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A Generalization of 6 - Shock Model

Mohammad Hossein Poursaeed
Department of Statistics, Lorestan University, Khoramabad, Iran

Abstract

Suppose that a system is exposed to a sequence of shocks that occur randomly
over time, and ¢, and J, are two critical levels such that0 <d, <d,. The
system fails with a probability 6, when the time between two successive
shocks is between [4,,d, ] and the system fails as soon as the time between
successive shocks is less thand,. Such a model can be considered as a

generalization of the ordinary delta shock model, in which the distribution of
the time between two successive shocks is arbitrary, and the system exhibits
probabilistic behavior when encounters some inter arrivals. In this paper, the
survival function, Laplace transform and two first moments of the system are
given for general inter arrival distribution and then, the generalization of the
problem is also pointed.

Keywords: ¢ -Shock model, Inter arrival distribution, Survival function.
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