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Abstract: The degradation of products is an integral part of their life-cycle, often following predictable
trajectories. However, sudden, unexpected events, termed ’shocks’, can substantially alter these
degradation paths. Shocks can significantly influence the pace of degradation, leading to accelerated
system failure. Moreover, they may initiate changes in degradation patterns, transitioning from
linear to non-linear or random trajectories. To address this challenge, we present a novel multi-state
reliability model for competing failure processes that account for degradation-shock dependencies by
considering the state-varying degradation pattern. The degradation process is divided into s-states,
with each state treated according to its pattern based on the time-transform Wiener process. The
reliability function is derived based on soft failure caused by continuous degradation involving the
s-states, the sudden increase in degradation caused by random shocks, and hard failure due to some
shock processes. Additionally, we performed a sensitivity analysis to determine which parameters
have the most significant impact on product reliability. Due to the complexity of the likelihood
function, we adopted the ABC method to estimate the model parameters. A simulation study and a
practical application with micro-electro-mechanical systems (MEMS) degradation results are used to
demonstrate the efficiency and effectiveness of the proposed approach.

Keywords: degradation-shock processes; state-varying degradation; approximate bayesian computation;
sensitivity analysis

1. Introduction

Over the past few years, there has been a significant increase in the use of degrada-
tion data to assess the reliability of products. These data provide essential insights into a
product’s health and can be obtained through non-destructive and non-invasive methods,
primarily by monitoring sensors [1,2]. This approach is not only cost-effective but also
more convenient than destructive testing. Degradation analysis can reveal underlying
failure mechanisms and assist in forecasting a product’s future performance. Consequently,
degradation analysis has gained widespread acceptance as a means of studying product
reliability such us the failure degradation of lithium battery [3–5], train wheel wear degrada-
tion [6], and so forth. There are various approaches to modeling degradation data, including
the general path method and stochastic process models [7]. However, stochastic process
models have gained popularity in degradation modeling due to their strong mathematical
properties and their ability to accurately represent the stochastic nature of degradation
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data [8,9]. Several widely used models in this domain include the Wiener process [10,11],
Gamma process [12,13], and inverse Gaussian process [14,15], among others.

In many real-world engineering scenarios, the reliability of a product is affected
by various factors such as environmental conditions, wear and tear, and other forms of
degradation. A product may exist in different states of degradation throughout its life
cycle, and each state may have a different level of reliability and performance. Therefore,
multi-state reliability modeling is an effective approach to analyzing complex products
that exhibit multiple degradation states. Random shocks, also known as shock loads, can
significantly contribute to product failures and impact the degradation process. These
shocks can cause stress concentrations and damage to components, leading to accelerated
degradation and ultimately resulting in product failure [16]. It is, therefore, crucial to
consider the correlation between the shock process and the degradation process when
developing effective reliability models for complex engineering products [17]. Typically,
a product can fail due to two failure modes: soft failure from degradation or hard failure
from random shocks. Regardless of the failure mode, it can result in the product’s fail-
ure [18]. Figure 1 illustrates the degradation-shock competing failure process of the product.

Figure 1. Degradation-shock competing failure process.

The development of models for systems experiencing competing failure processes
has long captured the attention of researchers. The foundational work of Lemoine and
Wenocur [19] marked the early exploration of this complex issue. Over the years, numerous
researchers have advanced this field, proposing various models to address multiple failure
processes. For instance, Peng et al. [20] developed reliability models for complex systems
that experience multiple dependent competing failure processes, taking into consideration
the failures caused by degradation and shock loads. Jiang et al. [21] developed reliability
models for complex systems experiencing multiple dependent competing failure processes,
accounting for failures caused by degradation and shock loads, with a dynamic failure
threshold that decreases over time due to shocks. Song et al. [22] developed a reliability
model for complex multi-component systems where each component experiences multiple
dependent failure processes due to degradation and shared shock loads. Fan et al. [23]
developed a reliability model for dependent competing failure processes with degradation-
shock dependence, classifying shocks into damage, fatal, and safety zones. Che et al. [24]
developed a reliability model for systems with mutually dependent degradation and shock
processes. They introduced a facilitation model, a Markov point process, to capture the
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shock process, which cannot be described by traditional Poisson models. Cao and Dong [25]
analyzed the competing and dependent failure processes for multi-state systems suffering
from four typical random shocks. Liang et al. [26] developed a reliability model for a
system subject to both multi-state and continuous degradation processes. In their work,
the degradation process was modeled by a time-homogeneous semi-Markov process on a
finite state space and a time-homogeneous stochastic process on a continuous state space
with independent increments. Feng et al. [27] proposed a degradation-shock-dependent
competing failure process model considering a time-shifting sudden failure threshold for
predicting the RUL of drill bits. Chang et al. [28] proposed a generalized reliability model
for systems with arbitrary structures experiencing both degradation and shock processes.
Shao et al. [29] proposed a hybrid RUL prediction method for a subsea hydraulic control
system that considers degradation-shock dependency, introducing a dependency factor
to model the interaction between shock intensity and degradation stages. Lyu et al. [30]
developed a reliability model for systems subject to dependent competing failure processes,
incorporating the effects of random cycle times, where degradation rates and hard failure
thresholds vary with the number of cycles. Qiu et al. [31] derived the recursive equation
for systems reliability and availability considering the impact of shock in the degradation
process and the catastrophic failure. Jin and Zhang [32] explored cascading failures in cir-
cuit systems by modeling the system as an impedance network. Their research emphasized
the coupling effects of continuous degradation and random shocks, showing how these
interactions can lead to asymmetric failure propagation and unpredictable failure times.
Gan and Tang [33] developed a reliability model that accounts for the degradation shock
process, considering the dynamic nature of failure thresholds. They used a linear Wiener
process to describe performance degradation and introduced a multi-performance degra-
dation model based on copula functions. Xu et al. [34] proposed a multi-stage model that
accounts for the dependencies between degradation and shock processes across different
damage levels.

Notably, most of these mentioned studies considered that, during the soft failure
process, the arrival of shock may result in accelerating the degradation process. However,
it is possible that the arrival of a shock may not only accelerate the degradation process
but also change the degradation pattern. For example, the shock may cause changes
in the distribution of stresses and strains within the material, leading to a shift in the
location and nature of degradation mechanisms [35]. Additionally, the shock may induce
new degradation mechanisms that were not present before, leading to a change in the
degradation pattern. In some cases, a shock may cause a sudden increase in the degradation
rate, followed by a gradual return to the pre-shock degradation pattern [36]. In other cases,
the degradation pattern may permanently shift from linear to non-linear, or from one
type of non-linear behavior to another [37], for example, a mechanical component such
as metal gear that is subjected to cyclic loading. Under normal operating conditions, the
gear undergoes linear fatigue degradation, meaning that the number of cycles until failure
decreases linearly over time. However, if the gear is subjected to an unexpected shock,
such as a sudden increase in the load or a change in the loading direction, the degradation
pattern may change to include non-linear fatigue degradation. In this case, the number of
cycles until failure may decrease at an accelerated rate, exhibiting a more rapid degradation
pattern than the linear fatigue model would predict [38]. Similarly, let us consider an
electrical component, such as a capacitor. Under normal operating conditions, the capacitor
undergoes linear degradation due to electrolyte drying, meaning that the capacitance
decreases linearly over time. However, if the capacitor is subjected to an unexpected shock,
such as a sudden increase in the operating temperature or a change in the applied voltage,
the degradation pattern may change to include non-linear degradation due to dielectric
breakdown. In this case, the capacitance may decrease more rapidly than predicted by the
linear model, exhibiting a more complex degradation pattern [39,40].

It is less common for a shock arrival to change the degradation pattern from non-linear
to linear, as shocks typically introduce additional stress and damage to a component, which
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can lead to more complex degradation mechanisms. However, one scenario where this
could potentially occur is if a component is undergoing a complex degradation process
involving multiple mechanisms, and the shock arrival causes some of the mechanisms to
become temporarily inactive. For example, consider a metal component that is undergoing
wear and corrosion degradation due to exposure to a harsh environment. Under normal
operating conditions, the degradation may occur in a non-linear fashion due to the interplay
of the mechanical and chemical degradation mechanisms. However, if the component
experiences a sudden shock or impact, it could cause the corrosion mechanism to become
temporarily inactive due to the mechanical damage caused by the shock. This could
lead to a more linear degradation pattern dominated by wear, at least until the corrosion
mechanism becomes reactivated. Therefore, it’s essential to consider these dynamic impact
of shocks when developing models for multi-state degradation-shock failure processes.
Figure 2 depicts common degradation-shock processes that often appear in practice.

Figure 2. System failure different for patterns of degradation-shock process. (a) Degradation-shock
process in a linear pattern (b) Degradation-shock in a non-linear pattern. (c) Degradation shock
process with combined linear and non-linear pattern. (d) Shock process.

In terms of parameter estimation, the ABC method is selected due to the complexity of
our likelihood function. This algorithm approximates the posterior distribution π(θ | Xobs)
by first generating parameter samples from the joint distribution of the parameter vector
θ = {θ1, . . . , θn}, then simulating pseudo-data based on these sampled parameters from
the model M(θ), and finally accepting those parameter samples that produce pseudo-data
close to the observed data, satisfying ρ(Xobs, X) ≤ ε. When working with high-dimensional
data, it is more efficient to define the distance measure based on summary statistics of both
the observed and simulated data: ρ(S(Xobs), S(X)) ≤ ε, where ρ(.) is the distance function,
ε is the chosen tolerance level, and S(.) refers to the summary statistics. A smaller ε results
in a better approximation. For further details, refer to [41,42].

The ABC method is highly dependent on the selection of a distance measure to evaluate
the difference between observed and simulated data. Various distance measures, such as
Manhattan [43], Euclidean [44], Canberra [45], and Chebyshev [46], have been commonly
used, but the optimal choice depends on the nature of the data. In this study, the Euclidean
distance was applied due to its simplicity and ease of interpretation. This distance is
often used in ABC to measure differences between the summary statistics of simulated and
observed data rather than comparing entire datasets, especially when dealing with complex,
high-dimensional data. In our work, the mean was chosen as the primary summary statistic,
justified by the Wiener process that underlies our degradation model. Since this process
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involves normally distributed increments, using the mean effectively captures the central
trend of the data, making it an optimal and computationally straightforward choice. To
achieve convergence in the ABC algorithm, careful attention was given to both the summary
statistics and the calibration of the tolerance threshold ε. This threshold was chosen to
strike a balance between the accuracy of parameter estimation and computational efficiency.
If the threshold is too low, the computational cost rises without significant improvement in
accuracy, particularly when the summary statistics do not fully represent the variability
in the data. The ideal threshold depends on factors like data variability and simulation
acceptance rates, ensuring that the algorithm converges effectively to the true parameter
values without overfitting.

In recent years, various sampling algorithms like Markov-chain Monte Carlo (MCMC),
population Monte Carlo, and sequential Monte Carlo have been combined with ABC to
enhance its accuracy and efficiency for parameter estimation. These extended methods
include ABC-MCMC [42,47], ABC-HMC [48], ABC-PMC [49], and ABC-Gibbs [50,51], with
ABC-Gibbs being especially useful for high-dimensional models.

ABC has gained popularity across fields such as population genetics and engineering.
For instance, Rodrigues et al. used ABC-Gibbs to estimate parameters in a high-dimensional
state-space model for Airbnb rental prices, and Muhammad et al. applied it to a complex
degradation model. Based on these successes, we used ABC-Gibbs in our work for parame-
ter estimation. More details on ABC-Gibbs can be found in [50,51]. The main contributions
of this paper can be summarized as follows:

1. We propose a multi-state reliability model that accounts for the degradation-shock
dependency and considers state-varying degradation patterns using a time-transform
Wiener process. Our approach is based on dividing the degradation process into
s-states and treating each state according to its pattern based on the time-transform
Wiener process.

2. We derive the reliability function considering soft failure caused by continuous degra-
dation across multiple states, sudden increases in degradation due to random shocks,
and hard failure from certain shock processes.

3. We adopt approximate Bayesian computation (ABC) for parameter estimation in
complex reliability models, overcoming the limitations posed by highly complex
likelihood functions.

4. We perform a comprehensive sensitivity analysis to identify the most influential
parameters affecting system reliability, providing critical insights for system design
and maintenance.

The remainder of the paper is organized as follows: Section 2 outlines the reliability
analysis framework for systems affected by random shocks and their impact on degradation
trajectories. Section 3 presents a simulation study and a practical application of the model to
micro-electro-mechanical systems (MEMS) degradation data, illustrating the effectiveness
and efficiency of our approach. Finally, Section 4 provides the conclusion of the study.

2. Reliability Modeling of a System Subjected to a Degradation-Shock Process with
Multiple States

This section focuses on the reliability analysis of systems and components considering
the influence of random shocks and the resulting changes in the degradation pattern. Shocks
can accelerate the degradation process and lead to shifts from linear to non-linear or random
degradation trajectories. The objective is to develop precise expressions for the reliability
function, accounting for extreme shocks and the multi-phased nature of degradation.

2.1. Shock Modeling Based on Extreme Shock

Under the extreme shock process, the probability that the system has not failed by time
t can be calculated as the probability that the degradation level remains below the hard
threshold value Xw at that time. Specifically, T denotes the random time of hard failure,
occurring when cumulative shocks exceed the threshold Xw. The expression P(t ≤ T)
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thus calculates the probability of survival, indicating that degradation due to shocks up
to time t remains under the critical level. Assuming that the magnitudes of shocks Wi are
independent and identically distributed random variables following a normal distribution
with mean µw and variance σ2

w, this probability can be expressed as:

P(t ≤ T) = P
(

W1 < Xw, W2 < Xw, . . . , WN(t) < Xw

)
. (1)

The random variable N(t) represents the number of shocks that occur in the time
interval [0, t], and is modeled as a Poisson process with rate λ. The probability of N(t)
shocks occurring in the time interval [0, t] is given by the Poisson distribution:

P(N(t) = s) = e−λt (λt)s

s!
, s = 0, 1, 2, . . . . (2)

Given that N(t) shocks have occurred in the time interval [0, t], the probability of all
shocks having magnitudes less than the threshold value Xw is given by:

P(W1 < Xw, W2 < Xw, . . . , WN(t) < Xw) =

[
Φ
(

Xw − µw

σw

)]N(t)
. (3)

where Wi ≥ 0, µw > 0, σw is assumed to be nearly zero to minimize the occurrence of
negative values, and Φ(·) is the cumulative distribution function of the standard nor-
mal distribution.

2.2. Degradation Modeling Under Soft Failure and Pattern Variation

Degradation processes are ubiquitous in numerous systems, leading to a gradual
decline in their performance over time. Factors such as wear, corrosion, fatigue, and aging,
among others, trigger these degradation processes, ultimately impacting the reliability,
functionality, and safety of the system. Therefore, accurately estimating the lifetime of a
system based on degradation data is essential for effective maintenance, decision making,
and resource allocation [10]. The precision of this life estimate significantly relies on the
degradation model’s ability to capture the complexities of the system’s failure degradation
process. Additionally, random shocks not only accelerate degradation but also alter its
pattern, potentially resulting in soft failure once the soft failure threshold is exceeded. To
incorporate this scenario into the degradation model, the degradation process is divided
into s distinct states, each characterized by its unique degradation pattern. In addition to
that, each state is modeled by the time-transform Wiener process. The “time-transform
Wiener process” refers to a Wiener process where time is transformed using a function
Λs(t) = tbs , allowing for flexible modeling of different degradation rates across states.
More detail regarding the time transform Wiener process can be found in [10,52].

Suppose that the degradation process comprises s states, with each state being initiated
due to shock arrival, lasting within the time interval [ts, ts+1]. The degradation process for
each state can then be expressed as:

X0(t) = xt0 + µ0Λ0(t) + σ0B(Λ0(t)) t0 ≤ t ≤ t1

X1(t) = xt1 + µ1Λ1(t) + σ1B(Λ1(t)) t1 ≤ t ≤ t2

X2(t) = xt2 + µ2Λ2(t) + σ2B(Λ2(t)) t2 ≤ t ≤ t3

...

Xs(t) = xts + µsΛs(t) + σsB(Λs(t)) ts ≤ t ≤ ts+1 (4)

where xt0 is assumed to be zero for simplicity and Xs(t) represents the degradation process
of s-th state, which evolves over time t between ts and ts+1. The initial value of Xs at time
ts is given by xts . The time interval [ts, ts+1] represents the time span during which the
s-th state evolves according to this equation. Note that the upper limit of this interval,
ts+1, is assumed to be the same as the lower limit of the next interval. µs and σs are the
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drift and diffusion coefficients of s-th state and B(Λs(t)) is a standard Brownian motion
process. Λs(t) represents a transformed time scale for the s-th state, defined as Λs(t) = tbs ,
where bs is a parameter determining the nature of the time transformation. If bs = 1, the
transformation is linear, indicating that the degradation progresses at a constant rate over
time. However, if bs ̸= 1 then the process is non-linear; this flexibility allows the model
to capture the varying dynamics of degradation under different conditions, especially in
response to shock arrivals, where each state’s degradation pattern can change significantly.

The shocks cause abrupt jumps of sizes h1, h2, . . . , hN(t), which results in increasing
the degradation process. Let H(t) be the cumulative length of the shock during the time
interval (0, t], then H(t) can be expressed as:

H(t) =

{
∑

N(t)
j=1 hj, if N(t) > 0

0, if N(t) = 0.
(5)

Therefore, the total length of the degradation path can be expressed as

X(t) =
s

∑
i=0

Xi(t) +
N(t)

∑
j=1

hj (6)

where N(t) indicates the number of shocks. Based on the properties of the Wiener process,
Xi(t) follows normal distribution with mean xti + µiΛi(t)) and variance σiΛi(t), i.e Xi(t) ∼
N(xti + µiΛi(t)), σiΛi(t)) for 1 ≤ i ≤ s. If hi is independent and identically distributed
(i.i.d), and follows normal distribution with mean µh and variance σ2

h , i.e hi ∼ N(µh, σ2
h ) for

1 ≤ i ≤ N(t). Then, X(t) follows normal distribution, X(t) ∼ N
(

∑s
i=1(xti + µiΛi(t)) +

µhN(t), ∑s
i=1 σ2

i Λi(t) + N(t)σ2
h

)
.

If we assumed that there exist uncertain errors during the process of data collection,
then the length of the degradation path could be modified as

Xe0(t) = X0(t) + ϵ0

Xe1(t) = X1(t) + ϵ1

Xes(t) = Xs(t) + ϵs

...

Xe(t) =
s

∑
i=0

Xei (t) (7)

where ϵ0, ϵ1, . . . , ϵs, represents independent and identical measurement errors and are as-
sumed to follow a normal distribution with mean zero and standard deviation σϵ, i.e., ϵi ∼

N(0, σ2
ϵ ) . Hence, Xe(t) ∼ N

(
∑s

i=1(xti + µiΛi(t)) + µhN(t), ∑s
i=1 σ2

i Λi(t) + N(t)σ2
h + sσ2

ϵ

)
.

2.3. Reliability Modeling

The product fails when either of the two failure modes occurs—that is, soft failure
or hard failure. To model the reliability under the influence of shock and the degradation
process, we assume that the system experiences a series of shocks at random intervals of
time [ts, ts+1]. We also assume that the degradation state changes from state s to state s + 1
and that, at each state, the degradation pattern is considered changed. X f denotes the
failure threshold of the degradation process, representing the critical level at which the
cumulative degradation is considered sufficient to cause system failure due to soft failure.
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The system is assumed to have failed when the degradation process reaches or exceeds this
threshold. Hence, the probability of the system at state i can be expressed as:

P0 = Pr

(
N(t) = 0, Xe(t) < X f

)
= Pr(N(t) = 0, X0(t) + ϵ0 < Xt)

= Pr(N(t) = 0)Pr(X0(t) + ϵ0 < X f ), (8)

P1 = Pr

(
N(t) = 1, Xe(t) < X f , W1 < Xw

)
= Pr

(
N(t) = 1, X0(t) + X1(t) + h1 + ϵ0 + ϵ1 < X f , W1 < Xw

)
= Pr(N(t) = 1)Pr

(
X0(t) + X1(t) + h1 + ϵ0 + ϵ1 < X f

)
Pr(W1 < Xw), (9)

P2 =Pr

(
N(t) = 2, Xe(t) < X f , W1 < Xw, W2 < Xw

)
=Pr

(
N(t) = 2, X0(t) + X1(t) + X2(t) + h1 + h2 + ϵ0 + ϵ1 + ϵ2 < X f , W1 < Xw, W2 < Xw

)
=Pr(N(t) = 2)Pr

(
X0(t) + X1(t) + X2(t) + h1 + h2 + ϵ0 + ϵ1 + ϵ2 < X f

)
Pr

(W1 < Xw)Pr(W2 < Xw), (10)

Ps =Pr

(
N(t) = s, Xe(t) < X f , W1 < Xw, W2 < Xw, · · · , Ws < Xw

)
= Pr(N(t) = s)

Pr

(
X1(t) + X2(t) + X3(t) + · · ·+ Xs(t) + h1 + h2 + · · ·+ hs + ϵ0 + ϵ1 + · · ·+ ϵi < X f

)
Pr(W1 < Xw)Pr(W2 < Xw) · · · Pr(Wn < Xw)

=Pr(N(t) = s)× Pr

(
s

∑
i=0

Xi(t) +
s

∑
i=1

hi +
s

∑
i=0

ϵi < X f

)
×

s

∏
i=1

Pr(Wi < Xw)

=Pr(N(t) = s)× Pr

(
s

∑
i=0

Xi(t) +
s

∑
i=1

hi +
s

∑
i=0

ϵi < X f

)
[Pr(W1 < Xw)]

s (11)

Therefore, the reliability of the system under extreme shock can be expressed as

Re(t) =
s

∑
i=0

Pi =Φ

 X f − µ0Λ0(t)√
σ2

0 Λ0(t) + σ2
ϵ

 exp(−λt) +
s

∑
i=1

[
Φ
(

Xw − µw

σw

)]i

Φ

X f − ∑s
i=1(xti + µiΛi(t)) + iµh√

∑n
i=1 σ2

i Λi(t) + iσ2
h + iσ2

ϵ

exp(−λt)(λt)i

i!
.

(12)

2.4. Reliability Sensitivity Analysis

Sensitivity analysis is a valuable tool for assessing the influence of various parameters
and assumptions on the reliability model. By conducting sensitivity analysis, we can gain
insights into which factors have the most significant impact on the reliability function
and better understand the robustness of the model. In this section, we will perform a
sensitivity analysis for the reliability model based on extreme shocks and multi-phased
degradation process.

2.4.1. Sensitivity of Reliability with Respect to Shock Parameters

The sensitivity of the reliability with respect to shock parameters can be determined
by differentiating the reliability function with respect to each parameter. Considering
the shock parameters λ, µw, and σw, the sensitivities of reliability Re(t) can be computed
as follows:
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∂Re(t)
∂λ

= −tΦ

 X f − µ0Λ0(t)√
σ2

0 Λ0(t) + σ2
ε

 exp(−λt)

−
s

∑
i=1

exp(−λt)(λt)i

i!
Φ

X f − ∑s
i=1(xti + µiΛi(t)) + iµh√

∑n
i=1 σ2

i Λi(t) + iσ2
h + σ2

ε

 (13)

∂Re(t)
∂µw

= −
s

∑
i=1

i
[

Φ
(

Xw − µw

σw

)]i−1 1
σw

ϕ

(
Xw − µw

σw

)
(14)

∂Re(t)
∂σw

= −
s

∑
i=1

i
[

Φ
(

Xw − µw

σw

)]i−1(Xw − µw

σ2
w

)
ϕ

(
Xw − µw

σw

)
(15)

The sensitivities to shock parameters, λ, µw, and σw, reveal how changes in these
parameters impact the reliability. The magnitude and sign of these sensitivities indicate the
degree and direction of the change, respectively.

2.4.2. Sensitivity of Reliability with Respect to Degradation Parameters

Similarly, for degradation parameters, such as µi, σi, bi, and µh, σh, the sensitivities of
reliability can be obtained as follows:

∂Re(t)
∂µi

= −exp(−λt)(λt)i

i!
ϕ

X f − ∑s
i=1(xti + µiΛi(t)) + iµh√

∑n
i=1 σ2

i Λi(t) + iσ2
h + σ2

ε

Λi(t) (16)

∂Re(t)
∂σi

= −exp(−λt)(λt)i

i!
ϕ

X f − ∑s
i=1(xti + µiΛi(t)) + iµh√

∑n
i=1 σ2

i Λi(t) + iσ2
h + σ2

ε

Λi(t)
σi

(17)

∂Re(t)
∂bi

= −exp(−λt)(λt)i

i!
ϕ

X f − ∑s
i=1(xti + µiΛi(t)) + iµh√

∑n
i=1 σ2

i Λi(t) + iσ2
h + σ2

ε

(ln(t)Λi(t)(λt)i
)

(18)

∂Re(t)
∂µh

= −exp(−λt)(λt)i

i!
ϕ

X f − ∑s
i=1(xti + µiΛi(t)) + iµh√

∑n
i=1 σ2

i Λi(t) + iσ2
h + σ2

ε

 (19)

∂Re(t)
∂σh

= −exp(−λt)(λt)i

i!
ϕ

X f − ∑s
i=1(xti + µiΛi(t)) + iµh√

∑n
i=1 σ2

i Λi(t) + iσ2
h + σ2

ε

 iΛi(t)√
∑n

i=1 σ2
i Λi(t) + iσ2

h + σ2
ε

(20)

∂Re(t)
∂σε

= −exp(−λt)(λt)i

i!
ϕ

X f − ∑s
i=1(xti + µiΛi(t)) + iµh√

∑s
i=1 σ2

i Λi(t) + iσ2
h + σ2

ε

 σε√
∑s

i=1 σ2
i Λi(t) + iσ2

h + σ2
ε

(21)

Through the sensitivity analysis, we can identify which parameters play the most
crucial role in system reliability. Those parameters should be the focus of the reliability
improvement efforts, whether through improved design, better maintenance strategies, or
improved quality control.

3. Parameter Estimation Method

The aim of this section is to achieve the parameter estimation of the proposed model.
Consider that the arrival of shock affects the degradation process by not only accelerating
it but also modifying the degradation pattern. Suppose that the degradation process
comprises s states, with each state being initiated due to the shock arrival, lasting within
the time interval [ts, ts+1]. If the degradation process of each state is modeled by the time
transform Wiener process then the degradation path of the s-state can be expressed as:

Xs(t) = xts + µsΛs(t) + σsB(Λs(t)) + ϵ, ts ≤ t ≤ ts+1 (22)
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Here, each state s has a set of degradation observations Xs(t) = {xs,1, xs,2, . . . , xs,ns},
with s = 0, 1, 2, . . . , n and Λs(t) = tbs , and s = 0 denotes the initial state, i.e., the state
before the arrival of shock, and ns represents the total observations for state s prior to
the arrival of the next shock. Hence, the independent increments of the Wiener process
∆Xs = xs,j+1 − xs,j, (where j = 1, . . . , ns − 1) follows a normal distribution with mean
µs∆Λs,j and variance σ2

s ∆Λs,j + σ2
ϵ , where ∆Λs,j = Λs(ts,j+1)− Λs(ts,j) and the likelihood

function for the observations in state s can be expressed as:

Ls(∆Xs|µs, σs, σϵ) =
ns−1

∏
j=1

1√
2π(σ2

s ∆Λs,j + σ2
ϵ )

exp

(
−
[xs,j+1 − xs,j − µs∆Λs,j]

2

2(σ2
s ∆Λs,j + σ2

ϵ )

)
(23)

If the observed shock lengths h = {h1, h2. . . . , hs} and the magnitude of shocks W =
{W1, W2, . . . , Ws} are assumed to follow a normal distribution h ∼ (µh, σh) and W ∼
(µw, σw), respectively, then complete likelihood for the function can be expressed as:

L(∆Xs, W, h, N(t)|µ, σ, µw, σw, µh, σh, σϵ, λ, bi) =

s

∏
i=0

ns−1

∏
j=1

1√
2π(σ2

s ∆Λs,j + σ2
ϵ )

exp

(
−
[xs,j+1 − xs,j − µs∆Λs,j]

2

2(σ2
s ∆Λs,j + σ2

ϵ )

)
×I(i > 0)

[
1

2πσwσh
· exp

(
− (Wi − µw)2

2σ2
w

− (hi − µh)
2

2σ2
h

)]
×
(

e−λt (λt)i

i!

)]

where X = {X0, X1, . . . , Xs}, µ = {µ0, µ1, . . . , µs}, σ = {σ0, σ1, . . . , σs}, and I(·) is an
indicator function.

Considering the complexity of our likelihood function, which involves high-
dimensional parameters, we adopted the ABC-Gibbs algorithm to estimate our model
parameters. The ABC-Gibbs algorithm is a sophisticated variant of the ABC algorithm,
specifically designed to handle challenges posed by complex likelihood functions with
high-dimensional parameters.

The ABC-Gibbs method offers a powerful solution to estimating the parameters
of complex models where the direct computation of the likelihood function is difficult
or computationally intensive. This hybrid technique brings together the strengths of
ABC, which circumvents the need for explicit likelihood calculation, and Gibbs sampling,
a Markov-chain Monte Carlo (MCMC) method that generates samples from the joint
posterior distribution of the parameters [53]. In each iteration of the ABC-Gibbs sampler,
one parameter is selected for potential update. Given the current values of the other
parameters, synthetic data are generated under the model. The similarity between these
synthetic data and the observed data is evaluated using a pre-defined distance metric.
If this distance is below a certain threshold, the proposed parameter value is accepted,
otherwise it is rejected. This procedure is repeated for each parameter in turn, and over
many iterations, it yields samples from the approximate joint posterior distribution of
all parameters.

The ABC-Gibbs sampler allows for the estimation of the posterior distributions of each
model parameter, providing detailed insights into the associated parameter uncertainties.
To describe the ABC-Gibbs algorithm, let us assume that the likelihood function is obtained
based on multiple states (i.e., s = 0, 1, 2). The resulting ABC-Gibbs algorithm is summarized
in Algorithm 1. In this algorithm, P(θi|S(Xobs), θ−i) represents the conditional posterior
distribution of the parameter θi in the s-state process, given the current values of the other
parameters θ−i and the observed data Xobs. The function S(Xobs) computes the summary
statistics of the observed data, which are used to compare with the synthetic data S(X)
generated by the model. The model M(θ) is a function that simulates or generates synthetic
data based on the current set of parameters θ . The distance metric ρ(S(Xobs), S(X)) defines
the measure of dissimilarity between the summary statistics of the observed data S(Xobs)
and those of the synthetic data S(X). The threshold ε determines the maximum allowable
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difference between the summary statistics for accepting or rejecting the proposed parameter
values. For more detail regarding ABC-Gibbs, refer to [10,50,54,55].

Algorithm 1 ABC-Gibbs algorithm for s-state degradation-shock process
Inputs:
i. Observed dataset Xobs,
ii. Summary statistics of the observed data S(Xobs),
iii. Desired number of samples T > 0,
iv. Distance measure ρ(.) = ∥ · ∥,
v. Tolerance threshold ε ≥ 0,

vi. Starting points θ(0) = (θ
(0)
1 , . . . , θ

(0)
D )

Simulation:
1: for t = 1 to T do
2: for i = 1 to D do
3: Update each parameter i for the s-state conditionally on the others:

θ
(t+1)
i ∼ P(θ(t)i |S(Xobs), θ

(t+1)
1 , . . . , θ

(t+1)
i−1 , θ

(t)
i+1, . . . , θ

(t)
D )

4: end for
5: Set the vector of current parameters:

θ(t+1) = (θ
(t+1)
1 , . . . , θ

(t+1)
D )

6: Generate synthetic data X = M(θ(t+1)) and compute the summary statistics S(X)
7: Calculate the distance ρ(S(Xobs), S(X)) = ∥S(Xobs)− S(X)∥
8: if ρ(S(Xobs), S(X)) ≤ ε then
9: Accept the parameter values

10: else
11: Reject the parameter values
12: end if
13: end for

4. Illustrative Examples

In this section, we introduce both simulation and real data application examples to
illustrate the effectiveness of our parameter estimation approach and the applicability of
our proposed method.

4.1. Simulation Study

Consider a degradation-shock process involving four states, namely s = 0, 1, 2, 3.
The shocks are assumed to arrive at a rate determined by a Poisson process with an
intensity of λ = 0.004. The degradation observations are taken every 2 h until the arrival
of a shock, which marks the beginning of the next state, and the total length of time
of observations is 100 h. Furthermore, both the magnitude W and the sudden jump h
that arise due to a shock’s arrival are treated as independent and identically distributed
(i.i.d.) normal variables. Specifically, the distribution parameters for these variables are
set as µw = 0.150, σw = 0.020 for W, and µh = 0.500, σh = 0.500 for h. The degradation
parameters of each of the four states are denoted by vectors µ = {1.920, 2.200, 5.500, 6.000},
σ = {0.580, 0.530, 2.700, 2.000}, and b = {1.200, 1.560, 3.000, 2.500}; we also incorporate
noise with σϵ = {0.320, 0.380, 0.4, 0.5}. The process is defined as having failed if either
the magnitude of a shock W exceeds Xw = 0.320 or the degradation threshold reaches
X f = 7.400. The objective of this simulation study is to validate our parameter estimation
approach within the context of the proposed model. For this purpose, we utilize the
ABC-Gibbs method, as detailed in Algorithm 1, under four sets of tolerance thresholds
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ε = {0.1000, 0.0500, 0.0050, 0.0001}, for 1.0 × 105 iterations. The priors of the unknown
parameters are assumed to be:

• µw ∼ N(αµw , βµw)
• σw ∼ gamma(ασw , βσw)
• µh ∼ N(αµh , βµh)
• σh ∼ gamma(ασh , βσh)
• µs ∼ N(αµs , βµs)
• σs ∼ gamma(ασs , βσs)
• bs ∼ N(αbs , βbs)
• σϵ ∼ gamma(αϵs , βϵs)

where αµw , βµw , ασw , βσw , αµh , βµh , ασh , βσh , αµs , βµs , ασs , βσs , αbs , βbs , and αϵs , βϵs are known
hyper-parameters. The simulation results for both shock and degradation parameters
are presented in Tables 1 and 2. The plots of the generated samples drawn for each
parameter with respect to the summary statistics and the ABC-Gibbs posterior density of
each parameter are depicted in Figure 3 (for shock) and Figures 4–7 (for degradation).

Upon analyzing the results in Tables 1 and 2, it becomes evident that the parameter
estimates derived through the ABC-Gibbs method closely approximate the true values.
Furthermore, the accuracy of these estimates is significantly impacted by the tolerance
threshold selected within the ABC-Gibbs algorithm. Notably, as the tolerance threshold is
lowered, the estimated values increasingly align with the true values. This highlights the
critical importance of choosing an appropriate tolerance threshold for achieving precise
parameter estimates.

The scatter plots depicted in Figures 3–6 offer a visual representation of the relationship
between the summary statistics and the samples drawn from the conditional posterior
distribution of each parameter. These plots distinguish acceptance and rejection regions
with different colors, as described in the legend. The acceptance region comprises summary
statistics that fulfill the tolerance criteria set by the ABC-Gibbs algorithm, while the rejection
region includes those that do not meet these criteria. A visual inspection of these figures
reveals a clear separation between acceptance and rejection regions, indicating that the
selected summary statistics effectively capture the underlying data-generation process. The
clustering of samples around the accepted summary statistics further supports the validity
and effectiveness of these statistics in representing the key characteristics of the data.
Similarly, the density plots in Figures 3–6 provide a succinct visualization of parameter
distributions using samples generated by the ABC-Gibbs algorithm across various tolerance
thresholds. These plots illustrate a trend where the densities of each parameter converge
toward a normal distribution, consistent with the central limit theorem. According to
this theorem, the sum of a large number of independent and identically distributed (i.i.d.)
random variables tends to converge to a normal distribution, regardless of the initial
distribution of the individual variables [56].

Table 1. Summary of the estimated mean of each shock parameter sample generated using ABC-Gibbs
of the simulated datasets.

Sample Mean

No.Itr ε λ µh σh µw σw

TVs

1.0 × 105

- 4.0000 0.5000 2.0000 0.1500 0.0200
0.1000 3.9720 0.5311 2.0426 0.1679 0.0226
0.0500 3.9717 0.5317 2.0426 0.1652 0.0223
0.0050 3.9760 0.5307 2.0430 0.1642 0.0223
0.0010 3.9625 0.5123 2.0428 0.1595 0.0223

TVs = true values. No.Itrs = number of iterations.
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Figure 3. Samples drawn for shock parameters with respect to the summery statistics and their
corresponding ABC-Gibbs posterior density plots.

Figure 4. Samples drawn for state 0 parameters with respect to the summery statistics and their
corresponding ABC-Gibbs posterior density plots.

Table 2. Summary of the estimated mean of each degradation parameter sample generated using
ABC-Gibbs of the simulated datasets.

Sample Mean

State0 State1

No.Itrs ε µ0 σ0 b0 σϵ0 µ1 σ1 b1 σϵ1

TVs - 1.9200 0.5800 1.2000 0.3200 2.2000 0.5300 1.5600 0.3800
0.1000 1.9724 0.5857 1.2550 0.3056 2.1658 0.5211 1.5931 0.3857

1.0 × 105 0.0500 1.9754 0.5853 1.2513 0.3052 2.1685 0.5217 1.5912 0.3855
0.0050 1.9558 0.5778 1.2428 0.3074 2.1649 0.5231 1.5968 0.3858
0.0001 1.9128 0.5815 1.2154 0.3125 2.1892 0.5282 1.5681 0.3836
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Table 2. Cont.

Sample Mean

State2 State3

No.Itrs ε µ2 σ2 b2 σϵ2 µ3 σ3 b1 σϵ3

TVs - 5.5000 2.7000 0.3000 0.4000 6.0000 2.0000 2.5000 0.5000
0.1000 5.6195 2.7521 0.3799 0.3916 5.8990 1.9596 2.8011 0.5120

1.0 × 105 0.0500 5.6239 2.7510 0.3755 0.3915 5.8988 1.9626 2.8065 0.5119
0.0050 5.6298 2.7580 0.3525 0.3914 5.8630 1.9892 2.6846 0.5133
0.0001 5.5679 2.7421 0.3104 0.3945 5.9845 2.0126 2.5110 0.5082

Figure 5. Samples drawn for state 1 parameters with respect to the summery statistics and their
corresponding ABC-Gibbs posterior density plots.

Figure 6. Samples drawn for state 2 parameters with respect to the summery statistics and their
corresponding ABC-Gibbs posterior density plots.
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Figure 7. Samples drawn for state 3 parameters with respect to the summery statistics and their
corresponding ABC-Gibbs posterior density plots.

4.2. Practical Application

A practical implementation of MEMS, which was performed at Sandia National
Laboratories, is commonly referenced to demonstrate degradation-shock models in the
literature [37,57,58]. Given its prevalent use and illustrative value, this section will also
employ MEMS as a case study to showcase and discuss the effectiveness and applicability
of the proposed model.

MEMS micro-engines are primarily susceptible to two competing failure mechanisms:
(1) soft failure, primarily due to continuous wear and debris accumulation, and (2) hard fail-
ure, typically caused by hub fractures resulting from random shocks. As the micro-engine
degrades, its resistance to random shocks decreases, and wear accelerates, potentially
altering the degradation pattern. In light of this understanding, we apply our proposed
reliability model, which accounts for changes in the degradation pattern. This model
offers an alternative approach for predicting the micro-engine’s lifespan and operational
reliability. All parameter values and their sources are listed in Table 3. It is important to
note that although the parameter values are derived from multiple complex studies, the
failure dataset used is from a single MEMS experiment. The analysis results are presented
in Figures 8–11.

Figure 8. The estimated reliability function.
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Table 3. All parameter values and their sources.

Parameters Values Sources

X f 0.00125 µm3 Tanner et al. [57]
Xw 1.5 Gpa Rafiee et al. [59]
µ0 8.4823 × 10−9 µm3 Peng et al. [60]
σ0 6.00 × 10−10 µm3 Peng et al. [60]
µ1 10.4823 × 10−9 µm3 Assumption
σ1 3.00 × 10−10 µm3 Assumption
µ2 12.4823 × 10−9 µm3 Assumption
σ2 4.00 × 10−10um3 Assumption
xt1 0.00021 µm3 Assumption
xt2 0.00063 µm3 Assumption
µh 1.2 × 10−4 µm3 An and Sun [61]
σh 4.0 × 10−5 µm3 An and Sun [61]
µw 1.2 Gpa An and Sun [61]
σw 0.4 Gpa An and Sun [61]
σϵ 0.14 Gpa Assumption
λ 5 × 10−5 Tanner and Dugger [62]
b1 = b2 = b3 1 Assumption

It can be observed that the reliability function Re(t) depicted in Figure 8 demonstrates
the system’s decreasing reliability over time. Initially, Re(t) is close to 1, indicating a high
likelihood of the system being functional. However, as time progresses, the reliability
function decreases monotonically, eventually approaching zero. This behavior is expected
due to the cumulative effects of both the degradation process and random shocks that
progressively deteriorate the system’s performance. The figure shows a notable change
in the slope of the reliability function; this inflection point suggests a change in the degra-
dation pattern, possibly indicating a shift from a predominantly slow degradation phase
to a phase where degradation accelerates or the influence of random shocks becomes
more pronounced. This change in pattern highlights the importance of considering both
gradual degradation processes and sudden shocks in reliability modeling. Figures 9 and 10
illustrate the sensitivity of the reliability function Re(t) with respect to the degradation-
shock parameters across different states. The results reveal that the sensitivity of reliability
increases progressively with each state transition. Specifically, µ0 and σ0 exhibit lower
sensitivity compared to µ1 and σ1, which in turn are less sensitive than µ2 and σ2. This
trend underscores the impact of shocks on the degradation process: the first state, prior
to any shocks, follows a relatively linear and predictable degradation path, resulting in
lower sensitivity to parameter changes. Following the first shock, the system enters the
second state, where the degradation path becomes more variable and non-linear, increasing
sensitivity to changes in µ1 and σ1. The second shock further exacerbates the degradation
process, leading to the third state, where the degradation becomes highly non-linear and
complex, making the system most sensitive to µ2 and σ2. Additionally, the parameters b1,
b2, and b3 represent the time transformation factors in the degradation process, indicating
the degree of non-linearity in each state. The analysis shows that b3 is significantly more
sensitive than b1 and b2, highlighting the increased non-linear effects in the third state. This
increased sensitivity of b3 reflects the compounded impact of two shocks, which introduce
substantial deviations from the initial degradation pattern and result in a more complex
degradation trajectory.

The shock parameters λ, µw, and σw also play a crucial role in influencing the reliability
of the system. The sensitivity analysis indicates that these shock parameters significantly
affect the reliability, particularly in the later states. As the rate of shock occurrence (λ) and
the magnitude of the shocks (µw and σw) increase, the degradation process becomes more
abrupt and unpredictable, thereby increasing the sensitivity of the reliability function. The
impact of these shock parameters is more pronounced in the second and third states, where



Symmetry 2024, 16, 1364 17 of 21

the system has already undergone one or more shocks, leading to a heightened response to
further shocks.

We further investigate the effect of b1, b2, and b3 within the reliability curve to under-
stand how these time transformation factors influence system reliability across different
states. The result is presented in Figure 11. The analysis reveals that b1 does not significantly
affect the reliability function in the first state, indicating that initial degradation processes
are relatively insensitive to variations in b1 within the selected values. In contrast, the
factors b2 and b3 exhibit a pronounced impact on the reliability function in the second and
third states, respectively. As b2 increases, the reliability function declines more rapidly,
suggesting that post-shock degradation in the second state is highly sensitive to changes in
b2. Similarly, increasing b3 results in a faster decrease in reliability, reflecting the significant
acceleration in degradation after the second shock. This accelerated degradation after the
second shock can be attributed to the accumulation of shock impacts, which compound the
damage and introduce more severe degradation patterns.

Figure 9. Sensitivity of reliability with respect to degradation parameters.

Figure 10. Sensitivity of reliability with respect to shock parameters.
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Figure 11. Effect of b1, b2, and b3 within reliability curve.

These observations align with the theoretical expectations that shocks not only ac-
celerate degradation but also introduce significant changes in the degradation patterns,
thereby increasing the system’s sensitivity to parameter variations as it transitions through
successive states. This comprehensive sensitivity analysis, encompassing both degradation
and shock parameters, is crucial for understanding the robustness of the reliability model
and for identifying key parameters that influence system performance, thereby guiding
targeted reliability improvement efforts.

5. Conclusions

This study presents a comprehensive multi-state reliability model for systems subject
to competing failure processes driven by both degradation and random shocks. By consid-
ering state-varying degradation patterns, our model captures the dynamic and complex
nature of real-world degradation processes. The effectiveness of our parameter estimation
approach was validated through a simulation study. This simulation involved a complex
system influenced by a degradation-shock process with multiple states. The shocks, mod-
eled by a Poisson process, and the degradation parameters were tested under various
tolerance thresholds using the ABC-Gibbs method. The simulation results demonstrated
that the parameter estimates closely approximate the true values, emphasizing the im-
portance of selecting appropriate tolerance thresholds for achieving accurate results. In
addition to the simulation, a practical application was performed using a MEMS case study,
which illustrated the applicability and effectiveness of the proposed model. The reliability
function analysis revealed that the system’s reliability decreases over time, with notable
changes in the slope indicating shifts in the degradation pattern. Sensitivity analysis fur-
ther highlighted the increasing sensitivity of the reliability function to parameter changes
across different states, underscoring the compounded impact of shocks and the non-linear
degradation trajectory in the later states.

Overall, the proposed multi-state reliability model, combined with sensitivity analysis
and parameter estimation using the ABC-Gibbs method, offers a robust framework for
analyzing complex systems with degradation-shock dependencies. This approach not
only enhances the accuracy of reliability predictions but also guides targeted reliability
improvement efforts, making it a valuable tool for engineers and researchers in the field
of reliability engineering. Furthermore, the model’s adaptability has significant potential
across various disciplines. In materials science, it can be used to predict material degra-
dation and failure, while in operational research, it could optimize resource allocation
and maintenance strategies for systems subject to varying degradation patterns. Future
work will focus on extending the model to incorporate additional failure mechanisms,
exploring its applicability to a broader range of engineering systems, and refining the



Symmetry 2024, 16, 1364 19 of 21

parameter estimation techniques to handle even more complex and high-dimensional sce-
narios. Moreover, integrating machine learning algorithms with our model could further
enhance predictive capabilities and facilitate real-time reliability assessments, ultimately
contributing to more resilient and reliable engineering products across diverse industries
such as aerospace, automotive, and heavy machinery.

Author Contributions: conceptualization, I.M.and M.M.; methodology, I.M., M.M., and B.W.; software,
I.M. and M.M.; validation, I.M., M.M., B.W., W.C., B.A., and M.M.U.; formal analysis, I.M., M.M., B.W., W.C.,
B.A., and M.M.U.; investigation, I.M., M.M., B.W., W.C., B.A., and M.M.U.; resources, I.M., M.M., B.W.,
W.C., B.A., and M.M.U.; data curation, I.M. and M.M.; writing—original draft I.M. and M.M. preparation,
I.M., M.M., B.W., W.C., B.A., and M.M.U.; writing—review and editing, I.M., M.M., B.W., W.C., B.A., and
M.M.U.; visualization, I.M., M.M., B.W., W.C., B.A., and M.M.U.; supervision, I.M., M.M., B.W., W.C., B.A.,
and M.M.U.; project administration, I.M., B.W., and W.C.; funding acquisition, I.M. and B.W. All authors
have read and agreed to the published version of the manuscript.

Funding: This work was supported by the Natural Science Foundation of China (Grant No. 52072116),
the Key Research and Development Project of Hubei Province (Grant No. 2020BAB141).

Data Availability Statement: No new data were created or analyzed in this study.

Conflicts of Interest: The authors declare no conflicts of interest.

References
1. Ibrahim, R.; Zemouri, R.; Kedjar, B.; Merkhouf, A.; Tahan, A.; Al-Haddad, K.; Lafleur, F. Non-invasive Detection of Rotor

Inter-turn Short Circuit of a Hydrogenerator Using AI-Based Variational Autoencoder. IEEE Trans. Ind. Appl. 2023, 60, 28–37.
[CrossRef]

2. Hossain, R.B.; Kobayashi, K.; Alam, S.B. Sensor degradation in nuclear reactor pressure vessels: the overlooked factor in
remaining useful life prediction. NPJ Mater. Degrad. 2024, 8, 71. [CrossRef]

3. Zhang, Y.; Tang, Q.; Zhang, Y.; Wang, J.; Stimming, U.; Lee, A.A. Identifying degradation patterns of lithium ion batteries from
impedance spectroscopy using machine learning. Nat. Commun. 2020, 11, 1706. [CrossRef] [PubMed]

4. Lu, J.; Xiong, R.; Tian, J.; Wang, C.; Sun, F. Deep learning to estimate lithium-ion battery state of health without additional
degradation experiments. Nat. Commun. 2023, 14, 2760. [CrossRef]

5. Li, Z.; Shen, S.; Ye, Y.; Cai, Z.; Zhen, A. An interpretable online prediction method for remaining useful life of lithium-ion batteries.
Sci. Rep. 2024, 14, 12541. [CrossRef] [PubMed]

6. Yang, N.; Wu, X.; Cai, W.; Liang, S.; Chi, M. An investigation of periodic degradation of axle box vibration spectrum for a
high-speed rail vehicle based on Bayesian method. Veh. Syst. Dyn. 2024, 62, 1001–1021. [CrossRef]

7. Pang, Z.; Li, T.; Pei, H.; Si, X. A condition-based prognostic approach for age-and state-dependent partially observable nonlinear
degrading system. Reliab. Eng. Syst. Saf. 2023, 230, 108854. [CrossRef]

8. Ye, Z.S.; Xie, M. Stochastic modelling and analysis of degradation for highly reliable products. Appl. Stoch. Model. Bus. Ind. 2015,
31, 16–32. [CrossRef]

9. Si, X.S.; Li, T.; Zhang, J.; Lei, Y. Nonlinear degradation modeling and prognostics: A Box-Cox transformation perspective. Reliab.
Eng. Syst. Saf. 2022, 217, 108120. [CrossRef]

10. Muhammad, I.; Xiahou, T.; Liu, Y.; Muhammad, M. A random-effect Wiener process degradation model with transmuted normal
distribution and ABC-Gibbs algorithm for parameter estimation. Reliab. Eng. Syst. Saf. 2024, 250, 110289. [CrossRef]

11. Muhammad, I.; Wang, X.; Li, C.; Yan, M.; Mukhtar, M.; Muhammad, M. Reliability Analysis with Wiener-Transmuted Truncated
Normal Degradation Model for Linear and Non-Negative Degradation Data. Symmetry 2022, 14, 353. [CrossRef]

12. Song, K.; Cui, L. A common random effect induced bivariate gamma degradation process with application to remaining useful
life prediction. Reliab. Eng. Syst. Saf. 2022, 219, 108200. [CrossRef]

13. Rodríguez-Picón, L.A.; Méndez-González, L.C.; Pérez-Olguín, I.J.C.; Hernández-Hernández, J.I. A gamma process with three
sources of variability. Symmetry 2023, 15, 162. [CrossRef]

14. Wang, X.; Xu, D. An inverse Gaussian process model for degradation data. Technometrics 2010, 52, 188–197. [CrossRef]
15. Zheng, H.; Yang, J.; Kang, W.; Zhao, Y. Accelerated degradation data analysis based on inverse Gaussian process with unit

heterogeneity. Appl. Math. Model. 2024, 126, 420–438. [CrossRef]
16. Zhang, Y.; Dong, Y.; Li, J. Electrochemical shock and transverse cracking in solid electrolytes. Acta Mater. 2024, 265, 119620.

[CrossRef]
17. Hao, H.; Li, C. Reliability Modeling and Evaluation for Complex Systems Subject to New Dependent Competing Failure Process.

Math. Probl. Eng. 2022, 2022, 5432809. [CrossRef]
18. Hao, H.; Li, C. Multi-State Reliability Analysis Based on General Wiener Degradation Process and Random Shock. Shock Vib.

2022, 2022, 5464643. [CrossRef]
19. Lemoine, A.J.; Wenocur, M.L. On failure modeling. Nav. Res. Logist. Q. 1985, 32, 497–508. [CrossRef]

http://doi.org/10.1109/TIA.2023.3281311
http://dx.doi.org/10.1038/s41529-024-00484-4
http://dx.doi.org/10.1038/s41467-020-15235-7
http://www.ncbi.nlm.nih.gov/pubmed/32249782
http://dx.doi.org/10.1038/s41467-023-38458-w
http://dx.doi.org/10.1038/s41598-024-63160-2
http://www.ncbi.nlm.nih.gov/pubmed/38821997
http://dx.doi.org/10.1080/00423114.2023.2211693
http://dx.doi.org/10.1016/j.ress.2022.108854
http://dx.doi.org/10.1002/asmb.2063
http://dx.doi.org/10.1016/j.ress.2021.108120
http://dx.doi.org/10.1016/j.ress.2024.110289
http://dx.doi.org/10.3390/sym14020353
http://dx.doi.org/10.1016/j.ress.2021.108200
http://dx.doi.org/10.3390/sym15010162
http://dx.doi.org/10.1198/TECH.2009.08197
http://dx.doi.org/10.1016/j.apm.2023.11.003
http://dx.doi.org/10.1016/j.actamat.2023.119620
http://dx.doi.org/10.1155/2022/5432809
http://dx.doi.org/10.1155/2022/5464643
http://dx.doi.org/10.1002/nav.3800320312


Symmetry 2024, 16, 1364 20 of 21

20. Peng, H.; Feng, Q.; Coit, D.W. Reliability and maintenance modeling for systems subject to multiple dependent competing failure
processes. IIE Trans. 2010, 43, 12–22. [CrossRef]

21. Jiang, L.; Feng, Q.; Coit, D.W. Reliability and maintenance modeling for dependent competing failure processes with shifting
failure thresholds. IEEE Trans. Reliab. 2012, 61, 932–948. [CrossRef]

22. Song, S.; Coit, D.W.; Feng, Q.; Peng, H. Reliability analysis for multi-component systems subject to multiple dependent competing
failure processes. IEEE Trans. Reliab. 2014, 63, 331–345. [CrossRef]

23. Fan, M.; Zeng, Z.; Zio, E.; Kang, R. Modeling dependent competing failure processes with degradation-shock dependence. Reliab.
Eng. Syst. Saf. 2017, 165, 422–430. [CrossRef]

24. Che, H.; Zeng, S.; Guo, J.; Wang, Y. Reliability modeling for dependent competing failure processes with mutually dependent
degradation process and shock process. Reliab. Eng. Syst. Saf. 2018, 180, 168–178. [CrossRef]

25. Cao, Y.; Dong, W. Reliability analysis for multi-state systems subject to distinct random shocks. Qual. Reliab. Eng. Int. 2021,
37, 2085–2097. [CrossRef]

26. Liang, Q.; Yang, Y.; Peng, C. A reliability model for systems subject to mutually dependent degradation processes and random
shocks under dynamic environments. Reliab. Eng. Syst. Saf. 2023, 234, 109165. [CrossRef]

27. Feng, T.; Li, S.; Guo, L.; Gao, H.; Chen, T.; Yu, Y. A degradation-shock dependent competing failure processes based method
for remaining useful life prediction of drill bit considering time-shifting sudden failure threshold. Reliab. Eng. Syst. Saf. 2023,
230, 108951. [CrossRef]

28. Chang, M.; Coolen, F.P.; Coolen-Maturi, T.; Huang, X. A generalized system reliability model based on survival signature and
multiple competing failure processes. J. Comput. Appl. Math. 2024, 435, 115364. [CrossRef]

29. Shao, X.; Cai, B.; Li, J.; Liu, Y.; Gao, L.; Zou, Z.; Liu, G. Remaining useful life prediction method for Degradation–Shock
dependence: Case of a subsea hydraulic control system. Ocean. Eng. 2024, 299, 117339. [CrossRef]

30. Lyu, H.; Lu, B.; Xie, H.; Qu, H.; Yang, Z.; Ma, L.; Jiang, Y. Reliability modeling for dependent competing failure processes
considering random cycle times. Qual. Reliab. Eng. Int. 2024, 40, 605–618. [CrossRef]

31. Qiu, Q.; Cui, L.; Shen, J. Availability and maintenance modeling for systems subject to dependent hard and soft failures. Appl.
Stoch. Model. Bus. Ind. 2018, 34, 513–527. [CrossRef]

32. Jin, Y.; Zhang, Q. Cascading Failure Modeling for Circuit Systems Considering Continuous Degradation and Random Shocks
Using an Impedance Network. Symmetry 2024, 16, 488. [CrossRef]

33. Gan, W.; Tang, J. Multi-Performance Degradation System Reliability Analysis with Varying Failure Threshold Based on Copulas.
Symmetry 2024, 16, 57. [CrossRef]

34. Xu, D.; Jia, X.; Song, X. Reliability analysis of systems with n-stage shock process and m-stage degradation. Reliab. Eng. Syst. Saf.
2024, 247, 110119. [CrossRef]

35. Becker, G.; Camarinopoulos, L.; Kabranis, D. Dynamic reliability under random shocks. Reliab. Eng. Syst. Saf. 2002, 77, 239–251.
[CrossRef]

36. Zeng, Z.; Fang, Y.P.; Zhai, Q.; Du, S. A Markov reward process-based framework for resilience analysis of multistate energy
systems under the threat of extreme events. Reliab. Eng. Syst. Saf. 2021, 209, 107443. [CrossRef]

37. Wang, J.; Han, X.; Zhang, Y.a.; Bai, G. Modeling the varying effects of shocks for a multi-stage degradation process. Reliab. Eng.
Syst. Saf. 2021, 215, 107925. [CrossRef]

38. Hectors, K.; De Waele, W. Cumulative damage and life prediction models for high-cycle fatigue of metals: a review. Metals 2021,
11, 204. [CrossRef]

39. Zhao, J.; Zhou, Y.; Zhu, Q.; Song, Y.; Liu, Y.; Luo, H. A remaining useful life prediction method of aluminum electrolytic capacitor
based on wiener process and similarity measurement. Microelectron. Reliab. 2023, 142, 114928. [CrossRef]

40. Feng, J.; Sun, Q.; Jin, T. Storage life prediction for a high-performance capacitor using multi-phase Wiener degradation model.
Commun. -Stat.-Simul. Comput. 2012, 41, 1317–1335. [CrossRef]

41. Chen, P.; Ye, Z.S.; Zhai, Q. Parametric analysis of time-censored aggregate lifetime data. IISE Trans. 2020, 52, 516–527. [CrossRef]
42. Hazra, I.; Pandey, M.D.; Manzana, N. Approximate Bayesian computation (ABC) method for estimating parameters of the

gamma process using noisy data. Reliab. Eng. Syst. Saf. 2020, 198, 106780. [CrossRef]
43. Thouzeau, V.; Mennecier, P.; Verdu, P.; Austerlitz, F. Genetic and linguistic histories in Central Asia inferred using approximate

Bayesian computations. Proc. R. Soc. Biol. Sci. 2017, 284, 20170706. [CrossRef]
44. Vakilzadeh, M.K.; Huang, Y.; Beck, J.L.; Abrahamsson, T. Approximate Bayesian Computation by Subset Simulation using

hierarchical state-space models. Mech. Syst. Signal Process. 2017, 84, 2–20. [CrossRef]
45. Rau, A.; Jaffrézic, F.; Foulley, J.L.; Doerge, R.W. Reverse engineering gene regulatory networks using approximate Bayesian

computation. Stat. Comput. 2012, 22, 1257–1271. [CrossRef]
46. Vakilzadeh, M.K.; Beck, J.L.; Abrahamsson, T. Using approximate Bayesian computation by Subset Simulation for efficient

posterior assessment of dynamic state-space model classes. SIAM J. Sci. Comput. 2018, 40, B168–B195. [CrossRef]
47. Tsiotas, G. An ABC approach for CAViaR models with asymmetric kernels. J. Stat. Comput. Simul. 2020, 90, 1373–1398. [CrossRef]
48. Hazra, I.; Bhadra, R.; Pandey, M.D. Likelihood-free Hamiltonian Monte Carlo for modeling piping degradation and remaining

useful life prediction using the mixed gamma process. Int. J. Press. Vessel. Pip. 2022, 200, 104834. [CrossRef]
49. Simola, U.; Cisewski Kehe, J.; Gutmann, M.U.; Corander, J. Adaptive approximate Bayesian computation tolerance selection.

Bayesian Anal. 2021, 16, 397–423. [CrossRef]

http://dx.doi.org/10.1080/0740817X.2010.491502
http://dx.doi.org/10.1109/TR.2012.2221016
http://dx.doi.org/10.1109/TR.2014.2299693
http://dx.doi.org/10.1016/j.ress.2017.05.004
http://dx.doi.org/10.1016/j.ress.2018.07.018
http://dx.doi.org/10.1002/qre.2846
http://dx.doi.org/10.1016/j.ress.2023.109165
http://dx.doi.org/10.1016/j.ress.2022.108951
http://dx.doi.org/10.1016/j.cam.2023.115364
http://dx.doi.org/10.1016/j.oceaneng.2024.117339
http://dx.doi.org/10.1002/qre.3426
http://dx.doi.org/10.1002/asmb.2319
http://dx.doi.org/10.3390/sym16040488
http://dx.doi.org/10.3390/sym16010057
http://dx.doi.org/10.1016/j.ress.2024.110119
http://dx.doi.org/10.1016/S0951-8320(02)00057-1
http://dx.doi.org/10.1016/j.ress.2021.107443
http://dx.doi.org/10.1016/j.ress.2021.107925
http://dx.doi.org/10.3390/met11020204
http://dx.doi.org/10.1016/j.microrel.2023.114928
http://dx.doi.org/10.1080/03610918.2011.624241
http://dx.doi.org/10.1080/24725854.2019.1628374
http://dx.doi.org/10.1016/j.ress.2019.106780
http://dx.doi.org/10.1098/rspb.2017.0706
http://dx.doi.org/10.1016/j.ymssp.2016.02.024
http://dx.doi.org/10.1007/s11222-011-9309-1
http://dx.doi.org/10.1137/16M1090466
http://dx.doi.org/10.1080/00949655.2020.1727477
http://dx.doi.org/10.1016/j.ijpvp.2022.104834
http://dx.doi.org/10.1214/20-BA1211


Symmetry 2024, 16, 1364 21 of 21

50. Clarté, G.; Robert, C.P.; Ryder, R.J.; Stoehr, J. Componentwise approximate Bayesian computation via Gibbs-like steps. Biometrika
2021, 108, 591–607. [CrossRef]

51. Karabatsos, G. Approximate Bayesian computation using asymptotically normal point estimates. Comput. Stat. 2022, 38, 1–38.
[CrossRef]

52. Li, J.; Wang, Z.; Zhang, Y.; Fu, H.; Liu, C.; Krishnaswamy, S. Degradation data analysis based on a generalized Wiener process
subject to measurement error. Mech. Syst. Signal Process. 2017, 94, 57–72. [CrossRef]

53. van de Schoot, R.; Depaoli, S.; King, R.; Kramer, B.; Märtens, K.; Tadesse, M.G.; Vannucci, M.; Gelman, A.; Veen, D.; Willemsen, J.;
et al. Bayesian statistics and modelling. Nat. Rev. Methods Prim. 2021, 1, 1. [CrossRef]

54. Rodrigues, G.; Nott, D.J.; Sisson, S.A. Likelihood-free approximate Gibbs sampling. Stat. Comput. 2020, 30, 1057–1073. [CrossRef]
55. Turner, B.M.; Van Zandt, T. Hierarchical approximate Bayesian computation. Psychometrika 2014, 79, 185–209. [CrossRef]
56. Gnedenko, B.V.; Kolmogorov, A.N. Central limit theorem. Encycl. Math. 2001, 1, 386–391.
57. Tanner, D.M.; Miller, W.M.; Peterson, K.A.; Dugger, M.T.; Eaton, W.P.; Irwin, L.W.; Senft, D.C.; Smith, N.F.; Tangyunyong, P.;

Miller, S.L. Frequency dependence of the lifetime of a surface micromachined microengine driving a load. Microelectron. Reliab.
1999, 39, 401–414. [CrossRef]

58. Hao, S.; Yang, J.; Ma, X.; Zhao, Y. Reliability modeling for mutually dependent competing failure processes due to degradation
and random shocks. Appl. Math. Model. 2017, 51, 232–249. [CrossRef]

59. Rafiee, K.; Feng, Q.; Coit, D.W. Reliability analysis and condition-based maintenance for failure processes with degradation-
dependent hard failure threshold. Qual. Reliab. Eng. Int. 2017, 33, 1351–1366. [CrossRef]

60. Peng, H.; Feng, Q.; Coit, D.W. Simultaneous quality and reliability optimization for microengines subject to degradation. IEEE
Trans. Reliab. 2009, 58, 98–105. [CrossRef]

61. An, Z.; Sun, D. Reliability modeling for systems subject to multiple dependent competing failure processes with shock loads
above a certain level. Reliab. Eng. Syst. Saf. 2017, 157, 129–138. [CrossRef]

62. Tanner, D.M.; Dugger, M.T. Wear mechanisms in a reliability methodology. Reliab. Testing Charact. 2003, 4980, 22–40.

Disclaimer/Publisher’s Note: The statements, opinions and data contained in all publications are solely those of the individual
author(s) and contributor(s) and not of MDPI and/or the editor(s). MDPI and/or the editor(s) disclaim responsibility for any injury to
people or property resulting from any ideas, methods, instructions or products referred to in the content.

http://dx.doi.org/10.1093/biomet/asaa090
http://dx.doi.org/10.1007/s00180-022-01226-3
http://dx.doi.org/10.1016/j.ymssp.2017.02.031
http://dx.doi.org/10.1038/s43586-020-00001-2
http://dx.doi.org/10.1007/s11222-020-09933-x
http://dx.doi.org/10.1007/s11336-013-9381-x
http://dx.doi.org/10.1016/S0026-2714(98)00248-0
http://dx.doi.org/10.1016/j.apm.2017.06.014
http://dx.doi.org/10.1002/qre.2109
http://dx.doi.org/10.1109/TR.2008.2011672
http://dx.doi.org/10.1016/j.ress.2016.08.025

	Introduction
	Reliability Modeling of a System Subjected to a Degradation-Shock Process with Multiple States 
	Shock Modeling Based on Extreme Shock
	Degradation Modeling Under Soft Failure and Pattern Variation
	Reliability Modeling
	Reliability Sensitivity Analysis
	Sensitivity of Reliability with Respect to Shock Parameters
	Sensitivity of Reliability with Respect to Degradation Parameters


	Parameter Estimation Method
	Illustrative Examples
	Simulation Study
	Practical Application

	Conclusions
	References

