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  COMPUTES TIME-DEPENDENT, MULTI-STATE PROBABILITIES USING EXPLICIT OR IMPLICIT 

  FINITE DIFFERENCE METHODOLOGY.  THE SAMPLE PROBLEM USES DATA FOR A DEISEL GENERATOR 

  TO COMPUTE PROBABILITIES OF BEING IN SIX STATES, STANDBY, OPERATION, TEST, PREVENTIVE 

  MAINTENANCE, FAILURE AND REPAIR. 

 

  IF DESIRED, USER CAN EDIT STATE TRANSITION FREQUENCIES VIA THE DATA STATEMENTS AT PROGRAM END. 

  SEE PAPER FOR DERIVATION OF TRANSITION FREQUENCIES. 

 

  THE IMPLICIT METHOD IS THE PREFERABLE OPTION. THE EXPLICIT METHOD REQUIRES SHORTER TIME STEPS. 

  A TIME STEP OF 4 HRS OR LESS GIVES STABLE RESULTS THAT COMPARE WELL TO THE IMPLICIT METHOD. 

  A TIME STEP OF 5 HRS OR MORE IS UNSTABLE. 

 

  ENTER INITIAL TIME (HRS)           ? 0 

  ENTER FINAL TIME (HRS)             ? 100 

  ENTER TIME STEP (HRS)              ? 10 

  NUMBER OF STATES                       6 

  ENTER IMPLICIT (I) OR EXPLICIT (E) ? I 

 

  *** IMPLICIT FINITE DIFFERENCE OPTION *** 

 

                 *** LIST OF TRANSITION FREQUENCIES (/HR) *** 

 

             STANDBY   OPERATION    TEST       P.M.      FAILURE    REPAIR 

            ---------  ---------  ---------  ---------  ---------  --------- 

   STANDBY   0          1.14e-05   0.00137    0.000685   0.0003     0 



  OPERATION  0.042      0          0          0          0.003      0 

    TEST     0.45       1.1e-05    0          0.035      0.015      0 

    P.M.     0.031      1.1e-06    0.027      0          0.0031     0.00125 

   FAILURE   0          0          0          0          0          0.25 

   REPAIR    0.075      0          0.0438     0          0.00625    0 

 

                 *** RESULTANT SYSTEM STATE PROBABILITIES *** 

 

           STANDBY        OPERATION         TEST            P.M.           FAILURE         REPAIR 

          ---------       ---------       ---------       ---------       ---------       --------- 

  T(HR)    Pr( 1)          Pr( 2)          Pr( 3)          Pr( 4)          Pr( 5)          Pr( 6)      Checksum 

 

  0     1               0               0               0               0               0                 1 

  10    0.9872614867    9.268221982e-05 0.004185550421  0.005747139551  0.001521124413  0.001192016698    1 

  20    0.9836434756    0.0001507269591 0.00287883401   0.009103871841  0.001538178245  0.002684913337    1 

  30    0.9806138976    0.000187142419  0.003739228584  0.01078816302   0.001578731322  0.003092837071    1 

  40    0.9796671161    0.0002100355145 0.003500473345  0.01174441744   0.001618856475  0.003259101102    1 

  50    0.978909668     0.0002244430031 0.003670529921  0.01223252486   0.001624579316  0.003338254894    1 

  60    0.978625034     0.0002335187656 0.003631917387  0.01250343726   0.001634576864  0.003371515773    1 

  70    0.978423631     0.0002392396297 0.003666618947  0.01264378724   0.001636662939  0.003390060264    1 

  80    0.9783374593    0.0002428478633 0.003661259805  0.01272058897   0.001639153078  0.003398690944    1 

  90    0.9782819612    0.0002451246474 0.003668639689  0.01276078455   0.001639882675  0.003403607265    1 

  100   0.978256115     0.0002465618654 0.003668168595  0.01278258345   0.001640531569  0.003406039488    1 
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