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"-S This thesis uses results on the aggregation of singularly perturbed Markov chains
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on machines, set-ups, failures and repairs, etc. The result of the analysis is a set
of models, each far simpler than the full model, describing system behavior over
different time horizons. In addition, a new theoretical result is presented on the
computation of asymptotic rates of particular events in perturbed Markov processes,
where an event may correspond to the occurence of one of several transitions in the
process. This result is used to compute effective production rates at different time
scales, taking into account the occurence of set-ups and failures.
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Chapter 1

Introduction

1.1 Flexible Manufacturing Systems

A significant amount of interest has been generated regarding a production environ-

ment known as a Flexible Manufacturing System or FMS. Environments of this type

hold promise for providing increases in productivity and a reduction in overhead in

the manufacture of products. A distinguishing feature of Flexible Manufacturing

Systems is that the machines or resources required for production are capable of

performing many different operations, with a small amount of time needed to switch

between operation types. This is in contrast to environments in which machines

are dedicated to a single activity, sometimes involving only a single part type. The

flexible environment offers opportunities for improvement in productivity because

changes in product mixes, or the set of machines used to produce particular parts

can be implemented without large expenditures of time or capital.

One of the consequences of the flexibility inherent in an FMS is the importance

of the problem of scheduling and routing parts through the system. The large

number of choices regarding which parts are to be machined, at what time, in what

10
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CHAPTER 1. INTRODUCTION 11

quantity and at which machine, makes the task of finding an optimal choice a very

difficult and often numerically intractable analysis problem. In cases where several

machines and part types are involved, even the analysis of production performance

without control is infeasible. Therefore, in order to model, analyze and eventually

control complex manufacturing systems, it is necessary to approximate the system

in some fashion.

A number of approaches have been taken in modeling Flexible Manufacturing

Systems. Most of these approaches fall into two categories. The first of these

consists of combinatorial approaches in which one generates large models for even

0 simple systems, but describes all of the significant events in a single model. Ex-

-b.- amples of this type of approach can be found in [2], [18], [22], and [25]. A second

approach involves the construction of simpler models by describing only a small sub-

mr. set of important activities in the system. This assumption that certain activities in

the system are relatively unimportant for analysis purposes is implicitly made by

some authors in that only some events (such as machine failures) are introduced

into the model. Examples of this type of approach are presented in [12] and [17]

Our approach is to use some plausible assumptions regarding the relative fre-

quencies of events in the FMS to obtain a number of models which are valid at

* different time scales. Each of these models is far simpler than the model that we

would obtain if we attempted to describe all events at once. For very large systems,

a technique is described for combining this approach with a lumping technique

which eliminates the details of certain dynamics in the system to further simplify

o the model.

In this work we use continuous time, finite state, Markov chains to model the

system. Our motivation in using such a model for an FMS is threefold. First, we

44.



CHAPTER 1. INTRODUCTION 12

note that these models are already commonly used to describe events in analyses of

Flexible Manufacturing Systems. For example, failure events are modeled using a

* "Markov chain by both [20] and [12]. Secondly we note that there are already efficient

methods available in the literature for performing time scale analyses on finite state

Markov chains [23]. Finally, using this type of model, (Finite State Markov Chains)

the key features of the approach can be clearly demonstrated without the extensive

calculations required for more complex models (such as Semi-Markov models which

do not require the assumption of exponentially distributed activity times). If such

models are required to provide a better approximation to the real system, techniques

* exist in the literature to perform a decomposition [23]. The calculations require

more effort, but the results will be similar in form to those which we obtain in this

work.

1.2 Background

1.2.1 FMS Modeling and Analysis

A number of model types that have been used for FMS analysis are described by

[26]. The methods described include techniques from queueing theory, perturba-

tion analysis and mathematical programming. Queueing networks can be used for

capacity analysis or the examination of interactions between system components

which compete for limited resources. This information is useful in making plan-

* ning decisions related to the set up of the FMS, such as the assignment of part

types and operations to various machines. For complex systems this approach can

become impractical and therefore simplifications to existing queueing models have

been developed in [4] by Buzacott.

of -f.



CHAPTER 1. INTRODUCTION 13

Mathematical programming techniques are useful for making scheduling deci-

sions, which are those decisions related to the introduction of parts into a system

and their subsequent routing. In [18] Lageweg et al attempt to solve a schedul-

ing problem for a job shop using integer programming and bounding techniques;

however, the approach cannot deal with reasonably sized systems. An integer pro-

gramming approach to production planning in Flexible Manufacturing Systems was

also developed by Stecke [25]. The method can handle problems of a realistic size,

but works with a deterministic model only and a small number of activity types.

Perturbation analysis [13,14] is a means of quickly using a single simulation

* •run to obtain results for configurations that differ from a basic system by some

small amount. Sensitivities of system performance to changes in certain parameters

can then be obtained. This technique is useful in making design decisions, which

determine the number of machines and general layout in the FMS.

In [12], Hildebrant uses the queueing theory approach to analyze a system that

experiences random failures which interrupt operations. The failures in the system

are modeled by a continous time Markov Chain, and the time required to complete

4an operation is modeled as an exponentially distributed random variable. It is

*. assumed that the events related to operations occur much more frequently than

the failures, and therefore reach probabilistic equilibrium between changes in the

failure state of the system. An algorithm for approximating the optimal routing
policy and evaluating subsequent performance using Mean Value Analysis (MVA) is

.-. then presented. Unfortunately, the method suffers from the drawback of becoming

quite complex for systems with several machines and several operations. In addition,

there is no simple means of accounting for other activities in the FMS which may

compete for the time of the resources or machines, such as setups required for

NN



CHAPTER 1. INTRODUCTION 14

changes between part families. The fact that the failures occur much less frequently

than the operations themselves is used to justify the assumption of probabilistic

equilibrium between failure events; however, a general means of reducing model

complexity using this separation in frequency is not provided.

The time optimal control of a dynamic system with jump parameters is con-

sidered by [20]. This is an approach that could be classified as a mathematical

programming approach as described by Stecke. Failures in the system are modeled

by a continuous time Markov Chain. The goal of the analysis is to determine the

optimal routing and loading decisions for the FMS. The method extends the tech-

* niques used for the control of systems with jump parameters by making a set of

assumptions about the performance function and the solution itself. As stated in

the paper, the method cannot be easily extended to handle general systems, and

results in a computationally intractable problem, even for very simple systems.

As indicated above, many analysis techniques suffer from the problem of large in-

creases in computational complexity when the systems being modeled are increased

to a realistic size. Therefore many researchers have attempted to decrease the ana-

lytical complexity by generating hierarchical models which, for instance, explicitly

separate the design, planning and scheduling decisions (or whatever classifications

of decisions and activities they believe to be appropriate.)

Hutchinson [15] describes a hierarchical structure for the management and con-

trol of an FMS. The hierarchy is based upon the types of decisions that are made in

the FMS and the lengths of duration for the events associated with these decisions.

The three levels associated with the fastest events are very similar to those which

will be generated by our analysis in Chapter 5. Specifically, these levels involve (in

I.. order of decreasing frequency) routing decisions, part loading decisions and deci-

d" Mr .4- v- W..,V% " . r % %~.~~ • ¢ , w, % W%. W .



CHAPTER 1. INTRODUCTION 15

sions regarding the distribution of workload among the machines in the FMS. The

first two levels involve routing and dispatching decisions, which correspond to the

scheduling decisions described by Stecke, while the workload distribution issues are

closely related to the planning decisions described by Stecke. The upper levels in

the hierarchy are associated with management decisions regarding which parts will

be produced and what resources will be added or deleted. Although the three lowest

levels resemble the levels generated by our analysis, the paper does not provide a

discussion of how to model the system or the decision processes themselves.

Buzacott [3] also discusses a hierarchical structure for modeling and analyzing

4 Flexible Manufacturing Systems. His analysis utilizes a queueing system model, and

incorporates a hierarchy with three levels. These levels are described as pre-release

planning, input/release control, and operational control. These levels are similar to

levels 3, 2 and 1 of the hierarchy described by Hutchinson. Buzacott discusses which

events should have associated decision processes at the various levels. He does not

however use the hierarchy to provide any means of simplifying the model or the

associated analysis for large complex systems. The formulation of approximate,

multi-level models is suggested as an important area of research.

The hierarchical structures developed in [17], [1], [11], [9] and [10], make explicit

use of the types of events that may occur in a particular FMS and their differences in

frequency to define levels in a hierarchy. In [17], a three level hierarchy is developed

by Gershwin and Kimemia, which is somewhat similar in nature to the hierarchies of

Hutchinson and Buzacott. The first level of the hierarchy deals with decisions over

time intervals that are the same order of magnitude as the length of time required

to complete an operation on a part, and is associated with what is called a sequence

controller. The second level makes decisions over lengths of time which are the same

I
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order of magnitude as the time between machine failures. Decisions at this level

*are made by what are called the routing and flow controllers. Finally, the third

level is associated with events affected by plans and policies of management, such

as reconfigurations for different part families. In addition to describing the form

of the hierarchy itself, [17] also provides rules that can be used to decide which

actions controllers should take and when to take them, at the lower levels of the

hierarchy. In [1], an actual problem is formulated and the performance analyzed,

while [11] extends the work by including the effects of setups. The work of these

.. papers is generalized in [9], which extends the hierarchical concepts to systems with

* an arbitrary number of different activities. The associated capacity constraints are

discussed for a general k level hierarchy, as well as rules for making decisions.

The work in this thesis parallels the framework of [9,10], and uses similar ter-

minology. This thesis deals only with the modeling issue, leaving control aspects to

future work. The advantage of the approach taken by this work is that it provides a

very general hierarchical structure by simply starting from a Markov Chain model

and applying techniques from the theory of time scale decompositions of Markov

chains. In addition, the resulting structured approach to determining the numerical

measures of behavior provides a compact, precise set of relationships between the

many variables that are present in the model. The analysis techniques that are

presented are useful for the simplification and analysis of Markov Chain models. A

brief overview of papers related to these topics in the literature is provided in the

following subsection.

P.
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CHAPTER 1. INTRODUCTION 17

1.2.2 Markov Chain Analysis Techniques

In Chapter 4, a number of concepts are presented which are related to the simpli-

fication and analysis of Markov Chains. The techniques are related to three basic

operations on a chain; aggregation, lumping and transition frequency calculation.

The concept of aggregating Markov Chains has been considered by several au-

thors in the literature. It is basically a means of explicitly breaking the model up

into models of lower complexity, each of which represents the system at a differ-

ent time scale. Essentially, one can think of the chain as displaying a certain type

of transition behavior if examined over short time intervals and a behavior that

0. is quite different when examined over very long time intervals. An example of a

system with behavior at multiple time scales can be taken from the manufacturing

problem. Suppose that a machine completes an operation on a part once per minute

while it is working, but fails every 2 to 3 days and once failed requires 1 day to

be repaired. Examining the system over a 5 minute interval, we will see individual
operations completed, but the machine will remain either failed or in working order

with a very high probability. Examining the machine over a one week period how-

Never, will mean that individual operations are unimportant, but the failures and

repairs will be observed.

Various approaches have been taken to the problem of aggregating Markov

Chains. In [61, Courtois provides a method of aggregating systems described by

100 = (1.1)

where X is a vector of probabilities for each state and A(c) is the transition rate

matrix of the Markov Chain. This matrix contains elements which are a function

of c, the perturbation parameter which is a small positive number. He provides an

intuitively pleasing and simple method of obtaining models for the chain at fast
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and slow time scales, but is not able to capture the correct behavior for certain

classes of systems (those which contain sequences of rare transitions). Work done

by Coderch et al [5] generalizes the decomposition to include all Markov chains,

but at the expense of a much more complicated procedure. The work presented by

Rohlicek in [23] obtains a compromise by developing an algorithm which captures

the correct multiple time scale behavior for systems which cause Courtois' method

to fail, but still retains an intuitively simple approach.

2_ The relationship between aggregation and lumping of Markov Chains is dis-

cussed in [8] by Delebecque et al. Lumping is a method for reducing the size of a

* Markov Chain by combining the unneeded details that are present in the dynamics.

The paper by Delebecque provides both a set of required conditions for a Markov

Chain to be exactly lumpable and a procedure for calculating the transition rate

matrix of the new, reduced dimension chain. Details regarding the lumping method

are provided in Section 4.4.

Finally, the calculation of the expected frequency of state transitions has been

examined under the name of probabilistic flow rates by Kielson in [16]. The ap-

proaches of Section 4.5 extend the basic concepts of expected transition frequencies

to a multiple time scale model of a Markov chain. Furthermore, it is demonstrated

that for the purposes of these calculations, the simplifications that are made in [23]

may be too coarse to capture these expected frequencies. A modified approach,

much in the spirit of Rohlicek and Willsky is developed to overcome this difficulty.

0

1.3 Structure of The Thesis

This thesis is comprised of 6 chapters, including Introduction and Conclusions.

Chapters 2 and 3 deal with the basic problem of modeling a Flexible Manufactur-
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ing System as a continuous time Markov Chain. Chapter 2 starts out by providing

a basis for the model that is generated in Chapter 3. The terminology and classifi-

cation of entities in an FMS are consistent with the concepts introduced in [9,10].

Chapter 3 uses the framework discussed in Chapter 2 to obtain a Markov Chain

model of a simple system that is introduced as an example. The example is deliber-

ately chosen to be simpler than a model of a realistic system so that the important

issues in the analysis are not obscured by the details of calculations.

Chapter 4 presents some techniques that can be used to analyze the type of

model that is generated in Chapter 3. The three main concepts introduced in

* •Chapter 4 are the aggregation and lumping of Markov Chains and the calculation

. of the expected frequencies of events that are modeled by the chain. The results

for the first two techniques are taken from the literature with the details that are

required for our purposes presented in Sections 4.3 and 4.4. The results for the

event frequency calculations are new and are presented in Section 4.5, followed by

derivations of the formulae.

The fifth chapter applies the techniques of Chapter 4 to the Markov Chain

that was generated in Chapter 3. The numerical results obtained from a time

scale decomposition, or aggregation of the model are compared to the qualitative

expectations that one would obtain based upon the assumptions that were made in

* generating the model in Chapter 3.

Finally, the conclusions are presented in Chapter 6. This chapter also provides

a list of suggestions for future research topics that show promise and which would

enhance the usefulness of the concepts introduced by this thesis.
%
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Chapter 2

The Manufacturing Environment

2.1 Introduction

The purpose of this chapter is to describe the types of manufacturing systems that

we are modeling and which features of those systems we will try to characterize. The

type of environment that we will be modeling is known as a Flexible Manufacturing

System or FMS. The terms and concepts regarding the features and events in such

a system follow those introduced in 19,10] by Gershwin.

2.2 Flexible Manufacturing

The term flexible manufacturing refers to an environment in which a group of ma-

chines are available to perform various operations on parts that the system produces.

Each of the machines is capable of performing a number of different operations on
'9,

one or more of the parts. The term flexible refers to the fact that a machine can

switch between operations within a given family of operations with negligible or no

set-up time. In general, the operations that are performed by these machines can

20
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be classified as discrete tasks, each with a clearly defined start and finish time.

For systems in which there are a large number of machines operating on a large

-) number of parts, the problem of analyzing and optimally controling the system

becomes very difficult. The models of the FMS become so complex that a numerical

analysis becomes intractable for systems of realistic size. Therefore there has been

an emphasis on developing simple models which accurately account for many of the

important events in the systems. One possible means of reducing the complexity of

a model is to ignore some of the events or activities in the FMS which are deemed to

be the least important. This approach may be appropriate for some manufacturing

systems, but the events which are unimportant for one FMS may be important

for another. A second approach is to assume that the activities that take place in

the system are independent. For example, we might assume that the failure of one

machine does not affect the activities at another machine. Again, this approach

may be appropriate for some environments, but is unsatisfactory when the actions

that are carried out in the FMS vary significantly as a function of what has taken

place in the past. The second situation is much more likely to resemble the behavior

in a realistic system. For example, if one machine fails in an FMS, one might expect

there to be an increase in production on other machines to compensate for the loss

of the first machine.

This work forms a large model that incorporates the resources, activities and
events described by Gershwin. The first model that is formed describes all of the

dynamics of the system with a single Markov Chain and therefore suffers from the

problem of complexity described above. The means of reducing this complexity in-

volves a decomposition of the complete model using hierarchical concepts. A series

Vof models is generated, each corresponding to a particular level in the hierarchy.

1;
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The result is that the individual models describe only a subset of all of the activi-

-I ties that take place, but the dependence of activities on one another is preserved.

The consideration of a small subset of the activities associated with each level is

possible because the model for each subset is associated with a different time scale.

Therefore, at a given level in the hierarchy, events which occur much less frequently

may be regarded as static. Conversely, the fine details of the more frequent events

are blurred away, so that only an aggregate view of these events is required.

2.3 Modeling Framework

As stated in the previous subsection, the model employed in this work parallels the

hierarchical framework for Flexible Manufacturing Systems that was established by

Gershwin. This section presents some of the concepts provided in his work which

are relevant to the model that we develop.

Within the FMS there are machines available to perform the operations required

.for part production. The machines are part of a broader class of items known as

resources. These resources are necessary for the production process, but are not

consumed by it. The modeling techniques presented in this work are generalizable to

- any resources; however, our demonstrative example deals only with simple machines,

0 which are capable of performing a small number of operations.

The second set of features of importance are defined by Gershwin to be activities.

-: Due to the discrete nature of the system we are modeling, each activity has a clearly

defined start and finish time. In addition, each activity is associated with a resource

or in our case a machine. For example, machine A may start an activity such as

cutting a piece of metal at time X and finish at time Y. The act of cutting the

• metal is known as an activity at machine A, while the time required to complete

% V
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the activity, Y-X, is known as the activity's duration. It is important to note that

only some of the activities in the system are voluntary. For example, operations on

parts are voluntary because we can decide whether or not a machine will initiate

a given operation. The failures of a machine, however, are not voluntary because

the machines are unreliable and therefore we cannot eliminate failures or predict

exactly when they will occur.

We may also define a quantity known as the frequency of an activity. The

frequency is defined simply to be the total number of occurances of an activity on

, ,a time interval, divided by the length of the time interval. Therefore, if activity B

is performed 24 times by resource (or machine) A between 8 a.m. and 4 p.m., the

frequency of activity B on resource A is 3 per hour. Gershwin defines the variable

uij to be the frequency of type j activities on machine i. The notation defined in

Chapter 5 is consistent with this definition.

Finally, the occupation of a machine or resource may be defined. The occupation

of a machine by an activity is the fraction of time that the resource is engaged the

activity.

2.4 Activities in a Flexible Manufacturing Sys-

* . tem.

Having defined the general concepts of resources and activities in Section 2.2, we

now describe the specific cases of these features that are encountered in this work.

In the case of resources this is simple because we model only a single resource,

the machines themselves. For general models; however, other resources might be

required such as transportation vehicles, storage locations or operators. In each

pr
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case, the object or person is required for production, but is not consumed in the

process.

The activities that may be modeled are somewhat more complex. Among the

more important activities are machine failures, machine setups, operations, and

decisions. Machine failures start with a failure event and finish with a repair. The

* failure is any uncontrollable event that makes the machine incapable of performing

in a normal fashion. The times when these events occur are not under the control

of the operators, while the time required to repair the machine may or may not be

under the operators' control.

*I The set-up activity is required because a machine can be configured to perform

only a finite set of operations at a given time. This is because each operation may

require a different tool, and there is limited on-line storage provided by the tool

magazine. Therefore, if a decision is made at some time to perform an operation

requiring tools from a different set, the set-up activity must be initiated. While

the machine is being prepared for a different set of operations, it is incapable of

producing parts. Once the machine has been set up for the new operation, the

set-up activity is complete.

An operation on a part is also classified as an activity. The start of the operation

occurs when a part is loaded and ends when the part is removed. The decision

process is defined as the activity that starts when an operation is complete and

ends when a new operation begins. This activity has a very short duration relative

to the time required to complete an operation because its length is just the time
I

required to make a decision regarding which part to load next. Note that we define

an operational mode for the time when the machine is sitting idle, but capable of

production.

I,
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Additional activities may be modeled in a similar manner, namely, by defining

an event associated with the start of an activity and an event associated with the

completion. For example, if we are to model maintenance activities, the starting

-
•. event would be when an individual first commences maintenance activities on a

* machine or resource, disabling its normal operation. The completion event will

then be the point at which normal operations are resumed.

2.5 Relative Frequencies of Activities or Events

* The previous section defined the frequency of an activity as the number of occur-

rences of the activity per unit time. Therefore we may associate a frequency with

each activity that occurs in the system. The basic premise on which the hierarchical

framework rests is that the activities which occur in an FMS will have frequencies

which differ substantially in magnitude. This assumption is described by equation

(7) in Gershwin [1987]. Basically he groups the activities in the system into sets

J 1 , J2, ... , Jk such that the activities in each set have frequencies fl, f2, ... , fk of

different magnitude. The assumption defined in Gershwin is given by (2.1).

h-" << f2 << ... << (2.1)

Therefore, any pair of events from different groups are assumed to occur at

significantly different rates. This concept underlies the hierarchical framework,

because the hierarchy assumes that between two occurrences of an activity, all of

the more frequent events reach steady state, while the less frequent events do not

occur at all. Therefore, at any particular level in the hierarchy, the details of the

IF%:J" dynamics in the system that occur at other levels are irrelevant.

0.
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2.6 Summary

In this chapter, a basic discussion of Flexible Manufacturing Systems and their

characteristics has been presented. Emphasis was placed on the framework and

definitions introduced by Gershwin as they apply to this work. In additon to the

terminology, the assumptions upon which his hierarchical framework is based are

repeated, as they provide a basis for the analysis which is performed in Chapter

5. The chapter provides a partial list of activities that may occur in an FMS,

including all activities which are introduced in the models of this work. Finally,

a discussion of the hierarchical framework suggested by the assumptions regarding

activity frequencies is presented. In Chapter 5, we see how our analysis of a basic

model, starting with the frequency assumption, naturally generates this framework.
-4
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Chapter 3

Markov Chain Model of an FMS

3.1 Introduction

This chapter casts the description of an FMS in Chapter 2 into the framework to be

analyzed here. In order to clearly demonstrate the results, we develop a model for a

simple Flexible Manufacturing System. The characteristics of this system are such

that the important features of the analysis procedure are demonstrated. In order

to generate a model for a realistic system, a greater number and variety of events is

required, but using such an example would only obscure the most important results.

3.2 Characteristics of the System

The systc.n that we will be modeling is represented diagramatically in Figure 3.1

([10]). The resources of the system consist of two machines, designated machines 1

'I and 2. Each of the machines is capable of operating on each of the two parts, type

1 and type 2, in Figure 3.1. Machine 1 is flexible and unreliable. The flexibility

indicates that the machine may operate on either part 1 or part 2 interchangeably

27
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Flexible Flemibile
Unreliable Unreliable

Type Miachine Type Type M~achine ye

Machine Machine

Ty.ape Type Type 2 Typ

Inflexible Inflexible
Reliable Reliable

Configuration I Configuration II

Figure 3.1: Simple FMS

without setting up. Therefore there is no set-up activity associated with this ma-

chine. It is, however, unreliable, indicating that it is subject to random failures and

therefore there are failure and repair events defined for this machine, as well as a

failure activity.

Machine 2 is the opposite of machine 1, being reliable but inflexible. The inflex-

ibility is depicted in Figure 3.1, which shows that this machine may operate only

on part type 1 or only part type 2. To switch between parts (configurations I and

II), it is necessary to cease operations and perform the set-up activity.

For machine 1 we model the failure events as occurring at random, uncontrol-

lable times, with the time required to complete the repair also random. Both of

these times are modeled as possessing exponential distributions. The time until a

setup is initiated is also modeled as an exponential random variable. A few com-

ments are required here regarding the exponential distribution for the time until

setups are initiated. The exponential distribution is an idealization of the true

0 behavior for this and in fact all of the events in the model. It is used because it

greatly simplifies the computational aspects of the time scale analysis. However,
s d.

from the work of Rohlicek [231 involving semi-Markov processes, the form of the

0. *%
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distribution that we select does not affect the final result that is obtained for the

time scale decomposition. Therefore, instead of obscuring the intuitive aspects of

our results with more involved calculations, we use an exponential distibution for

such quantities as the time until a setup is initiated, rather than modeling them as

random variables with alternate distributions or even as deterministic quantities.

The time required to complete the setup is also modeled as an exponential random

variable.

The operation and decision activities are described in Chapter 2. An operation

starts when a part is loaded and ends when the part is removed. In addition we

* define the operational status of a machine that is not operating on a part as idle. The

decision activity takes place between the operations. The time between decisions

(either the time required to complete an operation or the time spent idle) is also

modeled as an exponential random variable.

3.3 State Space Model

The model that will be employed to describe the FMS is a continuous time, finite

state Markov chain. Our first step is to define a state space for the chain. In

order to obtain a state space, we start by defining the concept of a mode and a

component. We define a mode as the condition of a resource, which is changed

by a particular type of event. For example, if we have a machine that experiences

failures and repairs, we may define two failure modes for the machine, one for when

the machine is failed and one for the machine in working order. A component of the

state is comprised of the set of modes associated with a particular characteristic of

the resource. For our machine which experiences failures and repairs, one of the the

• . components of the state is the failure component, which may be in one of the two

'PV
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.

Component Description Symbol Modes
1 Failure of Machine 1 a 0,1
2 Setup of Machine 2 a 1-4
3 Operation by Machine 1 "Y1 0-2
4 Operation by Machine 2 ^12 0-2
5 Decision for Machine 1 01 0,1
6 Decision for Machine 2 02 0,1

Table 3.1: Modes For Simple FMS

modes described above. The six components which define the state of the system

that we are modeling are listed in Table 3.1.

In order to simplify our description of the combinations of activities, we define
@

a set of modes for each activity in Table 3.1. Starting with activity 1 there are two

modes determined by whether machine 1 is failed or in working order. We assign

a = 0 for the case when the machine is failed and a = 1 for the working order case.

The set-up component for machine 2 is associated with 4 modes. The machine may

be prepared to operate on parts 1 or 2 (a = 3 or 4) or may be preparing to operate

on parts 1 or 2 (a = 1 or 2).

The operational components (3 and 4 in Table 3.1) are each associated with 3

modes, 1 for each of part 1 and 2 (-y, = 1 and 2 respectively) and an additional

I.mode when the machine is idle (-I, = 0). The fifth and sixth components in Table

3.1, the decision components, each have two possible modes, with 1 mode for when

a decision is being made (3 = 1) and another for all other times (p3, = 0).

The state of the system could be defined as the Cartesian product of the six

components. Given the number of modes that are possible for each component, this

scheme would generate 288 unique modal combinations for our simple model. We

note, however, that only a fraction of these 288 combinations are necessary to model

all of the conditions that may be experienced by the real system. Table 3.2 defines

0Z
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Modeling Assumptions Restriction on Modal Combinations

1 Machine 1 cannot operate If a = 0 then -11 and 31 must be 0.
unless it is in working order

2 Machine 2 is inflexible If a = 1 then 1 2 cannot be 2.
If a = 2 then 12 cannot be 1.

3 Machine 2 cannot operate If a = 1 or 2 then 12 and I02 must be 0.
while being set up

4 Machines are idle while If O3, = 1 then "yi must equal 0.
decisions are made.

Table 3.2: Conditions for Elimination of Meaningless States

which combinations are necessary to describe the system, by listing the conditions

which are required for a particular combination of modes to be meaningful. Each

entry in the table lists a modeling assumption which is based on our attempt to

accurately model the FMS while maintaining simplicity. The table also lists the

restrictions that the assumptions place on the valid modal combinations.

For example, the third assumption requires that if the system is in set-up modes

9 1 or 2 (corresponding to setting up machine 2 for parts 1 or 2 respectively) then

machine 2 cannot operate on a part. Therefore a set-up mode of 1 or 2 (a = 1 or

2) implies operational and decision modes of 0 (032 = -12 = 0), which describes the

4 system when there are no operations being performed or decisions being made.

Combining the restrictions listed in Table 3.2, we find that 40 states are neces-

sary to model our system. These states and their components are listed in Table

3.3.

R % %
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State a c Yi IY2 f , I State l a , Yi Y /a, a32]

1 0 1 0 0 0 0 21 1 3 0 1 1 0
2 0 2 0 0 0 0 22 1 3 0 1 0 0
3 0 3 0 0 0 1 23 1 3 1 0 0 1
4 0 3 0 0 0 0 24 1 3 1 0 0 0
5 0 3 0 1 0 0 25 1 3 1 1 0 0

6 0 4 0 0 0 1 26 1 3 2 0 0 1
7 0 4 0 0 0 0 27 1 3 2 0 0 0

8 0 4 0 2 0 0 28 1 3 2 1 0 0

.1*'.

9 1 1 0 0 1 0 29 1 4 0 0 1 1
10 1 1 0 0 0 0 30 1 4 0 0 1 0

•11 1 1 1 0 0 0 31 1 4 0 0 0 1' - 1 2 1 1 2 0 0 0 3 2 1 4 0 0 0 0

13 1 2 0 0 1 0 33 1 4 0 2 1 0" -14 1 2 0 0 0 0 34 1 4 0 2 0 0
15 1 2 1 0 0 0 35 1 4 1 0 0 1

16 1 2 2 0 0 0 36 1 4 1 0 0 0-17 1 3 0 0 0 0 37 1 4 1 2 0 0

" 18 1 3 0 0 1 0 38 1 4 2 0 0 1
19 1 3 0 0 0 1 39 1 4 2 0 0 0
20 1 3 0 0 0 0 40 1 4 2 2 0 0

Table 3.3: Listing of the State Space

OI,
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3.4 State Transitions

Now that we have a state space for the model, we need to define the dynamics. The

model that we employ is a finite state, continuous time Markov chain. To describe

the dynamics we first need to determine which transitions are possible. We note

that each transition event causes more than one of the components of the state to

change. This is because the components of the state are not totally independent

as we saw in the discussion of Table 3.2. Therefore, an event must correspond to

a change in a number of the components of the state, so that a new meaningful

combination of modes is reached following the transition.

0 For example, consider the event corresponding to a failure of machine 1. Initially,

when machine 1 is in working order, it is possible to have operational modes 0,1 or

2, but if it is in the failed condition, we may only have operational mode 0, because

the machine cannot perform operations on parts. Therefore the failure event causes

both a change the failure component from mode 1 to mode 0, and a reset to 0 of

the operational mode.

Table 3.4 summarizes the effect of each possible event on the components of

the state. Consider row 3 of Table 3.4. This row indicates that the initiation of a

setup causes the set-up component (c) to change to 1 if it was 4 or to 2 if it was

3 before the setup. In addition, the operation and decision modes are reset to 0

regardless of the starting mode, because operations cannot be completed while the

machine is being set up. Similarly, consider row 5 of the table. We see that before

a new operational mode is initiated, the operational component is idle. After the

initiation of a new operational mode, the machine may be operating on parts 1 or

_ 2 (operational modes 1 and 2), or not operate at all (idle mode 0). In addition,

2-' the decision component changes from mode 1 (making a decision) to mode 0 (not
i0.

0O
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Event ^Y 2 1 0
1 M1 Fails 1-O - 1,2-0 - - -
2 M1 Rep'd 0-i - - - - -

P 3 Setup Start - 4 -* or 3--2 - rst 0 - rst 0
I 4 Setup End - 2-4 or I -- 3 - - - 0-- 1

5 N11 Start - - 0-0-2 - 1-0 -

6 M1 End - - rst - 0- 1 -

7 M2 Start - - 0--+0-2 - 1 -0
8 M2 End - - rst 0 - 0 1

Comments The event column lists each of the eight possible events that can occur.
M1 Fails represents the event when machine 1 fails while Mi Rep'd is the event
that occurs when the machine is repaired. Setup start corresponds to the initiation
of the set-up activity on machine 2, the end of which is marked by a Setup end.
M1 Start and M2 Start correspond to the start of a new operational mode for
a machine while Mi End and M2 End indicate the end of an operational mode.
An entry A --+ B in the table indicates that the indicated component changes
from mode A to mode B for the corresponding event. A rst 0 entry indicates that
regardless of the initial mode of the component, the mode following the event will
be 0. Finally, a dash indicates that the event has no effect on the mode of that

6component.

Table 3.4: Changes in Components Due to Various Events

I



CHAPTER 3. MARKOV CHAIN MODEL OF AN FMS 35

making a decision). Therefore the machine is idle during the decision process, but

once a decision is made regarding the next operational mode, the machine either

*2 remains idle by choice or starts operating on one of the parts.

Table 3.4 and the associated discussion determine which transitions can occur,

but we must also define the rate at which they occur. For a Markov chain, all

transition times are exponentially distributed. If the rate for a transition in a

Markov chain is R, then the time until a transition occurs has a distribution given

by (3.1),

p(t) = R e-Rt, (3.1)

and the mean time until a transition is given by .R

We now assign symbols to the physical quantities associated with each of the

events in the system. Starting with the failure events, the rate at which failures

occur will be called P. Equivalently, the mean operational time until a machine

fails is P-. In a similar fashion, we define a repair rate R and the rates at which

setups are initiated, FO(). The parentheses indicate that arguments may be required

to differentiate among a number of different setup initiation rates. For the setups

themselves we let S be the mean time required to set up a machine. Therefore the

setup completion rate is S-1.

We note that these symbols may represent the transition rate for a number of

transitions in the chain. For example, the repair rate, R, is the transition rate for

any transition between two states that results from a repair. In the case of setups,

there may be several rates at which setups are initiated, depending on the current

failure and set-up modes. Therefore, we must define a number of setup initiation

rates.

%J
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F (1

2 1 1:Set up for part 2

.- 1 2:Setting up for part I

S 3:Set up for part I

4:Setting up for part 2

3 4
F (3)

Figure 3.2: Example of set-up dynamics

Consider the Markov Chain shown in Figure 3.2. In this chain, %e assume that a

transition from state 1 to state 2 corresponds to the initiation of a setup for one part

class while transitions from state 3 to state 4 correspond to the initiation of a setup

for a second part class. The transitions from state 2 to 3 and 4 to 1 correspond to

the completion of these setups. The two set-up initiation rates may be different and

therefore are labelled F.(1) and F(3), where the arguments indicate the state of
origin for the transition. When we form the transition matrix for our main example

*.1 in Section 3.5, we use the the failure and set-up modes of the state of origin to

differentiate between set-up rates.

The mean time to completion of operation j on machine i is T i and thereforethe operation completion rate is Tij - 1 . The decision completion rates are L i for

0 machine i if the resulting decision is to initiate operation j. We may also define

several operation initiation rates, using the failure and set-up modes of the state

of origin of the transition to distinguish between transitions, just as we did for

0A
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0

Figure 3.3: Operation and Decision Dynamics for Machine

setups. The need to differentiate among a number of operation initiation rates

arises because the choice operations for a machine may vary for different failure

and set-up modes of the two machines. Therefore, a set of operation initiation rates

, is defined for each unique combination of set-up and failure modes.

The operation and decision dynamics are shown in Figure 3.3. The center state

in the figure corresponds to the state of the system when the decision regarding

which operation to complete next is being made, while the other 3 states corre-

spond to operational modes 0,1 and 2. Operational mode 0 as described previously,

corresponds to the situation when the machine sits idle. In order to maintain con-

sistency with the other parts of the model and to simplify calculations, we model

the time spent in the idle operational mode until another operational decision is

initiated as an exponential random variable, with mean value T 0 . As in the case of

setups, the exponential distribution has no effect on the time scale decomposition

results, but by reducing the amount of computation, provides a simpler exposition

of the qualitative aspects of the analysis.

0.
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State Failure Component Operational Component
1 Failed Idle
2 Working Idle
3 Working Busy

Table 3.5: State Listing by Component

3.5 Formation of the Transition Matrix

Given that we are modeling an FMS as a continuous time Markov Chain, we can

describe the dynamics using equation (3.2),

S±() = A (3.2)

where x(t) is the vector of state probabilities and A is the rate transition matrix

for the chain. Since the system contains 40 states, A is a matrix of dimension 40 by

40. We therefore choose to work with an even simpler system initially (3 states) to

more clearly demonstrate the principles involved in forming the transition matrix.

Having completed this we will proceed to form the 40 by 40 matrix for our example.

Three State Example

Suppose we have a chain with 3 states having components defined by Table 3.5. In

accordance with our previous discussion, the failure mode is changed by failure and

repair events, and the operational component is changed by an operation completion

(with the idle condition defined as an operation). Using the symbols P for the failure

rate, R for the repair rate and T., T, for the mean operation completion times, we

a. can draw the state transition diagram shown in Figure 3.4.

S. Failures in this model, as in our 40 state model, only occur when the machine

* is operating on a part, and therefore result in a transition from state 3 to state

.
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Figure 3.4: State Transition Diagram for Three State Example

1. The repairs cause a transition from state 1 to state 2 because the system is

* always returned to idle following a repair. Finally, operation completions result in

transitions between states 2 and 3, corresponding to the idle and busy operational

modes.

Given the diagram of Figure 3.4, we can form the transition rate matrix:

S 0 P

A= R * T(-1  (3.3)

0 T -1  *

This matrix is very easy to form directly due to the small number of states.

This will not be the case for models that are even as simple as our 40 state exam-

* pie. Therefore we must develop a method of partitioning the state space and the

transition rate matrix so that it can be described in portions. This is accomplished

by selecting a subset of the components of the state and assigning states to individ-

* ual subspaces which contain unique combinations of modes for those components.

For example, consider our three state chain in Figure 3.4. If we select the failure

component of the state as a basis for our partitioning, we realize that there are

two possible modes and hence we will have two subspaces. This first subspace,

00
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corresponding to the failed mode is designated F, where F={1}, and the second

subspace, representing machine 1 in working order is W, where W={2,3} (refer to

Table 3.5). The transition matrix for the partitioned system can be written in the

form

A- [&FAW (3.4)AWF Aww
where:

SAFF [-R] (3.5)

AwF [ (Repair Transitions) (3.6)
0

AFW = [0 P] (Setup Transitions) (3.7)
[-TO-, T, -

Aww = (Operational Transitions) (3.8)

Each submatrix of A contains transition rates representing a single event type.

Formation of 40 State Transition Matrix

* We proceed to form the transition matrix for our 40 state model by immediately

partitioning the state space. Selecting subspaces which have common failure and

set-up modes, we can use Table 3.3 to obtain eight subspaces for our model. The

states belonging to each of the subspaces are listed in Table 3.6.

The components of the sta,e that should be chosen as a basis for our partitioning

(for example the failure component was selected for the three state chain), should be

those which change least frequently. This results in transitions between subspaces

WV W ...
-- 1%-SOrN

0 *op*
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Subspace Member States
1 1
2 2
3 3,4,5
4 6,7,8
5 9,10,11,12
6 13,14,15,16
7 17 to 28
8 29 to 40

Table 3.6: Partitioned State Space

which are small in magnitude compared to the transitions within the subspaces.

Based on assumptions that will be made in Section 3.6, this will result in very

0 small numbers of transitions between subspaces, i.e. they will occur at a very slow

rate, and hence the transitions between the subspaces can be handled separately.

For our model, the failure and setup related events are assumed to be the least

and second least frequent events. Therefore, the failure and set-up components are

chosen as a basis for the partitioning. The assumptions regarding the magnitudes

of the frequencies are described in more depth in Section 3.6.

The matrix A can then be written in the partitioned form described by (3.9).

K:Aii A 8ig
A . I (3.9)

Asi ... Ass

We can now proceed to define the elements of each submatrix of A. The rates

for the decision and setup initiation events are denoted by L,.,(a,o) and F.(a,o) to
.

indicate explicit dependence on the failure and set-up modes.

The diagonal submatrices are given by
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Al, A22  = 1o1, (3.10)
" * T20-' T21 - 1

AM = L20(0, 1) * 0 (3.11)

",L21(0, 1) 0

, T20
- ' T22

- '

A44 L20 (0, 2) * 0 (3.12)

L22(0,2) 0 *

S Tio-
1  T11

- 1 T12
- I

A55 Ljo(1,3) * 0 0 (3.13)
L11(1,3) 0 • 0

L 1 2 (1,3) 0 0 *

* 10
-1  T11

-1  T1 2
-

A 6 6 - Lio(1,4) * 0 0 (3.14)
L,1(1,4) 0 * 0

L12(1,4) 0 0 *

ST 2o
- ' To -' 0 T 2 - 0 T, - 1 0 0 T12

- 1  0 0

ILo * 0 Tio -
1  0 0 0 T1 1 

1  0 0 T12 ' 0

Lio 0 * T20
-  0 T21

-  0 0 0 0 0 0

0 L1 o L20  * 0 0 0 0 0 0 0 0

L2 1 0 0 0 * Tio-  0 0 T11
-  0 0 T12

-

0 0 L21  0 L o * 0 0 0 0 0 0

Lil 0 0 0 0 0 * T2 0
-  T2

1  0 0 0

0 Lil 0 0 0 0 L2 o * 0 0 0 0

0 0 0 0 ti 0 L2 1  0 * 0 0 0

L12  0 0 0 0 0 0 0 0 * T2 0
-  T 2 

-

0 L12  0 0 0 0 0 0 0 L20  * 0

L 0 0 0 0 L12  0 0 0 0 L0 0

. (3.15)
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where the symbol L,, is used as a short form for L,,(1,1). Finally

.

T2 ._' Tio -
1  0 T 23 1 0 T 11- 1 0 0 T 1 2 '-  0 0

L" 0 0 T"0 '-  
0 0 0 T 1 1

- t  
0 0 TI2

-
1 0

Lo 0 T 20-' 0 T22-' 0 0 0 0 0 0

0 Liu L2, • 0 0 0 0 0 0 0 0

L2 2  0 0 0 * To - 1 0 0 T 1
- 1 0 0 T 12- 1

0 0 L 2 2  0 Liu 0 0 0 0 0 0 0

L1 1  0 0 0 0 0 • T2o- T22 - ' 0 0 0

0 L11 0 0 0 0 L 2 o * 0 0 0 0

0 0 0 0 L 0 L2 0 0 0 0

L1 2  0 0 0 0 0 0 0 0 T 2 0- T 22 -1

0 L1 2  0 0 0 0 0 0 0 L2 o * 0

0 0 0 0 L12 0 0 0 0 L22 0
"-'" (S.16)

where the symbols L,, represent L,,(1,2) in this case.

Note that these matrices contain only elements which represent the rates for the

decision and operation completion events. This is because the events related to the

set-up and failure activities generate transitions between the subspaces of Table 3.6,

because each subspace represents constant failure and repair modes. Therefore, the

elements of the off- diagonal submatrices correspond to these rates. In particular
Nthe submatrices given by (3.17) and (3.18) contain elements which are either zero

the, Aumare gie by (317 and (3.18 otineeet7wihaeeihrzr
or equal to the failure rate.

Ai 5 , A26 = 100FF] (3.17)

A sA= 0 0 0 0 000 P 0 0P (3.18)

0 0 0 0 0 0P 0 0 P

' '' "€ -"J " " " ," ,, ,# ,. . € . € . , '" w" r ,- ,€ ,,, ."-' . ,, ,.% * I~' w j- " - , - Vt "
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Consider the definition of A15 in equation (3.17). This matrix describes the tran-

sition rates from states in the fifth subspace to the states of the first subspace.

The first subspace contains state I only, while the fifth subspace contains states 9

through 12 from Table 3.6. Equation (3.17) indicates that the transition rates from

states 9 and 10 to state 1 are zero because failures cannot occur when the system

is in these states (machine 1 is not operating). Conversely the transition rates from

states 11 or 12 to state 1 are P. The repair rates in equations (3.19) and (3.20) are

the transition rates from states for which machine 1 is failed to states for which

machine I is in working order.

R

0
A51  A_2 = (3.19)

0

0L i
T

. R 0 0 0 0 0 0 0 0 0 0 0

A 7 3  AS 4 = 0OROOO00000000 (3.20)Ars = A_ 4 0 0R 0 0 R 0 0 0 0 0 0 0 3.0

Equations (3.21) to (3.25) define the transition rates between states that are in

subspaces with different set-up modes. The rates at which setups are initated while

machine 1 is failed are given by

A = [F.(0,2) F.(0,2) F(0,2)] (3.21)

and

A23 = F-(0,1) F(0,1) F-(0,1)], (3.22)

I

4

4. " .pJ " , .- " , ' ," 1" . .' % , w,# ~ g ' .. w%'% % •" ', . '," "
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while the corresponding rates when machine 1 is in working order are

F F 0 F 0 0 0 0 0 0 0
' " 0 0 F F 0 F 0 0 0 0 0 0

-8 , A67 = , (3.23)
0 0 0 F Ff 0 0 0

0 0 0 0 0 0 F F F

where F = F,(1,2) for A&g and Fo(1, 1) for A67. The reason for the increased size

of the matrix in (3.23) is that there are additional operational modes generated in

the case where machine 1 is working. The setup completion rates are given by

S-1

=A3  A 42  0 (3.24)

0

when machine 1 is failed and by

T

S-1 0 0 0 0 0 0 0 0 0 0 0

0 0 S-1 0 0 0 0 0 0 0 0 0
A 75 , = (3.25)

0 0 0 0 0 0 S-1 0 0 0 0 0

0 0 0 0 0 0 0 00 S-1 0 0

when it is in working order. All of the submatrices that are not defined by (3.10)

through (3.25) are identically zero. The elements in these matrices represent rates

for one step transitions that cannot occur because they would correspond to the

simultaneous occurence of a failure event and a set-up event, which is modeled as

being impossible.

4A

: W :.
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3.6 Magnitudes of the Transition Rates

In Chapter 2 we stated an assumption, described by (2.1) that the magnitudes of

the frequencies of events in an FMS are significantly different from each other. In

addition, Subsection 3.5 assumes that failures and setup events have the smallest

rates. The first assumption is necessary for our analysis in order to generate behav-

ior at multiple time scales, but the second is not. Any ordering of the magnitudes

of the frequencies which happens to provide a good approximation to the system

we are modeling is sufficient for our techniques to be applied. For the purposes of

illustration, we pick the ordering of magnitudes given by (3.26).

,'.P, R << S-1, F(i,j) << Tiy- 1 << L~i, j) (3.26)

This ordering agrees with the case A, defined by equation (22) in Gershwin [10].

The physical situation that this assumption corresponds to could be described as

follows. The decisions in the system may take only a very short time to complete,

say, a fraction of a second. The operations take the next shortest time to complete,

on the order of 1-2 minutes. The mean time to initiate or complete a setup is longer,

1-2 hours, and finally the mean operation time until a failure (as well as the time

to repair the machine) is 2-3 days.

• In order to make the ordering of the magnitudes explicit in the model, we in-

troduce the parameter c, which is a small positive number which we call the per-

turbation parameter. Recognizing that for small c,

1 >> >> f 2 >> ... (3.27)

we make the assumption that:
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L,,(mIp) = 0(1)

Ti, - = 0(E)

S-1, F8 (ij) = O(E2)

P, R = 0(E3 ). (3.28)

Furthermore, we introduce a set of lower case quantities which are related to

the variables in (3.28) by (3.29).

L,, (m, p) = A,, (m, p)

* ,. Tij = ET,1 -

S1= E25-1

F, (*, J) = f
2 f(ij)

P= ESP

R = E3 r (3.29)

A Each of the lower case quantities are 0(1). The expressions on the right side of

(3.29) will be used in place of the upper case variables in the transition matrix. For

example, (3.17) becomes

Ai 5 = [0 0 ESP (SPI, (3.30)

where dependence of the elements of the matrix on III is explicitly indicated.
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*3.7 Summary

In this chapter, we introduced a simple manufacturing system that displays some

of the characteristics described in Chapter 2. A set of assumptions regarding the

timing of events is made to enable us to model the system as a continuous time

Markov Chain. The model that is developed is described in terms of a state and a set

of transition rates. The transition rates are obtained from fundamental quantities

describing the system that we are modeling (upper case).

The assumption of wide frequency separations is introduced explicitly into the

model by using a parameter c. A new set of variables is introduced (lower case),

each of which are related to the physical rates by an integer power of C. Finally,

the rates corresponding to physical quantities are replaced in the transition matrix

by expressions containing powers of c and the O(1) quantities defined in equation

(3.29).

0.

0..
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Chapter 4
.-

Analysis Techniques for Markov Chain

Models

4.1 Introduction

In Chapter 3 a Markov chain model of a simple flexible manufacturing system was

formulated. The reason for employing this type of model is that various techniques

can be used to reduce the dimensionality of the model and extract useful information

about its behavior. The purpose of this chapter is to describe analytical tools for

both the simplification of the model and the extraction of important information.

These tools are applied to the FMS in Chapter 5.

* We start with a set of examples in Section 4.2 which provide an introduction

to the kinds of calculations that will be performed. Sections 4.3 and 4.4 describe

two techniques that have been developed elsewhere which are useful for reducing

0. the dimensionality of the model: aggregation and lumping. In the case of lumping,

the number of states is reduced by eliminating aspects of the model which have

no effect on the overall results we hope to obtain from our analysis. Aggregation

49
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4.001

.002

2 4I

.003

Figure 4.1: Motivating Example 1

also achieves a reduction in dimension; however, it is achieved by replacing a higher

order model by several lower order models, without eliminating significant features

of the dynamics.

Section 4.5 deals with the extraction of information from the model. Specfically,

formulae for determining the expected frequency of events in the system being

modeled are developed and presented. Finally, the appendix to the chapter provides

a means of working with systems which have a large state space. The technique

uses the multiple time scale behavior of the system to reduce the dimension of the

matrices which are manipulated.

4.2 Motivating Examples

In this section we discuss the simplification and analysis techniques of interest as

they apply to the simple system shown in Figure 4.1. The first simplification tech-

£o
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nique of interest is known as aggregation. This approach to simplification of the

chain is also known as a time scale decomposition, because it relies on the fact that

the system being studied exhibits different behavior if observed at different time

scales.

Consider the continuous time Markov chain that is depicted in Figure 4.1. The

transitions between the top and bottom states occur much more frequently than

those from left to right or right to left. If we examine the system over a 5 to 10

unit time interval, we will very likely see several top/bottom transitions, but there

is a very low probability that any left/right transitions will occur. If we examine
.J.

the system over a time interval of 5000 units, a very large number of top/bottom

transitions will occur; so many that individual transitions will become blurred. The

number of left/right transitions however is likely to be on the order of 10 to 15, and

therefore individual transitions can be distinguished.

The time scale decomposition technique relies on the fact that the total behavior

can be approximated as a combination of these two short and long term dynamics,

which are described by models of reduced dimension. The approximate model

therefore exhibits dynamics which are a combination of the dynamics of the chains

in Figure 4.2.

Unlike the aggregation or time scale decomposition approach to model simplifi-

cation, lumping techniques do not approximate all of the dynamics of the original

model. That is, some of the detail of the original model is lost and therefore lumping

may be used only when part of the dynamics are not required in our analysis.

For example, suppose we are interested only in whether the system of Figure 4.1

is in the top pair of states (1,3) or the bottom pair of states (2,4). (Note that the

-, top/bottom transition rates are independent of whether the system is in the left

O;
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1 3

2 4 ~ j~~z~
Short Time Horizon Long Time Horizon

Figure 4.2: Time Scale Decomposition Models

or right pair of states.) The lumping procedure could be used in this situation to

combine states 1 and 3 and states 2 and 4 to obtain the model in Figure 4.3. The

information regarding whether the system is on the left or right has been lost, but

we have assumed that this information is not required for our analysis.

The information that is obtained by analyzing the model may take various forms.

The analysis technique of Section 4.5 deals with the calculation of the frequency

at which certain events take place in the system. For example, suppose we are

interested in how frequently top to bottom transitions occur in the chain depicted,w

by Figure 4.4. Recalling the time scale approximation concepts discussed above,

over short time intervals we will remain on the left or the right for the duration of

the interval with high probability. Therefore one of the two chains shown in Figure

4.5 will be an appropriate model.

Intuitively, we suspect that the frequency of top to bottom transitions will be

different for the left and right cases, although exact numerical verification is left

until Section 4.5. If we examine the system over very long time peroiods, we no

longer remain exclusively in the left or right pair of states. For sufficiently long

0
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.

193

2,4

Figure 4.3: Lumped version of Motivating Example 1

.001

.002

~.003
2 4,

.001

0.
:i Figure 4.4: Motivating Example 2
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1 3

3 2 4 1

2 4

Figure 4.5: Example 2 over Short Time Intervals

.v'-intervals of time the system will spend some fraction of the interval on the left and

the rest on the right. Therefore we expect that over this long interval of time, there

will not be two separate top-to-bottom transition frequencies, but instead a single

average frequency which is a function of the amount of time spent on each side.

We proceed now with more detailed descriptions of the analytical tools described

above.

4.3 Aggregation / Time Scale Decomposition

4.3.1 Specific Example

As outlined in Chapter 1, the problem of aggregating Markov Chains has been

handled by several authors in the literature. The approach that is described here

and which is used in subsequent calculations is developed in 123]. The technique

can be applied to systems with multiple time scale behavior, such as the system

of Figure 4.4, which is redrawn in Figure 4.6, with the quantity c which we refer
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'2 F

3~2 4

2 4 I

Figure 4.6: Example 2 Using Perturbation Parameter

to as the perturbation parameter. (To make the systems of Figures 4.4 and 4.6

equivalent, set f = 0.001.) In general, the techniques that follow require that c be a

small positive number.

The first step in the decomposition procedure is to obtain a system of the form

illustrated in Figure 4.2 for short time scales. In our previous discussion we obtained

that model by setting to zero the probability that a slow transition occurs. This

effect can be achieved by setting c = 0 in Figure 4.6 so that left/right transitions

do not occur. The resulting short time scale model is shown in Figure 4.7.

To obtain the model for long time scales, we must use the fact that many

top/bottom transitions will occur between each left/right transition. Therefore, we

assume that the top/bottom dynamics reach a steady state between each left/right

transition and hence the aggregate left/right transition rates will be weighted aver-

ages of the rates while in the top and bottom states. The fraction of time spent in

the top or bottom state can be approximated using the following ergodic probabil-

ities for the short-time horizon model of Figure 4.7:

. a V .,. %
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13

3 2 4

2 4

Figure 4.7: Example 2 Over Short Time Interval.

4 2
Pr{State 11 Left) = - (4.1)

N- 5

pPr{State 2 1 Left) - 3 (4.2)
5

4.,

, 1
Pr{State 3 Right } = - (4.3)

5

Pr{State 4 Right) = 4. (4.4)

Using these probabilites, we can calculate the left to right transition rates which

are appropriate for this time scale. Specifically, if / is the aggregate left to right

transition rate, then:

,0

4a..

"4 = cPr{State 1 F Left } + 3EPr{State 2 Left)
N-1. 11
-4." - -

5

0I
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I1

5

6
.5

Figure 4.8: State Transition Diagram at Slow Time Scale

Similarly, if M' is the right to left transition rate then:

' = 6 (4.5)
5

Finally, we can make the change in time scale explicit by defining a new time

variable r given by:

r = ft (4.6)

where t is the original time variable. The left/right transition rates at this new time

scale become:
hub 11

A= (4.7)

2 = 6 (4.8)

5

Using these results, we draw the state transition diagram for the chain at the

slow time scale in Figure 4.8.

The results of Rohlicek [23] show that the combination of the slow dynamics of

Figure 4.8 and the fast dynamics of Figure 4.7 constitute an asymptotically exact

description of the original dynamics as e --+ 0. In addition, the paper provides an

0
NjVIL. v %wi ~ .--------------- 1
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algorithmic approach to the above calculations for a general chain. This approach

is described in the following section.

4.3.2 Formalized Aggregation Approach

The paper by Rohlicek [23] provides a five step procedure for finding the aggregated

version of a Markov chain and hence a model of the system at various time scales.

The algorithm is set up so that it can be used recursively, each time using the

most recently obtained, aggregated model, as the new starting point. In order to

demonstrate the approach, we use the Markov chain introduced in Section 4.3.1,
and shown in Figure 4.6. The probabilistic evolution of this process is given by:

0 ) = AC°)(( ) 0 )  (4.9)

where x(t) is the a vector of the probabilities of being in each of the four states at

time t and A(")(() is the transition rate matrix. For this example, AC)C() is given

by:

* 2 2( 0

A( )  3* 0 (4.10)
£ 0 * 1

0 3c 4 *I
with the superscript 0 indicating that we are at the initial time scale and the

argument, c, indicating dependence of the matrix on the perturbation parameter.

The elements on the diagonals, abbreviated by asterisks, are such that the sum of

the elements in each column is zero.

The first step of the algorithm is to separate the states into the ergodic and

transient classes that are generated when e is equal to zero. This will result in

a transition matrix that possesses a block diagonal form if there are no transient

I
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states. For example, consider the system that was shown in Figure 4.7. Equation

(4.10) becomes:
t:.":. * 2 0 0

ill 3*200

A(°)(0) = (4.11)
_ 00 * 1

-,,.0 0 4 *I

If there were transient classes, then (4.11) would have had additional columns of

non-zero elements and rows of zero elements corresponding to the transient states.

The second step of Rohlicek's algorithm requires the calculation of ergodic prob-

abilities for each state, conditioned on the system being in each ergodic class. These

probabilities are calculated with c = 0. Note that the ergodic probability of being

in a state, conditioned on being in an ergodic class to which it does not belong, is

zero. For example, in the chain shown in Figure 4.7,

Pr{State 1 I Right} = 0 (4.12)

These conditional probabilities are then used to form the ergodic probability matrix,

U(°) (0), given by:

[U(O)(o)]i. = Ui.( 0)(o) (4.13)

* where uji(° ) (0) is the ergodic probability of being in state i, given that the system is

in ergodic class J. The ergodic probabilities of transient or almost transient states

are 0 for c =0.

0.

% 0i

0 - O - - -.t'-
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We can now form the ergodic probability matrix for our example:

V

1 0

u(O)(o) 0 (4.14)
0 5

The third step of the algorithm is to form what is known as the class membership

.92 matrix, denoted V(0 )(c). The argument e indicates that some of the elements of the

matrix may be functions of c. The elements of this matrix are vji(o)(E), where vji( °)(C)

is the probability of J being the first ergodic class that the system enters, given that

the system starts in state i. For a recurrent state (at c = 0), the probability is 1 for

the ergodic class to which it belongs and zero otherwise. In the case of transient

-states, transitions may occur into more than one ergodic class, in which case there

is more than one non-zero entry corresponding to that state. In all instances,

the terms which are lowest order in c are kept, while higher order terms may be

discarded [Rohlicek, 19861.

For our example, there are no transient states and two ergodic classes, with

states 1 and 2 in the first ergodic class and states 3 and 4 in the second ergodic

class. The class membership matrix is therefore given by (4.15).

K () 1 05

0 0 1 1

The fourth and final step for the aggregation is to calculate the rate transition

*-\ matrix for the model at the next slower time scale. From Rohlicek, this matrix is

given by (4.16),

S( )  V( 0)() A(0)() U( 0)(0), (4.16)

0 .III IP 11111 1 1
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which for our example yields

A(')(f) = s (4.17)

5 5

In general, the procedure can be repeated, using A(1)(E) as the new starting point;

however, in our case, A()(f) does not contain any O(E) terms and therefore will not

exhibit any additional dynamics over longer time scales.

Once the aggregation procedure has been repeated enough times to obtain mod-

els for each time scale at which the system displays dynamics, the original full di-

mensional chain can be approximated by a combination of the low order models.

The analytical approximation to the solution of (4.9) takes the form of equation

(4.18).

5+
eA10o)t e eA(°)(0) t +

U () 1 'dV_(°) () _ Uo)v(O)(,E) +

( O)u_ )eA(212 )()V(O)( ) - uCO)eC() vC)(C)v(O)(E) +

uCO) ... U (k - 2) e A_(ktk- 2) - (0O)(() _- uO). (k-2)V(k-2)(c)..co)(c) +

0 (E) (4.18)

For our example this becomes:

x(t) eA c )t x(o) (4.19)

and

N
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-3 2 0 0

3 -2 0 0
exp{A(W)t} = exp t +

0 0 -4 1

0 0 4 -1

2o

0

2 200

+ 0[ (420
",'0 " 0 1 10 0

5 5

,'.,:A60 0 1 1

5 5

4.4 Lumping Techniques for Markov Chains

4.4.1 Specific Example

In Section 4.3, we saw that we could reduce a high order model to an approximation

1' of that model composed of several lower order models which describe the system

at different time scales. In our example, described by (4.10), the original model

consists of a 4-state system, while the model obtained through aggregation tech-

niques contains three 2-state systems. For chains with a larger number of states, the

reduction in dimensionality of the largest chains that must be analyzed is significant.

* The aggregation procedure may not, however, sufficiently reduce the size of the

state space for models of complex systems with many types of dynamics. If this is

0..",

,"S.
"'""5
,:.1

•.V *~ ~ /V? V,-



CHAPTER 4. ANALYSIS TECHNIQUES FOR MARKOV CHAIN MODELS 63

3 1
'.,Figure 4.9: Examxple for Lumping Technique

.. , the case, a procedure known as lumping may be used to further reduce the size of

* the state space. For example, suppose we have the Markov Chain shown in Figure

.-. ',4.9. Comparing the rates leaving states 2,3 and 4 and entering state 1, we see that

',.. each of the rates are equal, with a similar condition holding for transitions entering
_." state 5. Regardless of which state (:2,3 or 4) the system is in, the transition rates

, out of the state are identical. In addition, we recognize that the total transition

2-:'.rates into the lumped state are the sums of the individual rates. Therefore, if we

i compare the Markov Chain depicted in Figure 4.9 with the chain in Figure 4.10,

~we see that the dynamics external to the subspace containing states 2,3 and 4 are

~identical.

: Therefore, if we assume that for the purposes of our analysis the details of the
S

~dynamics within that subspace are unimportant, the chain shown in Figure 4.10 is

._'.an exact model of reduced dimension for the original system.

S. 4.4.2 Formalized Lumping Approach

! A structured approach to the lumping of Markov Chains and the conditions under

€ €. which such an approach is possible are provided by Delebecque et al [81. The

2.2

3

6'2
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U.:o

Figure 4.10: Lumped Chain

technique starts with a chain described by equation (4.21),

(t) = A4 ! (t) (4.21)

where A(c) is an n by n matrix and x(t) is an n by 1 column vector if there are n

states in the chain. The vector x(t) is a vector of the probabilities of being in each

of the states. The goal of the lumping procedure is to find a new Markov Chain

with fewer states than the original chain, and whose vector of state probabilities is

y(t). The states of the lumped chain should be combinations of the states of the

original chain, i.e. we should have

y(t) = C(t), (4.22)

where C is called the lumping matrix. The matrix C is similar to the class mem-
Ug-

'U bership matrix used in the time scale decomposition in that the elements ci must

-% be of the form:
0,

1 if state j of the original chain is lumped

.. Co into state i of the new chain

* 0 otherwise

, %
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We define the transition matrix for the new chain to be A , so that:

,= (t). (4.23)

The condition for lumpability that is obtained by Delebecque is that the matrices

C and Ac exist such that

A C = CA. (4.24)

Delebecque also provides a means of calculating the matrix B, using
N.

B WC(CWC') (4.25)

and

W =diag(w, ... ,w,). (4.26)

If the chain is lumpable, then the values w1, ..., w, can have any non-negative values

such that at least one of the weights associated with each lumped state is greater

than 0. Once we have defined B, we can find A, from (4.27).

A =CA B (4.27)

Generally, the values w, reflect a weighting of the states. The weighting is based on

their relative contribution to the transition rate out of the lumped state. Therefore,

a typical set of weightings would be their ergodic probabilities. In the lumpable case,

the weighting does not affect the result for A,. For our simple example of Section

• . 4.4.1, we can write the transition matrix as:



CHAPTER 4. ANALYSIS TECHNIQUES FOR MARKOV CHAIN MODELS 66

*1 1 1 0

v : 1 * 3 0 1

A 2 2 * 1 2 , (4.28)

305 * 3

S022 2

and since we chose to lump states 2,3 and 4 we have,

,.-1 0 0 0 0

0 1 1 1 0 (4.29)

0 0 0 0 1

Now if we choose TV as

IV = diag{1,1,0,0,1} (4.30)

then
1 0 0

S0 1 0

B 00 0 (4.31)
0 0 0

0 0 1

and

*101
. 6 * 6 (4.32)

0 2

The state transition diagram corresponding to equation (4.30) is identical to that

provided in Figure 4.10.

,0
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4.5 Event Frequency Calculations

Sections 4.3 and 4.4 presented two techniques that can be used to reduce the dimen-

sion of a Markov Chain. Given that we have a reduced-dimension model, we must

decide on what information is to be obtained from it and how it is to be calculated.

One type of information that may be of interest is the frequency at which partic-
0ular events take place within the system. These frequencies are the number of events

per unit time. For our Markov Chain model, the events in the system are repre-

sented by state transitions. The following subsections provide a compact method for

calculating the expected frequency of these transitions. Subsection 4.5.1 provides a

0.- motivating example, 4.5.2 demonstrates a structured approach to the calculations,

4.5.3 demonstrates the approach in algorithmic form, 4.5.4 justifies the approach in

4.5.3 and 4.5.5 presents some results regarding the ergodicity of the Markov chain

model and the effect on the expected frequency of transitions over very long time

intervals.

4.5.1 Motivating Example

_We start with the example that was illustrated in Figure 4.6. In this example,

assume that we are interested in the frequency of the event which is represented by

* a transition from state 1 to state 2. From the discussion in Section 4.3, the chain

of Figure 4.6 will exhibit different behavior at different time scales. Therefore, we'we

expect that the transition frequencies may also be defined differently, depending on

the time scale of observation. We start by considering time intervals At which are

o(0 ° )  o(i). This notation indicates that

2 limAt
lim- = 0. (4.33)

O; (

.1

em.,,. C ',q .rt.r *- .,- -
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1 3

3 2 41

Figure 4.11: Transitions of Interest at Short Time Scale

0Therefore the time interval is asymptotically much less than the mean time between

the fastest transitions. Hence, if we are in states other than state 1, the expected

transition frequency will be 0 (technically it will be o(At)), because more that one

transition would have to occur on the interval [t,t+At], for a transition from state 1

to state 2 to occur. For state 1, the frequency will be the Markovian transition rate,

which in this case is 3 per unit time. This situation is represented diagramatically

in Figure 4.11.

Now let us consider a longer time interval. In this case we observe transitions

for the interval [t,t+At] where At = o(( - ') and also require At to satisfy

At >- OW) = 0(1), (4.34)

where the symbol >- indicates that

im -. = 0. (4.35)~-0 At
'..-

Therefore, as c --+ 0, At becomes very large relative to 1 so that a large number

S1  of 0(1) transitions (in our example the vertical transitions) occur. However, since

it
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2" 4

Figure 4.12: Transitions of Interest at the Second Time Scale

* At = o(C-1), horizontal transitions will occur with very low probability. Hence, the

state of the system will remain either in the left or right pair of states for the entire

interval with probability = 1 - o( cAt) = 1 - o(f 0 ). If the time is spent in the right

pair of states, the expected transition frequency will be 0 since neither state 1 or

state 2 are on the right. If the state of the system is on the left, then the transition

frequency will be non-zero. If we use ergodicity results for Markov chains with a

single recurrent class, the expected value of this frequency can be calculated by

using steady state conditions for the chain since At >- 0(1). A diagram illustrating

the situation at this time scale is provided in Figure 4.12.

'I Finally the time increment can be increased once again so that

At >_- 0(C-) (4.36)

or
*5 CI

lim - = 0. (4.37)

In this case the length of the time interval is large compared to the mean time

between horizontal transitions and therefore those transitions will also reach steady

e0ror.
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1 3

!t

2 4

Figure 4.13: Transitions at the Longest Time Scale

0 state. Therefore, the transition frequency at this time scale should be a weighted

combination of the rates for each of the pairs of states with the weights being a

function of the fraction of time spent on the left and the fraction of time spent on

the right. This situation is depicted in Figure 4.13.

4.5.2 Structured Approach to Calculations

The previous section described the kind of results we can expect for the transition

frequencies in a Markov chain with multiple time scales. This section makes precise

the problem that we are trying to solve and defines the notation required to provide

an algorithmic approach for calculating the transition frequencies and proving the

validity of the approach.

We start with the assumption that there is a set of transitions in a Markov chain

*l whose frequency is of interest. Next define the counting process 1 (t) by

.7(t) = the number of transitions of interest up until time t.

i.
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In additioni, denote the aggregate states at different time scales by j(k), where

.. k) = the jth state obtained in the aggregated chain at time scale k.

Strictly speaking, we should therefore refer to the states in the original unaggregated

chain as 10) , 2( )  , n(°), however the superscript has been dropped at level 0.

In the previous section it was conjectured that there will be different frequencies

for each of the aggregate states at any particular time scale. Therefore if the

expected value of the frequency is defined, a vector of quantities must be evaluated,

with each element corresponding to a particular aggregated state. Therefore, letting

* p(t) be the state of the system at time t, define a vector N(k)(t) as the expected

transition frequencies at time scale k, with the jth element given by

[.()(t)] E [ + At) - i7 O(C-k 1 ) -At =o(E) and p(t) =(k)] (4.38)

and the symbol -< is defined in Subsection 4.5.1. Note that we may generalize

the formulation to the case where more than one set of transition frequencies is

determined by defining N(k) (t) as a matrix as opposed to a row vector, where each

row of the matrix corresponds to an individual set of transitions.

For the example in the previous section, r/(t) is the number of transitions from

state 1 to state 2. In that example, we considered three possible magnitudes for

At. If we set k=0, we obtain

[N(°'(t)] = E [r7(t + At) - i7(t) I O(c) -< At = o(1) and p(t) = j(0,] (4.39)

where j() can be 1 to 4 because there are four states in the model at time scale 0.

The condition on At is given as

. 0(c) < At = o(1). (4.40)
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This agrees witht the restriction that At be o(1). The additional restriction that

At -< O(c) has no effect in this case because there are no faster time scales.

If we set k=1, we obtain

E [?7( [+'() At - 77t ~)-A (-)andpt)=j)] (.1

This time there are two possible values for j(k), 1 and 2, because there are only

two states in the aggregated chain at this time scale. The condition, 0(1) -< At =

o(c-1) matches the condition in Subsection 4.5.1. Finally we may substitute k=2

to obtain an expression similar to (4.41) except that O(c 1) -< At = o( c 2 ). The

lower restriction on the magnitude of At was introduced in Subsection 4.5.1, while

the upper restriction is unimportant as there are no dynamics at longer time scales.

We also define a matrix Q(k) according to4.

(k) t N(k) t) (4.42)

Having defined the quantities we wish to calculate, two examples are now presented.

The transition frequencies are calculated using a technique which is described for a

general Markov chain in Subsection 4.5.3.

Example 1:

The Markov chain shown in Figure 4.6 will be used to demonstrate our approach

for calculating expected frequencies. Assume that we are interested in the transi-

tions from the top pair of states to the bottom. The first step of the procedure is to

form the matrix Q(O). This matrix is formed such that [Q(0)] is the Markov transi-

tion rate out of state j. In our case the transition rates are 3,0,4 and 0 originating

in states 1 to 4 respectively. The resulting transition frequency matrix becomes

Q() [3 0 4 0]. (4.43)

I

0.,V .% A, E
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Recalling that U(k-
1)(0) is the matrix of ergodic probabilities calculated for the

time scale decomposition, the transition frequencies for all of the remaining time

scales of the system are calculated using

Q(k) = Q(k-1)U(k-1)(0). (4.44)

For our example the results are:

Q(1) = Q(0)U (0) = [ 6 , ] (4.45)

and

l Q(2) = Q( 1 )UL(1 )(o) = L6. J (4.46)

Note that U(1)(0) was not calculated in Section 4.3, but is easily calculated from

(4.17) to obtain

U() 17 (4.47)

The matrix Q(l) provides a set of expected frequencies over time scales [t,t+At]

such that At = o((-'). Due to the short time interval under consideration, the

system will remain on the left or the right throughout the interval with probability

1 as c -- 0. If the system is on the left, the frequency of transitions from state 1 to
6

state 2 is calculated yielding § per unit time. This is obtained by multiplying the

rate of 3 from state 1 to state 2 by the ergodic probability (at this time scale) of

being in state 1, namely 1. Similarly, if the system is in the right pair of states, the
4

frequency of state 3 to state 4 transitions is determined, which equals 1 per unit

time. These rates are indicated in Figure 4.14.

At a longer time scale, such that t = o((-'), all events are blurred, so that the

expected transition frequency becomes a combination of the frequency when the

I
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• Figure 4.14: Expected Transition Frequencies at Second Time Scale

.state of the system is on the left and the frequency when the state of the system is

Son the right, which yields L' as given by (4.46). This situation is depicted in Figure

173

4.15.

Example 2:

In this example, we calculate the expected frequency of a transition that origi-

nates in an almost transient state, where we have defined an almost transient state

to be a state which is non-transient for c # 0, but is transient for f = 0. We will see

that this case requires a slightly more complicated procedure. The state transition

diagram for this example is shown in Figure 4.16; the only difference from the chain

studied in Example 1 is the transition rate from state 2 to state 1.

Suppose that the single transition of interest in this example is that from state

1 to state 2. Omitting the details of the time scale decomposition, the ergodic

'...

' .'
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2 4

E r_ t 16

Figure 4.15: Expected Transition Frequencies at Longest Time Scale

V3

3 26" 34

"S.

Figure 4.16: State Transition Diagram for Example 2

0..

" ' '
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probabilty matrices are:

0 0

0 0)(0) 1 0 (4.48)
0 1

60

and

_vc'(o) .(4.49)

* Forming the transition frequency matrix for the fastest time scale we obtain

Q(O)[3 0 0 ] (4.50)

The first element, 3, is just the Markovian transition rate from state 1 to state 2.

The remaining elements are zero because the transition of interest originates from-V

state 1 only.

If we calculate Q(1) using (4.44) directly, we obtain Q(') = 0, because the ergodic

probability of state 1 is 0 in (4.48). In order to avoid this problem, we define a new

matrix "(°). This new matrix will be useful when finding Q(k) for k > 0.

* Letting the exact ergodic probability for state i be 7ri(c), the problem in this

example is that ir1 (e) is 0(E) and not 0(1). To avoid this problem, our first step in

finding _(o) is to express iri(e) as a function of the ergodic probabilities of states in

the chain which have 0(1) ergodic probabilities. Using the probability mass balance

equation at steady state, we may write

7ri(c) (3 + e) = ir2 () (2) + 7r3(f) (2c). (4.51)0~.

0€
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Solving we obtain

N2c 2c
7,(f) = 7r2(0) (- )(1 + 0(f)) + 7r3(0) (-)(1 + 0(E)), (4.52)

3 3

from which we can obtain the leading order term in the ergodic proabability of state

1. Note that for E=O, the expression reduces to 0 as in (4.48), but since ?r2 and 7rs

are 0(i) (also from (4.40)), the expression for 7r, in (4.52) is non-zero. We can also

write

37r1 (c) = 07r,(O) + 2E7r2(0)(i + O(f)) + 2,lrs(O)(1 + 0(E)) + 07r4 (0), (4.53)

to obtain the transition rate multiplied by the ergodic probability (r 1 (E)). The

.-, quantity in (4.53) is therefore the transition frequency that we are trying to find.

Our final step is to assign values to the elements of Q(0) according to the leading

order coefficients in (4.53) to obtain:

["() = 2

[ (0)] 12 = .5

[ (O)]14 0

Combining these results we obtain a matrix of the leading order terms for the

Uexpected frequencies or

-(o_ =[o 2c 2c o • (4.55)

* We note that states 2 and 3 have 0(I) ergodic probabilities, and therefore we

may proceed in a similar manner to the first example, but performing the first

calculation using

Q(k) = - 1 ) (o) (4.56)
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Therefore we obtain:

Q(l) _ Q (0)(o) (4.57)

=[2 2E (4.58)

and 9( 2 ) = [ (4.59)
w'.k

In Subsection 4.5.4, we will show that Q(k), as calculated by (4.48), yields the

leading order terms of the frequencies for transitions of interest, conditioned on

the aggregate states defined at the kh time scale. We also show that under certain

conditions, the expected frequencies will equal the observed frequencies for a sample

path with probability 1.

4.5.3 Algorithm for Event Frequency Calculations

This subsection provides a precise set of steps that can be implemented to obtain

the leading order terms of the expected transition frequencies as described in the

previous section. The approach starts by performing a time scale decomposition on

the Markov chain, which provides both a model of the system at each time scale and

the conditional ergodic probability matrices. The algorithm then proceeds to form

a matrix of expected frequencies, Q(0), for transitions at the shortest time scale. If

the states from which the transitions originate are not almost transient states, then

the transition frequency matrices for the slower time scales are calculated recur-

sively, using the ergodic probability matrices that we obtained from the time scale

* decomposition. (An almost transient state is defined as a state which is transient

when c=O, but not transient for e $ 0. These states have ergodic probabilities which

are 0(c)). If the states from which the transitions originate are almost transient,

then a new version of the expected frequency matrix, Q(k) is formed and used in

I
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place of Q(k) to calculate the frequencies at the next time scale. We then proceed as
in the O(1) case. The recursive calculations are repeated for each time scale of the

system until we reach the time scale at which the entire chain is aggregated into a

single state. The algorithm proceeds as follows.

The Algorithm

Before describing the algorithm we define the variables that are introduced by it.

First define W to be the set of all terminal states for transitions of interest that

originate in state i. For example, if we are interested in transitions from state 1 to

* states 2 or 3 and transitions from state 2 to state 1, then we would have

lW, = {2,3}

W2 = {1}

W3 = €(4.60)

where 0 denotes the empty set. The set T(k) is defined as the set of almost transient

states at time scale k, while M(') is the set of states at time scale k which have

O(1) ergodic probability. We also recall that i(k) is the jth state at level k, and A\k)

is defined as the transition rate from state i(k) to state j() at the kt" time scale.

The superscript (0) is dropped at time scale 0.

Finally let us define expressions for the exact ergodic probability of states as well

as approximations to these quantities. We start with 7ri(c) which is the exact ergodic

probability of state j when all dynamics in the chain have reached steady state. The

.leading order term of 7r.(c) is denoted ii(c), so that 7rj(c) = *'(E)(1 + O(E)). The

quantity 7r ,, (E) is defined as the conditional ergodic probability of state j(k), given

that the chain is in aggregate state m("+'). It is calculated using the aggregated

O,

a.Rep
4M
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version of the Markov chain at level k, where the transition rate matrix is assumed

to be A(k)(,). Similary 7r(k) (0) is the ergodic probability of state j(k) given aggregate

state m(k+i), calculated using A("1(0). Finally, ) is the leading order term in

W (k) (f) so that

(,,()(f( 0 f) (4.61)

Similarly we define a set of conditional ergodic probability expressions for states in

the original model at time scale 0, conditioned on aggregate states in the model at

any of the K time scales. Let 7r , )(c) be the ergodic probability of state j(0) (or
simply j) given aggregate state m(k). The quantity 0.,, )() is defined as the leading

order term of 7r,) (c), while r,) (O) is the conditional probabiity calculated for

".,0.

In Theorem I that follows this algorithm and the proofs for that theorem, we

refer to the magnitude of various quantities in terms of the relationship of the mag-

nitude to the parameter c. Typically, quantities are assumed to have a magnitude

that is proportional to some power of E. In order to define magnitude relationships

between quantities, we use the following notation. If two quantities are related by

* x=o(y), then

lim - = 0. (4.62)

We also introduce the notation x >- y which will be used to indicate that x is lower

order in c than y or

lim -- =0. (4.63)-. C-0 X

Finally, we introduce the notation z > y to indicate that x is either lower in order

than y or equal in order. Therefore, x >- y means that either

lir 1 = 0 (4.64)'[-_0 X

0WOO
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4... S

or

lim y =0(1). (4.65)
f-0 X

;The algorithm that is presented here assumes that there is a single set of transi-

tions whose frequency we are calculating. The case of multiple sets is conceptually

identical. In that case there would simply be additional rows added to Q(k) and

Q . We may now proceed with the description. Note that we use the symbols Q(k)

and Q to denote the transition frequency matrices without indicating explicit de-

pendence on the parameter c. This is because the matrices will always be functions

of c and therefore the argument is dropped for simplicity.

* Stepl: Perform a time scale decomposition on the chain, obtaining descriptions

of the dynamics at multiple time scales. By doing this, we obtain the aggregated

transition rate matrices, A(k)(c), the ergodic probability matrices, U()( 0 ), and the

leading order terms for the class membership matrices, V

For Example 1 of the previous subsection, this yielded 3 models, described by

(4.11) at the fastest time scale. (4.17) at the second time scale, and by A_(')() = [0]

at the longest time scale (chain becomes a single aggregate state). We also obtained

the ergodic probability matrices given by (4.14) and (4.47).

Step 2 : Form the transition frequency matrix Q(O) for the shortest time scale ac-

cording to

[Q(0)I Z ). (4.66)

To find the elements of the transition frequency matrix for Example 1 of the pre-
vious section, we start by defining the sets Wi. We are counting a single transition,

from state 1 to state 2, so that

W, = {2}. (4.67)

0.

." .f . .
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There are no transitions of interest originating in other states and therefore

W1 , W 2, W3 = 0. (4.68)

Using these definitions for the sets W;, we can use equation (4.62) to calculate

[O) -
,11 __1

keW 1

-A 21

-3 (4.69)

and

L19'0' 2~ ' 19'i -Q01 (4.70)

0 0.

Step 3: If all of the transitions originate in states which have 0(1) ergodic prob-

abilities, then simply define Q W = Q(k). Otherwise the elements of Q () must be

determined from the elements of Q(*) by completing the rest of step 3.

3.1 For each state j(k) that satisfies 0 < 7rji (c)< 0() for each m(k+') and W4
complete step 3.2. Note that ir,(e) 0(E) if r(,(0) = 0, and r.,(0) is simply

the corresponding element in U()( 0 ). (This corresponds to completing step 3.2 if

the transitions of interest originate in an almost transient state.)

3.2 Obtain an expression for r, (E) by completing the following steps

* (a) For each j, so that 7r(  (0) = 0(1), set

J,,= 7r;,(0) (4.71)

for each m(k+l).

(b) For each j of interest, such that ?r;.)(0) - 0, but ir(e) $ 0, write the

expression
(k)) -_ _

F*, () = , E f* IM(W (4.72)

Ot
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35 5
1%."

0 Figure 4.17: Solving for 0(E) Ergodic Probabilities

(c) If the right hand side of (4.68) involves other terms *j(l, (c) that have not

been specified in (a), write (4.68) for these as well.

(d) Repeat step (c) until a closed set of equations is obtained.
The resulting value of i (c) is a linear combination of the ergodic probabilities

lr((), iE M(k), and therefore if b0)(c) are constants obtained from solving the

equations, we can write " (,)as

i'k' Lk) ().r( b r) (4.73)

Is Sii-M()

The elements of Q(k) are then calculated as

(k (k + E ,0(k 0 [(t) iE 1[- ] is (4.74)

0otherwise.

To clarify step 3 of the algorithm consider the chain shown in Figure 4.17 and

suppose that we are interested in transitions from state 1 to state 2. We can find0.
S
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Q(0) from step 2 obtaining

..... (O) __ [1 0 0 0 01. (4.75)

Now, for step 3.1 we see that we are interested in transitions from a state (state

1) that is almost transient. Therefore we proceed to step 3.2 and using equation

(4.68) obtain

*d,( ) = i 2(E). (4.76)

Note that there is no need to condition the ergodic probabilities on individual

ergodic classes here, because there is only a single ergodic class for c = 0.

Next we observe that state 2 is also transient at c=0. Therefore we must use

... (4.68) for the other transient states and we obtain the following set of equations.

2 ( 2 ) = f'(E) + f(f)

i 3 C) = *4 (f) (4.77)

(2 + c) irs(c) =k 2(f) + *,(f) + Ek6r()

We can solve this set of equations and use the fact that nrs(c) is 0(1) to obtain

-r = f Irs(0). (4.78)

Finally we obtain (4.75) from step 3.2.

S( °) 000 (2] (4.79)
I;..

Step 4: Find Q(k+l) using

Q(k+1) _ 0(k) U_(k)(o). (4.80)

This was demonstrated for the second example in the previous subsection (as well

as the first example, but with Q(k) - Q(k).)
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Step 5: If there are more time scales, k -- k+l, go to step 3.

The five steps of the algorithm described above will generate a set of matrices

SQ(0), Q(1) ... Q(K) for a Markov chain that displays behavior at K different time

scales. We may then state the following result which is proved in Subsection 4.5.4.

Theorem 1 : Let Q(k) be the vector of expected frequencies defined by the algorithm

above, [Q(k)] is the m' element of this vector, q(t) is the number of transitions

of interest that occur by time t, and p(t) denotes the Markov chain.
If O(i - *+ ) -< At=o(,Ek) then

[(k)] __ - E [ftA)t~)Ip(t) E rn(k)]
lim at 0 (4.81)
C-0 45']4

4.5.4 Proof of Transition Frequency Calculations

Transitions From Recurrent States

We proceed now to prove the validity of the calculations described in the preceding

section. We start with the case where states from which transitions are to be

counted have 0(1) ergodic probabilities. The proof is carried out assuming a single

transition in the chain is being counted. Once the proof is complete, an extension

is made to cases where a number of different transitions are being considered.

Following the proof for transitions originating in states with 0(1) probabilities,

the result is generalized for cases where transitions originate in states with ergodic

probabilities which are O(E). This generalization is accomplished by determining

the leading order terms of the 0(c) probabilities.

Before proceding with the proof, we introduce some preliminary concepts and

terminology used throughout the proof. First we note that each time we refer to a

Markov chain, it is assumed to be a finite-state continous-time Markov chain with n
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states. The chain will be assumed to possess dynamics on K time scales as defined

by Rohlicek [1986]. When an arbitrary time scale is being referred to, we use the

lower case k. The Markov chain itself is denoted by p(t).

The transition rates in the chain will be denoted Aj, for the transition rate from

state i to state j. If the time scale is transformed to a new time variable, the change

in the transition rates is indicated by a bar, so Aj becomes Xjj. Finally if the

transition rate is defined for a model of the chain at a time scale k $ 0, the rate

is denoted A., while a state in the model of the system at the k"h time scale is

denoted m(k). If a state at the fastest time scale (0) is being referred to, then the

superscript 0 is dropped. If the state of the system is i, such that i is a member of

aggregate state m(k), then we say that p(t) E m('). Finally, let the number of such

states at the kth time scale be nk.

Next we define some terminology for what we call counting processes. Specif-

ically, suppose that we are interested in counting transitions from state I to state

.- . J. Then we define the process tijj(t) to be the number of transitions from state I

*,' to state J up to time t. We also define a quantity q (t) without subscripts which

represents the total number of transitions of interest in a chain up to time t. Hence,

in the special case where only transitions from state I to state J are being counted

we have r? (t) = yj (t). Finally, we may reference a particular counting process using

S a single subscript (yr(t)). The meaning of the subscript in this case will be defined

9,. in the context where the symbol is used.

Throughout the work we refer to ergodic probabilities of states, for which there

are several related quantities that must be defined. These quantities were defined

prior to the algorithm of Section 4.5.3, and the same meaning is attributed to each

variable here. However, the following discussion provides a precise description of

0!k
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each quantity. First we define 7i(r) as the exact ergodic probability obtained by

calculating

=r [urn eA(,)t&(O)] i, (4.82)

that is the ith element of the limiting probability vector as t --+ oo. Now suppose

we wish to focus on the behavior at a particular, specifically the kth time scale. Let

(c) denote the corresponding ergodic probability at this time scale of being in

state i(k) given that the process is in m(k+'). That is

(!k) - lim m~) (k+l)] (.3
Sim0 [Pr(p(t + At) E ( ))

* We may also define some variables related to this quantity. The first such quantity

* , is ,(), which is the leading order term in 7rtim ,() such that

)( ) '~ t = fr} (f) (1SM S O().(4.84)

The second related quantity is the probability that is calculated with E = 0, which

is denoted by 7ri,,,(0) and is evaluated by setting E = 0 in the expression 7r!) (E).

Finally, we define 7r!o0k)(c) to be the ergodic probability of state i in the original

model with transition rate matrix A(°)(c) given that we are in aggregate state m(k).

Therefore equation (4.83) becomes

S() = lim0 [Pr(p(t + At) =) p(t) E m(k)] (4.85)

The last expressions we describe are those related to the matrices (&) (c) and

-*1 V()(c). These matrices were described in Section 4.3 as the ergodic probability and

class membership matrices. In addition, the corresponding matrices Ut()(0) and

V(k)(0) were defined as the corresponding matrices calculated with I = 0. Now we

asdfn (ek) an (k)1 also define U () and V() as the matrices of leading order terms of the elements
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in U(k)(c) and 0V()(c). Therefore we have for the ergodic probability matrix that

rU(k)" f = ( )()] (1 + 0()) (4.86)

for each i and j. A similar result holds for the class membership matrix.

In what follows, as in (4.77), we will be considering time intervals with lengths

that are different orders of c. For example, in Lemma 1, we consider At = o(1), i.e.

we are explicitly considering At to be a function of c that goes to zero as f -- 0.

Now we may proceed with the proof. Some minor results required to prove

the main theorem are provided first. Lemma 1 starts by providing a result which

shows that for short time intervals, the probability of more than 1 transition is

small enough so that we may perform all calculations assuming that at most one

transition may occur.

Lemma 1

Suppose that we have an n-state Markov chain and we are interested in the transi-

tions from state I to state J, and that A., = 0(1). Since we are counting only one

transition we have that q7(t) = ?7j,(t). Then if

PNv = Pr{r1 (t + At) - r'(t) > N}. (4.87)

Then for At = o(1) we have

E - L
lim [+ ,] 0 (4.88)

E a

Proof:O.t

Since PN is the probability of at least N transitions, we know that

E [i7(t + At) - , (t)= 1(- (P - P2 ) + 2(P - P3)...

= P 2 ++.... (4.89)

, 1
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Now consider a second chain obtained from the first one by removing all transi-

tions out of state I except the transition to state J. Then if we let P denote the

corresponding probabilities for this second chain, we obviously have that

PN PN, (4.90)

However,

=1 - (4.91)

* Now, using the fact that A., is 0(1) and At is o(1), we know that Aj At is small

with respect to 1. Combining this with the fact that P, < P;, we obtain

P1 :5 AJ1 At. (4.92)

The next step is to obtain a bound on the magnitude of P2 . To do this we first

write
tt

P2 < f Pr{Trans. at t = r} Pr{Trans. during [T, At]}dr (4.93)

because two transitions would require an I to J transition followed by transitions
.1

back to state I and then a second I to J transition. Therefore

P2 < jo t Ae-;jlrdT (joAt-T AJie-iltdt)

< jo eA,,e_'-dr P1

< P1  (4.94)

Similarly we can easily show that PN _ P,. Therefore

E[n(t + At) - 7(t)] = P, + P2 +

-Ni
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P, 1 E A + P3+
P1 P1

P1
(1- PI) (.5

Also, we obviously have that

E [ti(t + At) - r7(t)] > P1. (4.96)

Therefore

E1 r2i(t + At) -7 i(t) 1 P1  (.7
At < 1  At (I (-P 1 )At (.7

so

* E -p
2

0 < F~tA~t) 1At___
E [n~+At)n~t)(1 - P1 )AtE [*A)2t

P~At

(- P 1 )AtP1

P- (4.98)

However, since At = i)

lirn. =, 0 (4.99)
c-_O 1 - P1

and therefore our result is proved.

Corollary

For A.,1 = o(1) the result of Lemma 1 also holds.

The same proof holds only now we have that P1 !5 0(1)'.

Now we proceed to prove two lemmas related to the calculation of the expected

values of the frequency of a single transition. Expressions are obtained which are

W I '1 11 1
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functions of both the probability of the state of origin of the transition of interest

and the rate for the transition of interest. We start with Lemma 2 which provides

a result for short time intervals.

Lemma 2

Suppose that we have the same Markov chain as in Lemma 1 and that the same

variable definitions and assumptions apply. In addition assume that At = o(1).

Then the following is true:

E - At',' AjPr(p(r = I) dr
0___lim =0 (4.100)

E a

Proof:

The first thing that we do is to replace the original chain with one that is equiv-

alent for our purposes. From Lemma 1, we can calculate the desired expected value

from the probability that at least one transition from state I to state J has occurred.

Therefore, any transitions on the interval [t, t + At] which follow a transition from

state I to state J are irrelevant and therefore, we can replace the transition from

state I to state J with a transition to a new state ' such that J' is a trapping state.

Therefore Aij, = 0 for all i, where i is an arbitrary state in the chain.

We now draw on a result from Keilson [16]. Keilson deals with an n-state chain

of the form we are discussing and defines a process T(t) such that T(t) is an ordered

pair representing the starting and ending states of the last transition. Hence if T(t)

= (ij), then the last transition prior to time t was from state i to state j. His result,

applied to our particular transition pair (I, J') is

d Pr{T(t) = (I,J')} = - ' X,., Pr{p(t) = J'} + Ar,'l Pr{p(t) I}. (4.101)
dtJ
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However, having replaced the original chain by the chain with trapping state J',

the left-hand side is just the time derivative with respect to r of Pr(7(r) > 17(t)).

Then, letting c --+ 0 we can revert back to the original chain, showing that

A Pr{7-(r) > 7 (t)} - Aj Pr(p(r) = I)lim -d 0. (4.102)
d Pr{t7(r) > i7(t)}

Hence we have

[m At -7(t)] At f+Aa Pr{p(r) = I} drlim ---0 (4.103)
C-0 E At)"(t)

-.. and the result is proved.

Lemma 3 provides an analogous result for long time intervals.

Lemma 3

Suppose we have a Markov chain with a single ergodic class for c > 0 and we are

interested in the frequency of transitions from state I to state J. Now if we have

A.,, >- 0(1), and ir(Ok) = 0(1) for some aggregate state m(k) and At >- 0((- +1)

then

lim I I I "". =0 (4.104)
I-.t )-'l') I p(t) E m(k)]

Proof:

The proof of the lemma closely follows the proof on pages 230 to 232 of 24 for

what Ross refers to as the elementary renewal theorem. To simplify our notatlw

we will work with t and 0 as opposed to t+At and t. The proof is unafi- ,.

Introduce a new process v-N such that vN is the time at which the N' trr,'-•

from state I to state J occurs. Also, let XN be the time between trantst i,

transition N. Now scale time so that r = c-1t yielding r '- O(', ,,

transition rate satisfies jj >- O( - k+1) >- 0(1). Therefore, r w ,. .

',(r) r < ,7(I).

I I
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and dividing by vr(r) we obtain

' < (4.106)

T(r) R- .TN

Now since the chain is assumed to be positive recurrent,

- i47 (,) , - < 00) = .(4.107)

It follows that

Pr{v(,) < oo) = 1 (4.108)

for finite i7(r) and

lir 77() = o. (4.109)

Now, from the strong law of large numbers ([241, page 231) and (4.109),

rn()= lir -, w.p.1. (4.110)
77(T) n(0j-0 17(r)-

where X is the mean time between transitions from state I to state J. Similarly,

using the fact that Pr{XN+l = oo} = 0, we find that

lim - lim V,(, +l

= lim No + lim XN+1
"i(r)--o 17(T) ()-00 17(r)

=Xt. (4.111)

From the fact that r >- 0(1) and equations (4.106),(4.110) and (4.111), we now

have that

lim limra - (4.112)lit C-0 r -oo x

It remains to calculate X. However, from Kielson [1980], for a chain with one

ergodic class, SA= Apri(E) = Ar, lirn Pr{p(t) = I, (4.113)

is.,'U

NAN
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but

(Ok) n Pr{p(r) = I I p(O) Em

= lim Pr{p(r) = I I p(O) E m(k)} (4.114)

and therefore

1 .1  (O,k)

We therefore have the desired result from (4.112) and (4.115) that (transforming

back to At),
17 i(t + At) - 17(t) (k) e Jm 4.16

*~~10 At p ~ l(k
(0,k)=o()

Now, using the fact that Aj, >- 0(1) and 7r 0(i),

rn ["+ - Ip~) E mn)] - "_______ M (4 (,1)

Ip(t) E - 0.r

Next we prove a result related to the ergodic probability of a state I conditioned

on each aggregate state in (A). Suppose that we have a Markov chain that exhibits

* behavior at K different time scales (in the sense described in Section 4.3). Let 1(t)

be the vector of state probabilities at time t, while U(h)(0), v(k)(c), and A()(c) are

the ergodic probability, class membership and transition rate matrices as described

in Section 4.3. Note that Y) (c) is a function of c, but contains only the leading

order terms of the exact class membership matrix. Also let 1(k)(t) be vecto's of

probabilities at each time scale such that x(O) is the vector of the probabilities of

!.,
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the states at t=O and

_1(0 (t) = _(t) = CA1(O(ot( 0 )

i(,),(t) - V€k-)(e (k-)(t). (4.118)

Finally let q(k) be a row vector defined by

[ (0) 1 i= 1 ,=
LJ 0 otherwise

, [(k1) U(k- )(0). (4.119)

Then we have the following result:

Lemma 4:

If At satisfies the constraint

O(C-k"+) -< At = o(-k) (4.120)

-: then

lim Pr{p(t) = I) = q(")z ()(t) + O() (4.121)

Proof:

If we let A(0)(e) be the transition rate matrix for the Markov chain, then the

results from Rohlicek 119861 indicate that we can express the state probability vector

as

etr_
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X~4t + At) =_e()(It () 0 f

+ U(O)eA(1(e)cAty.(o)) -(1 () f

+ LL(_ ... U(K1)e(K)(C~(KAtf7(K-1) (C) .. 00

- -_..UK)~(2 (f) . . . k()) X(t) + 0(c). (4.122)

If we consider the special case of

*O(C-k+l) .<At = 0 (E- k), (4.123)

we obtain

lrn x(t + At) = U(0 - - U(k-1)1y(k-1)(E) .. 9~~)+0c. (4.24
c-0 

(Zt+ c)(414

This will yield an nxl vector of probabilities for the n states. In the statement

that we are proving, we are interested in the probability of state IL To obtain this

probability we premultiply by a row vector q(') such that

ly (0 ]i =(4.125)
0, otherwise

and using the definitions for q(k) and x(") (t) given in the statement of Lemma 4 we

can substitute to obtain

lim Pr{p(t + At) =I} -q__ 0 .. U0k1)0V-1)(Il ... VK()(t) + O(W

= (k) X k) (t) + 0(E) (4.126)

as required.
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We now proceed with Theorem 2 which provides a technique for calculating

transition frequencies when the ergodic probability of the states from which the

transitions originate are 0(1).

Consider a Markov chain with transition matrix AI° )(c ). The matrices U(o)( 0)

and V(k)(E) are defined in Section 4.3. We now state a theorem for the calculation

of transition frequencies when the state of origin has an 0(1) ergodic probability.

The following theorem is stated for the special case where we are interested in only

a single transition. The result is generalized following the proof of the theorem.

Theorem 2

Suppose that we are interested in calculating the frequency of a transition from state

I to state J. Therefore we define a counting process Y7(t) that equals the number of

transitions from state I to state J up to time t. Furthermore, let r'k) (,E be 0(1)

or zero for each m(k). Define Q(") by

Q(k) = Arrq(k), (4.127)

, where q(k) and x(k)(t) have the same definitions as in Lemma 4. If we let

O(C)-< ,t = (4.128)

then
mE ( Ip(t) E [Qk)]m,= (4.129)

-0 E [n(t+t)-'(t) I p(t) C m(1)]

1

S . V-
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Proof:

We start by letting the transition rate Al be O(cP). There are two cases to

consider, p < k-1 and p >k. Since the order of p is restricted to be an integer power

of f, these are the only two possibilities. Start with Case 1.

Case 1: p < k-1

In this case we start by scaling time, with the new time variable - given by

r = Ek- t. (4.130)

Therefore,

0(1) -< Ar =o(C- 1 ), (4.131)

while the new transition rate symbolized by Ajl satisfies

AilAil --

= O( - k+1)

>- 0(1), (4.132)

and therefore the conditions of Lemma 3 apply. Usirig the results of Lemma 3 and

then rescaling the time variable, we obtain

E pt)E Mk) A (,k) 

lim At ' (f - 0, (4.133)
-. 0 E [p,+ ( -.f (t) I p EM)]

which, using the definition of 7r (k1() and x(k)(t), as well as the results of Lemma 4

yields

4 E Qz(k )(t)
lirn [(at)~t Qk t lirn 0(c)lim,_0 E [(-~-(' ] 0 (,

-0 (4.134)

as required.

4
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Case 2: p > k

The proof for this case is similar to the previous case except for the scaling and

the particular Lemmas that are applied. We start by scaling the time variable so

that

S= t (4.135)

obtaining

Ail 0(1) (4.136)

and

SO(E) < Ar =o(1). (4.137)

Applying Lemmas 2 and 4 we have that

E 1+ - - fV+A? - -xPr{p(r') - I}dr'
0 = lim A"

1-0 E

= E [(+A)- f7:)+AT 1 APr{p(r + AT) =I~dr'= lim ArC-0 E[.. -,]
E [_(r+A - - 2(k) (.,(T)

= im E [nkA)-(k) (4.138)

Combining cases 1 and 2 we have that equation (4.138) holds in general. Now

if we have that p(t) E m(k) then

[(k) { 1, i-m (4.139)

and hence

[2(ky~k)(t)] - qk]m(4.140)

Therefore the theorem is proved.

0..

OWI
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Corollary

If we have the conditions of Theorem 2 and are counting N individual transitions,

represented by counting processes r71(t), m?2(t),...,?N(t) and we define Q(k) for each

count process as we did in the statement of Theorem 2 for one count process, then

we may obtain the matrix Q(k) if we are counting all of the transitions collectively,

where
N

Q(k) 9 (Qk) (4.141)

Proof If t7 (t) is the total number of transitions that occur, from the mutual

exclusivity of transitions,
*e N

7 r(t) = Zm(t). (4.142)

*. Hence we may show that

___(k) __x __ E__ F7_(t__+ __A __t) _z$~= Q(k) X(k) (t) - Z~v E 1-1 At-7jt
lim - E t lim [ t -- t= I

'p iO E ~ J A. tE-L '( ]

N 9(k) X(k) ()-E [r"(t+At)-7' (t)]
linm [AEt

=0. (4.143)

and the result is proved.

Theorem 2 provides a formula for the expected transition frequency of a set of

transitions, given a particular time horizon (t,t + At) and aggregate state at time

t.

We now use this result to show that the algorithm of Section 4.5.3 yields the

desired results. We proceed by constructing Q(k) as defined in Theorem 2 according

to the following steps.

Step 1: Since we require the ergodic probability and class membership matrices

0.1 we start by performing a time scale decomposition of the chain.

- p#os- ~- ~ #v -r~~
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Step 2: Form the matrix Q(O). From the corollary to Theorem 2,

N

Q(O) - SO (4.144)
i=1

where Q(O) are the transition frequency matrices for the individual transitions de-

fined by

MQO) { Ail, j =I (4.145)

0, is'

if the ith transition of interest is from state I to state J. Therefore, if we define W,

to be the set of all terminal states for transitions of interest that originate in state

* I, then

[Q], = 2 Ail. (4.146)

jEWI

Step 3: Ensure that all transitions originate in states with 0(1) ergodic prob-

ability (so that Theorem 2 applies). To conform to the steps in the algorithm we
directly assign -(k) = Q(k)

Step 4: Given the definition of Q(k) in (4.125) and (4.127), we can find Q(k)

Q (k-)uk-1) (0).

Step 5: Repeat step 4 for each of the K time scales. Completing steps 1 through

5 we obtain Q(k) that satisfies Theorem 1. However, comparing these steps to those

in the algorithm of Section 4.5.3 in the case where transitions originate in states

with 0(1) ergodic probability, they are identical. Hence the algorithm is valid for

these cases.

'I
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Transitions Originating in Almost Transient States

All of the work thus far in proving the validity of our approach to calculating

transition frequencies has used the assumption that the state from which the tran-

sitions originate are not almost transient. In the case of almost transient states, the

straightforward approach considered in the previous section fails for two reasons.

First we note that the expression for probabilities quoted from Rohlicek [1986] is of

the form

(t)= [... + O(), (4.147)

and therefore calculates only the O(1) terms of the state probabilities. If (4.147)

is used for states which have O(f) probabilities or smaller, a result of 0 will be

obtained. This is inadequate because the state probability is not zero unless E=0

and therefore the expected transition frequency is not 0.

The second problem is created by Lemma 3 where we also assumed that the

'p. ergodic probabilities of the states from which the transitions originate are 0(1). If

this is not the ca the Lemma does not apply unless further contraints are placed

on At. This is because the proof relies on the fact that many of the transitions of

interest occur over the interval [t, t + At]. If the ergodic probability of the state of

origin is small enough this will not be the case.

We proceed to modify the approach and prove the validity of our modification

by taking the following steps;

1) Demonstrating an example which fails because the transition of interest orig-

inates in an almost transient state and showing that our algorithm corrects the

problem.

2) Showing that we would obtain the correct result if we knew the leading order

terms of the ergodic probabilities for all states from which transitions originate

. ,' e ,. 10N
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:f . :Figure 4.18: Multiple Time Scales and Transient States

' regardless of the magnitude of that leading term.

3) Showing that the steps taken in step 3.2 of our algorithm in Section 4.5.3 are

":":'equivalent to calculating the leading order terms for the ergodic proababilities of

:-': the states from which the transitions of interest originate. Combining this result

I with step 2 above, the validity of the algorithm is proven.

e. We start with an example in which transitions originating in an almost transient

pt.. state are being counted.

~Suppose that we have the system of Figure 4.18 and that we are interested in

counting the transitions from state 1 to state 3.

We may form Q(O) based on (4.62) to obtain:

X21Q(O) . [E 0 0 0]. (4.148)
We may also calculat te ergodic probability matrices evaluated at 0 ob-

with ste 2 ~ abve th aiiyo hagrtmirvn
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taining,

0 0
1 0

U) (0) = (4.149)

0 A3
0A 4+A

34

and

U( 1) (0) A3 P4.,2 +A3, M +M3 (-\43 +,\4) (4.150)

k3, (A0) -+ 3 (A4 3+A 3 4 ) J (40)

If we attempt to calculate Q(1) directly, we obtain

Q() = [0 0], (4.151). _

which is incorrect because it yields only frequencies of 0. However the transitions do

take place and therefore must have a non-zero expected frequency. Our algorithm

solves this problem by calculating the leading order terms of the ergodic proba-

bilities. To demonstrate this, consider step 3 of the algorithm. Since the ergodic

probability of state 1 is 0(c), we would proceed with step 3.2. Part (a) of this

step tells us to assign " ) = m for each j of interest such that 7jIm(O

0(1). State 1 is the only state of interest in this case (it is the state from which

the transition that we are counting originates). We proceed with step (b), which

requires us to write the equation

Fr, -(0) (E ( jo")(f) (4.152)

from which we obtain (by substituting the 0(1) probabilities given in U(°)(O)),

(o) A12  (0) (0 + 3  (0)(0)1I, -~ ~ mo + +A731
\ 21 A 2 + A21 31

%.
4'
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cA12  7 (0 ) + ()42 ir(,0 ) (4.153)

A21 21m A21 31()

where only the leading order terms of the coefficients of the probabilities have been

kept since we are calculating only the leading order term, ir()). Comparing this

to equation (4.69) we obtain

A2 1

and b ° ) = 0. (4.154)

Finally, completing part (d) of step 3.2, we use equation (4.70), which applied to

this case yields [9.- [ ] j +]~) 0= i ' (4.155)

i , j = 1 .

If we write this out for each element of the matrix we obtain

[ (O)] = [ co)1 1=

- ~ ( () £A121131

2 2 A~2 1*~

(2- A42 P1  (4.156)

3 1\2

or

p-c 0 2O £ \121L31 (2 A4211310(417
A21  A21

Now step 4 can be completed and we obtain
0.9'

%Q() _
Qfl 2 A ( 1 21 43 I Y P 1 )3 (4.158)

- A1, Aa,(A 43+, 34 ) "

O ,, v~q.w 9 \ gg. 0* ~ '~
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Now for the next time scale, aggregate states 1(1) and 2(1) have 0(1) ergodic prob-

abilities so we directly obtain

Q(2) = -(')uL,)(O)

= QC,)vL,)(0)
2 031A12 (S 4 2 ) 3 4 + A 4 3A 2 4 )+ A131A4 203A34  (4.159)[ E 2 1 (M4 2 . 34 +IA2 4 A43 )+jAS.21 (A43 +A34) ]

We therefore see that we have obtained non-zero values for the expected frequencies.

-.. Furthermore, note that for the case of c = 0 the elements of Q(i) and Q(') do in

fact reduce to 0. However given a sufficiently long time scale these frequencies may

* become significant.

A proof that the values we obtain are the required expected frequencies now

follows.

Proof of Algorithm for Almost Transient States

The proof of the validity of our algorithm for calculating transition frequencies

which originate in almost transient states proceeds as follows. First, we generalize

the concepts of Lemmas 2 and 3 to obtain an expression for the expected frequency

of the transitions involving the transition rate for a particular transition of interest

and the ergodic probability of the state from which the transition originates.

Next Lemma 6 shows that the calculations in step 3.2 of the algorithm are equiv-

alent to calculating the leading order terms of the conditional ergodic probability

matrices. Lemma 7 then obtains a compact expression for the operations of step 3.2

of our algorithm and hence for the matrices Q{ . The results of Lemmas 6 and 7

are combined in Lemma 8 to show that the generation of the matrix Q in step 3.2

can be replaced by using the leading order terms of the exact ergodic probability

matrix in our calculations.
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Finally, using the results of these four Lemmas, the result of Theorem 2 can

be extended in Theorem 1 to cases of almost transient states. The proof of the

theorem substitutes the results of Lemmas 6 through 8 into the result of Lemma

5. The appropriate initial condition for the state probability vector is then used to

obtain the desired result.

Starting with Lemma 5 we calculate the expected frequency of a transition as

the product of the ergodic probability of the state of origin and the transition rate.

The Lemma is basically a generalization of Lemmas 2 and 3.

Lemma 5

Suppose that we have a Markov chain in which we are interested in transitions

from state I to state J, and let i7(t) be the associated counting process. (Note that

our standard notation for counting processes indicates that we should use 17jJ(t)

here, but since we are counting only a single transition, we drop the subscripts for

simplicity.)

If O(c +1) -< At = o(ck) then

E p (t) E M ,,k) -kjr 0
lim A(t+I) It)Em ](0) = 0 (4.160)
C,0 E p(t) E + k

,At

* Proof We prove the result by applying the result of Kielson [16] which was

applied to a pair of states (I,J') in equation (4.99). If we apply the result here to a

pair of states I and J, we obtain

d Pr{T(t) = (I, J)} - A,., Pr{p(t) = J} + A\j Pr{p(t) = I} (4.161)dt ,

i= t

where T(t) = (ij) if the last transition prior to time t was from state i to state j.

. °

S

',n r s s - p - * ~ ~ -
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Now let us derive a process T(t) such that

T,) {1, T(t) - (I,J) (4.162)
0, T(t) # (1,J)

Then clearly

E T(t)] = Pr{T(t) = (I,J)} (4.163)

and from (4.161)

dtd -jEZ [T(t)] = - _A1,j Pr{p(t) = J} + A),, Pr{p(t) = I}. (4.164)

Note that when 7"(t) changes from 0 to 1, i7(t) increases by 1; however, when

0, -'(t) changes from 1 to 0, rl(t) does not change. Then clearly from (4.164),

dt*: E [77(t)] = ,A¢ Pr{p(t) =I}. (4.165)

Now, if we integrate equation (4.165) from time t to t+At and divide by At, we

obtain
,tiAt At) -rpr =I

E[?7(t + At =t+t APr{P(r) = I}dr77 t = (4.166)

Now suppose that At satisfies O(( - k+l) -< At = o(c-k). For this range of At, we

have by definition that

,0) k) = lim [Pr(p(t + At)= I Ip(t) E m(k)] (4.167)

Substituting this expression into (4.166) we obtain for O(c - k+' ) -< At = o(Ck),

77(t)P(t) E f Aj1,r(o") () (1 + o(1)). (4.168)

Atm At

Integrating (4.168) and rearranging we obtain

lim [() m(k)] at _ Jim o(1),-oE [7tA)v )I p(t) E ---t 0

0, (4.169)

Ot
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and we are done.

In the proof of the next lemma (6) we will commonly refer to the states which

have 0(1) conditional ergodic probabilities, i.e. states in i(k) for which ,, k (E) is

0(1) for some m('+1). Therefore, as before, we define the set of these states at time

scale k to be M(k). In addition, when we refer to an arbitrary element of this set, ,

will be referred to as state R (i.e. recurrent). Similarly, if we refer to a state which

has an O(c) conditional ergodic probability, then we refer to such an arbitrary state

as state A (almost transient). If an arbitrary state in the chain, which could have

either 0(1) or O(c) probability is referenced, it will be denoted by a lower case

* letter such as i or j.

The result in Lemma 6 shows that the steps of the algorithm in Section 4.5.3

are in fact equivalent to calculating the leading order terms of the conditional prob-

abilities. Specifically, there is a set of coefficients, denoted b A), calculated in the

algorithm of Section 4.5.3. These coefficients are used to express the ergodic prob-

abilities of states A, which have 0(c)ergodic probabilities, as a linear combination

of the 0(1) ergodic probabilities of states R E M(k). We show that this set of co-

efficients can be used in combination with the matrices Uk)(0) to find the leading

order terms of the elements of the matrix U()(c). The matrix of these elements

- (k)was defined earlier to be U(). We note here that like the Q(k) matrices, the bji

coefficients and the matrix B() which is generated from these terms are always

assumed to be functions of c. Therefore, as in the case of the Q(k) matrices, the

argument is dropped for simplicity.

0..

-'.

0.
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Lemma 6

Suppose that we have a Markov chain for which a time scale decomposition has been

performed, yielding the ergodic probability matrices U( k) (0). Then, performing step

3.2 of our algorithm is equivalent to calculating the leading order terms of (k)(f),

the exact conditional ergodic probabilities. These probabilities are just the limiting

probabilities (as t -, oc) of the model of the system at the kh time scale. The

model at this time scale is described by A(k)().

Repeating the calculations of step 3.2 of the algorithm, using the notation of A

for almost transient states and R for recurrent states, we obtain:

(a) For each R (k) (7rl)(0) = 0(1)), set

(k) (C = r(i) (0) (4.170)

.. m Rlm

(b) For each state A(k of interest, write the expression
.k A(k)7r(k) C

Alm" '\(k) (4.171)

where we recall that nk is the number of states in the model of the chain at time

scale k.

(c) If the right hand side of the expression in (b) involves other terms r( )

that have not been specified in (4.170), write (4.171) for these as well. (Note that

.4.terms Alm(E)tare not specified by (a) because they represent ergodic probabilities

of almost transient states)

(d) Repeat step (c) until a closed set of equations is obtained.

By solving these equations we express each ) as a linear combination of(k),, (k)  iercmiaino

the probabilities nrRl)(0). Now if we let the coefficient of r (0) in the expression

.

I % % 14
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for each almost transient probability r(k() be b, then recalling that A) is the

set of states with 0(1) ergodic probability, we write

S(k) k) ( C) (k)
Am - bAR Rlm (1

REM (&)

Up until this point we have only defined b( ) for i( k) AI) and j(k) E M(k). It

is necessary that we define b) for all i and j so that we can express (4.172) in

matrix form. Therefore we define 0) for each remaining combination of i and j,

1 < i,j < n(k) according to

bj) = , 1 (k) E M(k) and i $ j (4.173)

1, j(k) E M() and i=j.

A word of explanation is due here. First since we are expressing the ergodic prob-
abilities in terms of 0(1) probabilities, b.(k) = 0 for all states i (k) that are almost

transient. This is expressed by the first line of (4.173). Second, expressing an 0(1)

ergodic probability as a combination of 0(1) probabilities is trivial, because we just

set the probability equal to itself. This is represented by lines 2 and 3 in equation

(4.173).

Finally, we may form B(k) such that

,[-]- b ) (4.174)

and obtain
(k) (k)U(k)(0). (4.175)

Proof

The approach we will take to this proof is to first show that the equations

0. represented by (4.171) do yield the leading order terms of the probabilities. This will

J
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be done by writing equations for the exact ergodic probabilities and then reducing

them to the leading order case. We start with the probability mass balance equation
-A

at state A under steady state conditions. At the kth time scale, we obtain
nk nk

Mt (k)) = .(k)7 (k) C
7rAim) Y j A A (c) (4.176)

AiAA iA rn

where we reall that nk is the number of states in the model of the chain at time

scale k. This can be solved to obtain

(k) 
(4.177)

i* If there are terms on .he right hand side of (4.177) such that 7r~ () : 0(1) we

,.-,write (4.177) for those terms as well. Continuing until a closed form is obtained,

• ",we solve to obtain

.(r) Al . (k)(41 7

r,,)( c) Z br() (4.178)
i~~~i ~REM (A)onrl£ ,

Iwhere ba is the coefficient obtained from the solution of the equations obtained

from (4.177). Note that these steps are identical to those defined by equations

(4.68) and (4.69) in step 3.2 of our algorithm except we are writing the equations
___from (.7)Noetathsstparidniltouros definidb eutio ns

here involving the exact probabilities 7r Now nordito,(k)

% .

A %. O(1). and hence we know that
' ( ir(0) (1 + 0(f)). (4.179)•rl = +

Therefore, substituting into (4.178),
7r5im lm (I + 0(c)) (4.180)

(k) ~ AR Rlm~o( + OW

0 ., REMRM)

which may be rearranged to yield
7r (k) (f) ZR ( ) ( ()) 0(lim Alm -RMI&)vAR Rim(0J lim

-r () () -o 1+ 0(c)

S.1 = 0. (4.181)

% 
kM
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Therefore the leading order term of 7r(k
)) is given by

.= Z blmic) () (4.182)
? REM (A)

Now if we wish to express the sum with all nk states in the summand, including

those states which are almost transient, we can assign coefficients corresponding to
."

transient states values of 0. Therefore we let

b(' = 0, for i M(k) (4.183)

to obtain all states in the summand and therefore
::.. - k) (k) (r!k) ,0).

(k b () b (4.184)AlmAi irlm u
0

The reason we want the probabilities of every state in the summand, is that we will

eventually express the relationship in matrix form. For this reason we also wish

4.- to obtain expressions in the form of (4.184) for states R (k) E M(k) on the left side.

Now, given the definition of states R(k), R E M (), we have that

-( C) = r(k) (0). (4.185)

Therefore, if we wish to express a state R(k) in the form of (4.184) we obtain a

trivial set of coefficients,

Sb(k) - (k) = R(k) (4.186)1 0, otherwise

and obtain for any state i (k), regardless of its ergodic probability,
~n&

M?: = "=()( (1

Now we may note from Rohlicek [23] and algorithm 2.1, that the ergodic probability

of state i (k) given class m(k , ) is just [L(k)(c)] i,. Therefore

[uk.(E)] = U)(C)

urn (4.188)

*4V

- - - - - - - - - - -- - - - - - - -



CHAPTER 4. ANALYSIS TECHNIQUES FOR MARKOV CHAIN MODELS1l4

Similarly

i') ( 0)  7r"i) (0). (4.189)

Substituting these expressions into (4.184), we obtain

jim( = b)) (0). (4.190)
i=1

, Finally, define a matrix Bk) such that

S= bA 1 . (4.191)

We can then write (4.190) in matrix form to obtain

"k (k) (()kk ( 41 )

r(kl ke mt Q(k) ad U. (k)

... bk) ... b,,o ... (o

L n l l n k + 1 n kl n kkA , k
v

I)I

.' (4.192)

or simplify to obtain

/(k)() = B k) U(k) (0). 4.193)

Our next step is to show in Lemma 7, that this same matrix B ( k ) can be used to

relate the matrices Q(k) and ()

Lemma 7

Suppose we have performed a time scale decomposition on a Markov chain and

form the matrix Q from the matrix Q(k) according to equation (4.70) of our

algorithm. Then this is equivalent to postmultiplying by B(k1 as defined in Lemma

,.: 6. Specifically
Q(k)B(k )  (4.194)

Q = Qr)l(k



CHAPTER 4. ANALYSIS TECHNIQUES FOR MARKOV CHAIN MODELS115

Proof In Lemma 6, we saw that equation (4.187) held. That is,

r(k) (k) (k)
(c)  ) , ,, 0). (4.195)

However, from our algorithm (specifically equation (4.70)) we define the matrix (k)

using

[Q'i= +k) AR ()] , R E M(k)
L R = 9()]R -:~)M& A (4.196)
()i = 0, A V M(k)

• A

Again we would like a sum that includes all states. Therefore we proceed by noting

from the definition of b ( ) in Lemma 6 that if j(k)E M (k),

J 1 j(k) - (k)'(4.197)

0 jI(k) RIk

which implies that

~j b( [Qk][()R R (4.198)
,(&)EM(k:)

This expression can then be substituted into (4.196) to yield

E/ 1 j : b R

[ (k (k) [Q(k)]i + ~ b [Q(k)].

-Zb; (k)] 41

However, since [() =0and b(k) = 0 for all j(k), equation (4.199) holds for all

states. This equation can be written in matrix form to obtain

* Q)= Q(k)B(k). (4.200)

Using this result and the fact that U ()(C) = BR(k)U(k)(0), from Lemma 6, we

wish to show that we may form the matrices Q(k) using either Q() or the Uk) (f)

matrices and obtain equivalent results.

A'
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Lemma 8

Suppose we have a Markov chain for which a time scale decomposition has been

performed yielding the ergodic probability matrices U(k)(0). Furthermore let the

matrices Q(k)(E) be calculated using the algorithm of Section 4.5.3, while

_(_)= QC0&-C)(E)-_uC,) ... - - (4.201)

Then we have that

Q(k) = _(_ (4.202)

Proof:

From Lemma 7 we have that

(k) = Q(k) B(k) (4.203)

and from the algorithm (equation 4.76) we have that

Q(k) = (k-')U(k -(0)._ (4.204)

If we substitute equation (4.203) into equation (4.204), and then re-substitute the

results corresponding to k-1, k-2, ...,2, 1, we obtain

Q(k) - Q(k-)B(k-)U(k-1)(0)

Qk-2B (k-2)U(k-) (O)B(k-)U(k-) (o)•

_ Q(o) [B.(o))(o)(o)] __ __..o)

- Q(O)_ (0)( )( ) . [ k )--'()

__(k) (4.205)

'ft where we have used Lemma 6 to obtain the second last line of (4.205).

We are now ready to prove Theorem 1.

I'.
./,

S
"lfL • a - - - - • , ' 1 . ' , , , .
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.

Theorem 1:

Suppose that we have a Markov chain such that we are interested in counting a set

1 of transitions and there is a count process i7(t) equal to the number of transitions

up to time t. Furthermore, let us form the matrices Q(k) using the algorithm of

Section 4.5.3. If O( -k+i) -< At = o(e-k) then

E [?*+At) (') Ip(t) E M(k)] [Q(k)]
li E a I M( =0 (4.206)
fo E p) Em(k)]

-0 1 Proof:

.4. Start with the case where there is a single transition to count and let this
transition be from a state I to a state J. If state I is such that ir,(E) is 0(1), then

we are done because Theorem 2 applies. If however we have 7rj(E) = o(1) then we

proceed as follows.

First we recognize that the leading order term of a conditional ergodic prob-

ability ("I[' (()) can be calculated using the leading order terms of the ergodic
(&(k) OEk1 <A (-)

probability matrices (c)). To see this we note that for O(C - +i) -< At -

lim x(t + At) ---- ())...U(k- )(f) _(k- }(E)...V(°)(0 )

[(f)( 1 + OW (M+ W
() ... [ (0) (f)(1 + OW)] (t). (4.207)

Furthermore, if we let

S x(+t)=- _(k)())...V(-)(E)x(t) (4.208)

then we obtain

O(,--I(+)(.)A1_+--(()
-

_.1 lim z(t + At) = () + (c) (4.209)

4L.
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Givi,, (4.209), recall that the row vector [Q(0) is defined as (for a single tran-

sition from state I to state J)

[Q(oj jj (4.210)

0, otherwise,

according to equation (4.62) in step 2 of our algorithm. If we premultiply both sides

of equation (4.209) by Q(O), the result is therefore

-Ok 9(' 0) () ( ) ~(k) (t) (1 + 0()

S(k)c )(t)( 1 + 0(f))

Q(k)x(k)(t)(1 + 0(c)), (4.211)

We may further simplify this expression by using the the initial condition that

p(t) e m(k). We therefore obtain the row vector x(k)(t) as

1 = M

ii() (0t) (4.212)
0 otherwise

Now we substitute this initial condition into equation (4.211) to yield

A jl,,()= [Q(k)],, (1 + 0(c)). (4.213)

' We can now rearrange this equation and take the limit as c -- 0 to obtain

-l AjI r '/)(c) - [Qk)]
im (O0k) " 0. (4.214)

Now we have the result we require beause we can substitute (4.214) into (4.160) to

-,. obtain
E p(t) E M (k)] - [ok% lim 0 (4.215)4E0 E [v(t+At)-7(t) I p(t) C M(k)

and therefore we are finished if there is one transition of interest.
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To obtain the result for multiple transitions of interest we apply the same ar-

guments that were used in the corollary to Theorem 2. Specifically, suppose we

have the conditions of Theorem 1 (O(E - k"l) -< At = o(ck)) and are counting N

individual transitions, represented by counting processes r7(t), r72(t),...,r/N(t). De-

fine Q(k) for each count process as we did in the statement of Theorem 1 for one

count process, and then if we are counting all of the transitions collectively, we may

obtain the matrix Q(k) by calculating

N
Q(k) 9 (k) (4.216)

* Proof If 7 (t) is the total number of transitions that occur, from the mutual

exclusivity of transitions, then

N

(t)= 77 (t). (4.217)
Ii

Hence we may show that

[7Q(k)x(k) (A -E Qli(r) c) rN 17trt A(t )-?, (t)
£ . " i (t) - EI=i= E A't

... 1tM)?7i< lim 1AE
4-0 (k Ek ([) - E A' " t)

= . (4.218)

and the Theorem is proved for the case of multiple transitions of interest.

Now that we have Theorem 1, we need only demonstrate that Q(k) in that

0 Theorem is generated by the algorithm of Section 4.5.3. Immediately following

Theorem 1, we showed that steps 1 and 2 of the algorithm provided the desired

initial results. Specifically, the time scale decomposition is first performed to yield

the matrices A(k)(),"" () and U()(0). and then Step 2 is used to generate Q(1).

No
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Now for step 3, we must consider almost transient states. However, from Lemmas

- 6 and 7, the calculations in step 3 yield a set of coefficients, b ) such that

[R(k)1 = (k)
4=,bpj

()Q(C)B (k)

and
(k)

p~~k U ( k) f'L (0).

We then found in Lemma 8 that step 4, which required the calculation of

Q(k+1) = Qk)U)(0), is equivalent to using the matrix containing the leading order

-(k)

terms of the conditional ergodic probabilities U (E) in the calculations. The result

of Theorem 1 then follows for Q(k), by applying the initial condition p(t) E m(k).

Hence Q(k) as calculated by the algorithm satisfies the main result of Theorem 1,

or specifically

I-. E) i p(t) E Q
lim Atm 0.

4E [r(+ '_7f I p(t) E M(k)]

4.5.5 State Splitting Interpretation

0, The method of calculating the frequency of transitions originating in almost tran-

sient states was discussed and proved in the previous section. The method has a

Vnice analytical interpretation, being equivalent to the calculation of leading order

probabilities. However the intuition behind the process requires further discussion.

To provide this intuition, we consider the example that was discussed in the

previous section and shown in transition diagram form in Figure 4.18. When the

-'

0. ""- " -"" "" ," .. " * <" € "" :K .. "" ""
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required analysis was performed, the transition frequency matrices were formed to

obtain

Q(0) = [P31 0 0 0] (4.219)

Q(1) = [ _ A21 21(A43+\34) ] (4.220)

Q(2) = [E(2A31i\12(,A42-\4+)\43IA24)+isA42p31A34 ] (4.221)I- A21(IA42 \34+;A2. A\4)+;AI3-\21 (1\43+,\.) "

"However, in the process of finding QC'), another matrix, -(0) was obtained which

was given by
Q () 0 2 31 12 2 31/'42 0(4.222)

N f aA 21  A21

Now if we recall the definition of Q(O) we note that its ith element is equal to the

% .- transition rate for transitions that originate in state i. Therefore, by comparing Q()

to Q(O), the operations we have performed appear to have replaced the transition

from state 1 by transitions originating in state 2 and 3.

The intuition behind this can be easily explained, but first we introduce a con-

cept known as state splitting that is thoroughly described in Rohlicek [23]. Suppose

we have three states in a Markov chain: H, I and J. Furthermore assume that there

is a transition from state H to state I and a transition from state I to state J. This

situation is illustrated in Figure 4.19. Now suppose that we are interested in a

transition sequence from state H to state I followed by a transition to state J. Then

we may generate a new chain for which state I is split into state I and " such that

1) The evolution of the probabilities for states i 54 I is identical to the original
0.

A. chain.

2) If p'(t) denotes the derived Markov chain, then

Pr(p(t) = I) = Pr(p'(t) = I) + Pr(p'(t) = 1) (4.223)0.,
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"pHI

0.

Figure 4.19: Example to Demonstrate State Splitting

3) The only transition originating in state I terminates in state J.

This situation is depicted in Figure (4.20). From J23], (equations (2.85) and

(2.86)) we can calculate AIH as the transition rate from state H to state I multiplied

by the probability that the next transition leaving state I enters state J. This yields

A]H = AH Ai (4.224)

In addition, the transition rate Ajj is equal to the unconditional transition rate

leaving state I or

Ai ZAj. (4.225)

Now we apply this to the chain in our example. Suppose that we have the system

of Figure 4.18 and that we are still interested in counting the transitions from state

1 to state 3. Furthermore, let us split state 1 into states which correspond to unique

transition sequences through the state. For state 1 in this chain there are exactly

four such sequences. There are transition sequences from states 2 and 3 which

2P f
'I.

%,e v
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IH

Figure 4.20: New chain with split state

return to the same state as well as sequences from state 2 to state 1 to state 3 or in

reverse order. If we use the state splitting techniques described above, we obtain a

new chain as illustrated in Figure 4.21.

Our first observation regarding this new chain is that there is a unique path

from both state 2 and state 3 which terminates first in a split portion of state 1 and

then results in a subsequent transition to state 3. For example a transition from

state 2 to state 1B must be followed by a transition from state 1B to state 3.

Our second observation is that the rates for these transitions are equal (to leading

order) to the correponding elements in the matrix Q0. (i.e. the transition rate from
- 0

state 2 to state 1B equals the second element of Q ). In fact, if we recall that the

higher order terms in Q were already dropped, the agreement is exact. ThereforeJ hihe rd(temsi) 0

we see that the formation of Q() is equivalent to calculating the frequencies of a

set of transitions in the new chain (which we constructed via state splitting) that

originate in states whose ergodic probability is 0(1).
i!

I,

-w .

• " q " ,, " , • '* " " % 9. "," " ' 9, "
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It seems reasonable to suspect at this point that the state splitting approach

is an alternative to our approach for handling transitions originating in almost

transient states. However, even for this simple four state chain, we required an

expansion of the state space to seven states. Since our algorithm does not require

such an expansion, we will retain it for calculation purposes. Further justification

of this apparent substitution of transitions for calculation purposes is provided in

the appendix.

4.5.6 Transition Frequencies over Long Time Intervals

This section deals with the fact that over very long time intervals, a large number

of transitions occur and therefore the actual transition frequency observed for a

sample path will equal the expected frequency with probability 1. This result is

stated precisely by Theorem 3.

Theoreni 3

Suppose we have an n-state continuous time Markov chain and we are interested

in the frequency of transitions from state I to state J. We then form the transition

frequency matrix Q(k)(c) for each time scale using the the transition frequency

. algorithm. Let the time interval At satisfy O(Ck+I) A< A o(-k). Then, if for

some aggregate state m(k) we have

[Qk]_ . (fk-) (4.226)

0.

or equivalently

- [Q(k)] At >- 1 (4.227)

"4

A.

"p.
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and

p(t) = m(k), (4.228)

theim a - w.p. 1. (4.229)

1-0 _____A )____

i.e. the expected frequency will equal the sample path frequency as c - 0.

Proof:

Proceed by scaling time using r = t (k) , which yields

Ar >. O(1) (4.230)

and if the transition frequency matrix at the new time scale is denoted Q(k), then

M - . (4.231)

Following the limiting arguments of Lemma 3, let 77(t) be the number of transitions
of interest and X the expected time between transitions. We then obtain

7(r + AT) - (r) 1
li n lir =a w.p. 1. (4.232)-0 Ar C-0 X

which was proved originally as a consequence of the law of large numbers. Specifi-

cally, the sample mean of the time between transitions from state I to state J equals

[ •the expected value with probability 1. However, by definition

At
X7 :2= E[~rr A)- rr) iI(4.233)

We may also write an equivalent expression conditioned on the initial state being

m(k) to obtain
7r+A r)- v17r T M()E (

E At r) m (4.234)

et._

_°A .

6e'.
[O,
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where X, is the expected time between transitions from state I to state J condi-

tioned on the initial state being in the aggregate state m(k). Then, substituting this

expression into Theorem 1, we obtain

Jim,= 0. (4.235)

Therefore, rescaling to the original time variable, and substituting (4.233),

17(f-+ At) _ -t() _ [Q(k)1
I 6f- 0 (4.236)

as required.
0

Examp ls

We now apply the concepts of this section to two examples.

Example I

Consider ,r first example of Section 4.5.2, where we calculated

Q 13 0 4 0

r. 
Q (1) 6 1

75

* and

Q (2) -[6

0. To determine whether or not the results of this section apply to a given event at

• - .a given time scale we proceed by forming the product of the expected frequency and

the magnitude of At at the particular time scale of interest. If the result satisfies

(1.227), i.e. it is much larger than 1, then the result of Theorem 3 applies and

.

0 k ," "' *;'."-,:.*' .;' :::: ) :''.,'i/; *' ; ?v'"." ';.*" " ''.' *
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%'U

the sample frequencies will equal the expected frequencies. For our first example,

consider the shortest time scale (time scale 0). We are observing the system over

time intervals [t,t+At] where At = o(1). The elements of the transition frequency

matrix that are of interest are obviously those which are non-zero. From Q(O) we see

that the non-zero elements are O(1). Therefore the product of the non-zero event

frequencies and At is o(1) which is small relative to 1 as f --+ 0. Hence the result of

Theorem 3 does not apply.

Now consider the next time scale, time scale (1). In this case we are considering

time intervals such that At >- 0(1) while the non-zero elements of Q(l) are again

* O(1). Therefore the product of the transition frequency and the time interval is

much larger than 1, and hence Theorem 1 applies. For time scale (2) we obtain a

similar result since the elements of Q(') are O(1) and the time intervals are even

longer (>- 0(-')).

These results make intuitive sense because increasing the length of the interval

makes the expected number of transitions larger. Once the expected number of

transitions becomes very large, the sample path frequency approaches the expected

frequency with high probability.

Example 2:

Consider the second example of Section 4.5.2. We calculated:

Q( 0) [3 0 0 0]

*Q(I) 2c 2 -c
- I.5j

and

Q Q(2) - f
-v7

-S.,

%!-

M" 40 -. %k % ~hUS S.VV ~ ~ UQ".
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Once again we must consider the product of the elements of the matrices Q(k)

4.- with the length of the time interval At. In this case we obtain a similar result

at the first time scale because the non-zero elements of Q(O) are once again 0(1).

If we consider the second time scale, however we get a different result. For this

example, the non-zero elements of Q(l) are 0(c). If we multiply this by a time

interval of At = o(( - ') the product is small with respect to 1 (specifically o(1)) and

therefore Theorem 3 does not apply. The reason for this result is that the transition

originates in an almost transient state. Therefore a very large amount of time must4,.

42,

pass before the required large number of transitions take place.

0 'If we examine time scale 2 we see that At is long enough at this time scale,

for Theorem 3 to apply, since At >- 0( - ') and the non-zero elements of the tran-

sition frequency matrix are O(c). Therefore the sample frequencies and expected

frequencies will be equal at this time scale.

4.6 Summary

In this chapter, we have discussed procedures for performing time scale decom-

positions on Markov Chains, lumping Markov Chains and calculating expected

frequencies for various transitions. The aggregation techniques provide an exact

* description of the system as E --. 0 by generating a number of lower order chains,

while the lumping techniques reduce the order of the overall model by eliminat-

ing some of the unnecessary details. Transition frequency calculations were then

* presented. These techniques are useful when systems are modeled in which the

frequency of certain events is important. For our case, Flexible Manufacturing Sys-

tems, we are interested in the frequency at which parts are produced so that we can

S.s

O4
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match our supply with demand. Finally, in some instances, namely when the inter-
9.

':"" val of observation is long enough for many of these events to occur, the expected

"' frequency will match the actual frequency for a sample path with probability one.

-I.

0'4.
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4.A Appendix

4.A.1 State Space Partitioning for Large Models

This appendix describes a method for performing the calculations described in the

body of this chapter for chains with a large number of states. The method relies on

the fact that many of the calculations require the manipulation of matrices which

contain a large number of elements which are identically zero. If we recognizE

that specific elements in the matrices are non-zero, we can significantly reduce the

number of operations required to perform our calculations.

* Our method takes advantage of the sparsity of the matrices by splitting or parti-

tioning the state space into a number of subspaces. There subspaces are specifically

' chosen to reduce the dimension of the matrices which must be manipulated. For

example, suppose that we had matrices A and B such that

A Ai A (4.237).'. 0 A2

and

B =](4.238)
.,...0 P-2

i.e.A and B are block diagonal. If A and .D have dimensions such that we can

multiply A with B and A, with B,, then we can clearly find A B by multiplying

the lower dimension submatrices and obtain

0. ~~Al. Bt 1
.I A B Ai - ] • (4.239).?.0 A2 B2

-. This type of approach will be needed for systems of large dimension when the cal-

culations described in Section 4.3 ar implemented. For example, suppose that we
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have a model with n states at the shortest time scale and N ergodic classes. There-

fore, equation (4.240) requires the multiplication of Nxn, nxn, and rxN matrices.

A( !) 1 (o)(E) A(0)(() u(0 )(0) (4.240)

These multiplications can be simplified if we realize that some of the matrices re-

-a- quired in the calculations exhibit a block diagonal structure. We will find that for
a..

the models that we work with, there is a natural partitioning of the state space such

that each subspace is associated with a diagonal block in the matrix.

We demonstrate this by considering each of the matrices in (4.240). We start

with the transition rate matrix of the Markov chain. If the system displays multiple

time scale behavior, then we know that we can order the state such that

_, •i)(E) .. A,( () A, (
Ik()

. ... : .

A ( )  (4.241)

0 0 ATT(0)

where there are N ergodic classes for the chain, and each submatrix A(k)fc) is

associated with transitions from states in ergodic class j to states in ergodic class

i. The submatrices ( _k)(c) contain the transition rates from transient states into

the states of ergodic class i. Furthermore, we know from the multiple time scale

behavior of the chain that the elements of the matrices , # j are all O(E).

However, the calculations given by (4.240) require A{°)(c), so that the structure of

* the transition rate matrix itself does not exhibit any block diagonal structure that

will help us in our calculations.

,..- For Uk)(0), the ergodic probability matrix, we know that for E=0, the ergodic

probability of a state given a particular ergodic class is non zero only if the state

% %a -.taas :~a-~ 3a -- -a
': !:-''-.' .',a 'a-' '.".:"_"; ,:' ? ? ' '" '- .'a '.-".--.-'-... -- "'.-.-",-.J - * v ..-. .. a.,'-.-,.-
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belongs to that ergodic class. Therefore, 0)(0) can be written in the form

u))()- ... 0

0 ( ) - (4.242)

0 ... 0

Similarly, if we examine the class membership matrix we recognize that the non-

transient states belong only to a single aggregate class, but the transient states may

belong to a number of ergodic classes. Therefore, we know that we can write lV(k)(e)

in the form*. l' ,)(o) ... o0I? +

V(k) (M ) = . (4.243)

-. : 0 ... V () E l()-NN,( NT

However, from Rohlicek (231, we only need to keep the O(c) terms for the transient

states, so we may use the form of 1(k)(f) given in (4.244).

Kk 0 K()
V(k) . : " (4.244)

-0 ... V.(o) V()

.- We note here that we need not partition our state space exactly according to the

ergodic classes to obtain the forms for Vk)(E) and (k)(0) that are shown in equa-

tions (4.242) and (4.244). In particular, any partitioning of the state space such

that each ergodic class lies within a single subspace will suffice. This is clearly true

5because we may take a number of the diagonal blocks in (4.242) or (4.244) and

combine them into a single block and the total matrix will still be block diagonal.

0.4;
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%For example, suppose we have a matrix B such that
'..- _B.0

B 0 B2 0 (4.245)

If we let

B4 - B 2  (4.246)

then we can write 1 as
~]

-. :B /3 R= 4 (4.247)

To enure that each ergodic class lies within a single subspace, we need only ensure

that all transitions between the subspaces that we choose are at most 0(c). We may

also include some of the transient (and almost transient) states in each subspace.

The only restriction is that the transitions from these states must enter only the

states from a single subspace. This restriction is due to the fact that associating

an almost transient state with a subspace such that there are transitions to other

subspaces may result in the elimination of behavior represented by sequences of rare

events through the transient states. (See [23] and the effect of almost transient states

on the long term behavior of a Markov chain). We proceed now, without loss of

• generality to assume that we partition the state space according to the individual

ergodic and transient classes. To determine how we can simplify the calculation

given by equation (4.240), we rewrite that equation in terms of the partitioned

submatrices as defined in equations (4.241),(4.242), and (4.244), which yields:

(k +1" N N

= Z /,~( F Ars(k)(,E)U.,(k)(0) + ArT(k) (() UT,(k)(0))

+!'A)() ~ AT.,() U.jk)(0) + ATT(k) (C) UTj () (0) )(4.248)
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Now, from (4.244) and (4.242),

_ ') (o) = 0

V (') = Q,j # i,T. (4.249)

Substituting these equations into (4.248) we obtain

k: (C )= + (k)A )'' )U'') (0)] (4.250)

This is the simplified formula required for the calculation described by (4.240).

* Note that we need only deal with matrices that are as large as the submatrices of
% U~k)(C (k)((f

v( €), _(')( ) and A(k)(c) that are associated with individual subspaces. Finally,

we note that if the choice of subspaces in our problem is based on transitions which

result from the slowest events in the system being modelled (at most O(f)), the

partitioning will be compatible with the conditions described above.

4.A.2 Comments on State Splitting Interpretation

In Section 4.5.5, the method for handling almost transient states by our algorithm

was interpreted using the concept of state splitting. Specifically, we chose a chain

that was analyzed in Section 4.5.4 and examined the matrices

Q(O) 0 0es1 00]

and
(0) 0 4 2 0 2  1. 0%[ A21  0

We then generated a new chain from the old chain (Figure 4.19) to obtain

the chain in Figure 4.20. This new chain had identical probabilistic behavior to the
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original for states other than state 1. In addition, the sum of the probabilities of the

states obtained by splitting state 1 of the original chain is equal to the probability

of state 1 in the original.

In the new chain we noted that each transition path through state 1 has a unique

sequence through one of the split portions of the state. In addition, the transition

rates out of states 2 and 3 which lead to a state 1 to state 3 transition are equal

to the second and third elements of (O) respectively. However, if we count those

transitions, the counting process that is obtained, which we may call i(t) is not

equivalent to the original counting process q(t) because they are counting different

transitions. However, we may in fact show that the expected frequency of the

transitions represented by the two different counting processes are asymptotically

4.' equal, or specifically, for appropriate time intervals (defined more precisely below)

£ - £o

We start by considering a somewhat simpler example where we have 3 states

H,I, and J as shown in Figure 4.22. From our earlier notation, we have that the

transitions from state H to state I are counted by r77H(t) and those from state I to

state J are counted by rij,(t). We wish to show for this case that if p(t) # I, and

At >- 0(1) then

lim t E At 0. (4.252)

Now, for the Markov chain described above let

?(At) + At)(-t + At)

(At) =At (4.253)

,,3
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% .% t

i.o ."

* 11H

VH.- ) 7 ,

Figure 4.22: Transition Sequence ExampleA'.

0 - and p(T) be the state of the chain at time r. Furthermore, assume that AjI = 0(1)

and AIR is at most O(f) and At >- O(1). Then, if p(t) $ I, we have

lim E I (At)] - E [k(At) _ 0 (4.254)

1-1 E J (At))

and if O(A-1) -< At, then (4.254) holds without the restriction on p(t).

Proof

We can expand the expression on the left side of (4.254) as

E [j(At)] - E [ (At)] E [7u(t + At) - j7,H(t)] - E [i1 ,,(t + At)- j (t)]=
E [k(At)I E Ir7j,(t + At)- 7:1(t)]

E [,uH(t + At) - n,(t + At)]

Efri, (t + At) - ij, ,(t)] (4.255)

We consider two cases: At = o(A-1) and At >- O(A-1).

Case 1: At = o(Ayk)

We can apply Lemma 1 here to show that only the first transition need be

included in the expected values. I Therefore since the state at time t might not be

'To see why this is true, we can scale time using r = t Atu, yielding Ar = o(1) and a new
transition rate = 1.

.,

0.



CHAPTER 4. ANALYSIS TECHNIQUES FOR MARKOV CHAIN MODELS138

H, we can obtain an upper bound on the numerator of (4.255) if the initial state is

4'.:" not state I (p(t) I),

E[rfnl(t+At)-Y 7j.,(t+At)] < Pr{p(t + At) = I p(t)= H)

,, ".= jAlIeHIdrT-( ,j1e- " idt

JO \J At-,

* ~~~ ~~AIN e~,A,)ti
Ail - A-

< A I

< AIH

, - A.IR- -

SI(-,). (4.256)

Now we must try to obtain a lower bound on the magnitude of the denominator

of (4.255). We proceed by noting that the expected value of the denominator is

greater than if there were no chance of a transition into state H after time t. i.e.

The smallest that it can be is the value obtained using the probability that p(t) =

H at the start of the interval to calculate an expected value. Hence

E[ i,,(t + At) - €l(t)] > Pr{v)(t + At) # H,I I p(t) = H}Pr{p(t) = H), (4.257)

but if p(t) is H, then

Pr{p(t + At) # H, I) = Ae-l''dr A je-Ajtdt

- 1 - eAI \if _ IR (euA:)t-1

_,: 1- 1- AIRAt+ -J A 2

( + A+ I At~~6AIR 1 J - AIR At+

> AHAt - IHAt _ AIR OARt
A\,,_- A I R \ A , , A. , - I , t

4.,= O(A,,,At) (4.258)

,'-,:, . . . .. .. . . , ., , , . .,", , . . . , .

. .e .~e .- ¢-#. ~ ae. . ...- r - " -.- *w-. . .. , . e **J.- p -*,
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Using the fact that Pr{p(t) = H) = 0(1), we now know that

lim E [(At)]- E [ (At)I "< limO ( AIM )
C-0 E k(At)1 -0 AIM At)

=limO/ -

= 0 (4.259)

since At >- 0(I).

Case 2: At >- O(A1)

In this case we scale time using

r = tAIM (4.260)

to obtain AXI = 1 and Ar >- O(1). Therefore we can apply Lemma 3 to obtain

limE [j(Ar)] = AIHr . (4.261)

However, state 11 has an 0(1) ergodic probability and therefore

E[j(Ar)] = O(AIH)

- 0(1) (4.262)
$

which yields

E[,r1IM(r + -A(r- ()] = EIAr)Ar]
"J = ,'IH,,T

>- 0 (1). (4.263)

If we use the fact that

E I/,,(r + Ar) - r/.:(r)] - E ['7IH(r + Ar) - r/H(r)] 1, (4.264)

4
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always, we can write

E j(Ar)]-E1;(Ar)j _ Eirj,(-r + +) - 7,j,(r)]-E kuH(r+ T) - l(r)]
E [ (Ar)j E jt~,j(-r + Ar) - ?j1(r)]

= o(1) (4.265)

and therefore
lir E [ (At)] - E [f(At)j
o E [f(At) = 0. (4.266)

It follows from this result that equation (4.252) is true. Now that we have this

result, we may apply it to each of the sequences of transitions so that

'71E [ A,3,(t+ IN)- ) - )1 E [ A(t+At)f-nIA( t

Slira E=_E_[2_ A( 0 (4.267)
a n d E [ , , o ., E,[ 7- . 1 (( A)] - 0 3 , A ( 9' ' I ) - ' B ( )

SandA t t At

lim E at I )-- At, (+ ,-0. (4.268)

Hence the frequency obtained for appropriate transitions from states 2 and 3 (which

have 0(1) ergodic probability) is asymptotically equal to the required expected

frequency for the state 1 to state 3 transitions. Therefore, for this example, we

see that the state splitting and subsequent transition substitution provides a valid

interpretation for the calculations of our algorithm.

5.:.

'I-

0,
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Chapter 5

Decomposition of the FMS Model

5.1 Introduction

In Chapter 3, a model for a small flexible manufacturing system was developed. The

model is intended to be simpler than a realistic system to minimize calculations,

9while still demonstrating features that can be expected in a real system. This

chapter describes the time scale effects that can be expected and then uses the

techniques of Chapter 4 to quantify these effects for the model. The result is that

the original high-order model is replaced by several lower dimensional versions at

* different time scales. Once the decomposition calculations are complete, the average

frequencies of part production are calculated and these results are in turn used to

calculate capacities for the production of the system.

,0, 5.2 Preparation for the Decomposition

In Chapter 3, a Markov chain model of the system was developed. The correspond-

ing transition rate matrix for the chain was then formed (equations 3.10 to 3.25).

141

-e
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The elements of the matrix correspond to the rates of the events that occur in the

system: failures, repairs, setups, operations and decisions. These rates are assumed

to have four different orders of magnitudes. The failure and repair rates are as-

sumed to have the smallest magnitude, 0(05 ), where c is a small positive number.

The setups are assumed to occur with a frequency that is O(0t), operation frequen-

cies are 0(0) and decisions, the fastest events, take place at a rate that is 0(1).

Since the rate differences are already explicit in the transition matrix through the

parameter t, we can directly apply the techniques of Chapter 4 to the model.

,'. Note here, that since we have the transition rate matrix A(), we have all that is

required to perform the time scale decomposition algorithm using Rohlicek's algo-

rithmic approach described in Section 4.3. If knowledge regarding event frequencies

is required, the algorithm of Section 4.5.3 can subsequently be implemented.

Before actually carrying out the decomposition, we provide a qualitative de-

scription of what the analysis will reveal. This description is based partially on

knowledge of the results that we will obtain, but is intended only as an aid in un-

derstanding the results for this example and is in no way required to implement

the decomposition. State transition diagrams are provided in the preliminary dis-

cussion as reference aids. These will correspond exactly with the qualitative results

.i except that we will label the transitions rates following the decomposition.

5 We start by considering observations of the chain over a very long time interval.

For this time interval, all of the transitions in the chain will occur many times. The

result is that all of the events in the system are blurred and individual transitions

O., cannot be distinguished. Therefore an appropriate chain for modeling the system

at this time scale consists of exactly one aggregate state. This corresponds to the

system being in a complete steady state. Hence we cannot distinguish any individual

O.N

.p~J
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Machine I Machine I

Failed Working

Figure 5.1: Expected Model at Time Scale of Failure Events

changes in the FMS, so only one state is required in the model.

If we look at the system over a somewhat shorter time horizon, we obtain a

situation in which the individual transitions between failure and repair modes of

the system are observed. Since the failure and repair events are the slowest events

that occur in the system, all other events will occur much more frequently and
hence will appear as a continuous stream of transitions. We expect a model at this

time scale to consist of exactly two states, one for machine 1 working and one for

machine 1 failed. This model is depicted in Figure 5.1.

While the system is in each of the aggregate failure states, the faster events such

as setup initiations and completions and operation related events continue to occur,

but take place so frequently that individual events become blurred together.

6 If we decrease the time interval of observation even further, the probability of

'A. observing failure-related events becomes very small, but we will distinguish individ-

ual setup events for machine 2. The dynamics for the system that we expect to see

* at this time scale are those which are generated by the set-up events of the system,

and are shown in a state transition diagram in Figure 5.2. The transition behavior

shown in Figure 5.2 will exist for both of the failure modes of the system.

a
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31:Setting up machine 2 for part I

2:Setting up machine 2 for part 2

3:Machine 2 set up for part I

, 4:Machine 2 set up for part 2

Constant Failure Mode

Figure 5.2: System dynamics at time scale of Setup events.

We can now repeat the process by examining the system at a shorter time scale.

Over time scales which are shorter than those examined above, the probability of

observing failure or set-up events will become very small, but individual events

associated with operations will be observable. In this case, unlike the set-up case,

the dynamics of the system will differ depending on the current failure or set-up

mode of the system. This is because the system cannot enter some operational states

if machine 1 has failed or machine 2 is in the process of being set up. In Figure

5.3, the most complex operational dynamics possible for our system are depicted,

when machine 1 is working and machine 2 is set up for part 1. The coordinate pairs

(a,b) that label each of the states represent the operational modes of machine 1 and

machine 2. The possible values for a or b are: 0 for the idle mode and 1 or 2 for

00 operational modes 1 or 2 respectively.

By decreasing the time interval of observation again, we will observe the fastest

events in the system, the decision events. All events described so far will have a

0.
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* Figure 5.3: Operational Dynamics

very small probability of occuring, because they occur at much slower rates than

.. the decisions. The decision dynamics will vary for different failure and set-up modes

because certain machines may not be capable of operating on certain parts. The

decision dynamics are depicted in Figure 5.4 for the most complex case of no current

failures or setups. The pairs of symbols used to label the states are the same for

this figure as in Figure 5.3, with 0,1 and 2 representing the operational modes for

machines 1 and 2. In this figure there is the additional symbol D which indicates

that the machine is idle and a decision is being made regarding the next operational

* mode to enter. The figure shows only transitions from the decision states to the

operational states and no transitions in the reverse direction. This is because those

transitions would correspond to operation completions, which occur with very low

probability at this time scale.

In summary we see that the time scale decomposition should generate models on

five different time scales (counting the extremely long time scale where all events

1160 .111 1
.mil
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-U.

Figure 5.4: Decision Dynamics

are blurred.) We expect that the models at each of these time scales will be of

significantly lower dimension than the original model, simply because each model

only contains transitions relating to a single event or type of event in the system.

5.3 The Time Scale Decomposition

Given that we have a qualitative idea of what to expect from the time scale de-

composition, we can proceed to verify these expectations using the techniques of

O Chapter 4. The model of Chapter 3 provides a transition rate matrix with elements

corresponding to rates at which events occur. These rates, which are denoted by

Aij(a,u), r, C2f,(ca), ( 2 s - , p and e r, are fundamental quantities that are

determined by the physical features such as failure characteristics of the system

that we are modeling. When we perform the decomposition, a number of new rates

,,' will be defined for the aggregate models which are combinations of the fundamental

:V,.NN 0
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Iquantities. To maintain consistency with other parts of the analysis, these quan-

tities will be defined with a superscript indicating the level at which these derived

rates are defined. For example, p(3 ) is the failure rate determined at level 3. Strictly

speaking, the fundamental quantities whould be written with a superscript (0) to

-. A- indicate that they are defined at level 0. However, the superscript is dropped for the

fundamental quantities so that they may be easily distinguished from the derived

rates.

Noting that the decision rates are 0(1) in the original transition rate matrix

defined in Chapter 3, the initial model describes the system at a time scale com-
A,

mensurate with the mean time for a decision to be made. We start at this time scale

and work toward the slower models since this is the order dictated by the techniques

of Chapter 4. This is the opposite order to that taken for the qualitative description

of Section 5.2, but the results must be the same. Also, we reference time scales with

indices 0,1,2..., where 0 is the shortest time scale while in Gershwin 110], 1 is the

longest time scale and the time scales become shorter as the index increases.

We start by noting that the transition matrix has dimension 40 by 40 and

therefore the state partitioning techniques of Sections 3.5 and 4.A should be used.

Our choice of partitioning criteria is the failure and set-up modes of the system.

Since there are two possible failure modes and four possible set-up modes, this yields

a total of eight subspaces for the system. Noting that transition rates between the

subspaces are all 0(0) and 0( 3 ), the simplified methods for calculations that

were presented in Section 4.A may be applied. A more detailed justification for this

partitioning is given in Appendix 5.A. The details of the calculations and results are
".

also provided Appendix 5.A; only those results necessary to demonstrate agreement

with the previous section are presented here..,.' %*

;,.A
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X0

(1. ) IFk ' =t

Figure 5.5: State transition diagram at fastest time scale (c 0)
~(Machine 1 in working mode, Machine 2 set up for part 1)

We start at the fastest time scale and determine the behavior of the system as

f - 0, so that all slower events will occur with a probability that approaches 0.

This behavior is predicted by the transition matrix since the only rates that do

not vanish are those at which decisions are made. If we draw the state transition

diagram for the system at this fastest time scale, we obtain Figure 5.5. (The stateV..

labels are defined as in Section 5.2, with operational modes of 0,1 and 2 and a

decision mode of D for each machine).

The transition rate matrix for the chain at the next time scale is obtained by

performing an aggregation as described in Section 4.3. The details of this calculation

'4, are provided in the appendix to this chapter. The matrix that is obtained provides

a description of the dynamics of the chain over time intervals that are O(E- 1 ).

Therefore, ct is 0(1) and the transitions which have O(c) rates will occur with an

I.. 0(1) probability. The transitions corresponding to decision completions, have 0(1)

rates and therefore will occur so quickly that they will not be distinguishable at
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Figure 5.6: State transition diagram at seccnd time scale.

this time scale. Figure 5.6 shows the state transition diagram which represents the

dynamics for one of the ergodic classes at this time scale. The terms P) that are

used in the expressions for the transition rates in the diagram are defined by

k A,.(1, 1)

This particular ergodic class contains all of the states for which machine 1 is working

and machine 2 is set up to operate on part 1. This corresponds to the diagram in

Figure 5.4; however, we should note that this diagram as well as those in Figures 5.6

to 5.8 are generated completely from the transition rate matrix as obtained from

the time scale decomposition.

We may now repeat the aggregation procedure using the algorithm of Section

4.3.2. The result is a model that is valid over time intervals of length 0(c). The

state transition diagram for the entire process at this time scale is shown in Figure
..

O0

N&



CHAPTER 5. DECOMPOSITION OF THE FMS MODEL 150

f (1,4)

Figure 5.7: State transition diagram at third time scale

5.7. The expressions f,(i,j) in that figure correspond to the rate at which setups are

initiated, given that the failure component is in mode i and the set-up component

is in mode j. The expressions p(:)(1,j) are given by

(2 ) (AI(1,j)711 + A12(1,j)r12p!(,) = EkAkIJ 1

This expression generates a reduced failure rate that compensates for the fact that

failures only occur when a machine is operating, but the machine may not be op-

erating 100% of the time. The corresponding transition rate matrix is derived in

[ the appendix. Each of the 8 states corresponds to a unique combination of modes

for the failure and set-up components of the state. Table 5.1 provides a list of the

state labels and the associated modes for the failure and set-up components. At this

r time scale, we observe the system over time intervals which are O(C 2 ) and hence

, 2 t-O(1). Therefore, the transitions with O(cl) rates, corresponding to setup re-

lated events, now have an 0(1) probability of occurring, while the operation related

events that we saw at the previous time scale are blurred away. The transition

,IiI011

- .~ r IN
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State Failure Mode (Machine 1) Setup mode (Machine 2)
1 Failed Setting up for part 1
2 Failed Setting up for part 2
3 Failed Set up for part 1
4 Failed Set up for part 2
5 Operating Setting up for part 1
6 Operating Setting up for part 2
7 Operating Set up for part 1
8 Operating Set up for part 2

Table 5.1: Description of The Eight Aggregate States at the Third Time Scale

- diagram shown in Figure 5.7 supports this, since the transitions are due to setup

initiations (with rate fo(i,j)) and setup completions (with rate a-').
E0

- .. By repeating the aggregation calculations of Section 4.3.2 once again, we obtain a

. transition matrix of dimension 2, which is given by Equation (5.63) in the appendix.

The state transition diagram corresponding to this transition matrix is shown in

Figure 5.8. The rate p(s) in the diagram is given by

4
P " P(3) =E aj2P (2)(1,J)

j= 1

where p(2)(Sj) was defined in Figure 5.7. We also introduce the parameter a~i which

is the fraction of time spent in set-up mode i, while the system is in failure mode j.

For example bl0 is the fraction of time spent setting up machine 2 for part 1 (mode

* 1), while machine 1 is failed (mode 0), and is given by

alf =(-- 3) f.O4)
2sf.(0,3) fa(0,4) + f.(0,3) + f.(0,4)"

Expressions for ai for each i and j are provided in the appendix. The resulting

expression for p(s) is therefore a weighted sum of the failure rates for each set-up

mode of the previous time scale, with weights that are equal to the fraction of time

. ,,spent in each of those modes.

0'*
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Machine I Machine I

Failed r Working

r2

p (3)

'- -}Figure 5.8: State transition diagram at fourth time scale
V'.'

• At this time scale, we observe transitions which are O( - ) for reasons similar to

qj those provided for shorter time scales. The transitions which are O(E - ' ) are related

-. -,'to the failure and repair events. Examining Figure 5.8, we see that there are two
Fstates as we predicted in Section 5.3 and the transition rates are functions of the

./ repair and failure rates.
Finally, we can repeat obeaggregation procedure one for reAon s lat

Shs rvddfrso tertmh cl hels trniiosw ichae. (Aereislat

aggregation we obtain a chain with a single aggregate state, as demonstrated in

tathe appendix. The reason is that all of the elements in the transition matrix at

! the fourth time scale were 0(1) so that the system does not display behavior at

additional time scales. Therefo crioeasing the interval of observation this last

time, we blur out all remaining transitions in the chain.

t an5.4 Frequencies of Operation Completion

Having completed the time scale decomposition of our simple model, it is possible

. ddtto calculate the expected frequency of various events represented in the model. In

the case of manufacturing systems, we are typically interested in the rate at which

parts are produced so that we can match demand. For our simple Markov Chain
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model, we note that completion of an operation is equivalent to the production

of a part because each part undergoes only a single operation. We may therefore

calculate expected frequencies of production for each part and for each machine by

determining the expected frequencies of transitions out of states in which operations

- are being performed. These results are not directly required if we are only interested
,, in the total production frequency of a part (only their sum is required). They will,

however, ' e needed if for example we wish to calculate the fraction of time a machine

is in use.

It is important to note that production frequencies can be calculated, and in

* general will be different, for each of the individual states at each time scale. For

example, there are only two aggregate states at time scale 3 (based on time intervals

commensurate with the mean time between failures). These states correspond to

machine 1 being in either failed or working condition. Therefore, at that time scale,

there are two production rates for either part, one corresponding to each of the

t-o possible aggregate states. In addition, we obtain the production frequencies for

individual machines in our preliminary calculations. We procede now in the manner

of Section 5.2, providing a qualitative description of the results that we expect.

Starting with time scale 0 (the fastest time scale) we are observing the system

over time intervals with lengths that are o(1). However, since operation comple-

tions correspond to transitions with rates 0(f), the probability that a transition

corresponding to an operation completion will occur is o(c), which becomes very
U, 'U-

small for small c. Therefore, the probability that two operations will be completed

is very small and may be ignored. The result is that the expected frequency of

operation completions at this time scale is equal to the Markovian transition rate

for the associated transitions if an operation is in progress. If an operation is not

O.,

0-
-. ,
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in progress, the expected frequency will be zero (the probability of both initiating

* Aand completing an operation will be very small).

At the next time scale, the intervals of observation are o(f- 1 ). The probability

of an operation completion during such an interval is o(1), which still becomes small

as c - 0. We may therefore repeat the arguments from time scale 0 to show that

the expected frequency of part completions should once again be the Markovian

transition rates, because the probability of completing more than one operation is

sufficiently small that it may be ignored.

When the model at the next time scale is considered, the number of states is

* decreased to eight. At this time scale, multiple operations may be completed by

a single machine. Since some of these operations may be different, the different

operation types will compete for machine time. Therefore the production frequency

of a part on a machine will be affected by its own decision parameters and opera-

tion completion times, as well as those of other operations on the machine. Since

these parameters may depend on the failure and set-up modes of the system, the

production frequencies will also be a function of these modes.

For exam le, if we consider the production of part I on machine 1 at this time

scale, the machine will perform many part 1 and part 2 operations and spend

some time idle. Therefore the frequency of part 1 production will depend on the

parameters that determine which operation related activity is initiated next - i.e.

operation on part 1, operation on part 2 or no operation. We also note that the

'I decision parameters are a function of the failure and set-up modes and therefore

the production frequencies will also be functions of these modes.

When we extend the time horizon again, we obtain the two state aggregate model

based on the failure modes of the system. Therefore we obtain production frequen-
0=-

no
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cies which are different for the two failure modes of the system. The frequency in

each of the states will depend on the set-up initiation and completion rates, f,(i,j)

and s - ' because these rates determine the fraction of time that machine 2 is capable

of operating on each of the parts.

Finally, at a time scale which is much longer than the mean time between the

slowest transitions, we obtain the single state model described in Section 5.3. The

production frequency at this time scale will depend on the amount of time that

machine 1 is in working order. Therefore we expect that the production frequencies

at level 4 will be a function of the production frequencies at level 3, as well as the

failure and repair rates.

5.5 Calculation of Production Frequencies

In order to facilitate the description of the expected production frequencies, we

introduce the following notation.

Definition:

The symbol u,j(k)(a,c) will be used to denote the expected frequency of part j
,- production on machine i. The superscript k indicates the time scale index, where

level 0 is associated with the shortest time scale and level 4 is associated with the

* longest time scale of the system. The arguments a and a correspond to the modes

of the failure and setup components. Let m(') be an aggregate state in the model

of the system at time scale k such that the failure mode of the system is a and the

set-up mode is o, while a -< b indicates that lim,. 0 = 0. Furthermore let q(t) be

the number of type j parts produced by machine i up to time t. Then we define

(k)k + -7 (t~ -A ()5.1)t

$., (a ' ) E p(t) M( ),O(E - k+ I) -At o(E k)  (5.1)

4,.,/ t
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For example, the expression u4) (1,2) refers to the frequency of production of

part 4 on machine 5. The time interval of observation satisfies O(c - ) - At =

0((-s), while the failure component is in mode 1 and the set-up component is in

mode 2. This notation is consistent with that of Gershwin [101, with the exception

that the ordering of the index for the time scale (k) is reversed from that in [101.

This dependence on the failure and set-up modes is not meaningful at all time

scales. For example, at level 3 we have 2 states, defined by the failure mode only,

because the set-up modes have been aggregated away. Therefore, for level 3 rates,

we drop the a argument. For similar reasons, both of the arguments are dropped

U- at level 4.

We proceed to describe the quantitative results obtained using the techniques of

Section 4.5. The numerical aspects are provided in the appendix, with only those

results that are important for a conceptual understanding repeated here.

Starting at the fastest time scale, we see that the matrix of expected production

- frequencies are either zero or O(c). The non-zero frequencies are of the form er,-,

which is simply the inverse of the mean time to completion of an operation. This

expression is the Markovian transition rate as predicted.

At the next time scale, level 1, the expected frequencies are zero for the states

in which the machine of interest is not operating on the part of interest. For the

premaining states, the expected production frequency is just the inverse of the mean

time to completion or ciru . The only difference from the previous time scale is that

we have fewer states, because the states for which decisions are being made have

been aggregated away.

At the time scale of level 2, we calculate the frequencies over intervals which are

O((-). The production frequencies at this time scale are provided in the appendix

O"i
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and are of the form
., , (,o) = a ) (5.2)

Ek Ad(Cto)1ji

for the states in which machine i is capable of production and zero otherwise.

For example, consider the aggregate state at this time scale which corresponds

to machine 2 being capable of working on part 2, but not part 1. The elements in

the transition frequency matrix given in (5.70) of the appendix, which correspond

(2)to the terms u12 (a,4), are zero (there is a zero rate of production of part 1 on

machine 2, while it is setup to work on part 2). The frequencies were calculated

using the algorithm of Section 4.5.3. The expression in equation (5.2) corresponds

physically to the rate at which operations are completed given an operation is being

performed, multiplied by the fraction of time that the machine operates on a type

j part.

Note that the denominator of the expression in (5.2) contains parameters corre-

sponding to all of the operations on machine i. This comes from the expression for

the fraction of time spent operating on type j parts and is a manifestation of the

competitive aspect of the operations for machine time. To see this we need only

recognize that changes in the time required by machine 1 to complete an operation

on a type 2 part (r1 2 ) will effect the production frequency for part 1 (u, .

Finally, the product of the expected frequencies and the length of the time interval

satisifies At >_ 0(1) (for those elements [q(%)], 0). and therefore the ob-

served frequencies will equal the calculated frequencies with probability 1 as -- 0.

At the next time scale, corresponding to level 3, we obtain the operation com-

0. pletion frequencies in equation (5.71) of the appendix. The expressions for the

frequencies have one of three forms depending on which machine we are consider-

ing and whether or not machine 1 is in working order. First we note that u,1)(O)

V.
S p ' ? .-# " . - , € . € # • . • . - • - - o - - - - - .. . .- - " % % -% % • " , % " " - " , e . .
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and u132 (0) are equal to zero. This makes intuitive sense because machine 1 cannot

produce either part 1 or part 2 when it is failed. When machine 1 is in working

order, we obtain production frequencies of the form

SwiiaU ( Ai(1,) a.i) (5.3)" '( )= EIo '\,,(l,i) ,,,t

which is just a linear combination of the level 2 frequencies, with weights given by

the terms a,,. These quantities represent the fraction of the time spent in each

setup mode and are functions of the setup initiation and completion rates, f. (a, a)

and s- '. For example, all is the fraction of the time spent in set-up mode 1, given

that the machine is working (failure component in mode 1). It is given by
-, +/(0, 3) f,.(0, 4)

.vall (5.4)
2sf.(0,3) f.(o,4) + f.(0,3) + /.(0,4)

Expressions for the remainder of the aj2 terms are given in the appendix by equations

(5.59) to (5.61). Finally, we have the production frequencies for machine 2 at level

3, which have a similar form to the expression in (5.3) except that in this case the

expression contains only the frequency corresponding to one of the set-up modes.

This is easily explained if we consider the frequency of part 1 production on machine

2. This frequency will only be non-zero when machine 2 is set up to operate on part

-, 1 (mode 3). Therefore we obtain
(3) '3) =(x;=A2 ~ 3  ) a3 .(5.5)

( ,3) ,A2 (, 3)U21.. (io 3) (;, 3) 72 ai(55

The expressions for the production frequencies of part 2 are similar, and are given ex-

plicitly by equation (5.71) in the appendix. Once again, for [Q(k)] 0 0, [Q(3)]_ At >-

SO(1) and therefore Theorem 3 of Section 4.5.6 applies for the sample path and ex-

pected frequencies.

At the longest time scale, level 4, we have the rates given by (5.72) in the

appendix. In this case, the frequencies are linear combinations of the level 3 rates.

V %
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The weightings in this combination are functions of the failure and repair rates at

level 3, because these rates determine the fraction of time that the machine is failed

and the fraction of time it is in working order. For example, suppose we consider

the production frequency for type 1 parts on machine 2. Examining the appropriate

element of equation (5.72), we see that

-,_ p_ r____ ____ 3,- u() + U2 3 (1), (5.6)

r + p( 3 ) r+p( 3 )

which is just the fraction of time spent in the failed condition multiplied by the

production frequency when failed plus the fraction of time that machine 1 is in

working order multiplied by the production frequency for that condition. Note

again that Theorem 3 applies for the sample path frequencies.

It is interesting to note the form of the calculations that we are performing

here. Specifically, we are applying the equation Q(k) = Q(k-1)U(k-1) from Section

4.5.3. The right hand side of this expression is the level k-1 production frequencies

multiplied by the ergodic probabilities of the level k-1 aggregate states. Therefore

we are effectively taking the expected value at time scale k-1. This is essentially

the same operation that is performed by equation (11) in Gershwin [101.

5.6 Calculation of Capacity Constraints
I

,1 In Gershwin [91, the concept of capacity is introduced. The basic idea behind

capacity is that there is a maximum number of parts that can be produced per unit

time regardless of how many unmachined parts are introduced into the FMS. This

information is important because loading parts at a rate which is greater than the

capacity will not increase total production, but may slow down the system due to

congestion.

I.
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Gershwin also introduces the concept of capacities that are dependen+ on the

time scale being considered. For example, suppose that we are considering an FMS

-' with one machine and one part. If failures of the machines are rare compared to

operations, then we may consider the system over a short time scale such that a

machine failure or repair will occur with very low probability, but many operations

will be completed. At this time scale we may define two capacities, one for when the

machine is failed (0) and one for when the machine is in working order ( maximum

operation rate on the machine). If we examine the system over a very long time

scale, we wiIl obtain a different capacity. Many machine failures and repairs will

occur, and therefore this long run capacity will be a function of both the short run

capacity when the machine is operating and the fraction of time that the machine

is in working order.

A number of equations are established in [91 for capacities at different levels

in the hierarchy (corresponding to different time scales). We will now show that

we can obtain these same capacity constraints for our simple model of Chapter 3,

using the transition frequency results of Chapter 5. The capacity constraints are

generated in a structured manner, so that equivalent results can be systematically

generated for more complex systems.

We start by considering Q(O) and Q(l), the matrices of expected part completion

frequencies. These matrices contain only the transition rates for operation comple-

tions. For Q(O) and Q('), we are considering time intervals which are o(1) and o(c')

WON respectively. Therefore the probability of more than one operation completion is

0 . very small. Therefore, since we are considering (with high probability) only a single

operation completion, the capacity constraint becomes degenerate, and equals the

inverse of the mean time to complete that part.

', 1
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Next consider the matrix Q(2). The non zero elements of this matrix are obtained

from (5.70) in the appendix as

U( ) )'ida Tik* (5.7)

4. Our next step in generating the capacity constraints is to multiply each frequency

, (2)(a,o) by rj and sum over the operational modes for machine i corresponding

to operations on a part. We thereby obtain:

Z ) tU (0, aI) T,- - ZkIO Atk(Ct,a) T
aik

k~e Zk Aik(a, a) 7T sk

1 .i ) o(a,a) T ,o

0 __ Z k Ak(a, a) 'r,
.< 1 (5.8)

because Ai (,C), 7,k > 0. The expression that is subtracted form the right side of

this expression is simply the fraction of time that the machine spends idle. Therefore

we obtain
1: U,() (a, ) ri 1 (5.9)

" k=1,2

This is exactly the form of equation (41) in Gershwin [10>. Note that a similar

result can be obtained for each machine using the frequencies given in (5.70). We

also note that the capacity constraint described by (5.9) is dependent on the failure

and setup modes. For example, if we want the capacity for production on machine

1 when machine 1 is failed and machine 2 is set up for part 2, we obtain

* u11(0,4), u,2)(0,4) 0 O, (5.10)

and therefore
UE u(') (0,4) r, = 0. (5.11)

=12
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Proceeding to the next time scale, we obtain another set of frequency equations.

From Section 5.5, there are three general forms for the frequencies at this time scale,

depending on which machine or part we are considering. For example, consider the

capacity restrictions on machine 2. The expressions for the production frequencies

for part j are
()2) a(+,. (5.12)

t4'") ,E(k=, A2k(1, k + 2) r2k

*.* where aj+ 7.., is defined as the fraction of time spent in set-up mode j+2 while machine

1 is in working order. The expression A2j(1,j + 2) is the decision parameter for

machine 2, part j and 72k is the mean time required to complete operation type k.

* Repeating our procedure from the previous time scale, we multiply both sides of

.:: "(5.12) by r2, and then sum over the possible operations to obtain

U_)_2___\21 _1,3) _1_21 - 2 2 (1,4) r22
"-a-"=1 31  -i a 41

21o Ek=,j 2kIi, 3 )r2k EkO0,2 A2kti, 4) r2*

(1 A 20 (1,3) (r0 ___+_1__\20(1,4) r20

r-k=o,l1\2k (1, 3) 1-2k) 3  +k0. X- (1~, 4 72k
-a3  + a4 a + 1-

= 1 -(all + a2 l). (5.13)

Therefore

-u )(1)%j + all + a21 < 1 (5.14)

where all + a21 is the fraction of time spent setting up machine 2. Equation (5.14)

corresponds to equation (33) of Gershwin [10], with the process of setting up defined

as an activity.

Finally we can repeat the procedure at time scale 4 where the production fre-

quencies for machine 1 are

(4) 3 ) 4 \j(1,j) ail~k (.5
+., P + k= pk oA ti,j)

.V
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Once again premultiplying by r1,, summing over the operations and solving in the

manner of the previous time scale, we obtain

~1, n(s) < .(5.16)
U _ +r< 1.

i=1,2

Intuitively, this corresponds to a reduction in the available capacity for opera-

tions on machine 2 due to the time spent by machine 1 in the failed mode. The

inequality in (5.16) agrees with equation (32) in [10] with a failure defined as an

.Ir activity at machine 1.

We see that with a small amount of manipulation, the transition frequencies can

* be used to yield capacity constraints at each time scale and for each aggregate state

at those time scales.

5.7 Summary

In this chapter we have used the techniques of Chapter 4 to obtain reduced order

models at various time scales for the simple system introduced in Chapter 3. The

techniques enabled us to calculate the frequency of part production for individual

machines and the system as a whole. For both the decomposition of the chain into

low order models and the calculation of production frequencies, intuitive arguments

i were presented for the qualitative aspects of results that should be obtained from

the calculations and perfect agreement with analytical results was reached.

The three most important aspects of the results are the dimension of the reduced

0.' models, the theoretical agreement of the calculated frequencies with those that

would actually be observed for a sample path, and the ease with which capacity

constraints are calculated. We note that the original model of the system had. 4

dimension 40, while the largest model obtained from the time scale decomposition

.' 

-



CHAPTER 5. DECOMPOSITION OF THE FMS MODEL 164

had dimension 12 (fastest time scale, machine 1 operating, machine 2 set up).

Secondly, we noted that for time scales 2,3,and 4, the conditions of Section 4.5.6

were met for the production frequencies and the observation intervals. Therefore

at the time scales of levels 2 to 4, the results of Chapter 4 indicate that the sample

path frequencies will equal the expected value of the frequencies with probability 1

as c --* 0. A special note was made regarding the similarity of the event frequency

calculations here and those of Gershwin. Finally, it was shown that the capacity

constraints for the FMS can easily be determined using the results from our event

frequency calculations.

p.o
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5.A Appendix

5.A.1 Time Scale Decomposition Calculations

,. In this appendix we apply the analysis techniques of Chapter 4 to the model of

a simple system that was presented in Chapter 3. The calculations and numerical

results corresponding to the verbal descriptions of Sections 5.3 and 5.5 are provided.

We start by noting that there are 40 states in the Markov chain model. Therefore

the transition rate matrix has dimension 40 x 40 and hence is difficult to manipulate

Z directly. We therefore wish to use a technique for which it is not necessary to work

* with the entire matrix at one time. We found in the appendix to Chapter 4 that

the state space can be partitioned into subspaces so that it is only necessary to deal

" '-, with smaller submatrices of the transition rate matrix at any given time.

The restriction on the selection of the subspaces is that the transitions between

states in different subspaces be at most 0(c). Noting the assumptions of Section

3.6 regarding the magnitude of transition rates, the rates for events associated with

the setups and failures are 0(02 ) and 0(03 ) respectively. Therefore, if each subspace

that we select contains all of the states for a particular combination of failure and

set-up modes, the non-zero transition rates between subspaces will be 0(02 ) or

0(0). Therefore, we will have a subspace corresponding to machine 1 failed and

machine 2 setting up for part 1, a subspace for machine 1 working and machine 2

setup for part 2 and so forth, yielding a total of eight subspaces. Table 5.2 lists the

modal combinations for each of the eight subspaces.

N%,

O.;



CttAPTER 5. DECOMPOSITION OF THE FMS MODEL 166

Subspace 1 Failure Mode Set-up Mode
1 Failed Setting up for Part 1

.2 Failed Setting up for Part 2
i, 3 Failed Setup for Part 1

4 Failed Setup for Part 2
5 Working Setting up for Part 1
6 Working Setting up for Part 2
7 Working Setup for Part 1
8 Working Setup for Part 2

Table 5.2: Modal Combinations for Subspaces

First Aggregation (Level 0 -- Level 1)

The first step in the aggregation procedure is to separate the state space into er-

godic and transient classes. In our case, this must be done for each individual
:A

subspace. Before we proceed with the separation, we define some terminology. An

almost transient state is a state which is transient for c=0, but not transient for

f : 0. When we refer to a recurrent state, we are referring to those states which

are non-transient for both c=0 and ( #0.

When we separate the states into recurrent and (almost) transient classes there

is more than one ergodic class for some of the subspaces. Table 5.3 lists the recurrent

states for each subspace and numbers them according to ergodic class. In addition,

the transient states associated with each subspace are listed (forming a transient

class for each of subspaces 3 through 8). Recall that an ergodic class is a set of

states, E, such that there is a non-zero probability given the system is in state

Sx E E, at time t, that the system will enter any state z, E E in some additional

time At. At this time scale, for c=0, there are no transitions leaving the recurrent

"V,
0 ,, states and therefore each of those 24 states must correspond to an ergodic class.

To help explain Table 5.3, consider the fourth subspace that consists of states

OLi
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Subspace Recurrent States Ergodic Classes Transient States
: :1 1 1-

2 2 2
3 4,5 3,4 3
4 7,8 5,6 6
5 10-12 7-9 9

4. 6 14-16 10-12 13

7 20,22,24,25,27,28 13-18 17,18,19,21,23,26
8 32,34,36,37,39,40 19-24 29,30,31,33,35,38

Table 5.3: Almost Transient and Recurrent States of Each Subspace

6,7 and 8, where state 7 and 8 are recurrent. If we refer back to Table 3.3, we see

that machine 1 is failed and machine 2 is set up to operate on part type 2 for each

[* of these states. State 6, the transient state, corresponds to a decision being made

for machine 2. The transience of the state is a result of the fact that decisions are

made very quickly, causing transitions to states 7 or 8. State 7 corresponds to no

operations being performed and 8 to an operation on part type 2. Since the time

scale is very short compared to the mean operation time, there is a high probability

that the system will remain in state 7 or state 8 for the duration of the observation

interval.

Since each ergodic class consists of a single state, the elements of the ergodic

probability matrix can have two possible values when c=0, zero for the almost

transient states and 1 for the recurrent states. We can proceed to calculate the

ergodic probability matrix in terms of its submatrices. For the first two subspaces,

'V we obtain
= ['11 (.7

with each of state 1 and state 2 being an individual ergodic class. Recalling that
U.

[U()(0)],, is the ergodic probability of state i given ergodic class J, we obtain for

U.%.q.
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the remaining submatrices

T

""0 1 00
L (0) 010 (5.18)

.0 0 1

0100

(0 0 0 1 0 (5.00)

. . 0 0 0 0 0 1 0 0 0 0 0 0

',-"0 0 0 0 0 0 0 1 0 0 0 0

* 00 0 0 00, (0) (5.20)
i 0 0 0 0 0 0 0 0 1 0 0 0

~0 0 0 0 0 0 0 0 0 0 1 0

Consider for example our previous example of subspace 4, correponding to subma-

t itix~ (0). States 7 and 8 are ergodic classes 5 and 6 so that

[U()(O) 1 = [U(°)(O)1 8 1. (5.21)

The correponding elements of the submatrix are [U(°)(0)] 2 and [U °)(O)]32 which

are equal to 1, in agreement with equation (5.21). We also note that all of the

[0 off-diagonal submatrices of U()(0) are identically 0. This is because the ergodic

probability of a state, given an ergodic class to which it does not belong must be 0.

The class membership matrices require the calculation of the probabilities of

! 0. entering each ergodic class from each almost transient state. The result is the set

of equations (5.22) to (5.28) which defines the class membership matrices for this

level. Note that these matrices are represented as functions of c, but the matrices

0. in (5.22) to (5.28) do not contain the parameter c. This is because the transition

0

4:..,

S,*
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-. %. .. ,

rates for transitions originating in almost transient states all have the same order

-- of magnitude, 0(1). Therefore, although these matrices are in general a function

of c, the leading order terms in this case are 0(1) and hence f does not appear.

The first two submatrices correspond to the membership matrices for ergodic

classes 1 and 2. Since each of these ergodic classes consists of a single state, the

elements are simply 1.

11W V22 (0 = [I1 (5.22)

For V°)() and 0_()(f), the elements corresponding to recurrent states are just
'p,..,

1 for the ergodic class to which the state belongs. The elements corresponding to

, almost transient states, make up the first column of V)(E) and 0()(c) (states 3

and 6). These elements represent the probability of entering each ergodic class from

.the almost transient states.
A20o0,s) 1 0

,. o() A o(o.3)+, 21 (o,31 (5.23)
'p A2 (O,S)2 (0, )

1L" A2 0(,3)+ 2 1(O ,S) 1 01

.(0 ) o(O,4)+A22 (o,4) (5.24)L-4 A22(0,4) 0 1
A2 0 (O,4)+A 2 2 (o,4)

Submatrices 0_)(c) and V__)(f) are similar except there are three recurrent states

• ).in subspaces 5 and 6.

• ,hP,') 1 0 0

(0) A 1 1 1)

V_4 W 0 1 0 (5.25)

A 112

'b=("n1) 00 1

O.

-.. L, I 0 0(5.26)

a'.,.',~ 40 A,(,2)

,'-,,'l2 00 1

.,

.,,'

' ., ": . "" " ' :" . .. ' . :" . . . ".Z .". . . . ". "," , . " ."
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Finally, submatrices 0)77(c) and V(°) are the most complicated because subspaces

7 and 8 contain six recurrent and six almost transient states. Each matrix contains

six columns with entries of 1 or 0 corresponding to the recurrent states and six

columns with fractional entries for the almost transient states, yielding

V77 '(0)( (

0 k-o 1 0 0 0 0 0 0 0 0

0 0 0,--,Z.,,i 0Z 0 0 0 0 0(A2 1 ,A 2 0) A 1, A20' + A2,2

0A 0 0 0 A 1 0 0 0 0 0 0
* i~2r:Tt7, A.j A,, A+±A

A 0 0 0 0 0 0 0 0 0

,o-r. ( A ,2.) : A ~ z... AI A A 2+AA '

"., 0 0 0 0 0 0 0 0 1

(5.27)

In (5.27), the symbol A,, is used as a short form for Aj(1,3). Similarly,
..." Vs °)(c) =

' A A,"n 1 0 0 0 0 0 0 0 0

0 - o 0 A 1 0 0 0 0 0 0
-.:' - A.-A),,, A20o oA2 o2  °" 1 o

.A 0 0 0 0 0 10 0 0 0

A22n)T~ 0 0 00 ,;A22 01 0 0

0 0 0 0 0 0 0 1 0
(A 2 2+A 2 o) ) A,\ A', A20+A 22

-\2 X;2 0 0 0 0 0 0 0 2 0 1
(;k 22+A 20) L]i 

A I A-' " A20+1\22

(5.28)

where Aj represents Ai,(1,4) in this case. The transition matrix describing the

aggregated system at the next slowest time scale can now be calculated using the

formula given in Section 4.A. The non-zero submatrices of A(')(c) are given by

0,
3'
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Iequaol mis (5.29) to (5.43). All submatrices that are not defined by these equations

are identically zero. Note that the elements denoted by an asterisk have numerical

values such that the elements in the corresponding column of the matrix sum to 0.

The diagonal submatrices of the transition rate matrix for the model at time scale

1 are given by

A) ( [1 (5.29)

S.[A 0,3(0.3)

L =0.2( ,3)= -
P,-,

,A 4 W *,20o.4),1n-' (5.31)

.L - , 2.1(1,4)

A (0)111)71

,.-.66 .(-) -1 1 (5.32

where

A,(I(in Ass")(E) whl P) = . (I ' 2) in &.G0)(c).

C01 * C2o C 1 10 0 C 1 2 0
.-.

(4) cloi 0 C21 0 C 1  2 0

(SS
A77(c W (5.33)

0 C1 01 C20 1  * 0 C121

C1 0 2  0 C112  0 C21

o 0 C102 0 c112 C2 01  *

O'.4

l:

.4'
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and

* C2 2 0 CIo 0 C120  0

c * 0 cIIo 0 c120

c10 1  0 * C22 0  c 12 1  0A_ s ) =(5.34)

0 C1 0 1  C202 * 0 C 1 2 1

Cio0 0 C 11 2  0 * C2 2 0

0 C1 0 2 0 C1 1 2  C 2 0 2  *

where c,),k in A )(c) and in A88(')(c).

The off-diagonal submatrices, corresponding to transitions between the sub-

* spaces are given by

A14() = f,(0,4) cf(0,4) , (5.35)
S() [(o,3(5.36)

:..~ .f 0 0 0 0
andAH(,A. :() 0 0 f f 0 0 (5.37)

0000ff

for the setup initiation events, where the symbol f represents ff,(1,4) in Al' ) and

'f, (1,3) in A (c). For example, the (1,2) element of A() (c) represents the transition

rate from the second state of the fourth subspace to the first element of the first

- subspace. The transitions correspond to the initiation of setups for part type 1.

The rates corresponding to setup completions in this model are given by

,= [ j- ], (5.38)
: 0

%
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T

CS 1 0 0 0 0 0 1
and AM (f), A Q) 0 0 ,s-1 0 0 0 (5.39)

0 0 0 0 0 CS

The failure events have rates in this model which are represented by

A [ 0f 2p _ 2p ] ,(5.40)

a( 0 0 2p 0 (2p 0 1
-17 ( 4)_, (() ,( . :

a )A[0 0 0 2p 0 2p

while the repair rates appear in

%:.c- r

0 ( (5.42)

0

and A4T1(,jAW() [ 2r 0 0 0 0 0 (5.43)

at time scale 2.

Second Aggregation (Level 1 -, Level 2)

-S..-

Examining the transition rates between subspaces, which are represented by the

elements of the matrices M(() i we note that they are at most 0(e) at

this time scale. Therefore we can use the same partitioning of the state space for

?% 9
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this aggregation as for the first aggregation. Examining the matrices A,,(c) we see

that they contain only O(1) elements. Since these elements represent the transition

rates within each subspace, we see that each subspace has exactly one ergodic class.

Solving for the ergodic probabilities we can generate the diagonal submatrices of

.-. . the ergodic probability matrix U1)(O). Hence we obtain

%--

(_')(0) 2,2')(0) [, 1 , (5.44)

L 3.- "13)O 0 - A ,,(03), 2 ,o3),7, (5.45).'..~ ~ 2. ) l(0,.3) r: I

- 2o(c,3) 2o. + A (0,3).,

A n (-4)

(1)(0 A n 0.4 A (, 4 T ; 2

i "u , o __ ool 44,,, (5.46)
&-n .o(O,4)T2o+ -.2(,4)7.2

_ (0) (5.47): ' k- =o1 .2 
)  

(1,1)%Ik

(0- =.. & O 1,2 A l (1,2)rl k 5 . 8

A 12 (1,2)T12

, .: .-.C o o ( 1 , 3 )
Col (1, 3)

0)- c,0(1, 3)<,-. _Z (o)(5.49)

c1 1 (1, 3)

C20 (1,3)

C21 (1, 3)

U W

% % %
0, A-A-SUALA
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coo(1, 4)

C02 (1, 4)
and =_(o) Co0(1,4) (5.50)

C12(1,4)

C20(1, 4)

" ,C22(1,4)

where we have defined c,,(1,j) as

--::- (,j)=,li(1, ')T-iA j(l, j)r2, (5.51)

o.0 The off-diagonal submatrices are again 0, because they correspond to the ergodic

probabilities of states being in ergodic classes to which they do not belong.

The class membership matrix can be determined again by finding the diagonal

submatrices which are given by

0), (, K1)(cv= [1], (5.52)

3_ 1-4 W [1 11, (.53)
V M(),.6(6) = 1 1 1], (5.54)

and V Q('),V_ (,) = [1 1 1 11 11]. (5.55)

The off-diagonal matrices are identically zero, because the states are not members

of more than one ergodic class (there are no transient or almost transient states).

Using the formula of Section 4.A, we can calculate the transition matrix for the

0,,

o(
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model at level 2, which is given by

", • 0 0 f,(0,4) cp(2)(1,1) 0 0 0

0 * (0,3) 0 0 0 0

s 0 * 0 0 0 cp(2 )(1,3) 0

A( 2) (C) 0 s 0 * 0 0 0 cp(2)(1,4)

"r 0 0 0 * 0 0 f"(1,4)

0 cr 0 0 0 * f,(1,3) 0

0 0 (r 0 s-1  0 * 0

0 0 0 r 0s -  0 *

(5.56)

0 where
-P (2)(1,i) =p I ll(1, rlI+ A 1 ,1 (5.57)

V A I k k(1,TIk )
has been used to simplify the notation. We note that with only 8 states in the

model at time scale 2 we are able to easily write out the transition rate matrix

A( 2 )(c) completely. The quantities p(2)(1,i) are equal to the failure rate multiplied

'N by an expression which equals the fraction of time that machine 1 spends operating

on parts. This expression is generated because the model assumes failures only

, occur when the machine is operating.

d" .

Third Aggregation (Level 2 - Level 3)

We note that since the number of states in the model at level 2 is 8, we were able

to write out the transition matrix in equation (5.56). Therefore the calculations

for the remaining aggregations can be written out completely, so state partitioning

will not be used. To determine the appropriate model at time scale 3, we find the
V,°/

@-"-
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4 ergodic probability matrix which is given by

, U2)(0) = alo a2o a3o a 40  0 0 0 0

0 0 0 0 all a21 a31 a45

where

-5 ." .sf.(i, 3)f.(i, 4)
a, 2  =2sf,(i,3)f,(i,4) + f,(i,3) + f,(i,4)'

f,(i,4) (5.60), a. a3, = (.0
2sf,(i,3)f,(i,4) + f.(i,3) + f.(1,4)'

,~f -. /(1', 3)
and a4i = f,(5.61)

2sf,(i,3)f,(i,4) + f.(i,3) + f.(i,4)

* The expressions aji represent the fraction of time spent in set-up mode j given- F

failure mode i. The class membership matrix is given by

Sv( 2 )(o) - (5.62)
, ,. ,0 0 0 0 1 1 1 1

Using 7( (0), V( 2)(O) and A(-(c), we can calculate the transition rate matrix

for the model at next time scale. The result is

A (3)() = [ (3) (5.63)

where
4

P = () ai p(2)(1,i) (5.64)
' i=1

is the failure rate in the model at time scale 3. This rate is the weighted sum of

the failure rates in each set-up mode, with weights equal to the fraction of time the

system spends in each mode.

-. ij
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Fourth Aggregation (Level 3 -- Level 4)

At time scale 3, there are no f terms in the transition rate matrix, but we proceed

with the calculations to generate the information required for the calculation of

expected event frequencies. The ergodic probability and class membership matrices

a.'", are given by

r (3)1

(3)( p(3) + (5.65)

p p(
3) r+ J

and (3)(c) = 111]. (5.66)

- .,- Using equation (4.16) we find that the transition matrix at the final time scale

"s.. is

A('(f)= [o. (5.67)

Equation (5.67) indicates that the model of the system at this longest time scale

consists of a single aggregate state. This is because the time intervals of observation

are long enough that all of the events that are modeled become blurred and therefore
'are

cannot be distinguished individually.

N 'Na.%
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5.A.2 Calculations for Production Frequencies.

This appendix uses the results of the time scale decomposition in Section 5.A.1 to

calculate the expected frequencies of the events of interest in the system, namely

part completions. The numerical results generated by the algorithm of Section

4.5.3 are provided here. A discussion of the results is presented in Sections 5.4 and

5.6. Since the time scale decomposition of the chain has already been performed

in Section 5.A.1, we start by forming Q(0) as described in step 2 of the algorithm.

We define 4 sets of events, corresponding to the two parts produced and the two

machines that can produce them. Each combination is assigned to a row of the

* matrix Q(0) according to Table 5.4.

Row Machine Part
1 1 1
2 1 2
3 2 1
4 2 2

Table 5.4: Rows of the Event Frequency Matrix

The transitions that we count will be those which originate from states in which

a machine of interest is operating on a part of interest and end in a state for which

the machine is idle but capable of operating on a part. From Table 3.4, we see

this is possible only for the completion of an operational activity on a machine, i.e.

the production of a part. In this way, we obtain (5.68) as the matrix of expected

frequencies at level 0.

0 0 0 0 0 0 0 0 0 0 r
1 1

-1  0 0 0  r11-  0

Q(o) 0 0 0 0 0 0 0 0 0 0 0 rs,-' 0 0 0 rTi -

0 0 0 0 21-1 0 0 0 0 0 0 0 0 0 0 0

0 0 0 0 0 o oro 1 0 0 0 0 0 0 0 0

62,IM
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0 0 0 0 0 0 711-1 rI' 1 "1 0 0 0

0 0 00 0 0 0 0 0 7'1 2 1T712-1 71-1

0 0 0 0 72 1-1 r*2 1  0 0 'T21 - 1 0 0 72 i 1

0 0 00 0 0 0 0 0 0 0 0

0 0 0 0 0 0 711 1T,1- 1T711 1  0 0 0

05' 0 000 0 0 0 0 0 712-1 'r2-Ii T1 2 - (5.68)
0 0 00 0 0 0 0 0 0 0 0

U UU 2 2 .2 1 0 0 722  0 0 T 2

Now, using the ergodic probability matrices from Section 5.A and the algorithm

of Section 4.5.3 we obtain the formulae for Q(') through Q(') which are given by

equations (5.69) through (5.72). The transition frequency matrix at time scale 1 is

given by

0 00 0 0 0 0 rll-' 0 0 rllj1  0 0 0

Q,(1) 0 00 0 0 0 0 0 712 -1 0 0 T12- 0 0

0 0 0 2 l1 0 0 0 0 0 0 0 0 0 2

0 00 0 0 T22- 10 0 0 0 0 0 0 0

711i- 1 ll 0 0 0 0 rll ITil- 0 0

0 r2l7121 0 0 0 0 7121 T12- -1 (5.69)
0 7211 0 7r211 0 0 0 0 0 0

07 221' 0 T2 2 - 0 T2 2
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This matrix contains only the Markovian rates for transitions corresponding to

operation completions. Proceding to time scale 2 we obtain

T

0 0 0 0
o 0 0 0

o',0= A21 (0,3)0

00 0 X2 2(0,4)

)Al 1o.1) A 
&-0 2 I (0,4),2k

A . A,, 12 (1,2) 0 0

;0A, 1 1, (1 3) A 12(1 .3) A21(1,3) 0

r

Z .1 (1, 4)~ 1  A A (1, 4)~ 1  &=O 2kI)k

(5.70)

This matrix contains the expected frequency of part completions for each part type,

machine and aggregate state at time scale 2. These aggregate states correspond to

each unique combination of failure and set-up modes. At time scale 3, we obtain a

matrix of frequencies with only two columns:

0 ( )

QA() 0 Lk A 12(1J)r 1  (5.71)
A10,3 1130 \ 2 1 (1.3)a 2 1

Ek=0,l A2k(0,3)r2  A2 k(I.3)r2 k

1\22 (0,4)ad. A2 2 1,4 041

,2 A2 (04)r?2  k =.2 A2 & (1,4)r,

Each of these two columns corresponds to a different aggregate state in the model

at time scale 3. These aggregate states in turn represent the two failure modes of

the system. Finally, at time scale 4, all transitions are blurred, so there is only a

single aggregate state. The long run production frequencies obtained at this time

4
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scale for each part and each machine are given by

((3+r) j=1  A 3 l~

F4' 
A]~2(1,))a2

Q( 4) - p
3 j7 ~(JTk(5.72)

~k(O)T2k + k A20~ 3)

( k 02X o 43)7.2k + 7=02 k(1.4)T~ )+

0
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Chapter 6

Conclusions

6.1 Remarks

The work in Chapters 2 through 5 of this thesis have used a continuous time finite

state Markov Chain to model a Flexible Manufacturing System. Chapter 2 intro-

duces the FNIS environment and describes some of the features we might expect for

a typical system. This description is then used in Chapter 3 to develop a Markov

chain model for a simple FMS. Chapter 4 then presents some techniques that can

be used to simplify and analyze such a model while Chapter 5 actually uses these

techniques on the model generated in Chapter 3. The resources in the system were

defined and the characteristics of those resources were used to define the states of

0the chain. The events within the FMS were represented by state transitions with

rates determined by physical quantities.

A decomposition of the Markov Chain model of the entire system into several

lower order models describing the system at various time scales was demonstrated.

The results of the time scale decomposition were shown to be in agreement with

what one would intuitively expect for models of the system at each time scale. The

183
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reduction in the complexity of the models with which one must work is significant,

going from a 40 state chain to a worst case of 12 states. Once the decomposition was

- .'%" complete, the results were used to calculate production frequencies and determine

production capacities.

The analysis demonstrates the usefulness of the formulation in providing concise,

compact results regarding the behavior of the system. The following section pro-
vides a short example to demonstrate the lumping techniques for exactly lumpable

systems. The usefulness of a generalization of this technique to almost lumpable

systems is then discussed. Finally, we summarize the contributions of this thesis

and the possibilities for future research in Sections 6.3 and 6.4 respectively.

6.2 Lumping Example

In Chapter 4, aggregation and lumping were introduced as methods of reducing

the order of models describing a system. The aggregation technique was applied

to a simple example in Chapter 5, in which a multiple time scale decomposition

was developed for our model. This decomposition was then used as the basis for

the application of the event frequency techniques of Section 4.5. This particular

example did not present opportunities for the application of lumping (since the

*• machines did not exhibit identical behavior). Therefore, this section uses a different

example to demonstrate the usefulness of the lumping technique. In particular, a

trivial example is used to show the reduction in complexity that can be obtained.

0. In addition, suggestions for when the technique will be most useful are presented.

Suppose we have an FMS in which there are three identical machines. Further-

more, assume that we only wish to model the failure behavior of the system. This

*. assumption does not affect the flavor of the results, but eliminates much of the
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State I Machine 1 Machine 2 Machine 3
1 Failed 1 Failed Failed
2 Failed Failed Working
3 Failed Working Failed
4 Failed Working Working
5 Working Failed Failed
6 Working Failed Working
7 Working Working Failed

A 8 Working Working Working

Table 6.1: Components for each state

calculations so that the main concepts are not obscured.

Let the rate at which a failure occurs for each machine be P and the repair rate

* be R, where these rates have identical meanings to those quantities introduced in

Chapter 3. We also maintain the assumptions of exponentially distributed transition

times, again so that the important results are not obscured.

To define the state space of the system, we recognize that it can be constructed

,- as the Cartesian product of three components, with each component determining

whether a particular machine is in a failed or working condition. The product of

the components yields 8 states with the failure components for each state listed in

Table 6.1. Since the transition rate for the failure event is P, the transition rate

from state 5 to state 1, for example, is P because this transition corresponds to

the failure of machine 1. Similarly, the transition rate from state 4 to state 8 is

R because the transition results from the repair of machine 1. However, the rate

from state 3 to state 5 is zero, because such a transition corresponds to an exactly

simultaneous failure of machine 2 and repair of machine 1 and such an event is
0.

modeled as being impossible.

The state transition diagram for this chain is shown in Figure 6.1. We can write

0.
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2 P 4

,R R

* PP pRR

--_ Figure 6.A: Exactly lumpable Markov chain

"° ".out the transition rate matrix for this chain obtaining

*P P 0 P 0 0 0

R * 0 P 0 P 0 0

"R 0 * P 0 0 P 0

0 R R * 0 0 P
A. =(6.1)

R 0 0 0 * P P 0

0 R 0 0 R * 0 P
0 0 R 0 R 0 * P

0 0 R 0 R R*

For this example, one possible way of lumping the states would be to lump states

2,3 and 5 together as well as states 4,6 and 7. Referring to Table 6.1, we see that

this corresponds to lumping all of the states which correspond to an equal number

of machines working, regardless of which machines are working. For example, states

2,3 and 5 each represent states for which only 1 of the 3 machines is in working

*.4V
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Figure 6.2: Lumped chain for 3 machine example

* order. Therefore this lumping would be appropriate if our analysis only required

knowledge of how many machines are working or failed.

Next, we perform the actual calculations. Referring to Section 4.4, we calculate

C, B, and A, the last of which is the lumped transition rate matrix and is given

by

* P 0 0

3R * 2P 0
A, (6.2)

i 2R * 3P

0 0 R *

The state transition diagram for the lumped chain is provided in Figure 6.2. Therefore

we see that the state space has been reduced from 8 states to 4.

This reduction in the size of the state space is the principle reason for using

the lumping technique. In this example, the procedure is somewhat academic be-

cause the original model had only 8 states without lumping. However, this small

example was chosen only so that the important features of the calculations could

be observed. The technique is easily extended to much larger models. For example,

0.Z
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when modeling systems with ten machines, the failure dynamics alone yield 1024

states. If the results from our example are generalized to this 10 machine case, the

lumped model has only 11 states.

Examining these results ho~wever, we note that a similar result would have been

achieved if the model had been set u. originally with the state defined by the number

of machines that are in working order. However, if we consider a case where the

machines are not exactly the same, then directly setting up the model in this way

is not possible.

Note that if the state space is formed using a complete enumeration of wh.-

machines are failed, we may obtain a Markov chain that is almost lurnpable. Almost4

lumpable refers to a chain whose dynamics depend on a parameter c, and which is

lumpable for i = 0, but not lumpable for c # 0. The theory regarding when and

how such a system can be lumped with errors that uniformly approach 0 as E -- 0

has not been developed to date. Therefore, this is left as a possible future research

topic.

6.3 Contributions of this thesis

The contributions provided by this thesis are as follows.

* Using a finite state Markov chain model of an FMS that can be generalized for

many activities and events, a time scale decomposition was effected using the algo-

rithmic approach of Rohlicek. This technique will also be applicable to alternate

4 models including additional aspects or details of an FMS. In addition, a physical

interpretation was given corresponding to the numerical aggregation results, pro-

viding a qualitative demonstration of the results that can be expected when the

aggregation techniques are employed.

4
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A method for calculating the expected frequencies of transitions within a Markov

chain was provided. The method, which essentially requires one to take a series of

expected values, parallels the concepts in Gershwin [10], but provides a compact,

precise means of performing the calculations. The use of the expressions obtained

in these calculations to find capacity constraints as defined in [101 was also demon-

strated.

The effects of almost transient states on the calculation of the expected frequency

of transitions were described. In particular, it was demonstrated that calculations

which used ergodic probabilities that are determined by setting the perturbation

parameter c, equal to zero, lead to incorrect results. In fact, this approach can yield

4relative errors of up to 100 percent for some expected frequencies. Therefore, a

. modification of the expected frequency calculations was developed which accounts

for the leading order terms (as powers of f) of the ergodic probabilties. The resulting

technique retains the analytical simplicity of calculating ergodic probabilies with

f = 0, but generates approximations of the expected frequencies of events that are

asymptotically exact as f -- 0.

The issue of ergodicity and the implications for the expected frequencies that

are calculated was also addressed. In particular, a set of conditions was provided

for which the time average frequency of an event will equal the expected value of

the frequency with probability 1 as f --+ 0.

6.4 Future Research Directions

This thesis was intended to show how time scale decomposition techniques can be

used to aid in the modeling Flexible Manufacturing Systems. Techniques that can

be applied to the decomposed model to obtain production rates and capacities were

0i
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derived and illustrated. Using this as a starting point, there are several research

areas worthy of investigation.

Techniques for increasing the generality of this type of model could be inves-

tigated. In particular, the results of Rohlicek [23] handle a much broader class of

models than the Markov Chains considered here. Therefore, the time scale decom-

position techniques should apply to models which, for instance, do not require the

assumption of exponentially distributed transition rates. This will allow more real-

istic models, particularly for the portions of the model describing quantities which

are unlikely to be random. For example, it is likely that a realistic model would

represent the holding times for the transitions corresponding to the completion of a

decision as nearly deterministic quantities, since a set of decision rules should take

a consistent amount of time to implement.
As mentioned in Section 6.2, the generalization of lumping techniques to systems

which are almost lumpable would also be useful for obtaining tractable models for

very large and complex manufacturing environments. The almost lumpable termi-

nology refers to the case when certain physical quantities in the system, represented

by state transition rates in the chain, are nearly identical, but differ by a quantity

proportional to e, a small positive number. Therefore, if A() is the transition

matrix for a Markov Chain with almost lumpable states, we could write it as

AE) = A(0) + Bc), (6.3)

where A(0) is the rate transition matrix for an exactly lumpable chain and B(c)

0is a matrix whose elements are at most o(e). The ability to handle these cases

would greatly increase the maximum complexity of systems that could be handled

using the techniques of this paper. For example, we saw in Section 6.2 that for

a 10 machine system the state space could be reduced from 1024 to 11 states if
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the machines are identical. If an almost lumpable approach were developed, a

comparable reduction might be possible, even if the machines were similar, but not

identical.

There are also many additional features of an FMS that could be incorporated

'. into a model, and investigated in the multiple time scale framework. For example,

this thesis considered the case where a part only required an operation by a single

machine in the system. The case where parts visit a number of work stations in

sequence could also be considered. The interaction of the two machines in terms

of part flow could be modeled, possibly with various buffers of work in progress

between them, and the resulting dynamics over various time scales analyzed.

Once the model for a Flexible Manufacturing System has been formed, the

techniques of Chapter 4 can be applied to obtain the expected frequency of various

events of interest; however, there are many additional uses that could be investi-

gated for this type of model. In particular, the relationship between the expected

frequencies at adjacent levels could be examined. Gershwin [9] discusses the con-

cept of information flow up and down the hierarchy, and hence between levels. He

introduces the relationship between this flow of information and the concepts of

capacity and control in the FMS. An analysis of the expected frequencies at various

levels can be used to obtain compact, general equations for capacity constraints as

demonstrated in Section 6.3. An investigation into the use of the frequency results

for the evaluation of control policies would also be of interest.

The issue of trying to optimize control policies for the Flexible Manufacturing

40, System can also be addressed. Some attention has been given in the literature to

the near optimal control of Markov Chains which exhibit behavior at multiple time

scales. Approaches by Delebecque and Quadrat [7], Philips and Kokotovic [21],

et
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and Larson [19], deal with the determination of near optimal control policies for

A Markov Chains using reduced-order models at two time scales. The controls that

are obtained by these schemes are nearly optimal in the sense that the value that is

obtained for an objective function when the nearly optimal control policy is applied

differs from the value obtained when the optimal policy is applied by an amount

which is O(c). It is the possibility of being able to find such a control policy that

makes the time scale analysis particularly valuable from a practical point of view

when an optimal solution to the control problem may not be possible.

A
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