given in Sec-
tion 2. The results concerning relationships between d-DRH and (continu-
ous) log-concave distributions are studied in Section 3. Section 4 deals with
the closure properties of the d-DRH class under different reliability oper-
ations. The sharp reliability bound for a d-DRH distribution is given in
Section 5, while some inequalities for maintained systems are given in Sec-
tion 6. The sub-class of discrete concave distributions is briefly considered
in Section 7.

Throughout the paper, we refer to discrete distributions with support
contained in N as ‘life distributions’. The words ‘increasing’ and ‘decreas-
ing’ would mean ‘non-decreasing’ and ‘non-increasing’, respectively. For a
distribution function F', we denote the corresponding survival function by
F, that is, F(k) =1— F(k—1).

2 Characterization and scope

We begin with two characterizations of d-DRH distributions which are
easy to prove.

THEOREM 2.1 Let K be a discrete random variable having life distribu-
tion F. The following three statements are equivalent.
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(a) F is d-DRH.
(b) F(n+ k)/F(k) is decreasing in k for all n € N.

(¢) The distribution function Gy, of k—K given K < k, defined as G(n) =
Plk — K < n|K < k] is stochastically increasing in k.

Note that Gy, in part (c¢) of Theorem 2.1 is the distribution of the time
since failure, at time k. This is analogous to the remaining life at age k.The
time since failure are of interest, for instance, in problems involving calcula-
tion of premiums for insurance which are payable at the end of the year of
death.

The following lemma, stated without proof, would be useful in proving
the next theorem which shows how d-DRH distributions may arise in a
variety of ways.

LEMMA 2.2 Suppose ap and by for k = 1,2,... are positive sequences
with ay /by, increasing in k. Then

k k
(Z ai> / (Z bi> is increasing in k.
i=1 i=1

THEOREM 2.3 Let F' be a discrete life distribution and the corresponding
probability mass function be denoted by the sequence fi, k > 0.

(a) If fr is decreasing in k, then F is d-DRH.
(b) If F has decreasing failure rate (d-DFR), then it is d-DRH.

(¢) If fotk/fr is monotone in k forn € N and k = 1,2,..., then F is
d-DRH.

(d) If F has a finite number of modes, then there is an age ko which is less
than or equal to the rTightmost mode such that the distribution of the
‘remaining life’ at any age greater than kg is d-DRH.

PROOF. Part (a) is easy to prove. Part (b) follows from part (a) by
checking that fj is decreasing in k whenever F' is d-DFR.
To prove (c), let fr—1/fr be increasing in k, so that

8/fo < fo/fi < fi/fa<...< foo1/[k,
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where ¢ is a small positive quantity. Hence, on using Lemma 2.2 and taking
limit as 0 approaches zero, we have F(k—1)/F (k) increasing in k. If fi_1/ fx
is decreasing in k, that is, f,4r/f, is increasing in n, we have

froik)/fr < fonak/ fms for all £ > 0 and all n < m.
This means
frvkfm < fmskfn for all kK > 0 and all n < m.

Taking sum over all m ranging from n to co on both sides of the above
inequality, we have

Fn)foir < fuF(n+k) for all k£ and n,

that is, F' is d-DFR. It follows from Part (b) above that F' is d-DRH.

To prove (d), let fx be decreasing for all k£ > ko. The probability mass
function of the remaining life at any age greater than k is decreasing, and
the stated result follows from part (a). O

REMARK 2.1 Using part (c) of the above theorem, one can easily see
that the binomial, negative binomial, Poisson, hyper-Poisson, geometric,
hypergeometric, logarithmic series, zeta and Yule distributions belong to
the d-DRH class for all values of the parameters.

Theorem 2.3 shows how the number of certain events may have a d-DRH
distribution. Yet other instances of emergence of d-DRH distributions will
be given in the next section. We end this section with the observation that
there is no discrete distribution with support on the entire domain N which
has an increasing reversed hazard rate.

3 Relationship Between d-DRH and Log-concave Distributions

We begin with a stronger version of a result stated in Section 1.

THEOREM 3.1 A discrete distribution is d-DRH if and only if it is the
discretized version of a continuous log-concave distribution.

PRrOOF. Let X be a random variable with continuous log-concave distri-
bution function F. Let K be the integer part of X. Then
P(K<n+k) Fn+k+1)

P(K <k) Flk+1)
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which is decreasing in k, since log F' is concave. The reverse implication is
proved by observing that for a d-DRH distribution G, the continuous distri-
bution obtained by linearly interpolating log G in between integer points is
log-concave. O

Some preliminaries are needed for the next characterization. Define, for
A>0and n=1,2,..., the functional

(Az)n—t

mg(x)dx,

F(A,g,n):/ e A
0

for any function g defined on [0, 00), for which the above integral exists. Let
I'(A\, g,0) = 0 for all A and g. The functional I" has the property given below.

LEMMA 3.2 If f is any density and F' is the corresponding distribution
function, then

(a) Y p_y T\, f k) = AT(X, F,n).

(b) T'(\, F,-) is a discrete distribution.

PROOF. The proof of part (a) follows from the fact that
LA, fon) = AN\, Fyn) = A'(\,F,n—1), n=1,2,...,

which can be proved by integration by parts.

In order to prove part (b), note that I'(\, F,n) is increasing in n and it
is bounded above by I'(A,1,n) = 1. Therefore, it is enough to show that
lim,, 0o I'(A\, F,n) > 1 — 6 for any small and positive §. Choose a §, choose
xg such that F(xg) > 1 — 0/2 and choose ng such that

) n—1
/0 )\e_)‘mij;x_)l)!dx < g for all n > ny.

Note that such an ng exists because for every fixed A and xg the integral in
the left hand side decreases monotonically to 0 as n goes to infinity. Define
the function g by g(x) = (1—0/2)I(x > xg), where I(-) is the usual indicator
function. It follows that for n > ny,

F()‘aFvn) > F()"gan)

xo T n—1
— P(A,1—5/2,n)—(1—5/2)/0 AeAx((An_)l)g

This completes the proof. O

dx>(1-6/2)*>1-6.
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We are now ready for a characterization of the distribution I'(A, F, -).

THEOREM 3.3 An absolutely continuous life distribution F is log-concave
if and only if the discrete distribution T'(\, F,-) is d-DRH for all X > 0.

PROOF. Let the distribution function F' having density f be log-concave.
This means f(x)/F(x) is decreasing in z, and that f — 0F for any 6 > 0
changes sign at most once (from positive to negative as = goes from 0 to o).

Since the kernel
(Az)"

K(n,z) = exp(—\x) p

is TP, over N x [0, 00), its variation diminishing property (see Karlin, 1968,
Chapter 5 or Barlow and Proschan, 1975, p.93) implies that I'(\, f,n) —
0T (X, F,n) changes sign at most once (from positive to negative as n goes
from 0 to 0o0). Therefore, I'(\, f,n)/I' (A, F,n) is decreasing in n. Lemma 3.2
indicates that this sequence is A times the reversed hazard rate of the discrete
distribution I'(\, F,-). This completes the necessity part.

To prove the sufficiency, note that the d-DRH property of I'(\, F, n), by
Lemma 3.2 reduces to

L\ fon) - TNFon+ k) >T (N Fon)-T'(N, f,n+ k) forn,keN. (3.1)

It is clear that I'(\,g,n) = E(g(X)) where X has a gamma distribution.
Block and Savits (1980, page 468) used the argument that when z is a
continuity point of g,

lim I'(n/x,g,n) = g(z),

n—oo

since the gamma distribution tends to the degenerate distribution at x. In
the present case, if z (> 0) and  +y (> 0) are two continuity points of F,
and if we choose k in (3.1) as the integer part of ny/x and X as n/x, then the
four terms of (3.1) tend to f(z), F(x +vy), F(z) and f(z + y), respectively,
as n — oo. It follows that I’ has a decreasing reversed hazard rate. U

REMARK 3.1 Let Y, X1, Xo,... be independent, with Y having distri-
bution function F' and the X;’s following the exp(\) distribution. Let N be
such that

Xi+Xo+.. . + Xy <Y< Xi+Xo+...+XN.

Then the above theorem suggests that the distribution of N is d-DRH for
all A if and only if F' is log-concave.

The random variables mentioned in Remark 3.1 may be interpreted in
any one of the following ways.
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1. In a stress-strength model, ¥ may be the strength and X, Xs,... be
independent stresses (shocks) which accumulate. The device fails as
soon as the cumulative stress exceeds strength. Then, IV is the number
of stresses (shocks) causing failure of the device.

2. X1, Xo,... may be a sequence of inter-failure times of a maintained
unit, while Y may be the time of a catastrophic failure. In such a
case, N would be the number of repairs during the lifetime of the unit,
which is terminated by the catastrophic failure.

3. Y may be the lifetime of a single server whose clients come as per a
Poisson process and are instantly served. Then N would be the number
of clients served in the entire life of the server.

We end this section by mentioning a result due to Sengupta and Nanda
(1999) that links d-DRH distributions with continuous log-concave distribu-
tions through a Poisson shock model.

THEOREM 3.4 Suppose that random shocks arrive in continuous time
according to a homogeneous Poisson process, and that the probability that a
unit fails to survive k shocks is P(k). If the distribution P(k) has the d-DRH

property, then the continuous life distribution of the unit is log-concave.

4 Closures and Non-closures

We start this section by proving closure property under convolution of
discrete IFR (d-IFR) class, which will be used in proving the corresponding
closure of the d-DRH class.

LEMMA 4.1 Let X and Y be two independent d-IFR random variables,
not necessarily nonnegative. Then their sum X +Y is also discrete IFR.

PROOF. Let us write P(X = k) = fx, P(X > k) = F(k),P(Y = k) =
gr, PY > k) = G(k) and assume that F and G are discrete IFR (i.e.
F(k+n)/F(k) and G(k +n)/G(k) are both decreasing in k for n € N). We
have to show that

D= Zk Fj(ml - k)gk—m Zk }?(ml - k)gk—ng >0
Yo F(me —k)gr—n, DopF(me—k)gr—n,| ~
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for all indices n1 < ng and m1 < msy. Note that

D = ZZle kl m2_k2)[gk1 n19ka—no gk1—n2gk2—n1]
k1 k2

= ZZ [F(m1 — k1) F(ma — k) — F(my — ko) F(mg — k)]

k1<k2
X [gklfnlglmfnz - gk1fnzgk27n1]'
The first of the four product terms can be rewritten as

ZZF (m1 — k1) EF(ma — k2) Gy —ny Gka—ns
k1<kso

= ZF ma — k2)Gky—n, Z Z Jigk1—ny

k1<kgo j7>mi—k1

= ZF mg—kg gk2 no Z mel i9k1 —n1

k1<k2 ’L<k1

e ZFmQ_kzgk‘Q RQmel Zzgkl —n1
i<ko k1=i

— ZF mo — k’? gk‘z —ng Z fml k‘l kl — nl) G(k2 —ni + 1)]
k1<ko

- ZZF m2 — k2)gk2—n2fm1—k1 (kl - nl)

k1<ko

— Z F(mg — k)gk,nQF(ml — k‘)é(k —ni+ 1).
k

The other three products of sums in the expression of D can be rewritten as

Z ZF my — kl m2 - k?)gk‘g n19k1—nso
k1 <ko

Z Z F(m2 - k2)9k2—n1fm1—k‘1é(kl - n2)

k1<ko
— > F(mg—k)gr-n, F(m1 — k)G(k —ng + 1);
k

Z ZF m1 kQ m2 - kl)gkg n19ki1—no
k1<ko

Z Z F(ml - kQ)ng—nlme—klé(kl - n2)

k1<ks

— > F(mi—k)gk—n, F(mg — E)G(k —ng + 1);
k
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Z Zp(ml - kQ)F(mZ - kl)gkl—nlgkz—ng

k1<ko

= Z ZF(ml - k:2)gk‘2—n2fm2—k;lé(k1 — ’I’Ll)

k1<ks
- ZF(ml — k) gk —ny F(mo — k)G (k —nq + 1).
k

Once the four terms are put back together, the subtracted terms from the
above expressions would cancel. The combination of the double summations
can be conveniently factored as

D = ZZ[F(ml - kl)fmz—kz - F(mQ - kl)fm1—k2]
k1>ko

X [Ghy—ny G(k2 = 12) = Gy —ny G (k2 — na)].

The first factor of the summand can be written as

F(ml - kl)fmszz - F(m2 - kl)fm1*k2

F(ma —ks)  frmg—ky  Flmai—ka)  fin,—y

N (F(mg—kl) F(mg—kg) F’(ml—kl) F(ml—k2)>
XF(ml — kl)F(mQ — kl).

The two ratios contained in the first term within parantheses are greater
than the corresponding ratios of the second term, since F is discrete IFR.
Therefore, the above expression is nonnegative. Similarly,

gkl*an(kQ - nQ) - gkl*n2G(k2 -n

1)
(G(kl —n1)  Ghem Gki—n2)  gron >
é(kg — ng) é(kl — 77,2)
0.

G(kg - nl) G(kl - nl)
xG(ky —n2)G(ky —ny) >
It follows that D > 0 and hence the distribution of X +Y is IFR. O

The ensuing theorem gives the closure properties of the d-DRH distribu-
tions.

THEOREM 4.2 The d-DRH class of distributions has the following clo-
sure properties.

(a) If a sequence of d-DRH distributions converges to a limiting distribu-
tion, the limiting distribution is d-DRH.
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(b) If the components of a parallel system have independent lifetimes with
d-DRH distributions, then the system life distribution is d-DRH.

(¢c) If the components of a k-out-of-n system have independent lifetimes
with identical d-DRH distributions, then the system life distribution is
d-DRH.

(d) Convolution of two d-DRH distributions produces a d-DRH distribu-
tion.

PRrROOF. Parts (a) and (b) are easy to prove from the definition of the
d-DRH class.

In order to prove part (c), let F' be a d-DRH distribution and G be a
continuous distribution obtained by linearly interpolating log F' at the non-
integral points. Let By, be the function defined in Barlow and Proschan (1975,
p.107), so that the composition By,oF" is the life distribution of a k-out-of-
n system of independent components having life distribution F'. Since the
continuous distribution G is log-concave, Theorem 2(g) of Sengupta and
Nanda (1999) implies that By,oG is log-concave. Therefore, the sequence
log (BnoG(j)/BrnoG(j — 1)) is decreasing in j. It follows that the sequence
1 — BgpoG(j — 1)/ BgnoG(j) is decreasing in j. However,

_ BknoG(] — 1) 1 BknOF(] — 1)

BknoG(]) BkznoF(]) ’
and the expression in the right hand side is the reversed hazard rate of the
distribution By,oF.

Part (d) can be proved by using Lemma 4.1 along with the fact that X
is d-DRH if and only if —X is discrete IFR. ]

1

REMARK 4.1 It is to be mentioned here that the proof of Theorem 2(f)
of Sengupta and Nanda (1999) is erroneous. The result is true and it can
be proved along the lines of the proof of Barlow and Proschan (1975) by
considering —X in place of X.

REMARK 4.2 The life distribution of a series system with independent d-
DRH distributed component lifetimes need not be d-DRH. Consider F(k) =
P(X <k)=(1/2)*% and G(k) = P(Y < k) = (1/4)** k =0,1,2,3,4.
Then F and G are d-DRH, but 1 — (1 — F')(1 — G) is not d-DRH.

REMARK 4.3 Mixtures of d-DRH distributions is not necessarily d-DRH.
Consider the distribution F' having masses 0.3, 0.3 and 0.4 at 0, 1 and 2,
respectively, and the distribution G having masses 0.99 and 0.01 at 0 and 1,
respectively. F' and G are d-DRH, but (F 4+ G)/2 is not.
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5 Reliability Bounds

Consider a discrete distribution F' with support on N and a specified
mean p. The following theorem gives the sharp upper bound on F'(k) when
F is known to be d-DRH.

THEOREM 5.1 If X is a discrete random variable having d-DRH distri-
bution with mean p, then

PX > K 1 if k<[y]
> k) < 1—ri %) if k>
max (1—r %) if k=l
where [u] is the integer part of p and r; is the unique solution to the equation

L= =r) =i +1—p.

The bound is sharp.

PROOF. In order to prove that the trivial upper bound in the case k < [u]
is sharp, consider the distribution having masses 1 — p+ [u] and p— [p] at the
points [p] and [u] + 1, respectively. This distribution is d-DRH, has mean
p and P(X > k) is equal to 1 for all £ < [u]. Now let k& > [u] and define
the class of distributions G = {F : F' is d-DRH with mean u}. The task is
to find the infimum of F(k) when F' € G. We shall show that this task is
equivalent to finding the infimum of F(k) when F is in the sub-class

Go= {F . Feg, F()=min{e **" 1} for some t>p and a>0} . (5.1)

To see this, let us choose a distribution F' from G and define M (I) = —In F'(I).
The distribution F' is d-DRH if and only if M (1) — M(l + 1) is decreasing
in [. For the chosen integer k > [u] set

_Joat=0) if I<t,

Ml(l)_{o it 1>t
where a = M (k) — M(k+ 1) and t = k+ 1+ M(k+ 1)/a. (We ignore the
trivial case a = 0, when M (k) = M(k+1) = M(k+2) = --- = 0 so that

F(k) is larger than any distribution in Gy.) By construction M;(l) = M(I)
for | = k,k + 1. It follows from the convexity of the sequence M that
M (1) < M(1) for all I, with equality holding for [ = k, k + 1. Since

Z (1 - e_M(l)) = U,

1>0
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we have

3 (1 - e*Ml(”) <. (5.2)

>0

Note that even though the distribution e~ has the requisite shape, it is not
necessarily a member of Gy as its mean may be too small. However, the LHS
of (5.2) would increase if the value of a is increased from M (k) — M (k + 1),
keeping ¢t fixed, and would exceed p when a goes to infinity. Therefore, there
exists a number ag such that the distribution e =2 defined by

t—1) ifli<t
TAOE S
0 if I > t,

M(k+1)

where t = k+ 1+ R =M EFT) has mean u. Specifically, ag is defined by
the equation

u:Z(l—e_MZ(l)) =[t]+1-

>0

(e—a0(t=1) _ g=ao(t+1))
(1 —e90)

Clearly, e=2 is a member of Gy and ag > M(k) — M(k + 1), implying
e Ma(k) < g=Mi(K) — o~M(K),

Thus, for every distribution in G there is a distribution in Gy which has
a smaller value of distribution function at k. Therefore, instead of seeking
the supremum of P(X > k) over G, it is enough to look for the supremum
of P(X > k) over Gy. It follows from (5.1) that the sharp upper bound of
P(X > k) in Gy is

sup (1 —ema(t=h)),
t:t>k,
a: [t]+1—(e—alt=[th) —e—a(t+1)) /(1—e—a)=p

In order to simplify the task of maximization, define the variables i = [¢],
(t) =t — [t] and r = e~®. Then the upper bound of P(X > k) in Gy is

sup 1 — ikt ®,
i=k,k+1,...
0<(ty<1
0<r<1
{0 (1—rit1) /(1—r)=i+1—p

Rewrite the constraint as

r(1+r+ ) =i+ 1—p (5.3)
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It is clear that the left hand side of (5.3) is an increasing function of r and a
decreasing function of (t). Therefore, for given p and fixed ¢, the constraint
dictates that the variables (t) and r be increasing functions of one another.

After substituting (i + 1 — p)(1 — 7)/(1 — rit1) for r®, the objective
function becomes

1—7r 1 (i+1—p) 1
1—pitl r _'ur*(i*k)+r*(i*k)+1+'--+rk'

1—r k41— p)

It is easy to see that P (k) 4p=(=k)+1 4 .. 4k is a convex function of r
with a unique minimum. Therefore, for fixed ¢ the maximum of the objective
function occurs at one of the end-points of the range of r permitted by the
constraint. As r is an increasing function of (¢), these end-points correspond
to (t) = 0 and (t) = 1, respectively, in (5.3). Consequently for fixed i, the
objective function is maximized by choosing either r = r; or r = s;, where
r; and s; are unique solutions to the equations

T4+r+-+7r i+1—p,
and r(L+r+---+7r") = i+1—p,

respectively. It is easy to see that s; = 7;41. Therefore, for k < [u] the upper
bound of P(X > k) is

max —max {1 N sé‘kH} = max (1-—7rF),
=k kA1, =k k41, ...

with r; defined by (1 —7:"1)/(1 —r;) =i+ 1 — u. This leads to the required
result. Sharpness of the bound in the case k > [u] follows from the fact that
for every ¢ > k, the value 1 — rf-fk is attained by a particular distribution in

Go. O

REMARK 5.1 The upper bound in the range k > [u] is qualitatively
different from the continuous case. Further, the bound in the continuous
case is a function of time divided by mean life, whereas the discrete case
bound cannot be computed solely from the knowledge of k/p or (k + 1)/ p.

REMARK 5.2 Since the d-DRH class includes the discrete DFR. class,
and the sharp lower bound on the reliability for the latter class is 0 (see
Theorem 5 of Sengupta et al., 1995), the sharp lower bound on F(k), when
F'is d-DRH with mean p, is 0.
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6 Inequalities for maintained units

Consider a maintained unit where each failure is followed by instant
replacement by a new or perfectly repaired unit. Let the life distribution of
the units be independent with distribution F'. In the continuous time case,
Sengupta and Nanda (1999) showed that whenever F' is IFR, the number
of failures till a fixed time tg has a d-DRH distribution. If the mean of this
distribution is known, then one can give an upper bound on this distribution
using Theorem 5.1. If one does not know the mean but has a good idea about
the parent distribution F', then one can use the upper and lower bounds given
by Barlow and Proschan (1975, p.162)

Now consider the above set-up in discrete time, as in Shaked et al. (1993).
Let F' be a known distribution. If an item fails at time k, then it is imme-
diately replaced with a new unit at the same time (which means that there
is a possibility of two or more failures at a single time index k). Let N (k)
represent the number of replacements till time & (that is, the N (k)th failure
occurs at or before time k and the (N (k) + 1)th failure occurs strictly af-
ter k). The distribution of N (k) for fixed k is not easy to compute in general.
The following theorem provides an approximation from the lower side.

THEOREM 6.1 In the above set-up, let I be d-DRH. Then

-1

la (kar)’
P(N(k) <1)>1—e oy i,
i=0
where ay = — log F’ ([ﬂ + 1), [%] being the integer part of %
PrOOF. Let S = —log F' and T be a piecewise linear and continuous

function that coincides with S at the integer points. [If S is not defined at
any point, T’ can be assigned any finite value so that the function is convex.]
Let G(z) = e~ T(®), Note that if K is a sample from F, then for any z > 0,

P(I(K)>z) = P(K<T '(z)) = F(T '(z))
= G(ITY)) < GT'w) = e

In the above simplification the notation [-| has been used to indicate the
‘greatest integer’ function. The above result shows that the random variable
T(K) is stochastically smaller than the unit exponential distribution.

Let K1, Ks,... be the successive lifetimes of the replacement units. We
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can write

P(N(k)<l) = P(K|+Kot+-- +K; > k)

_ p (T (K1+KQJZF...+KZ) T (I;))

> P<T< s 24; ha ’) §S<I;+1>>
T(K)+T(K2)+---+T(K
> P< (K1)+T( 2l)+ +7( z)§5<1;‘+1>)
(since T is convex)
k
> P<E1+E2+"'+El Sl'5<l+1>>
k

= P(El—I-EQ—i- B <I- akl), where ai; = S 7 + 1/,
FE4, Es, ... being samples from the unit exponential distribution. The results
stated in the theorem follows from the form of the gamma distribution with
shape parameter | and scale parameter 1. O

7 Discrete concave distributions

Note from the proof of Part (b) of Theorem 2.3 that there is a class of
distributions which lie somewhere in between the class of d-DFR and d-DRH
classes. These are distributions with decreasing probability mass function.
We define the class of such distributions as discrete concave or d-concave
class.

It can be shown with some algebraic manipulation that the ‘remaining
life’ (at any age) corresponding to any d-concave distribution (at any age) is
d-concave. Further, the class of d-concave distributions is closed under limits
of distributions, formation of arbitrary series systems and arbitrary mixtures.
The class is not closed under convolution and formation of coherent systems.
A simple counterexample that works for both the situations is one where the
first distribution has masses 0.5, 0.3, 0.1 and 0.1 at 0, 1, 2 and 3, respectively
and the second distribution has masses 0.4, 0.3, 0.2 and 0.1 at the same
points, respectively.

Sengupta and Nanda (1999) had shown that d-concave distributions give
rise to continuous concave distributions through a Poisson shock model,
along the lines of Theorem 3.4.

When F' is d-concave, one can use the decreasing property of F'(k+ 1) —
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F (k) to obtain a sharp upper bound of the reliability function F for a given
mean /.

THEOREM 7.1 Let X be a discrete random variable having d-concave
distribution with mean . Then the sharp lower and upper bounds on the
survival function are given by

2k([2p)—p)
=gy o k<p-1,
0<PX>k)<
where, [-] indicates the integer part.

Proor. Following an argument similar to the one used in the proof of
Theorem 5.1 it can be shown that the upper bound can only be attained by
a distribution of the form

a+(1—-—a)k/t if 0<k<T,

1 if k>, (7:4)

ng@:{

where, 7 is a real number (7 > k) and « is a fraction such that the mean of
the above distribution is . The latter condition implies that

[7] [7]
po= ) PX>k Z (1= k/7) = A=a){[r]+1-[7]([7]+1)/(27)}
k=0 k=0
= (I=a)([rHD{1=[71/(27)} = (A=) ([rl+D{1 = [7]/(2[r] + 2(1)},

where (t) = 7 — [7], the fractional part of 7. Note from the last equation

that

1-a= K . (7.5)

([7] + DL = [7]/lr] + ()}

Consider three cases regarding the existence of an « satisfying (7.5).

Case L: [7] > 2u — 1. The right hand side of (7.5) has a fractional value for
every (t) € [0,1).

Case II: [7] < 2pu—2. The right hand side of (7.5) does not have a fractional
value (that is, the value is bigger than 1) for any (t) € [0, 1).

Case III: 2 —2 < [7] < 2p—1 (that is, [7] = [2p —1]). The right hand side
(2 — [2p]) (120 — 1)
T

of (7.5) has a fractional value whenever (t) >
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In summary, an « satisfying (7.5) exists if and only if 7 > 73, where

21 — 24 }

= [2“‘”{” 22— )

(7.6)

Note that [2u — 1] < 719 < 2u — 1.
For the distribution described in (7.4), we can conclude from (7.5) that

pft = k/(r] + (8)}
(Ir] + DAt = [7]/ (7] + )}

(7.7)

PIX>k) = (1-a)1-k/7)

2p(lr] =k + (1))
([T + D[] +2()°

Therefore, the sharp upper bound on P(X > k) is

Lo o ()

a€l0,1]
p=1=a)([r]+1){1-[7]/2r]+{)}

I 7 ),
remaxih,ro} ([71+ D[]+ 2(t))
Note that 2u([r] — k + (t))/{([7] + 1)([7] + 2(t))} can also be written as

2u(t — k) /(72 + 7 + (t) — (t)*) which is a continuous function of 7. The
function can be differentiated at non-integer values of 7. The derivative is

=TT 2r() + (1) — ()7 + 2k(r + 1 - (1)

" 2t {0~ 07
k)t | 2k (4D
() - ) (7 () 7

and it has the same sign as 2k — [r]. Clearly, the objective function is
maximized when 2k < 7 < 2k + 1 and the maximum value is p/(2k + 1).
This maximum is attained when the range [2k,2k + 1] has an intersection
with the feasible range of 7, which is 7 > 7. In other words, the above
maximum value is attained when 79 < 2k 4+ 1. As [2u — 1] < 79 < 2p — 1,
the condition 79 < 2k + 1 is equivalent to 2p —1 <2k +1 or 2u —2 < 2k or
k>p—1.

In the other case (k < p — 1), we have 2k +1 < 179 < 7. Thus, the
objective function is decreasing in 7 over its entire feasible range. Therefore,
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the maximum occurs at the smallest feasible value, 79, and the maximum
value is

2u(frol —k + () _ 2 (12— 1) — & Bl
([70] + 1)([70] + 2(70)) 2] - 20 — 1] (1 N 22([‘;;7][%%)

p{[2p—1](2[2p] —2p+2p— 2] ) =2k ([2p] — 1) }
2p] - [20—1]([20] = p4-2p—[2p])

2u—1]- 2u]=2k(2p]—p) _  2K([2u]—p)
2] - [2p—1] 24] - [2p—1]°

This completes the proof. O
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