Taylor & Francis
p—— Taylor & Francis Group

StatistTiﬁaeLry Statistical Theory and Related Fields

EHRERNEN (AT

ISSN: 2475-4269 (Print) 2475-4277 (Online) Journal homepage: www.tandfonline.com/journals/tstf20

Remaining useful life prediction based on
exponential dispersion process with random
drifts

Pingping Wang & Yincai Tang

To cite this article: Pingping Wang & Yincai Tang (29 Sep 2025): Remaining useful life prediction
based on exponential dispersion process with random drifts, Statistical Theory and Related
Fields, DOI: 10.1080/24754269.2025.2555043

To link to this article: https://doi.org/10.1080/24754269.2025.2555043

© 2025 The Author(s). Published by Informa
UK Limited, trading as Taylor & Francis
Group.

@ Published online: 29 Sep 2025.

\J
[2 Submit your article to this journal &

||I| Article views: 49

A
& View related articles '

Py

(&) view Crossmark data

CrossMark

Full Terms & Conditions of access and use can be found at
https://www.tandfonline.com/action/journalinformation?journalCode=tstf20


https://www.tandfonline.com/journals/tstf20?src=pdf
https://www.tandfonline.com/action/showCitFormats?doi=10.1080/24754269.2025.2555043
https://doi.org/10.1080/24754269.2025.2555043
https://www.tandfonline.com/action/authorSubmission?journalCode=tstf20&show=instructions&src=pdf
https://www.tandfonline.com/action/authorSubmission?journalCode=tstf20&show=instructions&src=pdf
https://www.tandfonline.com/doi/mlt/10.1080/24754269.2025.2555043?src=pdf
https://www.tandfonline.com/doi/mlt/10.1080/24754269.2025.2555043?src=pdf
http://crossmark.crossref.org/dialog/?doi=10.1080/24754269.2025.2555043&domain=pdf&date_stamp=29%20Sep%202025
http://crossmark.crossref.org/dialog/?doi=10.1080/24754269.2025.2555043&domain=pdf&date_stamp=29%20Sep%202025
https://www.tandfonline.com/action/journalInformation?journalCode=tstf20

STATISTICAL THEORY AND RELATED FIELDS Talylor & Francis
https://doi.org/10.1080/24754269.2025.2555043 Taylor &Francis Group
B OPEN ACCESS | ® ek forupies
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ABSTRACT ARTICLE HISTORY
Remaining Useful Life (RUL) is one of the most important indicators to Received 1 April 2025
detect a component failure. RUL can be predicted by historical data Accepted 22 August 2025
by adopting a model-based method. The stochastic process models KEYWORDS

have become the most popular way to model degradation data for Bayesian method;
high-quality products, such as the Wiener process, gamma process degradation data;
and inverse Gaussian process. However, this leads to poor reliability accelerated degradation test;
assessment if the model is misspecified. Application of the Tweedie exponential dispersion
exponential dispersion (TED) process, including the above-mentioned process; random dfrifts;
classical stochastic processes as special cases, transforms the model covariates

selection problem into a parameter estimation problem dexterously. In

this paper, we propose a TED process with random drifts for degrada-

tion data and a TED process with random drifts and covariates for accel-

erated degradation data. A hierarchical Bayesian method is adopted

to estimate the parameters of the proposed models. We also derive

the failure-time distribution and the remaining useful life distribution

for the proposed models. The simulation study shows that the pro-

posed model outperforms the wrongly specified models. Two illus-

trative examples demonstrate the performance of the proposed TED

process with random drifts and the TED process with random drifts and

covariates.

1. Introduction

To assess the reliability of the newly designed products, manufacturers often design the
degradation test (DT) or the accelerated degradation test (ADT) to shorten the testing time by
loading higher stress than normal use condition, such as a combination of random vibration,
higher temperature, voltage, humidity and pressure. To hasten the degradation, the ADTs are
used under severe stress to quickly obtain the degradation information. The obtained DT or
ADT data facilitates the reliability inference for highly reliable products. For an overview of
research in this area, see Limon et al. (2017) and Meeker et al. (1998) for details. In DT or
ADT, the failure of a product is often determined by one or more quality characteristics (QC).
The degradation of this QC accumulates over time and induces a failure when it exceeds a
predefined threshold. This threshold combines the product degradation and reliability (Ye
etal., 2014).
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There are two classes of models for DT and ADT data: the general path models (dos San-
tos & Colosimo, 2015; Lu & Meeker, 1993; Shat, 2024) and stochastic process models (Bae
etal.,2007; Lim & Yum, 2011; Meeker et al., 1998; Shi & Meeker, 2011). Ye and Xie (2015) have
given an excellent review on this area. The Wiener process, gamma process and inverse Gaus-
sian (IG) process are three popular stochastic models to analyse degradation data. Although
they have received intensive applications in degradation data analysis, it is hard to suggest
an appropriate stochastic model for a specific dataset. Recently, Tseng and Lee (2016) pro-
posed the exponential-dispersion (ED) process to fit the degradation paths, which includes
the Wiener process, gamma process and IG process as special cases. They mainly focused
on the optimum allocation problem in ADT. Zhou and Xu (2019) developed the statistical
inference for the parameter estimation method for TED process. Chen et al. (2019) used the
TED process to predict the remaining useful life (RUL) of products and design ADTs. Luo
etal. (2022) derived the system reliability, in which the degradation path for each component
is assumed to follow an ED process.

However, there exists unit-to-unit variability in the degradation paths, because of the
operation environment, initial variation in raw materials and manufacturing processes or
product heterogeneity. There is a significant body of literature studying the heterogeneity by
introducing the random effects into the degradation model. Wang (2010) gave rise to the
maximum likelihood inference on a class of Wiener processes with random effects for degra-
dation data. Lawless and Crowder (2004) incorporated the covariates and random effects to
gamma process. Wang (2008) investigated a semi-parametric pseudo-likelihood inference
for nonhomogeneous gamma process with random effects for degradation data. Peng (2015)
proposed a degradation model based on an inverse normal-gamma mixture of the IG pro-
cess. Fang et al. (2022) studied a novel multivariate degradation model based on the inverse
Gaussian process. As for the ED degradation process, Duan and Wang (2018) further gener-
alized ED with random dispersion parameters and covariates, in which the EM algorithm is
developed to obtain the maximum likelihood estimation and Birnbaum-Saunder distribu-
tion is used to approximate the life-time distributions. However, the dispersion parameters
only affect the variance of the increment instead of the mean. Chen et al. (2021) proposed
the TED process with both random drifts and dispersions and adopted the variational infer-
ence for parameter inference. The TED is a generalized stochastic process that includes the
Wiener, gamma, and IG processes as its special cases. The TED process has independent
increments, which are characterized by the TED distribution in Jorgensen (1997).

From the results of these studies, we can find that the TED process is more flexible than
other processes since it incorporates the classical stochastic processes as special cases, by
which the model selection problem turns into the parameter estimation problem dexterously.
We also find that incorporating random effects into the TED models can achieve better per-
formance in degradation modelling. For TED process with random effects, most statistical
inferences for parameter estimation are based on the EM algorithm or variational inference.
However, these methods are usually of great complexity and cannot provide the estimation
results for random effect parameters. In this paper, we propose a TED model with random
drifts for degradation data and a TED model with both random drifts and covariates for
accelerated degradation data, respectively. The hierarchical Bayesian method is adopted to
estimate the parameters, which can bring about the shrinkage of the random effects in that
they share a common distribution and provide the posterior estimation of the random effects.

The rest of this paper is organized as follows. In Section 2. we introduce some basic prop-
erties of the TED process and its approximation method. Sections 3 and 4 give rise to the
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TED process with random drifts and TED process with both random drifts and covariates
along with their corresponding posterior inference algorithms and the distributions of failure
time and remaining useful life (RUL). In Section 5, a simulation study is conducted to show
the performance and superiority of the proposed models under mis-specification situations.
In Section 6, the GaAs laser data and stress relaxation data examples are used to illustrate the
validity of the proposed models. Finally, we conclude our findings in Section 7.

2. ED process and its approximation
2.1. ED process

Let Y (#) be the degradation characteristics at measurement time ¢ and it can be modelled as
an ED process, which has the following properties: (1) Y(0) = 0; (2) {Y(¢) | t > 0} has sta-
tionary and independent increments, i.e., AY = Y(¢t + At) — Y (¢) follows ED distribution
ED(u At, 1) with probability density function (PDF)

f(Aylu, 2, At) = c(Ay| A, At) exp{A[Ay0 — At (0)]},

where c(-) is the canonical function and « (-) is the cumulant function, satisfying u = x’(0). u
is the drift parameter and 4 is the dispersion parameter. According to the moment generating
function (MGF) for AY, we can obtain the expectation and variance. The MGF is derived as

May(s) = E[eSA}’] = /eSAyc(Ayl){, At) exp{A[Ay0 — Atk (0)]}dAy
— exp {Mt[x (e+%) —x(e)]}. 1)

Then the expectation can be derived as E(Ay | u, 4, At) = %lszo = Atc'(0) = uAt;
the variance can be derived as Var(Ay | u, A, At) = E(Ay* | u, A, At) — [E(Ay| u, A, At)]?
_ %ﬁszo — AR (0)? = APK(0) + Atk (0) — ALRK' () = Alk”(9) = AW,
where V(1) = k”(0) is called the variance function.

An important family of ED process is proposed by Jorgensen (1997) with V(u) = u?,p €
(—00,0] U [1, 00). This family of ED process is called the Tweedie ED (TED) process. The
commonly used stochastic processes are special cases of TED process, such as the Wiener
process (p = 0), the gamma process (p = 2), the inverse Gaussian process (p = 3), the Pois-
son process (p = 1) and the compound Poisson process (1 <p <2). Besides the Wiener
process, the parameter u controls both the expectation and partially the variation in the data.

The distribution, expectation and variance of the increment for different processes are given
in Table 1.

2.2. Saddlepoint approximation

Although the TED process can be used as a general stochastic process to model the degrada-
tion data, a significant challenge is that the canonical function ¢(-) and the cumulant function
k(-) have no closed-form expressions. However, Jorgensen (1986, 1997) adopted the saddle-
point approximation (Daniels, 1954) method to approximate the PDF of the Tweedie ED
distribution. The approximation results are given in the following lemma.
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Table 1. The distribution, expectation and variance of the increment for different processes.

Process Distribution of the increment p Expectation Variance
ED process ED(uAt, 1), V(i) = pP - 1AL wat
Wiener process N(uAtt/2) 0 1At %

gamma process Gamma(AAt, u/2) 2 WAt @
inverse Gaussian process TG (uAt, LAt?) 3 WAt "ZA’
Poisson process Poisson(u At), A =1 1 WAL LAt

Lemma 2.1. The PDF of the degradation increment of the TED process can be approximated
using saddlepoint approximation method as follows:

A AAL Ay
A ,A, ,At ; - d — 5 MU >
F(Ay | p, 2 p; At) 1/2nAt1—PyPeXp[ 5 (At #P)]

where
Ay 2
27 _ , =0,
(At “) P
[ Ay Ay Ay
2| == — )1-= , =1,
X At (um) At +”} P
y _
2 |log | — — —1, =2,
At _og Ay + AL p
2_
(i—{) ’ e B
2 — Af + , p#0,1or2.
1-pQ2-p) I—p 2—-p

The accuracy of the approximation has been discussed in some literature: (1) forp = 0, 3,
the approximated results are the exact distributions of the TED model; (2) for p # 0, 3, the
approximated results are accurate (Duan & Wang, 2018; Dunn & Smyth, 2008). As shown in
Table 1, for p = 1 and p = 2, the TED process reduces to the Poisson and gamma processes.

3. TED process with random drifts

3.1. Model
Denote the degradation observations as Yj i, ..., Yj,, attimes 0 < t;; < --- < ti,, , where
i=1,...,nand m; is the number of inspection measurements for the ith item. Considering

the unit-to-unit variability, we assume that there are different degradation drift parameters
for each path. Based on this specification, the degradation increment AY;; = Y;j;1 — Yjjon
the time interval At; (= t; ;1 — t;) follows ED(u;, 4, p) with approximated PDF

A iAt,‘,j A)/i,j
favi (Ayijl pi 2o py Atij) = | —————exp | — ad\——wip)|, O
2 AL P AY, 2\ At
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Ayij .
and d(ﬁi;;,ui,p) is

. Ayij 2
7o . R = 0,
(Ati,j Mi p
2| 22 log( Jij ) e + ,uii|, p=1,
A _Ati’j ,u,'At,-,j Ati,j
_; ', = $) ) 4
d(Atij ,uzp) 5 log Hillj n Vi,j 1| p=2 (4)
> L Ay,',j ,u,'At,',j
Ayij 7P Ayij  1=p -
(@) T weT e
— s , 1 Or 2.
(1—=p)2—p) l—p 2-p

For real data analysis, we can discuss the results for these four scenarios by model selection
methods. Thus, without loss of generality, we use the fourth scenario (p # 0,1 or 2) for sta-
tistical inference. Based on the derivation above, the joint density of random increment of
AY = (AYy,...,AY,) " with AY; = (AYi1,..., AY;y) " is

n mi—1

fav(Ay 1w, dsp) =[] [T faviy(Ayij| i 2op, Ati, (5)

i=1 j=1
where Ay = (Ayy, ..., Ayn)T, Ay = (Ayigs. .., Ayi,m,.)—r and u = (uy,... ,un)T.

3.2. Prior specification

The hierarchical Bayesian approach can flexibly and effectively estimate the model parame-
ters with random effects, which specifies a common distribution for the unit-specific random
parameters. The similarities of the data bring about the correlations of drift parameters for
each items. To be specific, the prior distributions are specified as follows.

(1) The drift parameters y; are assumed to follow a normal distribution with mean # and
variance ¢ 2; that is, 7 (1;) ~ N (1, 0%), where A/(-) denotes a normal distribution.

(2) For (1,627, we consider the normal-inverse gamma distributions (Bernardo
& Smith, 1994) NZG (44, 7>V u»Ey) with hyperparameter vector (0.0001, 10, 0.0001,
0.0001), which is low informative prior.

(3) Assign a gamma distribution Gamma(a, ) with a = f = 0.0001 to 4.

(4) The normal distribution is assigned to p ~ N'(y,6%).

3.3. Posterior distributions and Gibbs algorithm

After specifying the model and prior distributions, the posterior distributions can be derived
according to the Bayes” theorem. Let ® = (i, 7,52, 4,p) " denote the set of the parameter
vector in the hierarchical Bayesian ED model. The resulting joint posterior distribution of @
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is

7@ 1y) o< (1,07 | dps NV EDT A, Dm(ply, ) (|, 02 fay (Ay | wn, 0% 2, p)

N2
o (0_2)—(1/2+vﬂ+1) exp {_25/‘ + /1; (’27 ’7/‘) } ia_l exp(—ﬂi)
o

—21 41 i— 2y mi—l
XeXP{—(pzézy) }H;exp[ (u 71)}

i=1 j=1

ﬂ.Atij A)/,]
——2d i . 6
xexp|: . (At,] i p)] (6)

The Metropolis Hasting within Gibbs sampler (MHGS) shown in Algorithm 1 can be imple-
mented to generate posterior samples of parameters with their full conditional posterior
distributions given in Appendix A. Specifically, the parameters in ® except p and y; have
full conditional distributions of closed-form, and thus they can be updated directly. For p
and u;, i =1,...,n, the MH algorithm can be used to obtain their posterior samples.

3.4. Failure-time distribution and RUL distribution

The fajlure-time T is defined as the first hitting time at which the degradation path passes
the predefined threshold Dy, i.e., T = {t| Y(t) > Dy, Y(0) < Dy}. Hong and Ye (2017) have
obtained that the failure-time distribution for a process with drift x# and volatility ¢ can
be approximated by a Birnbaum-Saunders (BS) distribution (Balakrishnan & Kundu, 2019)

BS( x/_ i =) The failure-time distribution and RUL distribution for our proposed TED

process with random drifts are given in the following two theorems.

Theorem 3.1. Ifthe degradation path Y;(t) follows the TED process defined in Section 3.1, then
-2
the cumulative distribution function (CDF) of the failure-time E[T;] =

Proof: According to the results obtained by Hong and Ye (2017), the ED degradation process

N

{Yi(t) | t > 0} has drift parameter x; and volatility parameter ¥ = £ The lifetime T; can

1
b
be approached by the BS distribution with CDF

~of PVE_ D
Fr,(t) = (D( 3 \/?19)

~

=
oS

By replacing ¥ = —, we obtain

~
S

Fr,() = | — (ﬂi«/;— —)
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Algorithm 1: MHGS algorithm for TED process with random drifts.

input : The number of MHGS iteration times T, proposal parameter sp,
MH algorithm iteration times N, and the initial value
@(0) «— (IL(O) 7](0) 0-2(0) /1(0) p(o))

output: The posterior sample of @.

fort < 1to T do
Draw (5®, 02() from NZG (2, (= D,n;“ b, ’(t_l) N9 (=1 where
B = h o, Y = (e + X DY) 4,

/(t_l)_n/z—i-v[u,andéﬂ(t 1) é’ﬂ—i_lﬂr]ﬂ/z—i_

S w2 = G+ 0y 1@+ ) 5
Draw i(t) fromzn . At A .

1 mj—n i i i, t— —
Gamma(a + =", g4 S St S (R Y, =Dy,

P« p=Dforg « 1to N do

Proposed p’ from N (p<F, sh);
z(p' |,L(t D y® 620 ;0 AY)
n.(pcurlﬂ(t 1) 7,,(1‘) 0-2(1) FIG) Ay)

Calculatelog o = log

Draw u from U(0, 1);
if logu < loga then p™" « p/;
end
p® pcurfori < ltondo
ustt ,ul )forg <~ 1toNdo
Proposed u; ~ N(,ufur,se)
Calculateloga =
log “Wi oot 7 ot ™0 00,6 20),00, 50, Ay)
0 RGN /h(i 1>, D520 10 50 Ay)
Draw u from U(0, 1);
if logu < loga then u§" « ul;
end
Iul(f) «— lu;:ur
end
O  (u®, 0,520, 1® )T

end

For the two-parameter BS(¢, w) (Balakrishnan & Kundu, 2019), the CDF can be written as



8 P.WANG AND Y. TANG

Thus, we have

1 2172
cyl2 = ﬂé;/z—l’ )
/2 B AV2Dy
¢
By solving the equations above, we have
P%l
R . § (®)

p—1
=3
Then we obtain T ~ BS| “4i—,2 ). According to the results given by Balakrishnan

JADy’ Hi

and Kundu (2019), the expectation of the BS(¢, v) is

D 2 , D
S(Ti)ZZ(g2+2):_f(’u’__i_z):lul__'__f.
2 2p ;

Theorem 3.2. Define the RUL, R, of the ith unit at time t as Ry = inf{ry > 0] Y;(t +
—1
= . Dy—Yi(t)

A
DY) M

rit) > Dy, Yi(t) < Dy}, and then Ris ~ BS( ) and the mean residual

w7 Di=Yi()
life (MRL) function for the ith unit E[Ryt] = ~— + f r—

The proof of Theorem 3.2 can be easily obtained analogy to Theorem 3.1.

4. TED process with random drifts and covariates
4.1. Model

In this section, we consider the accelerated ED degradation model with random drifts and
covariates. Assume that there are K stress levels, Sy

Considering the unit-to-unit variability, we assume that there is different degradation drift
parameter for each path. Based on this specification, the degradation increments AYy;; =
Yiij+1 — Ykij on the time interval Aty;i(= txijy1 — tkij) follow ED(ug;, 4, p). Then the
PDF of AYj;; can be written as follows:

Favi; (Ayki | fkis 4 ps Atjij) =




STATISTICAL THEORY AND RELATED FIELDS 9

and d(325; g, p) is

Atk,i,j
[ ([ Ak 2
b . , — 0,
(Atk,i,j Hki p
M A .. A .. A ..
2 ki lo ( ki ) _ Ckiy + kii|s r=1L
A | Aty p ALy Aty
Vi,j -
d kP ) = i Aty Ayi,ij 10
(Atk,i,j Hhi p) 2 |log ('ukl k’l’J) + Peij l} ) p=2 (10
| Aykij Hki Dtk
Aykij\2~P Aykij 1-=p _
(Atk,,j) Atk,i,j"uki :“]2<i P
2 - , p#0,1or2.
1-p2-p) 1—p 2—p

Based on the derivation above, the joint density of random increment of AY =
(AY1...,AYR) T for AYi = (AYi115-» Akt s AVkppto oo s AYkpm) T s

K ng my
favAylw2sp) = [ TTTT T aves (Ayiis | sekis 20 Atici), (1)
k=1i=1 j=1
for Ay=(Ayi,...,Ayk)", where Ayi= (Ayk11- > AVkime o AVkmolr---» A

yk,nk,mk)T and "= (ILD s ’”’K)> R = (,ukl’ EER ,Uknk)'

4.2. Prior specification

Analogous to the prior specification for ED models with random drifts, we also assume that
the drift parameters are random and follow the same distribution for each path under the
same stress level. To be specific, the prior distributions are specified as follows.

(1) The drifts u; are assumed to follow a normal distribution with mean zo exp(S®(Sk))
and variance akz; thatis, 7 (ug;) ~ N (1o exp(BO(Sk)), akz), k=1,...,K. ak2 is assumed
to follow inverse gamma distribution ZG (k, 1), where x = 2.0001, 7 = 1.

(2) Assign a gamma distribution Gammal(a, ¢) with o = & = 0.0001 to A.

(3) The normal distribution is assigned to p ~ N (y, 6?).

(4) po is assumed to follow N'(),,, ¢7,), and 8 is assumed to follow N (9, gzﬁé) with ¥, =

Vg =0,¢, = ¢p = 100.

4.3. Posterior distribution

After specifying the model and prior distributions, the posterior distributions can be derived
according to the Bayes’ theorem. Let @ = (i, 02, A, p, st0, 5) | denote the set of the parame-
ter vector in the hierarchical Bayesian TED process with random drifts and covariates, where
=y i) s e = (UKl -» #k,nk)T and ai = (012, ces O'I%)T. The resulting joint
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posterior distribution of ® is

7 (©|y) o (uo)w(B)w (Al a,m(ply,0M)m (0 i, mm (i 1o, 0>)fay(Ay |, n, 0%, 2, p)

o exp

_ (1o — 19#)2
24

|

(B =)

2¢§

lAtk,i,j
2

i

297 Vexp(—=&A) exp <

ki — wo exp(Be (k)

p—7)°

262

Aykij
A tk,i J

> Hkis

/)]

2
20k

|

(12)

The MHGS shown in Algorithm 2 can be implemented to generate posterior samples
of parameters with their full conditional posterior distributions given in Appendix B.

Table 2. True values of the parameters and their corresponding AB, MSE and CP by using four models under
three scenarios in the simulation study.

Wiener gamma (¢ TED
Scenario  Parameter true AB MSE CcP AB MSE CcP AB MSE CcP AB  MSE CP
| (Wiener) A 1.720 0.089 0.012 0940 0.101 0.016 0.990 0.141 0.026 1.000 0.089 0.013 0.940
2 2.082 0.073 0.009 0.970 0.063 0.007 1.000 0.054 0.005 1.000 0.073 0.009 0.970
3 1.626 0.098 0.015 0.890 0.120 0.022 0.970 0.169 0.037 0.990 0.100 0.016 0.890
Ha 2713 0.102 0.016 0.930 0.189 0.042 0.990 0.292 0.089 1.000 0.106 0.017 0.940
s 2.147 0.080 0.010 0.970 0.066 0.007 1.000 0.053 0.004 1.000 0.079 0.009 0.980
3 1.633 0.101 0.015 0.900 0.128 0.022 0.990 0.179 0.039 1.000 0.103 0.015 0.920
n7 2218 0.077 0.009 0.970 0.067 0.007 1.000 0.059 0.005 1.000 0.076 0.009 0.990
Us 2330 0.100 0.016 0.900 0.095 0.014 0.990 0.104 0.015 1.000 0.099 0.016 0.920
A 16.000 0.561 0.459 1.000 5949 35720 0.000 6.835 47.524 0.010 0.807 0.833 1.000
Il (gamma) 1 1.720 0.164 0.042 0920 0.171 0.042 0.950 0.200 0.054 0.980 0.202 0.057 0.920
"2 2.082 0.178 0.047 0.970 0.160 0.038 0.990 0.125 0.023 1.000 0.156 0.037 0.990
3 1.626 0.200 0.064 0.870 0.206 0.065 0.880 0.244 0.082 0.950 0.244 0.087 0.840
Ha 2713 0305 0.137 0.730 0.283 0.115 0.890 0.351 0.147 0.950 0.322 0.142 0.800
Us 2.147 0.180 0.051 0.940 0.156 0.039 0.990 0.118 0.022 1.000 0.151 0.038 0.970
Ue 1.633 0.201 0.062 0.930 0.208 0.063 0.940 0.257 0.084 0.960 0.249 0.085 0.880
n7 2218 0.194 0.061 0.860 0.169 0.047 0.980 0.133 0.029 1.000 0.163 0.044 0.970
Us 2330 0.233 0.084 0.820 0.200 0.062 0.950 0.172 0.043 1.000 0.200 0.062 0.950
A 10.000 6.603 43.876 0.000 0.504 0.427 0.990 1.528 3.169 0.690 0.712 0.731 0.970
N (1G) U 1.720 0.208 0.076 0.960 0.228 0.083 0.930 0.230 0.082 0.950 0.254 0.101 0.890
2 2.082 0.220 0.075 0.970 0.223 0.079 0.970 0.179 0.052 0.990 0.204 0.066 0.980
"3 1.626 0.234 0.085 0.930 0.237 0.086 0.870 0.262 0.099 0.920 0.289 0.123 0.830
a4 2713 0426 0.245 0.700 0.359 0.176 0.850 0.358 0.166 0.920 0.392 0.205 0.870
Us 2.147 0214 0.081 0.920 0.213 0.079 0.960 0.167 0.049 0.990 0.189 0.065 0.970
e 1.633 0.207 0.069 0930 0.214 0.069 0.920 0.232 0.079 0.940 0.267 0.104 0.900
1% 2218 0.294 0.127 0.840 0.295 0.125 0.870 0.234 0.079 1.000 0.243 0.089 0.970
Us 2330 0.296 0.132 0.830 0.274 0.117 0.880 0.222 0.077 0.990 0.252 0.095 0.940
A 10.000 8.194 67.425 0.000 1.956 4.175 0.210 0.583 0.515 1.000 0.738 0.757 0.970
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Specifically, the parameters 5, p and uy; in © have no closed-form full conditional distri-
butions, and thus they can be updated directly. To obtain the posterior samples of 5, p and
tri-k=1,...,K,i=1,...,ng, the MH algorithm can be used.

Algorithm 2: MHGS algorithm for TED process with both random drifts and covariates.

input  : The number of MHGS iteration times T, proposal parameter sgp, MH algorithm iteration
times N, and the initial value @© « ([L(O), 20, A(O),p(o), ;4(()0), ﬁ(o)).

output : The posterior sample of ©.
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Figure 1. PDFs offailure-time based on Wiener process, gamma process, G process and TED process model
and BS distribution: Upper panel is for scenario I; Middle panel is for scenario Il; Lower panel is for scenario
lIl'in the simulation study.
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4.4. Failure-time distribution and RUL distribution

Similar to Theorems 3.1 and 3.2, we can obtain the failure-time distribution and RUL distri-
bution for a TED process {Yy(t) |t > 0} under usage stress. Its corresponding degradation
paths under accelerated stress are assumed to follow TED process with random drifts and
covariates.

Theorem 4.1. The failure-time T = inf{t|Yo(t) > Dy} for a TED process {Yo(t) |t > 0}
under usage stress with its corresponding degradation paths under accelerated stress following

p-1
W2 D
i
TED process with random drifts and covariates defined in Section 4.1, follows BS ( /i ”0)

p—2
and the MTTF is E[T] = “— + %

Theorem 4.2. For a TED process {Y(t) | t > 0} under usage stress, corresponding degradation
paths follow TED process with random drifts and covariates under accelerated stress defined in

Section 4.1. The RUL, Ry, at time t is defined as Ry = inf{r; > 0| Yo(t + rt) > Dy, Yo(t) <

1
p—1 -2

b= Y(t)) and the MRL function is E[R;] = 24— +

BS(F s

Dy}, and then R; ~ Dy— Yo(t)

««««««««

: 5
RUL RUL RUL

Figure 2. PDFs of RUL based on Wiener process, gamma process, |G process and TED process when the
current degradations are 0, 4 and 8, respectively: Left panel is for scenario I; Middle panel is for scenario II;
Right panel is for scenario Il in the simulation study.
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Figure 3. The pink solid line and green dashed line are the PDFs of the RUL distribution derived based on
the estimated parameters obtained from true model and TED process, respectively. The black dashed line is
the MRLs based on the true parameters. Left panel is for scenario |, middle panel is for scenario Il and right
panel is for scenario lIl in the simulation study.



14 P.WANG AND Y. TANG

The proofs of Theorems 4.1 and 4.2 are analogous to the proof of Theorem 3.1 and are
therefore omitted.

Table 3. The MTTFs for three scenarios by using four models in the simulation study.

Unit
Scenario Model #1 #2 #3 #4 #5 #6 #7 #8
I(Wiener) Wiener 6.54 5.79 6.95 4.46 5.48 6.96 5.70 5.66
gamma 6.39 5.78 6.74 474 5.53 6.77 571 5.68
IG 6.25 5.76 6.54 5.00 5.58 6.55 5.73 5.68
TED 6.53 5.78 6.93 4.47 5.48 6.95 571 5.66
ll(gamma) Wiener 6.82 6.97 7.70 4.31 5.89 8.35 5.54 5.17
gamma 6.59 6.73 7.45 4.59 5.81 8.17 5.52 5.23
IG 6.37 6.49 7.02 4.96 5.79 7.62 5.58 5.39
TED 6.58 6.70 7.37 4.64 5.84 8.02 5.56 5.27
N(G) Wiener 7.12 5.36 6.44 5.24 5.97 6.77 3.60 6.08
gamma 7.16 5.36 6.37 5.25 591 6.73 3.99 6.01
IG 6.82 5.46 6.19 5.40 5.85 6.47 452 5.93
TED 6.44 533 597 5.27 5.68 6.18 4.47 5.73
Table 4. The MRLs for three scenarios by using true model and TEDP model in the simulation study.
Model Wiener gamma IG TED
Scenario Y(t) 0 4 8 0 4 8 0 4 8 0 4 8
I(Wiener) #1 6.54 4.36 2.18 6.39 4.27 2.15 6.25 4.18 2.1 6.53 4.36 2.18
#2 5.79 3.86 1.93 578  3.86 194 576 3.86 1.95 578  3.85 1.93
#3 6.95 4.64 232 6.75 4.50 2.26 6.54 437 2.21 6.93 4.62 2.32
#4 4.46 297 1.49 4.74 3.17 1.59 5.00 3.35 1.70 4.46 298 1.49
#5 548 3.65 1.83 5.53 3.69 186 558 3.73 1.89 548  3.65 1.83
#6 6.96 4.64 233 6.78 4.52 2.27 6.55 4.38 2.21 6.95 4.64 2.32
#7 571 3.81 1.91 571 3.82 1.92 573 3.83 1.94 571 3.81 1.91
#8 5.66 3.78 1.89 5.68 3.79 191 5.68 3.80 1.92 5.66 3.77 1.89
Model Wiener gamma IG TED
Y(t) 0 4 8 0 4 8 0 4 8 0 4 8
Il (gamma) #1 6.82 4.56 2.30 6.59 4.41 2.23 6.37 4.27 2.18 6.58 4.40 2.23
#2 697 466 235 673 450 228 649 435 222 670 449 227
#3 7.71 5.15 2.60 7.45 4.98 2.52 7.02 4.71 2.39 7.37 493 249
#4 431 288 145 459 308 156 496 334 173 464 311 158
#5 589 394 198 581 389 197 579 390 199 58 391 198
#6 835 559 283 817 546 276 762 511 259 802 537 271
#7 554 370 186 552 369 187 558 376 193 556 372 188
#8 517 346 174 523 350 177 539 363 187 527 353 179
Model Wiener gamma IG TED
Y(t) 0 4 8 0 4 8 0 4 8 0 4 8
N (G) #1 7.12 4.79 2.45 7.16 4.79 243 6.82 4.57 2.33 6.44 432 2.20
#2 5.36 3.59 1.83 5.36 3.59 1.83 5.46 3.68 1.89 533 3.58 1.84
#3 6.43 432 2.21 6.37 4.27 217 6.19 4.16 213 597 4.01 2.05
#4 5.24 3.51 1.78 5.25 3.52 1.79 5.40 3.64 1.87 5.27 3.54 1.82
#5 5.97 4.01 2.04 591 3.96 2.01 5.85 3.94 2.02 5.68 3.82 1.96
#6 6.77 4.55 232 6.73 4.51 2.29 6.46 4.34 222 6.18 4.15 2.12
#7 3.60 241 1.22 3.99 2.68 137 4.51 3.06 1.59 4.47 3.02 1.56
#8 6.08 4.08 2.08 6.01 4.03 2.04 5.93 3.99 2.04 5.73 3.85 197
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5. Simulation study

In this section, we carry out a simulation study to demonstrate the effectiveness of the TED
process with random drifts. The simulated degradation data is generated from the TED
process. The number of units is # = 8 and the number of inspection time points is n = 21.
The inspection time starts from 0 and ends to 5 with the identical inspection time interval.
The setting-ups of parameter vector (17, 52, 1, p) under three scenarios are, respectively, I (2,
0.2, 16, 0); II (2, 0.2, 10, 2); III (2, 0.2, 10, 3), which correspond to the Wiener process with
random drifts, gamma process with random drifts, and IG process with random drifts. For
each scenario, we adopt four models, the Wiener process with random drifts, the gamma
process with random drifts, the IG process with random drifts, and the proposed TED pro-
cess with random drifts to fit the simulated degradation data. The purpose of this simulation
study is to show the superiority of the proposed model in parameter estimation, reliability
analysis compared with other classical stochastic process with random drifts if the model is
mis-specified.

5.1. Parameter estimation

Wiener process, gamma process, IG process with random drifts are special cases of TED
process with random drifts, and we keep the same prior specification for each parameters
in these models with TED process, excluding the p parameters as it is a known constant.
For each scenario, we use the right model, TED process with random drifts, and two wrong
models to fit the simulated degradation data. According to Algorithm 1, we use the MHGS
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— ; o
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Figure 4. The degradation paths for the GaAs laser data along with the averaged mean trend.
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algorithm to obtain the posterior sample. Actually, we use the R20penbug package in R to call
the Openbugs software to achieve this algorithm. We first run 5000 iterations as the burn-in
period and check the convergency of the Markov chains for each parameter by using the trace
plots, ergodic mean plots and autocorrelation plots. Then we further run 10,000 iterations to
obtain the posterior samples. The absolute bias (AB), mean square error (MSE) and coverage
probability (CP) for the drift parameters and dispersion parameter under each scenario are
computed, which are listed in Table 2. We can see that the right model always gives rise to the
best estimation results for three scenarios and TED process has almost equally well results
with the right model. However, two wrong models lead to worse results than the right model

Table 5. The posterior estimation of the drift parameters wu;, disperison /1 and p along with the log-
likelihood and AIC for TED process along with Wiener process, gamma process and IG process for the GaAs
data.

GaAs Wiener gamma
Parameter mean 2.5% 97.5% mean 2.5% 97.5%
#1 2.640 2.321 2.959 2.602 2.245 3.010
#2 2.282 1.968 2.599 2.288 1.966 2.652
#3 1.762 1.444 2.078 1.775 1.510 2.080
#4 1.603 1.288 1.920 1.601 1.356 1.885
#5 1.917 1.604 2.229 1.934 1.653 2.256
i #6 2.656 2.331 2.980 2.616 2.260 3.028
#7 1.826 1513 2.138 1.840 1.569 2.146
#8 1.624 1.305 1.943 1.626 1.378 1.910
#9 1.979 1.667 2.291 1.997 1.708 2.326
#10 2915 2.583 3.245 2.824 2.436 3.269
#11 1.880 1.565 2.192 1.897 1.618 2.216
#12 1.979 1.664 2.294 1.998 1.710 2.326
#13 2.024 1.712 2.337 2.043 1.750 2.377
#14 1.763 1.448 2.076 1.774 1.509 2.076
#15 1.707 1.389 2.022 1.714 1.457 2.009
A 8.645 7.120 10.300 35.160 29.360 41.480
p 0.000 2.000
log likelihood 90.365 112.331
AIC —148.731 —192.662
DIC —161.839 —204.979
IG TED
Parameter GaAs mean 2.5% 97.5% mean 2.5% 97.5%
#1 2.527 2.128 3.032 2.602 2.245 3.020
#2 2.274 1.912 2.720 2.291 1.976 2.653
#3 1.806 1.513 2.170 1.777 1.521 2.075
#4 1.633 1.369 1.965 1.603 1.366 1.877
#5 1.959 1.644 2.348 1.938 1.662 2.258
i #6 2.533 2.135 3.036 2.613 2.257 3.027
#7 1.870 1.566 2.240 1.844 1.578 2.153
#8 1.656 1.387 1.992 1.627 1.387 1.906
#9 2.019 1.692 2416 2.001 1.716 2.330
#10 2.688 2.267 3.232 2.818 2426 3.274
#11 1.924 1.616 2.306 1.901 1.627 2213
#12 2.019 1.693 2422 2.001 1.721 2.328
#13 2.060 1.728 2.469 2.047 1.760 2.379
#14 1.806 1.515 2.167 1.778 1.519 2.079
#15 1.748 1.466 2.100 1.717 1.466 2.011
A 48.830 43.160 54.850 40.880 35.190 47.070
p 3.000 2.158 1.838 2.489
log likelihood 103.086 115.520
AlC —174.171 —197.040

DIC —186.249 —211.737
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and TED process model from the perspective of AB, MSE and CP. Specially, for the dispersion
parameter 4, two wrong models give outrageous estimation results.

5.2. Reliability analysis

According to Theorems 3.1 and 3.2, we derive the failure-time distribution, MTTFs, RUL
distribution, and MRLs based on the BS distribution approximation. The PDFs and CDFs
of failure-time are shown in Figures 1 and Al in Appendix C. The PDFs and CDFs of RUL
when the current degradation values are 0, 4, 8, respectively, are shown in Figures 2 and A2.
The three-dimension PDFs and CDFs of RUL based on the true model and TED process can
be found in Figures 3 and A3. The MTTFs and MRLS can be seen in Tables 3 and 4. In view
of any aspects of reliability analysis, the proposed TED process has close performance to the
right model, while the two wrong models have worse reliability estimation results.

6. lllustrative examples
6.1. GaAs laser data

The GaAs laser data is used to illustrate the proposed TED process with random drifts. The
GaAs laser data can be found from Table C.17. in Meeker et al. (1998). The quality charac-
teristic of the GaAs laser device is its operating current. The device is considered a failure,
when the operating current reaches a predefined threshold Dy = 10. There are 15 GaAs laser

Table 6. Absolute relative changes (G) in MTTF for each OLED under sensitivity analyses with respect to
the prior distribution and pseudo likelihood function.

Prior sensitivity analysis
(y,mu) precision  #1 #2 #3 #4 #5 #6 #7 #8 #9  #10 #11  #12 #13  #14  #15

3,10) 0.0001  0.00 0.00 0.0 0.00 000 0.00 0.00 000 0.00 000 000 0.0 000 0.00 0.00
0.0002 077 044 0.00 000 0.00 039 000 061 050 001 053 050 048 0.00 0.00
0.0003 039 043 112 000 051 038 000 061 050 070 0.53 0.00 000 0.00 1.16
0.0001 077 044 056 062 052 038 0.00 000 050 000 000 050 049 0.00 0.58
0.0002 038 0.00 056 062 0.00 0.0 000 000 050 036 053 050 049 056 0.58
0.0003 0.77 000 056 062 051 038 000 061 050 071 053 050 000 0.00 0.58
0.0001 038 044 056 062 051 038 054 000 050 035 052 0.00 000 056 0.00
0.0002 038 0.00 056 000 000 038 054 061 050 035 052 0.00 000 0.0 0.58
0.0003 038 0.00 000 0.00 000 038 054 000 0.00 035 052 050 049 0.00 0.58
0.0001 038 0.00 056 062 000 038 000 061 050 035 052 050 000 0.00 0.58
0.0002 0.01 044 0.00 000 0.00 039 000 0.00 050 035 0.00 0.00 097 0.0 0.58
0.0003 0.77 043 000 124 000 0.00 054 061 0.00 001 053 099 000 0.00 1.16
0.0001 0.76 0.00 0.00 000 0.00 039 000 061 050 001 052 050 000 0.00 0.58
0.0002 039 087 056 062 051 0.00 000 0.00 0.0 070 0.53 099 000 0.00 1.16
0.0003 1.15 0.00 056 0.00 000 0.00 054 061 0.00 035 052 0.00 049 0.00 0.58
0.0001 0.00 0.00 0.56 062 000 0.00 000 061 050 000 052 050 000 0.00 0.00
0.0002 038 044 056 000 000 038 054 000 0.00 000 105 050 049 0.00 0.00
0.0003 0.01 044 056 0.00 052 077 054 061 0.00 071 053 1.00 048 0.00 0.8
0.0001 0.01 086 056 062 000 0.01 000 0.00 0.00 034 0.0 0.00 048 0.00 0.58
0.0002 077 0.01 056 062 051 039 054 000 0.00 072 0.0 0.00 000 056 0.58
0.0003 0.00 0.00 000 062 052 038 054 061 0.00 071 000 0.0 000 0.00 0.58
0.0001 0.77 0.00 0.00 062 0.00 0.00 000 061 0.00 000 0.00 0.00 049 056 0.58
0.0002 039 0.00 000 0.00 000 038 0.00 000 0.00 000 053 050 049 0.00 0.8
0.0003 039 044 000 0.00 052 0.01 054 000 050 001 105 049 049 056 0.58
0.0001 039 043 056 063 001 037 055 000 050 037 053 099 001 0.0 0.00
0.0002 0.00 0.00 0.0 0.00 000 076 0.0 061 050 035 105 050 049 056 0.58
0.0003 0.78 0.01 056 062 001 0.01 054 000 049 034 000 049 048 056 0.00

=
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devices tested at 80°C. The measured frequency of its operating current is every 150 hours,
and the degradation test is terminated at 4000 hours. Figure 4 shows the degradation paths
along with the averaged degradation path for 15 tested units by transforming the time unit

to 1000 hours.
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Figure 5. The PDF and CDF curves of the lifetime for each GaAs laser based on the proposed TED process.

Table 7. The MTTFs for each GaAs laser based on four models.

GaAs #1 #2 #3 #4 #5 #6 #7 #8 #9 #10  #11 #12 #13 #14  #15

Wiener 380 439 569 626 523 377 549 618 507 344 534 507 495 569 588
gamma 386 438 565 626 518 384 545 6.6 502 356 529 502 491 565 585
IG 398 442 556 614 512 397 537 6.06 497 375 522 497 488 556 574
TED 386 438 564 625 517 384 544 6.6 501 356 527 501 490 564 584

RUL

Figure 6. The PDF and CDF of the RUL for the first GaAs laser based on TED process.
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6.1.1. Parameter estimation

The TED process with random drifts is adopted to fit the GaAs laser degradation paths. The
posterior estimation of the parameters is shown in Table 5. The estimated p in TED pro-
cess is 1.838, which is close to 2. Note that p = 2 corresponds to the gamma process. We
also find that the estimated drifts in TED process are more close to gamma process than

Wiener process and IG process. The AIC and DIC to evaluate the model are calculated as

1.00 1
!
Y£9 1
49 u gamma 0.75 - gamma
IG - 1G
TED - TED
+  Wiener +  Wiener
=
o 0.50 4
3 3
- 6 © 6
9 0.254 <9
0.00 4

Figure 7. The PDF and CDF of the RUL for the first GaAs laser based on Wiener process, gamma process,
inverse Gaussian process and TED process when the current degradation values equal 3, 6, 9, respectively.

Table 8. The MRLs for each GaAs laser based on four models.

Current degradation

0.00 1.00 2.00 3.00 4.00 5.00 6.00 7.00 8.00 9.00
Wiener 3.80 3.42 3.04 2.66 2.28 1.90 1.52 1.14 0.77 0.39
gamma 3.86 347 3.09 2.70 232 1.94 1.55 1.17 0.78 0.40
IG 3.98 3.59 3.19 2.80 2.40 2.00 1.61 1.21 0.82 0.42
TED 3.86 347 3.09 2.70 232 1.94 1.55 117 0.78 0.40
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Figure 8. The degradation paths for the stress relaxation data along the the averaged mean trend.
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AIC = —2log(L) + 2N and DIC = D + pp, where L is the likelihood, N is the number of
parameters, D() = —2L + Cis the deviance, Dand pp are the average and variance of D(9).
Both the log-likelihood and AIC for each model are also shown in Table 5. The proposed TED

Table 9. The posterior estimation of the drift parameters u;, dispersion 4 and p along with the log-
likelihood and AIC for TED process along with Wiener process, gamma process and |G process for the stress
relaxation data.

Wiener gamma

Parameter Unit mean 2.5% 97.5% mean 2.5% 97.5%

u 65°C #1 0.291 0.143 0.432 0.286 0.463 0.879

#2 0.319 0.175 0.462 0.326 0.476 0.881

#3 0.344 0.204 0.490 0.360 0.507 0.910

#4 0.351 0.210 0.498 0.369 0.406 0.930

#5 0.372 0.230 0.523 0.394 0.646 0.948

#6 0.309 0.164 0.450 0313 0.648 1.002

85°C #7 0.500 0.348 0.639 0.505 0.567 0.666

#8 0.501 0.350 0.640 0.506 0.553 0.668

#9 0.553 0.409 0.694 0.214 0.575 0.704

#10 0.541 0.397 0.681 0.248 0.624 0.728

#11 0.559 0.416 0.701 0.277 0.441 0.744

#12 0.608 0.469 0.757 0.286 0.429 0.798

100°C #13 0.837 0.647 1.013 0.306 0.449 1.113

#14 0.840 0.651 1.016 0.238 0.495 1.113

#15 0.880 0.699 1.058 0.381 0.715 1.146

#16 0.911 0.733 1.093 0.382 0.698 1.175

#17 0.938 0.763 1.120 0.375 0.724 1.200

#18 1.033 0.847 1.242 0.422 0.786 1.281

1o 40°C 0.139 0.065 0.246 0.139 0.065 0.246

p 0 2

A 4.208 1.555 0.596 2.170 4.208 1.555

g 1.887 1.296 2.560 1.983 1.796 2.170
log likelihood —187.609 —174.154
AlC 413.218 386.308
DIC 392.964 363.232

IG TED

Parameter Unit mean 2.5% 97.5% mean 2.5% 97.5%

u 65°C #1 0.288 0.475 0.922 0.287 0.467 0.869

#2 0.331 0.488 0.924 0.323 0.477 0.871

#3 0.366 0.521 0.945 0.355 0.508 0.903

#4 0.376 0.412 0.958 0.364 0.415 0.925

#5 0.400 0.709 0.970 0.388 0.640 0.944

#6 0.318 0.710 1.005 0.312 0.642 1.008

85°C #7 0.528 0.587 0.648 0.503 0.563 0.668

#8 0.529 0.575 0.650 0.504 0.550 0.670

#9 0.225 0.594 0.677 0.202 0.570 0.708

#10 0.259 0.636 0.696 0.235 0.620 0.733

#11 0.288 0.440 0.708 0.263 0.435 0.753

#12 0.294 0.429 0.749 0.272 0.424 0.814

100°C #13 0.314 0.447 1.261 0.292 0.444 1.077

#14 0.248 0.487 1.262 0.224 0.490 1.078

#15 0.385 0.780 1.294 0.375 0.706 1.118

#16 0.386 0.763 1.309 0.375 0.689 1.143

#17 0.375 0.790 1333 0.388 0.714 1.168

#18 0.429 0.845 1.386 0.428 0.774 1.258

1o 40°C 0.129 0.103 0.158 0.139 0.065 0.246

p 3 1.438 1.002 1.866

A 0.596 2.170 4.208 1.555 0.596 2.170

g 1.983 1.795 2173 1.985 1.800 2.170
log-likelihood —194.929 —167.167
AlC 427.858 374.334

DIC 402.791 350.862
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process achieves the maximum loglikelihood and minimum AIC value. Although the results
for TED process are close to the gamma process, the TED process outperforms the gamma
process from the perspective of AIC and DIC.

6.2. Sensitivity analysis

To investigate whether the changes of the prior distribution will affect the reliability inference,
we performed sensitivity analyses with respect to prior distributions. To reflect the effects of
the priors, we set three levels for the mean hyper-parameters (y, #7,,), which are (3, 10), (1, 4),
and (6, 13), and three levels for precision hyper-parameters (1 /02, Aus Vs Eus s f) which
are 0.0001, 0.0002, and 0.0003. For different priors, we can observe in Table 6 that absolute
relative changes of MTTF compared with the first scenario are all less than 1.24G, showing
that the changes of prior distributions do not significantly affect the posterior inference.

100 °C 1o0] 100°C85°C65°C  40°

0.094

0.75

w
2 050

40 °C

100 200 300 100 200 300
Failure-time Failure—time

Figure 9. The PDF and CDF curves of the lifetime for each stress loss device based on the proposed TED
process.

Table 10. The MTTFs for each stress loss device under for accelerated temperature stress and usage stress
based on four models.

65°C 85°C
GaAs #1 #2 #3 #4 #5 #6 #7 #8 #9 #10 #11 #12

Wiener 10446 9533 88.14 8636 8150 9833 6046 6032 5468 5587 54.02 49.66
gamma 10525 9237 8370 8158 7650 96.14 59.74 5957 5325 5453 5252 4838

IG 10444 90.89 8216 80.19 7532 9467 5727 5719 5163 5267 51.01 4767

TED 10488 9320 8480 8285 7769 9666 5998 59.89 5359 5485 5292 4867
100°C 40°C

GaAs #13 #14 #15 #16 #17 #18 Usage stress

Wiener 36.03 35.87 34.23 33.07 3212 29.15 221.49

gamma 34.46 3437 3330 32.56 31.98 30.26 239.37

IG 33.30 33.23 32.54 32.13 31.75 30.69 232.85

TED 34.79 34.69 3347 32.66 32.01 29.99 216.06
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6.2.1. Reliability inference
According to Theorem 3.1, we can obtain the PDF and CDF of the failure time for each unit,

which are shown in Figure 5. The MTTFs for each unit are illustrated in Table 7. Based on
Theorem 3.2, the PDF and CDF of the RUL are shown in Figure 6. The PDF and CDF of
the RUL for the first GaAs laser based on Wiener process, gamma process, inverse Gaussian
process and TED process when the current degradation values equal 3, 6, 9/,m, respectively,
are shown in Figure 7, which shows that PDFs and CDFs of the RUL based on gamma process
are very close to that of the TED process. The MRLs for each GaAs laser based on four models

are shown in Table 8.
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Figure 10. The PDF and CDF of the RUL for the first stress relaxation unit based on Wiener process, gamma
process, inverse Gaussian process and TED process when the current degradation values equal 2, 14, 26,

respectively.

Figure 11. The estimated PDFs and CDFs of the RULs based on the TED process with random drifts and
covariates along with the MRLs (dotted line) under usage stress at different time points.
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6.3. Stressrelaxation data

The Stress relaxation data in Yang (2007) (Example 8.7, pp. 351) are used in this section to
illustrate the proposed TED process with random drifts and covariates. This data includ-
ing stress loss and measurement time epochs are available from Ye et al. (2014). The stress
relaxation is the loss of stress in a component subject to a constant strain over time. The
device fails due to excessive stress relaxation, for example, the electrical connector is consid-
ered to be a failure if the stress relaxation exceeds Dy = 30% of its initial stress relaxation.
The accelerated degradation data are collected under three temperature stress level: 65°C,
85°C and 100°C. This data set is modelled by many models, such as the regression method
(Yang, 2007) and inverse Gaussian process (Ye et al., 2014). To be consistent with Yang (2007),

we also assume the usage temperature is Sp = 40°C and the highest allowable temperature
11

Su = 100°C, respectively. The transformed stress is ¢ (Sg) = i" ? The time transforma-

SH So
tion is %4> according to Hong and Ye (2017) and Tseng and Lee (2016). Let ¢y be the initial
stress and A be the stress loss, and then the degradation characteristic is defined as A¢ /(.
The degradation paths versus the original time scale for each unit and the degradation paths
versus the power transformed time scale can be found in Figure 8.

Table 11. The MRLs for each stress loss device based on four models.

Wiener process gamma process
Cur. Deg. #1 #7 #13 Usage stress #1 #7 #13 Usage stress
0.00 104.46 60.46 36.03 221.49 105.25 59.74 34.46 23937
2.00 97.59 56.46 33.64 207.13 98.26 55.78 3218 223.43
4.00 90.72 52.46 31.25 192.77 91.26 51.82 29.91 207.49
6.00 83.85 48.47 28.86 178.41 84.27 47.86 27.63 191.56
8.00 76.98 44.47 26.47 164.06 77.27 43.89 2536 175.62
10.00 70.11 40.47 24.08 149.70 70.28 39.93 23.08 159.68
12.00 63.24 36.47 21.69 135.34 63.28 35.97 20.80 143.75
14.00 56.37 3247 19.30 120.98 56.29 32.01 18.53 127.81
16.00 49.50 28.47 16.91 106.63 49.29 28.05 16.25 111.88
18.00 42.63 2447 14.52 92.27 42.29 24.09 13.98 95.94
20.00 35.75 20.47 12.12 7791 35.30 20.13 11.70 80.00
22.00 28.88 16.47 9.73 63.55 28.30 16.17 9.42 64.07
24.00 22.01 12.47 734 49.20 2131 12.21 7.15 48.13
26.00 15.14 8.47 4.95 34.84 14.31 8.24 4.87 32.19
28.00 8.27 4.47 2.56 20.48 732 4.28 2.60 16.26
1G process TED process
Cur. Deg. #1 #7 #13 Usage stress #1 #7 #13 Usage stress
0.00 104.44 57.27 3330 232.85 104.88 59.98 34.79 216.06
2.00 97.50 53.48 31.13 217.33 97.92 56.01 3249 201.70
4.00 90.55 49.69 28.96 201.81 90.96 52.03 30.18 187.35
6.00 83.60 4591 26.79 186.30 84.00 48.05 27.88 172.99
8.00 76.66 42.12 24.63 170.78 77.04 44.08 25.58 158.63
10.00 69.71 38.33 2246 155.27 70.08 40.10 23.27 144.27
12.00 62.76 34.54 20.29 139.75 63.12 36.12 20.97 129.92
14.00 55.82 30.75 18.12 124.24 56.16 32.15 18.67 115.56
16.00 48.87 26.96 15.95 108.72 49.19 28.17 16.37 101.20
18.00 41.92 23.17 13.78 93.20 42.23 24.20 14.06 86.84
20.00 34.98 19.39 11.62 77.69 35.27 20.22 11.76 72.49
22.00 28.03 15.60 9.45 62.17 2831 16.24 9.46 58.13
24.00 21.08 11.81 7.28 46.66 21.35 12.27 7.16 43.77
26.00 14.14 8.02 5.11 31.14 14.39 8.29 4.85 29.41

28.00 7.9 4.23 294 15.62 7.43 4.32 2.55 15.06
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6.3.1. Parameter estimation

We fit the TED process with random drifts and covariates defined in Section 4.1 based on
the prior specified in Section 4.2 to the transformed stress loss degradation data. We first
run 2000 iterations as the burn-in period of the Markov chains, and then another 40,000
iterations are further run to obtain the posterior samples for posterior inference. According
to the trace plot for the posterior samples, we can justify the convergency of the Markov
chain. The posterior estimation of the drift parameters y;, dispersion 4, p, o and S along
with the log-likelihood, AIC and DIC for TED process along with Wiener process, gamma
process and IG process for the stress loss data are shown in Table 9. The TED process with
p = 1.438 has the maximal value of the log-likelihood and minimal AIC and DIC.

6.3.2. Reliability inference

According to Theorem 4.1, we derive the failure-time distribution for the stress-loss data
shown in Figure 9. The MTTFs are given in Table 10. As the temperature increases, the MTTF
decreases. The estimated PDFs of RUL under usage stress when the current degradations
are 2, 14, 26, respectively, can be derived based on Theorem 4.2 shown in Figure 10. The
estimated PDFs concentrate on the MLR, as the unit #1 degrades towards the end of its life.
Figure 11 shows the estimated PDFs and CDFs of the RULs based on the TED process with
random drifts and covariates along with the MRLs (dotted line) under usage stress at different
time points. The corresponding MRLs for units #1, #7, #13 at different time points are shown
in Table 11.

7. Conclusion

In this paper, we proposes a TED process with random drifts and a TED process with random
drifts and covariates. We demonstrate the applicative effectiveness of the proposed models
by the classical GaAs laser degradation data and stress relaxation accelerated degradation
data, respectively. The closed-form of the failure-time distribution, MT TFs, RUL distribution
and MRLs are derived. The proposed model performs better than the traditional stochastic
process. We expected to extend these two model to more complication degradation paths.
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Appendices

Appendix 1. Full conditional posterior distribution for TED process

Before inferencing the full conditional posterior distribution of each parameter, we introduce one nota-
tion to make our express more explicit. @\, indicates a parameter vector with 5 removing from ©. The
full conditional posterior distributions of each parameter are derived as follows.

(1) With the joint posterior distribution proportional to (6), we derive the full conditional posterior
distribution of (u, akz) as

71,(,]’0_2 | 9\('7’0_2)’ A)’) o (0_2)(1/2+n/2+v,,+1)

28, + Au(n —nu)* + D0y (ui — n)?
202

X exp [— ] , (A1)

which is NIQ(&L,%,\);[,{;‘), where 4}, = 4y +n, ), = (Apnu + S i)/ (A +n), vy, =
n/2+ Vus and 6//1 = éz,u + /1,11 ’7/21/2 + Z?:] /412/2 - (’1# Hu + Z?=1 ﬂi)z/(z(i,u + n)).

(2) To obtain the full conditional distribution of 4, we derive the following display
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(3) With the joint posterior distribution proportional to (6), it is easy to obtain the full conditional
distributions of p, which are given by

(p—7)
m(p| ©\p, Ay) o<exp‘— P252
Ay \2—P Ayii 1—
n m,-—l ( }’1,]) }’1,] . P _P
At Afy; Mi >
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EE P Na-pe-p  1-p " 2-p
(4) For uj,i=1,...,n,the full conditional posterior distribution has the following form
1
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Appendix 2. Full conditional posterior distribution for accelerated TED process

(1) With the joint posterior distribution proportional to (12), we derive the full conditional posterior
distribution of g as

K ng )
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(2) The full conditional posterior distribution of akz, k=1,...,Kis
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(3) To obtain the full conditional distribution of 1, we derive the following display
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(4) For the full conditional posterior distribution of S, it can be derived as

2
ﬂ(ﬁ|®\/3’A}’)O<eXP‘ R ]ep[ >3 sl MS’””] (A8)
B

2
k=1 i=1 2Uk

(5) The full conditional distribution of p is given by
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(5) For uxi,k=1,...,K;i=1,...,ny, the full conditional posterior distribution has the following
form

(ki — o exp(Bp (Si)))2 }

ﬂ'(ﬂki | ®\/Ak,-) A}’) & exp [_ 20_2
k

i1 (Ayk,u)z‘f’ Ayij 1=p 3

Atk,i,j Atk’,')j'uki 'ukl
— LAt ; —
oY R ) e Tory i sy

(A11)




STATISTICAL THEORY AND RELATED FIELDS e 29

Appendix 3. CDF figures

Unit # 01 Unit # 02 Unit # 03 Unit # 04
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Unit # 01 Unit # 02

Gamma
G
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- TED
~ Wiener

Failure-time

Figure A1. CDFs of failure-time based on Wiener process, gamma process, IG process and TED process
model and BS distribution: Upper panel is for scenario I; Middle panel is for scenario II; Lower panel is for
scenario lll in the simulation study.
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Figure A2. Left panel is the CDFs of RUL based on Wiener process, gamma process, |G process and TED
process at current degradations 0, 4 and 8 for scenario I; Middle panel is for scenario II; Right panel is for

scenario lll in the simulation study.

Figure A3. The pink solid line and green dashed line are the CDFs of the RUL distribution derived based
on the estimated parameters obtained from true model and TED process, respectively. The black dashed
line is the MRLs based on the true parameters. Left panel is for scenario I, middle panel is for scenario Il and

right panel is for scenario Il in the simulation study.
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