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Abstract

The workability of a transport system is associated with performance and operational reliability. Operational
reliability provides a measure of the probability that a transport system will realize transport process as intended.
Performance reliability is an adequacy measure of transport process realization under specific environmental and
traffic conditions. Transport system can be modelled as repairable, multistate, non-homogenous rectangular or
dendrite system. This article provides the Markov and semi Markov models for estimation of the operational and
performance reliability of city transport system. The system is semi homogenous it means that serial subsystems have
the same reliability function. The reliability of any serial subsystem is exponential. The distribution of the repair time
is any probability distribution. In case where the probability distribution of the repair time is exponential, the Markov
process is used to construct simulation model. The simulation model was applied at Microsoft Excel. Many stochastic
models in engineering, logistic and even finance or insurance are setup in a spreadsheet for simulation. The semi
Markov model of the multistate reliability of repaired system is applied to the street system. The embedded Markov
chain was used to count stationary probabilities. The possibility of application of the results is illustrated by an
example for the systems with rectangular or dendrite shaped accordingly, consist of three types of elements.
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1. Introduction

An efficiently operating transport system is the definition of a well-functioning city.
Infrastructure connections between motion generators have an inherent impact on getting around
the city. Reliability of communication routes is a definition of what period movement participants
can transport from the starting point to the final point. Transportation systems play an important
role in society, economic, national defence and others. They are classified as critical infrastructure
systems because of the far-reaching effects of disruptions on these systems. Analysing the
reliability on various elements of transportation systems such as infrastructure means of
transportation were carried out since the mid-twentieth century [5, 6].

In the article, as a transport system, we mean part of a road or urban transport network. System
states, due to its operational reliability, are determined by the level of traffic obstructions, that is:

— state “0” for level of service A and B,
— state “1” for level of service C,
— state “2” for level of service D and E,
— state “3” for level of service F.

In the case of modelling at the level of constituent communication lines, we assume that:

— the system is built of s series subsystems,

— the system has finite number of components,

— lifetime of any component ¢ of a series subsystem is exponential, with parameter A,
— repair time has the distribution G(¢), with finite expected value equal m;.,

— life times of components and repair time are stochastically independent,
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— the components are repaired accordingly to the sequence they failed,
— only one component can be repaired at the same time

2. The operational reliability Markov and semi-Markov models

The system with finite or countable number of states can be described by semi-Markov process
if it fulfils the following condition:
the probability that the system, which is in state i, goes to the state j and will stay in this state for
time 7o is independent of the process history before the time ¢ and actual time ¢, [3].

Let X(#) will be the stochastic process with finished or countable set of states S = {0, 1, ...}, the
beginning state xo, Markov chain X(n) — state of the process after n-th change and random
variables T the time in which the process X(7) stay in state in state k— 1, k=1, 2, ...

The process X(¢) is the semi-Markov process, [2, 3, 9] if for any moments 0 < ¢; <
ty, o tnog <t;i, i1, ...k,jeSandn > 1, we have

PUT, <t,X(n) =j/X(0)=i,T;=t,....X(n=2)=k, T,_1 =t,_1,X(n—1) =i})
=Pl <t,X(n) =j/X(n—1) =i}
and
PT, <t,X(n) =j/X(n—1)=1i}) = Q;;(t),forn=12,....
Functions Qj(¢) can be represent as follows
Qij(t) = pij Fi;(b),
where
— the quantities p;; are the transitions probabilities of the embedded Markov chain X(n),
— the functions Fj(¢) are the conditional distributions that the process X(¢) stays in state i if the

next jump will be to the state ;.
The operational reliability model of the system is shown in the graph Fig. 1.
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Fig. 1. A graph of the system operational reliability

Using the theorems presented at [3] we obtain that:
— if any Fj(¢) is not the exponential distribution then the process X() is not Markov,
— if all probability distribution are exponential then the process X(¢) is Markov,
— theset {0, 1, 2, 3} is the state space of the Markov chain of the process X(?),
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— because the number of states is finite then there is the embedded ergodic Markov chain of the
process X(?),

— using the methods presented in [9], we have the formulas of stationary probabilities of
embedded Markov chain,

— Po=1—(p1+ps+ps1).
The system of stationary equations describing the process of change of operational reliability

states is in the form:

—Ao1Po — Ao2Po + A30P3 + A19P1 F+ A20p2 = 0,

—A13D2 — A1oP1 — 1201 + Ag1P0 + Azop2 = 0,

—A23D2 — Az20P2 — 42102 + Ag2D0 + A2102 = 0,
—A30P3 + Ao3Po + 41301 + A23p2 = 0,

(1)

where:
pr — indicate the limit probability for the state k£, k=0, 1, 2, 3,
Ajx — means the intensity of the transition from state j to state &, j, k=0, 1, 2, 3.
By replacing the last equation with the normalizing condition, (1), we obtain the matrix
equation of the form, [3, 4]:

—2o1 — Aoz A10 A20 A30] [Po 0
Aot M3 — Ao — A1z Az0 0 ||P1|_|0 . @)

Aoz A1 —Agz — Ao — Ap1 O [|P2 0

1 1 1 1 |Lp3 1

Assuming that the ratio of the intensity of Ao» to the intensity of Ao1 is p and the remaining
intensities are equal, we obtain from the system of equations (2), [7]:
1 1 1+3p

-1 -1 — 1+3p 1 3
bo = 2+p’ b1 = 2(2+p)’ b2 = 8(2+p)’ b3 = 24p 3)

Example 1. Markov model, three reliability states

Consider the system where all probability distribution are exponential and a system can pass
through only three states: 0 (full operational reliability), 1 (reduced operational reliability) and
2&3 (complete operational unreliability-failure). In spite of the simplicity of the model,
remarkable results are obtained concerning the behaviour of the system according traffic changes.
The transition graph for the process is shown in Fig. 2, where:

— 0 — state of full operational reliability,
— 1 — state of reduced operational reliability,
— 2&3 — state of complete operational unreliability (failure).

Fig. 2. Transition graph of the system operational reliability model, Markov three state case

The Chapman-Kolmogorov forward equations are given by:
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p',(t) = —(A+ B)po(t) + up.(0),

p' (8) = =(u +v)p1 () + Apo (0), (4)
plz&g (t) = lBPO(t) + VP (t)
and the operational reliability function R,(¢), according (4), is
Ror(®) = 1= [[[BPo(D) +vpr (D] dr. 5)

We assume that at time zero system is in state 0. Using the Laplace transform methods to
equations (4-5), we have:

S1+u+v eslt _ Sy +u+v eSZt
S17S2 ’

p1(t) = A

S1=S2
) — 14+ (s1+u+v)B+iv pSit _ (sp+u+v)B+iv A
(s1—52)81 (s1—52)s>

po(t) =

S1=S2

St Sot
e~ 1" — eZ,

(6)

S1=S2

D2za(t

b

where:

42 u

S =

N |~

Sy, =—

[\

—(/I+,B+,u+v)—\/l+

~(—/1—ﬂ+,u+v)

(~A-B+u+v)

—(/1+,H+,u+v)+\/l+

42 u

s (-A-B+u+v)|.

(-A=B+u+v)

-

Example 2. Semi-Markov model, four reliability states, simulation approach

We suppose, that P(0), P(I), P(2), P(3) mean the probability of being in the respective states of
the system operational reliability model, Fig. 1.

We define the stochastic process (7,,7;, ) is a non-homogeneous Markovian renewal process,
where ([2-5]):
n —number of the iterations, n € N,
S —the set of states,
T;; —the random variable represents the transition’s time between the states i and j,

in —a random variable with the set of states: S = {Ss, Sz, Sn, C} representing the state at the
n-th transition,

{in:n € N} —the sequence of the realizations of the embedded non-homogeneous Markov
chain, {& : n € N},
{T;,  :ne N} —asequence of the independent random variables which represents the time of the

transition from state i, € S to in+1 € S,
P(t) = [pii(t)] —the transition matrix at the time ¢ of the embedded non-homogeneous Markov

chain.
0 Pu(D)  p(0) 0
_ P () 0 P (0) (D) %)
0 P (D 0 P (D) ’
0 0 0 1
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Let assume that i € S is the beginning state of the Semi-Markov process. The next state of the
process, j € S, is obtained by the draw according to the distribution given in i-th line of the matrix
P, i.e. based on the following formulae, [3]:

J=min{r:y,  , <usy,}, ®)

where:
J
Yi = Zpia7 Pio =0.
a=0

It is possible to generate the realizations of the independent random variable 7j; by
transforming the realizations of the copies the random variables u with uniform distribution. Based
on this fact, the compound ([3]):

— for the exponential distribution is given as:

7y

T = _%111(1 — ), (9)

— for the Weibull distribution is given by:

]}z(—%ln(l—u)ja, (10)

where u is the random variable with uniform distribution U(0,1), >0, a> 0.
Algorithm for finding of the characteristics of the system’s operational reliability:

— chose the beginning state i,

— generate the realization the random variable u with uniform distribution «(0,1),

— determine the state j according to formulas,

— generate realization of the random variable #; using the formulas (11-12),

— evaluate the time to the moments to achieve the 2 state,

— evaluate the time to the moments to achieve the 3 state,

— estimate the characteristics such that histogram, the mean values, the second moments and the
standard deviations.

Monte Carlo Simulation Transition matrix
State["0" ['1"[2" ['3"
Start
0" |0.30{0.4[0.2] 0.10 4|

Limits "1~ [051{0.1]03] 0.09

Starting time 0 Ending time 60 <60 7 0.5 [0.2(0.2] 0.10

Starting state b Iterations 500 | <2001 b 04 [00[0.0] 0.60

o State probability
>l L s 38.59%
K - = . e 0.40
( o Yoo \\ sl | , 0.35
L 4 s N . S gfg 21.27% 22.38¢
< ~— e 0.2 7.76°
N ) - %. o 1 i 6%
p ~ (] P . =015
p = - g 0.10
B & 0.05
Y 0.00 &
\ / 0 —+“_‘_‘—~—+,
e o2 1 1\*\;
- 3

Fig. 3. An example of simulation results, starting state “2”
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Monte Carlo Simulation Transition matrix

State[0" [|'1" |"2" [3"
Start
"0" 103 104 0.2 | 0.1 4[

Limits 1 0,51 |0.1 ]0.3 | 0,09
Starting time 0 Ending time 60 <60 b o 05 0.2 |02 |01
Startiu_‘ state i 0 i Iterations 500 <2001 3 04 (00 [0,0 | 0.6
ho2 State probability
o~ Mo T
¥ = . i 40.83%
/ N\ b 7 N Az Ve
| 0 ;"' - ——f | PR > 2 0.40
\__“/ i '/ e \_ /| 2030 21.90%
\ — i = 18.34% 18.93%
"\\ l’i‘ /,/’/ % 0.20
. . - y -
Po \\ ) ,/""/ o & 0.10 G
o i
\.i,/ ¢ 0.00 it
\__/ | g e
2

Fig. 4. An example of simulation results, starting state "0”

Example 3. Semi-Markov model, rectangular system

The system is built of parallel series subsystems connected on the input and output ends. All
series subsystems have the same type of reliability function with finite expected value (the serial
subsystems are homogenous). The state of the system is equal to the number of not broken series
subsystems. The examples of such system are shown at Fig. 1 and Fig. 2

-HO-O—O—O-OO—

IN — — OouT

(i) — () — (o) ()
— N

Fig. 5. A rectangular example of the system model

where:
“I1” intersection type 1,
— “I2” intersection type 2,

— “L” section between intersections.
We assume that:
— the system is in state & if only & series subsystems are in workable state and others are broken,
—  X(?) — the number of working series subsystems (components) at time ¢,
P = (Po, Pi,...,Ps) — stationary, ergodic probabilities of stochastic process X(7),
— t, —the moment in which the n-th repair is ended,
— ¢n — the number of working series subsystems before the time #,, it is the embedded Markov
chain of the process X(¢),

— P = (Po, D1, -, Ds) — stationary probabilities of embedded Markov chain .
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Because the finite set {0, 1, 2, ..., s—1, s} is the state space of the process ¢, then the process is
ergodic.
The homogenous Markov chain ¢, has the transition probabilities given by formulas

i+l 4 .

j(l ) }{exp[—ht]}J{l—exp[—?»-t]}lJ”dG(t) for j<i+1,i=0,1,...,s-2,
J

0

(l.j{exp[—x {1 —exp[=A- ()1 dG(1) for i=s-1,
j

=
Il
Sy 8

(11)

0 for otheri.

The stationary probabilities p = (P, Py, ..., Bs) of embedded Markov chain &, can be find
using the following formulas, [3, 7, 8]:

A _ S A . A — Sﬁk 5
Po =1 = Xi=1Dk; Pr+1 (k+1)(sAmy+Ps_1)
5— s—1\ _
b= Tt () FERG)T ey w09
T AW T (e Y T e mn

J

where: k=0, 1, ..., s.
4. Summary

The models of reliability of the system operation presented in the article can be used for
estimation and forecasting in everyday practice. The methods can be useful for estimating selected
operational reliability characteristics of the urban transport system. It is possible to extend the
results to systems with other complex reliability structures. It is possible to obtain meticulous
results using the above-described model based on input data such as traffic intensity, intensity on
torsional relations, duration of green light (in the case of intersections with traffic lights), etc. The
calculations presented in the article may be an indispensable component in the aspect of intelligent
transport systems and more specifically modules related to event detection. The use of
mathematical solutions is indispensable in defining limit states where urban traffic is defined by
the free speed of moving vehicles in the urban transport network defined by a given infrastructure
sequence.
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