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Imperfect preventive maintenance (PM) activities are very common in industrial systems. For condition-based maintenance
(CBM), it is necessary to model the failure likelihood of systems subject to imperfect PM activities. In this paper, the models
in the field of survival analysis are introduced into CBM. Namely, the generalized accelerated failure time (AFT) frailty model
is investigated to model the failure likelihood of industrial systems. Further, on the basis of the traditional maximum likelihood
(ML) estimation and expectation maximization (EM) algorithm, the hybrid ML-EM algorithm is investigated for the estimation
of parameters. The hybrid iterative estimation procedure is analyzed in detail. In the evaluation experiment, the generated data
of a typical degradation model are verified to be appropriate for the real industrial processes with imperfect PM activities. The
estimates of the model parameters are calculated using the training data. Then, the performance of the model is analyzed through
the prediction of remaining useful life (RUL) using the testing data. Finally, comparison between the results of the proposed model

and the existing model verifies the effectiveness of the generalized AFT frailty model.

1. Introduction

Condition-based maintenance (CBM) has continuously been
an important issue in the area of maintenance strategy. As
degradation processes before failure of many systems can
be measured, CBM is more effective as corrective main-
tenance and time-based preventive maintenance in some
aspects, such as catastrophic failure reduction and availability
maximization [1, 2]. CBM program includes three steps:
data acquisition, signal processing, and maintenance decision
support [1]. Maintenance decision support is categorized into
diagnostics and prognostics. Prognostics are often character-
ized by estimating the remaining useful life (RUL) of systems
using available condition monitoring information. The RUL
estimation ensures enough time to perform the necessary
maintenance actions prior to failure [3, 4].

The proportional hazards model (PHM) [5, 6], which
is a popular model in survival analysis, can be applied
in reliability evaluation and maintenance optimization. It

has shown its effectiveness for RUL prediction and CBM
scheduling of industrial systems [7-9]. PHM is an effective
CBM method due to its strength in handling the influence of
variable operational conditions. The accelerated failure time
(AFT) model [10, 11] is an important alternative to the PHM
in survival analysis and has the advantage of being more
intuitively interpretable than the PHM. However, the AFT
method has been rarely applied in reliability-related fields.
It is shown by reviewing and comparing the major math-
ematical models of survival analysis and reliability theory
that both fields address the same mathematical problems [6].
Because of the unified mathematical models of both fields,
the methods for survival analysis might be used for reliability
analysis and related fields such as CBM. In this paper, we
introduce the AFT model in reliability fields and investigate
the AFT-based model for CBM.

Imperfect preventive maintenance (PM) restores a system
to a better state but not “as good as new.” Imperfect PM
activities are considerably common in industrial systems and



there are many studies on the model of imperfect PM [12-
17]. The extended PHM (EPHM) [16, 17] has been proved to
be a superiorly effective method to predict RUL of systems
subject to imperfect PM. Inspired by the EPHM, this paper
investigates a new alternative model, the generalized AFT
frailty model.

The rest of the paper is organized as follows. Section 2
introduces the generalized AFT frailty model and compares it
with the existing model. Section 3 proposes the hybrid max-
imum likelihood- (ML-) expectation maximization (EM)
algorithm for the calculation of the parameters in the model.
Section 4 proves the effectiveness of the proposed model by
the simulation experiment of RUL prediction for systems
subject to imperfect PM. Finally, Section5 concludes the

paper.

2. Generalized AFT Frailty Model

2.1. Models. First, we introduce the Cox PHM, the AFT
model, the generalized AFT model, and the PHM frailty
model in sequence. Then, we propose the generalized AFT
frailty model.

The Cox PHM [5] is a popular model in survival analysis,
and it is an effective method for RUL prediction and CBM
scheduling of industrial systems. Let A(¢ | X) be the hazard/
failure function at time ¢ given the covariates X; the PHM is
expressed as

At | X) = Ao () exp (BX), )

where A,(t) is the baseline hazard/failure function, which
considers the age of the system at the time of inspection. X
is the vector of the covariates and f is the regression coef-
ficient vector. In a CBM program, the systems” degradation
indicators are usually chosen to be the covariates.

The AFT model [10, 11, 18] is an important alternative to
the PHM. Suppose T}; is the failure time of system j in cluster
(or group) i. There is a censoring random variable, which we

denote as C;;. We only observe Ti; = min(T};, C;;) and the
linear regression (i.e., AFT) model is
log (Tij) = PXi; + Gij» (2)

where X;; is the vector of observed covariates, B is the regres-
sion coefficient vector, and {j; is the random error. This linear
form of the AFT model deals with the regression relationship
of the covariates and the failure times logarithms, which has
the similar form to the generic linear regression model. In
the PHM, the baseline failure function and the covariates in
PHM are independent, which limits the modeling of some
types of the survival data in medical research. Collett [19]
has introduced the influence of the covariates in the baseline
failure function and proposed the following generalized AFT
model:

A(t1X;) = exp (=BX;) Ao (texp (-BXy)). ()

In this model, the whole part of the covariates exp(-pX;;)
has been introduced into the baseline failure function.

Mathematical Problems in Engineering

The effectiveness of this model has been verified by the
modeling of the survival data in medical field [19].

PHM and AFT are suitable for the mutually independent
failure time data. In reality, correlated or clustered failure
time data are very common in the fields of survival analysis
and reliability. For example, systems operate in the same
environment with the same temperature and humidity. The
shared environment of the subjects leads to the dependence
among the observed failure time. Frailty is a good tool to
represent the random effect shared by subjects in the same
cluster (or group) and it induces dependence among the
correlated or clustered failure time data. The PHM frailty
model [20] is

A (t | Xij,w,-) = w;Aq (t) exp (ﬁxij)’ (4)

where w; is the frailty term and models the random effect
that is shared by the systems in the ith cluster (group). Frailty
has been also introduced in the AFT model to represent the
possible correlation among failure times [12]. Considering
both the generalized AFT model (3) and the PHM frailty
model (4), the following generalized AFT frailty model [21]
is proposed:

2 (t | X wi) = w; exp (—ﬁXij) Ao (t exp (—ﬁXij)) . (5

2.2. Comparison between the Generalized AFT Frailty Model
and the Existing Model. The EPHM has been proposed
by You et al. [16, 17] to model the failure likelihood for
systems subject to imperfect PM activities. The EPHM has
the following form:

h, <t’ + iPk,X(t' + ipk>>
k=1 k=1
=A,h, (t' + bnyn) exp (ﬁX <t' + iPk>) ,

k=1

(6)

where h,, is the hazard/failure function of the system after the
nth PM activity and before the (n + 1)th PM activity, P, is the
kth PM interval, and ' is the random local time between the
kth and the (k + 1)th PM activity. A, = g, - a, - - - a,,, where a;,
is the hazard rate increase factor (HRIF) due to the kth PM
activity, and b, is the age reduction factor (ARF) due to the nth

PMactivity, 3, = P, +b, P,y +b,-1b, 0Pyt +([T121b))P,.
The HRIF modifies the increase rate of the hazard/failure
rate of the system after an imperfect PM activity, and the
ARF measures the extent to which the PM activity brings the
system to a younger age.

Comparing (5) and (6), we observe that the HRIF A, and
the frailty term w; act multiplicatively on the hazard/failure
rate function and play the same role in the models. When
the system starts operation after imperfect PM activities, the
system has already aged somewhat. The ARF measures the
extent to which the imperfect PM affects the effective age. The
generalized AFT frailty model describes the hybrid influence
of imperfect PM on both the hazard/failure rate and the
effective age, which is shown in Figure 1.
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h(t)

(a) After perfect PM
(b) Influence on effective age

(c) Influence on failure rate
(d) Hybrid influence

FIGURE 1: Hybrid influence of imperfect PM on both failure rate and
effective age.

To some extent, the generalized AFT frailty model is
unified with the EPHM. So we introduce the generalized AFT
frailty model (5) into the CBM field to model the failure
likelihood of the systems subject to imperfect PM.

3. Parameter Estimation Algorithm

After the introduction of the generalized AFT frailty model,
we investigate its parameter estimation algorithm. The EM
algorithm has been a popular method for computing ML
estimates from incomplete data. Due to the unknown frailty
terms, the EM algorithm has been used to estimate param-
eters in the PHM frailty model [22] and AFT frailty model
[12]. Vu and Kuniman [23] have proposed a hybrid ML-EM
method for the calculation of ML estimates in PHM frailty
models and have verified that the hybrid method is more
computationally efficient than the standard EM method and
faster than the standard direct ML method. In this paper, we
estimate the parameters in the generalized AFT frailty model
with a hybrid ML-EM algorithm.

If the failure time is smaller than the censoring random
variable, the indicator function has a value of one; otherwise,
it has a value of zero:

_ Ui T <Gy
i~ o otherw1se @)

comj=12,..,m).

The likelihood function of right censoring data is

=TT ()" R (e). (8)

i=1 j=1

where R (-) is the survival/reliability function.

The frailty terms are random variables, and we suppose w;
obeys the distribution g(w;, 8), with the parameter 8, which
can be a vector. Thus there are two unknown vectors @ and 8
in model (5).

The parameter 6 is computed with the ML estimation
method. The ML estimation is based on the marginal like-
lihood function, which is written as

n

o9
Lmarginal = H J

i=1 0

HAU (64)" Ry (£) 9 (w,.0) de,
i

1, Tt e (-81%,)3 (s
)

—ﬁX,-j) )

X exp (—wiAO (tije

x g (w;0) dw,,
where A is the cumulative failure function. For the sake of
convenient calculation, we take the logarithm of the above

equation so that the multiplications can be converted into
additions. The logarithmic form is

n;

Lu= 30 [~ 81, + 1ylog (1, (1,6 ™))
i=1 j=1
+log (J @ exp (~wA;) g (w;, 0) da)i>] ,
0
(10)
where D, = Z LA = Z;'i:l Ao(tije—ﬁx,-j)_

Given the 1n1t1a1 values of fand A , we can calculate the
ML estimate of 6. Given the estimate of 6, we can estimate
B by an EM algorithm. Namely, the estimations of 6 and f8
interact with each other as both preconditions and results. So
we update both parameters with an iterative process until they
converge.

The parameter B is estimated with the EM algorithm.
We start the EM algorithm with the full likelihood function,
which is written as

L (6, B, A, ) = HHM (tij)lij R;; (tij) 9(w;0)

i=1 j=1

—Hnw”exp( BL; 1]) (

i=1 j=1
%))

-BX;; ) Ty

X exp (—wiAO (t,-je
x g(w;,0).
n

The logarithmic form of Ly, is denoted as Ly and the
corresponding full log-likelihood is

Lp(0,B,1p,0) =L, (6,w) + L, (B, A, @), (12)



log (g (w;0)) + Zilij log wi] ; (13)

=1 =1

n;

UX,J+I log()t (

- wA, (t,-jefﬁx"f) ] .

)

j=1

N
—
-

(14)

The E-step calculates the expectation of the full likelihood
function with respect to w, in order to eliminate its effect on
the likelihood function. The corresponding equations for the
expectation calculation are

)= | E(log (g (w,0))) + zquaogw,)] (15)

i=1 j=1

";

)= 2.2 [-BLX;; + Ilog (Ao (t¢ ™))
=1 (16)

e_ﬁx"f') ] .

—E (w;) Ay (tij

From (15) and (16), we observe that the calculation of E(L,)
depends only on the parameter € and is independent of 8.
The calculation of E(L,) contains 8. So we estimate 3 only by
analyzing (16).

The M-step maximizes E(L,) and calculates the ML
estimate of 8. Due to both the unknown parts A (t “PXij)

and Ao(t e PXii) in E(L,), we cannot handle E(L,) d1rectly
With kernel smoothing processes [24], we convert the
semiparametric form of (16) into the parametric form. The
likelihood function is written as

<55 s 2 x (5)

nk=1I=1

i ((ra=rij)la,
J E (w;) K (s) ds)] ,

17)

wherer;; = logt;; — PX;;, K(s) is the kernel function, and g, is
the window width of the kernel function. By maximizing the
likelihood function E(L%(f)), we obtain the ML estimate of

B.
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Based on the estimate f3, we can calculate the failure den-
sity function, the reliability function, and the corresponding

cumulative failure function:
logt
(M) )

() = (na,t)” ZZ
t -~
ﬁm:1—qum% (19)

i=1 j=1

:J~logt (na,)” Yy X5 LK ((r (B) - 5) /a,)

~c0 YL Y J‘_(Zi(ﬁ)—S)/an K () du
(20)

With the calculated estimates B and A , we calculate the
ML estimate 6 by maximizing L,, in (10). Then, with the
estimated value 8, we follow the EM process to calculate Z;
and A, again. Thus, we repeat this iterative process until the
parameters convergence.

We summarize the above-analyzed process as the follow-
ing estimation procedure:

Step 1: obtain initial estimate 8 from the independent AFT
p\mdel and estimate the cumulative failure function
Ao(tije_ﬁxij);

Step 2 (ML estimation): given the current estimates ﬁ and
A o, update the estimate @ by maximizing the marginal
log-likelihood L, in (10);

Step 3: prepare the full log-likelihood function for the EM
algorithm;

Step 4 (E-step): calculate the expectation of the full log-
likelihood function with respect to @ in order to
eliminate its effect on the likelihood function;

Step 5 (M-step): given the current estimate 0 (from Step 2),
update the estimate 8 by maximizing the partial log-
likelihood function E(L’(f)) in (17) and calculate the
corresponding cumulative failure function A, with
(20);

Step 6: repeat Steps 2, 3, and 4 until both parameters B and 0
converge.

This iterative ML-EM procedure is illustrated in Figure 2.

4. Evaluation Experiment

We generated the data on the basis of a typical degradation
model to simulate the industrial processes of the systems
subject to imperfect PM activities. With the simulated data
for training, we calculated the parameter estimates of the gen-
eralized AFT frailty model. In order to test the effectiveness of
the model, we calculated the RUL prediction with the testing
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FIGURE 2: Parameters estimation procedure.

data and compare the results with those of the EPHM. By the
comparison, it was proved that the generalized AFT frailty
model is effective for the systems subject to imperfect PM
activities.

4.1. Process-Data Generation. The functional form of the
typical degradation process is as follows:

M(@t)=38+nt+e(t), (21)

where M(t) denotes the degradation indicator, and the
stochastic parameters are assumed to follow the normal
distribution; namely, 8 ~ N(uy,00) and 7 ~ N(p;,07). The
error term &(t) is included in the model to capture system and
environmental noise, signal transients, measurement errors,
and variations due to monitoring system. &(t) is assumed to
follow a Brownian motion process £(t) ~ N(0, a’t). Equation
(21) is used to generate the degradation indicator over time,
and a higher magnitude of degradation indicator corresponds
to a worse system state.

On the basis of (21), the degradation process with imper-
fect PM activities was simulated. The simulation mechanism
and experiment design are introduced by You and Meng [17].

It was demonstrated that the simulated degradation processes

were close to real data in practice. In our simulation exper-
iment, we also considered the single degradation indicator
M(t) as a covariate for consistency with the simulation work
of You and Meng [17]. It was assumed that the PM duration
was ignored as zero, and the kth PM activities occur at time
T).. After PM, the degradation process was simulated as a new
process plus a residual degradation due to the PM activity

with a random imperfect effect. For example, after the first
PM, sample j has the following degradation process:

M; (t) = pyM; (Ty) + (9j1 11 (t-T))+ €j1 (t- T1))~

(22)
After the kth PM the corresponding degradation signal is
M;(t) = pyM; (Ty + -+ Tp) + M (¢ =Ty =+ = Ty)
= pixM; (Ty+--+Ty)
+(9jk+’1,-k(t—T1 — =T
+ep(t-Ty - = Ty)),

(23)
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TaBLE 1: Updated degradation model parameters.

Number of o o o
PM activities Hor P ok 1 k
k=0 1.00 4.00 1.00 1.00 0.15
k=1 1.53 4.77 0.99 0.98 0.15
k=2 1.99 5.48 1.04 1.02 0.16
k=3 2.45 5.89 1.56 1.54 0.16

Magnitude of the degradation
indicator

0 50 100 150 190200 250270 300

Time

FIGURE 3: Degradation processes with a maximum of three imper-
fect PM activities.

where p is the coeflicient quantifying the amount of residual
degradation, which is defined as

pjk ~ N (1 - exp (-0.5k),0.005) ; (24)

81 Njk> and ¢ are the model parameters of sample j after
it receives its kth PM activity. The typical method for the
estimate of the degradation model parameters after each
PM performs a Bayesian update, which combines the prior
distribution parameters and the real-time information to
obtain the posterior distribution parameters [25].

We simulate the degradation processes of 400 systems,
which are subject to a maximum of three imperfect PM
activities. Some systems fail before they receive any PM. Some
systems fail after the first PM, second PM, or third PM.
Some systems operate in a normal state up to the end of the
simulation time. The updated degradation model parameters
of one sample are shown in Table 1.

Twenty degradation processes are illustrated in Figure 3.
The horizontal axis represents time. The vertical axis repre-
sents the magnitude of the degradation indicator.

The three moments of PM activities are T; = 100, T, =
190, and T; = 270, respectively. Each section represents
the degradation process before the corresponding PM. When
the degradation indicator exceeds the threshold (defined as
D = 500), the process is considered to have failed. Among
the twenty illustrated degradation processes, four processes
fail before receiving any PM activity, three processes fail after
receiving the first PM activity, and eleven processes fail after
receiving the second PM activity.

Next, we demonstrate the effectiveness of the simulated
data for imperfect PM. We take the local lifetime as the time
interval between the PM moment and the time of failure in
each section. In Figure 4, t, t,, and ¢, are the times of failure
in the three sections, respectively.

Mathematical Problems in Engineering

Magnitude of degradation indicator

tE 2)]

0 ty T t, T, t, T;
Time

FIGURE 4: Schematic drawing of local lifetimes.

TABLE 2: Average local lifetime in each section.

Secti Number of Average
ection . . e
failed signals local lifetime
Before 1st PM 33 96.5
Between Ist and 2nd PM 49 85.3
Between 2nd and 3rd PM 80 72.9

The corresponding local lifetimes are t,p = £, — 0, t,5 =
t, —T),and t, = t, — T,. Concerning all of the 400 simulated
processes, the number of failed processes and the average
local lifetime in each section are shown in Table 2.

From Table 2, we observe that the average local lifetime
decreases with the increases in the times of imperfect PM
activities. These simulated data are appropriate for processes
with imperfect PM activities, which restore the system to
better but not “as good as new” states.

4.2. RUL Prediction and Results Comparison. We used the
RUL prediction, an example to test the effectiveness of the
generalized AFT frailty model. Among the 400 simulated
degradation processes, we used 300 samples for training
and 100 samples for testing. Parameters of the model were
estimated with training samples, and RUL predictions were
calculated with testing samples. During the parameters esti-
mation procedure, we used the typical Weibull distribution as
the baseline failure function. We chose the gamma distribu-
tion with mean 1 and variance 6 as the frailty distribution for
the following two reasons. Firstly, the gamma distribution is
the most popular choice for the frailty distribution [12, 18, 23].
The posterior distribution of the gamma frailty is still the
gamma distribution. Secondly, the gamma distribution with
mean 1 and variance 0 is appropriate for the characterization
of the frailty terms in our model. Frailty acts multiplicatively
on the failure rate function and represents the change in
the failure rate after PM relative to that before PM. This
multiplication factor is theoretically greater than or equal to
1 but sometimes smaller than 1 in reality [17].
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TABLE 3: Statistical analysis of the predicted RUL using G-AFT-F and EPHM for the testing samples that fail before receiving any PM activity.

Actual RUL 10 9 8 7 6 5 4 3 2 1
G-AFT-F
Mean 9.93 8.96 7.90 7.06 6.05 4.86 3.80 3.07 2.09 1.24
SD 0.65 0.76 0.43 0.86 0.75 0.75 0.86 0.43 0.35 0.27
EPHM
Mean 9.91 9.03 7.95 7.04 6.01 5.03 3.98 3.06 2.12 1.32
SD 0.57 0.69 0.97 0.48 0.59 0.76 0.57 0.58 0.63 0.59
*SD = standard deviation.
1 After the first PM " After the second PM
10 0 10}
9 9t
8t 8r
= =
T 7 T 7}
=} 1o}
2 2
5 6f £ 6f
N S
S o
& S5t 8 5¢
= =
< <
o4t o4t
g g
(] L
= 3 = 3l
©
2t 2F
©
1t 1+
0 1 1 1 1 1 0 1 1 1 1 1
0 2 4 6 8 10 0 2 4 6 8 10
Actual RL Actual RL
O G-AFT-T O G-AFT-T
O EPHM O EPHM

(a)

(®)

FIGURE 5: Statistical analysis of the predicted RUL using G-AFT-F and EPHM for the testing samples that fail after the first and second PM.

With the estimated parameters @ and f8, we calculated
the RUL prediction of the 100 testing samples following
the typical procedure [17]. The minimum of the actual
local lifetimes in three sections were 43.5, 39.6, and 373,
respectively. Theoretically, all the samples whose RUL is less
than the minimum of the actual local lifetime could be used
for further analysis. However, because the prediction of being
close to failure is the most essential information in a CBM
program, we only collect the samples whose actual RUL is less
than 10. One part of the statistical analysis of the predicted
RUL based on the generalized AFT frailty model (G-AFT-F
for short) and the EPHM with respect to the actual RUL are
summarized in Table 3.

The statistical analysis for the samples that fail after
receiving the first PM activity and the second PM activity
is shown in Figure 5. Mean values of the statistical analysis
results are regarded as predicted RUL values, so only mean
values are illustrated. The horizontal axis represents the actual

RUL, and the vertical axis represents the mean values of the
predicted RUL.

From Table 3 and Figure 5 we can see that there is no
obvious performance difference between the results using
both models. The superior performance of the EPHM over
other classical models has been proved [17]. Similar to
the EPHM, the generalized AFT frailty model can achieve
reasonably accurate and reliable RUL prediction. Thus, it
is demonstrated that the generalized AFT frailty model is
appropriate to model the failure likelihood of the systems
subject to imperfect PM activities.

5. Conclusions and Future Work

Imperfect PM activities are considerably common in indus-
trial systems. This paper has introduced the methods of
survival analysis into the CBM field and used the statistical
tools to solve practical industrial problems. The generalized



AFT frailty model has been investigated to model the failure
likelihood of systems subject to imperfect PM activities.
On the basis of the ML estimation and the EM method,
the hybrid ML-EM algorithm for parameter estimation has
been analyzed. In the evaluation experiment, the data of
the typical degradation model has been generated. The RUL
prediction has been taken as a calculation case and the
results of the proposed model have been compared with
those of the existing model. The comparison demonstrates
the effectiveness of the generalized AFT frailty model.

The data in the experiment are generated from the
typical degradation processes and are consistent to practical
industrial cases. That is why we performed the evaluation
only with simulation data. However, in future research, it will
be necessary to evaluate the performance of the proposed
model using real data. In addition, it would be interesting to
introduce more methods of survival analysis into reliability-
related fields and investigate their applicability.
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