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Abstract  This paper provides an analytical method for evaluating production
rates in serial lines having finite buffers and unreliable machines with
arbitrary unimodal distributions of up- and downtime. Provided that
each buffer is capable of accommodating at least one downtime of all ma-
chines in the system, we show that the production rate (a) is relatively
insensitive to the type of up- and downtime distributions and (b) can
be approximated by a linear function of their coefficients of variation.
The results obtained are verified using Weibull, gamma, and log-normal
probability distributions of up- and downtime.

1. Introduction

Analytical methods for evaluating throughput in serial production
lines are available only if the up- and downtime of machines obey either
exponential (in discrete time, geometric) or coaxial (phase type) proba-
bility distributions (see reviews by Koenigsberg, 1959; Buxey et al., 1973;
Buzacott and Hanifin, 1978; Dallery and Gershwin, 1992; Papadopoulos
and Heavey, 1996, monographs by Viswanadham and Narahari (1992);
Buzacott and Shanthikumar (1993); Gershwin (1994); Altiok (1997) and
representative papers by Sevast’yanov (1962); Buzacott (1967); Sheskin
(1976); Soytser et al. (1979); Wijingaard (1979); Gershwin and Berman
(1981); Altiok (1985, 1989); Buzacott and Kotelski (1987); Choong and
Gershwin (1987); Gershwin (1987); Jafari and Shanthikumar (1987); De
Koster (1987, 1988); Terracol and David (1987); Dallery et al. (1988,
1989); Altiok and Ranjan (1989); Liu and Buzacott (1989); Lim et al.
(1990); Hiller and So (1991a,b); Glassey and Hong (1993); Powell (1994);
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Jacobs and Meerkov (1995a,b); Tan and Yeralan (1997); Chiang et al.
(1998, 2000, 2001); Yamshita and Altiok (1998); Dallery and Le Bi-
han (1999); Vidalis and Papdopoulos (1999); Tempelmeier and Burger
(2001); Enginarlar et al. (2002); Sadr and Malhame (2003); Tempelmeier
(2003)). The present paper is intended to offer an analytical method for
calculating throughput in serial lines with machines having arbitrary
unimodal distributions of up- and downtime, provided that each buffer
is capable of accommodating at least one downtime of all machines in
the system. Specifically, we show that the production rate, PR, of a se-
rial line (i.e., the average number of parts produced by the last machine
per unit of time) can be evaluated as follows:

M
CVup.i + CViaown.i
PR = min — (€min — PR®P = : )
e (e ) ; Wi
CVvup,i € [Oa 1]7 Cvdown,i € [Oa 1]7 (4'1)

where PR®P is the production rate of the line if all machines were ex-
ponential, CV,p; and CVqoun,; are the coefficients of variation of up-
and downtime of the ith machine, i = 1,..., M, and ey, is the smallest
efficiency in isolation among all the machines in the system, i.e.,

Tup,i

€min = MINj=1 . M €; = MINj=1 . M TupitTaowni’

Tp,; = average uptime of machine 7,
Taown,i = average downtime of machine 7,

. _ Oup, . __ Odown,i
C\/vup,z = Tupi’ C\/vdown,z = Taown.i’

Oup,; = standard deviation of uptime of machine 7,
Odown,; = standard deviation of downtime of machine 7,
M = number of machines in the system.

Using Weibull, gamma, and log-normal probability distributions, we
show that the accuracy of this method is within 6%. Along with provid-
ing a quantitative result, expression (4.1) indicates that the production
rate depends mostly on the first two moments of up- and downtime,
rather than on complete distributions of these random variables.

The CVs considered in this paper are less than 1 because, according
to the empirical evidence of Inman (1999), the equipment on the factory
floor often satisfies this condition. In addition, it has been shown in
Li and Meerkov (2003) that CVs are less than 1 if the breakdown and
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Figure 4.1. Serial production line.

repair rates of the machines are increasing functions of time, which often
take place in reality.

The outline of this paper is as follows: In Section 2, the model of the
production system under consideration is introduced and the problems
addressed are formulated. Sections 3 and 4 introduce some analytical
expressions and describe the approach of the study, respectively. Sec-
tions 5—7 present the main results, and in Section 8 the conclusions are
formulated. The proofs are given in the Appendix.

2. Model and problem formulation
2.1 Model

The block diagram of the production system considered in this work
is shown in Figure 4.1, where the circles represent the machines and the
rectangles are the buffers. Assumptions on the machines and buffers are
as follows:

(i) Each machine m;, i = 1,..., M, has two states: up and down.
When up, the machine is capable of processing one part per cycle
time; when down, no production takes place. The cycle times of
all machines are the same.

(ii) The up- and downtime of each machine are continuous random
variables, typ; and tqown,i, ¢ = 1,..., M, with arbitrary unimodal
probability density functions, f;  (t) and fi .. (t), t > 0, i =
1,..., M, respectively. It is assumed that these random variables
are mutually independent. For convenience, it is also assumed that
the up- and downtime are measured in units of the cycle time.
In other words, uptime (respectively, downtime) of length ¢ > 0
implies that the machine is up (respectively, down) during t cycle
times.

(iii) Buffer b;, i =1,..., M —1, is of capacity N; such that max;—;
Taown,i < N; < 00, where Tqown,; is the average downtime of ma-
chine m;. In other words, it is assumed that

N,
max;=1,. M Tdown,i
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where parameter k; is referred to as the level of buffering.

(iv) Machine m;, i = 2,..., M, is starved at time ¢ if it is up at time ¢,
buffer b;_1 is empty at time ¢ and m;_1 does not place any work
in this buffer at time ¢. Machine my is never starved.

(v) Machine m;, i = 1,..., M — 1, is blocked at time ¢ if it is up at
time t, buffer b; is full at time ¢ and m;41 fails to take any work
from this buffer at time ¢. Machine m, is never blocked.

The production rate, PR, of the serial line (i)—(v) is the average num-
ber of parts produced by the last machine, my;, per cycle time. As it was
pointed out above, no analytical method for its evaluation are available
in the literature, except for exponential and coaxial distributions of up-
and downtime of the machines.

2.2 Notations

Each machine considered in this paper is denoted by a pair

[ftup,i’ ftdown,i]7 1= ]-7 sty M7 (43)

where, as before, fy, . and fi, .. . are the probability density functions
of up- and downtime of machine i, respectively. The serial line with M
machines is denoted as

{[ftup,u ftdown,l]’ R [ftup,M’ ftdown,M]}' (4-4)

If all machines have identical distributions of up- and downtime, the
notation for the line is:

{[ftup7ftdown]i7i: 17"‘7M}‘ (4'5)

2.3 Problems addressed

Using the model (i)—(v) and notations (4.4), (4.5), this paper is in-
tended to:

m Develop an analytical method for calculating the production rate
in serial lines (4.4) and (4.5) under the assumption that the average
uptime and downtime of all machines are identical and, in addition,
the coefficients of variation of uptime and downtime of all machines
are the same and, moreover, equal to each other, i.e.,

Tup7i = Lup Tdown,i = T4own; i=1,..., M,
CVUPJ - C\/down,i =CV, i=1,..., M. (46)
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This is referred to as the case of identical machines. Note that the
machines may have different distributions of up- and downtime but
are identical in the sense (2.3).

» [Extend this method to the case where T, ; and Tqown,; are arbi-
trary and the coefficients of variation of uptime and downtime of
all machines are the same but may be nonequal to each other, i.e.,

CVup,i = CViup,  CVdaown,i = CVdowns i=1,...,M, (4.7)

and, in general,

Cvup 7£ C\/down .

This is referred to as the case of identical coefficients of variation.

» Finally, extend this method to the case where all T,y i, Taown,:
CVup, and CVagwn,i» @ = 1,..., M, are arbitrary. This is referred
to as the general case.

3. Analytical expressions
3.1 Production rate for CV,, = CVg4oun =0

In the case of CVyp = CVgown = 0, the production rate of the line
(i)—(v) can be evaluated as follows:

THEOREM 4.1 Consider a serial production line defined by assumption
(i)~(v) and assume that CVy, = CVaown = 0. Then its production rate
s given by
o . Tup,i
PR= min —F—
i=1,...M Tup,i + Tdown,i

i.e., the PR of the line is equal to the smallest efficiency in isolation
among all machines in the system.

Proof. See the Appendix. O

It should be pointed out that the main reason why Theorem 4.1 holds
is that the level of buffering k; > 1, Vi =1,..., M — 1.

3.2 Production rate for CV,, = CV4own =1

Assume that all machines have up- and downtime distributed expo-
nentially and, therefore, CV,p, = CVgown = 1. As it was pointed above,
PR in serial line (i)—(v) with exponential machines can be evaluated us-
ing a number of analytical techniques instance, (see, for Gershwin, 1987;
De Koster, 1987, 1988; Dallery et al., 1988, 1989; Chiang et al., 2000,
2001; Sadr and Malhame, 2003).
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Although all of them are relatively precise, each has a certain error
in comparison with the real production rate (which can be obtained, for
example, by numerical simulations). Because of this error, to determine
the accuracy of the method developed in this paper, we evaluate PR
of serial lines with exponential machines using simulations, rather than
analytical calculations. We denote this production rate as PR¥P.

3.3 Production rate for 0 < CV,p, CVyown < 1

Based on the above, PR of serial lines with CV =0 and CV =1 can
be easily evaluated. For all other CVs, we formulate

HyYPOTHESIS 4.1 In the case of identical machines (2.3), the production
rate of serial lines (1)—(v) can be evaluated as follows:

PR =e— (e — PR"P)CV, (4.8)

Tup

where e is the machine efficiency in isolation, i.e., e = 7—F—.
up down

HYPOTHESIS 4.2 In the case of identical coefficients of variation (4.7),

the production rate of serial lines (1)—(v) can be evaluated as follows:

CVup + CVvdown
2 )

h = mins . — min: Tup.i
WNETE Emin = MINj=1 M €; = MINj=1 M Topi+tTaowni

PR = €min — (emin — PReXp)

(4.9)

HYPOTHESIS 4.3 In the general case, the production rate of serial lines
(i)—(v) can be evaluated as follows:

M

PR = emin — (emin - PRexp) Z
=1

Cvup,i + C\/vdown,i
2M ’

(4.10)

Verifications of these Hypotheses are given in Sections 5-7, while the
approach to the verification is described in Section 4.

4. Approach

4.1 Distributions considered
For the verification of (4.8)—(4.10) we consider the following distribu-

tions:
(a) Weibull, i.e.,
ftup}i (t) — pPef(pt)PPtpfl’

(4.11)
ftdown,i (t) = TRei(rt)RRtRil *
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Here and in all subsequent distributions, (p, P) and (r, R) are posi-
tive real numbers. These distributions are denoted as W (p, P) and
W (r, R), respectively.

(b) Gamma, i.e.,

(pt)F !
L(P) ’

(rt)F-1

ftdown,i (t) = Te_ﬁm, (4.12)

where I'(z) is the gamma function, I'(z) = [ s" 'e *ds. These
distributions are denoted as g(p, P) and g(r, R), respectively.

ftup,i (t) = pe_pt

(c¢) Log-normal, i.e.,

f () 1 _ (ln(t);pﬁ
. = e 2P ,
fup.i V21w Pt (4.13)
s ) 1 _ <ln(t)5r>2 '
X = e 2R
o 2 Rt

We denote these distributions as LN(p, P) and LN(r, R), respectively.

Specific realizations of downtime distributions analyzed in this work
are given in Table 4.1. They are classified according to their coefficients
of variation, CV qown, which take values from the set {0.1,0.25,0.5,0.75,1},
and according to their average values, which are 10 and 20.

Table 4.1. Downtime distributions considered

Cvdown Taown = 10
0.1 W (0.0959,12.15), ¢(10,100), LN(2.30,0.1)
0.25 W(0.0913,4.542), ¢(1.6,16), LN(2.27,0.25)
0.5 W (0.0886,2.1013), ¢(0.4,4), LN(2.19,0.47)
0.75 | W(0.0917,1.3475), ¢(0.18,1.78), LN(2.08,0.67)

1.00 LN(1.96,0.83)

CViown Taown = 20
0.1 W(0.0479,12.15), ¢(5,100), LN(2.99,0.1)
0.25 W (0.0457,4.542), ¢(0.8,16), LN(2.97,0.25)
0.5 W (0.0443,2.1013), ¢(0.2,4), LN(2.88,0.47)
0.75 W (0.0459,1.3475), ¢(0.09,1.78), LN(2.77,0.67)
1.00 LN(2.65,0.83)

The uptime distributions, corresponding to the downtime distribu-
tions of Table 4.1, have been selected as follows:
For the case of identical machines, given machine efficiency, e, the

average uptime was chosen as
e

Tup = 17_€Tdown-
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Next, CV,, was selected as CVyp = CVgown and, using these T,,, and
CVyp, the distribution of uptime was selected to be the same as that of
the downtime, if the case of identical distributions was analyzed; other-
wise it was selected randomly and equiprobably from the set {W, g, LN}.

For the case of non-identical machines (4.7), the values of e;, Tqown,i
and the distributions of up- and downtime were selected randomly and
equiprobably from the sets {0.55, 0.65, 0.75, 0.85, 0.9, 0.95}, {10,20}
and {w, g, LN}, respectively.

4.2 Evaluation of the production rate

To evaluate the production rate of serial lines (i)—(v) with up- and
downtime distributed according to the distributions described above,
a MATLAB code was constructed, which simulated the operation of the
production line (i)—(v). In all simulation runs, zero initial conditions of
all buffers have been assumed and the states of all machines at the initial
time moment have been selected “up”. The first 10,000 cycle times were
considered the warm-up period. The subsequent 100,000 cycle times
were used for statistical evaluation of PR. Each simulation was repeated
20 times, which resulted in 95% confidence intervals of less than 0.003.

4.3 Parameters selected

In all systems analyzed, particular values of M, e, and N have been
selected as follows:

(a) The number of machines in the system, M: The number of ma-
chines in the system was selected to be 3, 5 and 10.

(b) Machine efficiency, e: Although in practice e may have widely
different values (e.g., smaller in machining operations and much
larger in assembly), to obtain a manageable set of systems, e was
selected from the set {0.55,0.65,0.75,0.85,0.9,0.95}.

(c) Level of buffering, k;: the value of k; was selected to be 1 (“small”
buffer capacity) or 3 (“large” buffer capacity).

4.4 Systems analyzed

We consider two groups of systems. The first one consists of machines
with identical types of up- and downtime distributions. For the case of
identical machines, this group is given by

{[W(pa P)? W(Tv R)]@,Z =1,..., 10}7
{lg(p, P),g(r,R)];,i=1,...,10}, (4.14)
{[LN(p, P)’ LN(T, R)]Z,Z =1,..., 10}
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We use systems (4.14) in order to evaluate the sensitivity of PR to dif-
ferent distributions of up- and downtime.

For the case of identical coefficients of variation and for the general
case, this group is denoted as

{[W(p1, Pl)? W(Tb Rl)]? SRR [W(plo, PlO)? W(T10> Rlo)]}7
{lg(p1, P1), 9(r1, B1)], - -, [9(p10, Pro), 9(r10, Rio)l}, (4.15)
{[LN(pl, Pl), LN(?"l, Rl)], ey [LN(plo, Plo), LN(T‘lo, RIO)]}

The second group consists of machines with different up- and down-
time distributions. These lines have been formed as follows: For each
machine m;, i« = 1,..., M, the up- and downtime distributions were
chosen from the set {W, g, LN} equiprobably and independently of each
other and all other machines in the system. As a result, the following
lines have been selected:

Line 1: {[g, W], [LN, LNJ, [W, g], [9, LN], [g, W], [LN, g],
(W, W], lg, 9], [LN, W], [g, LN]}

Line 2: {[W,LN], [g, ]@N‘V][ 9], l9, LN, [g, W],
(W, ][LN'M [9, W], [LN, LN]}

For M = 3 (respectively, M = 5), the first 3 (respectively, first 5)
machines of lines (4.14)—(4.16) have been used.

We will employ the notations A € {(4.14)} or A € {(4.14), (4.16)} or
A € {(4.15),(4.16)} to indicate, respectively, that line A is one of (4.14)
or one of (4.14), (4.16) or one of (4.15), (4.16).

Specific parameters of the distributions involved in (4.14)-(4.16) are
selected in a manner consistent with the problem analyzed; they are
described in Subsections 5.1, 6.1 and 7.1.

(4.16)

4.5 Metrics for sensitivity and accuracy analysis

The analysis of the sensitivity of PR to the type of up- and downtime
distribution is carried out using the following metric:

|[PR4 — PRE|
g = max —_—

-1 4.1
A,Be{(4.14)} PRA 00%, (4.17)

where PR# and PR? are the production rates of systems from set (4.14)
evaluated by simulations.
The accuracy of Hypothesis i, i = 1, 2,3, is estimated using the fol-
lowing metrics:
|IPRA — PR,|

A = max — - 100%, (4.18)
Ae{(4.14),(4.16)} PR
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A _ .
A - IPR“ — PR;|

i = X = -100%, ¢=2,3, (4.19)
Ae{(4.15),(4.16)} PR

where PR is, as before, the production rates of line from (4.14), (4.16)
or (4.15), (4.16) evaluated by simulation and PR;, i = 1,2,3, is the
production rate calculated using Hypothesis i.

5. Production rate evaluation for the case of
identical machines

5.1 Parameters of systems analyzed

Since in this case all machines have identical Typ, Taown, CVyup and
CVgown and, moreover, CV,, = CVqown = CV, the parameters of the
systems analyzed coincide with those introduced in Section 4, i.e.,

CV € {0.1,0.25,0.5,0.75, 1},
Taown € {10’ 20}»
e € {0.55,0.65,0.75,0.85,0.9,0.95},
M € {3,5,10},
ke {1,3}.

Taking into account that these parameters have been used for all five
systems (4.14), (4.16), this implies that the total of 1800 different pro-
duction lines have been analyzed.

5.2 Results

Tables 4.2 and 4.3 present the production rates of serial lines (4.14)
and (4.16), evaluated by simulations and by Hypothesis 4.1 (broken
lines). In these Tables, the rows and columns correspond to e € {0.55,
0.65, 0.75, 0.85, 0.9, 0.95} and M € {3,5,10}, respectively. Each entry
of the Tables contains the data for kK = 1 and & = 3. Based on these
data, we conclude the following:

(a) The type of up- and downtime distributions does not affect PR in
any significant manner. This phenomenon is quantified by the values of
metric ¢ (calculated according to (4.17)) given in Tables 4.4 and 4.5. As
one can see, they take values within 6%. In addition, Tables 4.4 and 4.5
exhibits qualitative effects of system parameters on the sensitivity of PR
to distributions of up- and downtime. These effects can be summarized
as follows:

CV 1 = Sensitivity T,
M 1 = Sensitivity T,
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Table 4.~
Tdown = 10.

Production rates evaluated

by simulations and

71

by Hypothesis 4.1:

e=0.55

M=3

M=5

M=10

08

07

e=0.65

02

e=0.75

02 04 06 08 1

04

03

02

—8— Weibull
—— Gamma k=1

04 —#— Log-normal
—< Line 1

03| =& Line2 . 03
— — Hypothesis 1

02 02

0.2 0.4 0.6 0.8 o 0.2 04 0.6 08 1 0.2 0.4 06 0.8 1
cv cv cv

e=0.95

08

07

06

05

08 08
@
[
07 07
06 06
05 05
02 04 06 08 o 02 04 06 08 1 02 04 06 08 1
cv cv cv
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Table 4.3. Production rates evaluated by simulations and

Tdown = 20.
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by Hypothesis 4.1:

e=0.55

e=0.65

M=3

M=5

M=10

08

07

02 02 02
02 04 06 08 1 02 04 06 08 o 02 04 06 08 1
cv cv cv
08 08
= k=3 -
07 —_— T 0.7
.3
06 06
k=1
e=0.75 | gos £ o0s Weibull
. & &
—— Gamma
04 0.4| —%= Log—normal
—< Line 1
0.3 03[ —— Line 2 03
— — Hypothesis 1
02 02 02
0 02 04 06 08 1 o 02 04 06 08 0 02 04 06 08 1
cv cv
1 1 1
09
k=3
08 —
e=0.85 4 =
07 k=1
06
05 05 05
o 02 04 06 08 1 02 04 06 08 o 02 04 06 08 1
ov ov cv

e=0.95

08 08 k=1
o
&
07 07
06 06
0s 05
02 04 06 08 1 02 04 06 08 o 02 04 06 08 1
cv cv cv
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Table 4.4. Sensitivity of production rate to the types of up- and downtime distribu-
tions (the values of e calculated according to (4.17)) (a). Taown = 10.

CV =01 CV =0.25 CV=05
M | 3 ][5 10| 3 ][5 [10] 3510
k=10.06]0.06 | 0.02]0.22 | 0.30 | 0.33 | 1.10 | 1.73 | 1.40
¢ =055 — 31005 002]0.02]004]0.02]004]017]022] 0
k—=10.05]0.03|0.03]0.35 | 0.36 | 0.33 | 1.59 | 1.86 | 1.65
¢=065 31002 003]0.02]005]005] 0 [031]038]015
k= 10.07 | 0.01 | 0.06]0.33]0.28 | 0.33] 1.13 | 1.47 | 1.68
¢=07 1 —3]004]003] 0 [0.03]0.01]001]020]018]024
k=10.02]0.05|0.09]0.17 | 0.34 | 0.39 ] 0.78 | 0.7 | 1.28
c=085 1 31001 001001 0.06]005]0.05]015]0.05] 024
k—=10.03]0.02|0.01]0.15 | 0.28 | 0.33 | 0.56 | 0.81 | 0.87
¢=99 T —3]002]002] 0 [003]0.09]003]0.16]0.08]00s
k=10.02]0.01 | 0.01]0.06 | 0.18 | 0.13 | 0.21 | 0.41 | 0.47
¢=095 T _3T001] o [0.01]002]001]0.03]004]0.07]0.06
CV=0.75 CV=1
M | 3 [ 5 [10] 3] 5 [10
k=1]293]3.543.68 ] 4.50 | 6.25 | 6.08
¢=05 1y _3l04a7]07a]068] 1.21] 1.77] 164
k=1|3.11]|3.87|3.75 | 4.44 | 5.54 | 6.37
¢=00 1y 3084 1.05] 1.01] 1.66 | 1.56 ] 2.00
k=1220]2.91|3.02]3.19]5.63 | 5.86
¢=075 1 —3]0.63]057]0.06] 1.44] 225 | 1.07
k=11.29]2.00]2.69]2.00]3.65|4.29
¢=085 ) 31035 0.47]0.69] 1.03 | 1.62] 1.43
k—=1]0.971.30 | 1.87 | 1.38 | 1.84 | 3.62
c=99 Tt —3]036] 027|050 0.75] 0.64 | 1.26
k=1]040 ] 0.87 | 1.17| 0.54 | 1.23 | 1.79
¢=095 Ty 3 014]026]0.26]0.22]0.60] 0.5
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Table 4.5. Sensitivity of production rate to the types of up- and downtime distribu-
tions (the values of e calculated according to (4.17)) (b). Taown = 20.

CV =01 CV =025 CV=05
M | 3 ][5 10| 3 ][5 [10] 3510
k—=10.06]0.11 | 0.06 ] 0.12 | 0.34 | 0.37 | 1.46 | 1.56 | 1.25
¢=055 T — 31000 0.04]0.05]024]006]0.00]031]0.12] 016
k—=10.08]0.05|0.03]0.33 | 0.48 | 0.47 | 1.27 | 1.39 | 1.92
¢=065 T — 31005 003]0.03] o [013]002]023]0.08]037
k—1[004] 0 |0.06]0.34]0.31|0.30] 1.16| 1.13 | 1.88
¢=07511 —3 001 |0.04]0.01 011 ]007]0.05]018]0.07] 036
k=1]0.01]0.05|0.04]0.17 | 0.29 | 0.32 | 0.61 | 1.00 | 1.45
c=085 1 31001 [002]0.01005]001]0.06]017]0.14]033
k—=10.03]0.03]0.02]0.20 | 0.34 | 0.39 | 0.46 | 0.94 | 1.06
¢=99 T —3]0.02] 001 0.01]003]0.06]009]016]010]013
k=10.02]0.06 | 0.05] 0.14 | 0.16 | 0.14 | 0.31 | 0.47 | 0.52
¢ =095 — 31001 001 ]0.01]0.06]003]0.02]012]0.01] 006
CV=075 CV=1
M | 35 [10] 35 [10
k=13.12]3.68|3.74| 534 6.70 | 6.05
¢=05 1 30086 |062]0.94]1.91]402] 166
k=1269]3.65|3.38 | 4.22]6.27 | 5.94
¢=00 1 31055 080075 | 1.64]2.18] 162
k=1 |1.47|2.77 | 345 | 3.44 | 4.39 | 5.43
¢=075 1 — 30032 081090 1.67 ] 1.61] 1.49
k=1 |1.42]2.27|2.67 | 2.10 | 3.04 | 4.00
¢=085 1y 31054058080 0.00 | 1.04] 1.43
k—=1]0.93|1.52 | 1.89 | 1.57 | 2.23 | 3.06
c=99 Tt — 37036 045030075 1.00] 1.04
k=1]0.64]0.88]0.98 | .01 | 1.00 | 2.07
c=095 1 37030 039]0.24] 065047081
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k T = Sensitivity |,
e T = Sensitivity | .

(b) Hypothesis 4.1 (i.e., expression (4.8)) approximates well the pro-
duction rate of all systems considered. Indeed, the values of metric Ay
(calculated according to (4.18) shown in Tables 4.6 and 4.7 are within
6%. Since this precision is commensurable with the accuracy of the
data available on the factory floor with regard to machine and buffer
parameters, we conclude that Hypothesis 4.1 can be used as a tool for
evaluating the production rate in serial lines with identical machines
obeying Weibull, gamma, and log-normal reliability models. We have
also investigated the applicability of (4.8) for systems with Rayleigh and
Erlang reliability models and obtained similar results. Based on this, we
conjecture that expression (4.8) can be used for evaluating production
rates in serial lines with identical machines obeying any reliability model,
provided that buffer capacity is at least one downtime and probability
density functions of up- and downtime are unimodal.

6. Production rate for the case of identical
coefficients of variation
6.1 Parameters of systems analyzed

In the case of machines with arbitrary e; and 7}, ; but with identical
coefficients of variation, i.e.,

CVUPJ = CVUP? CVdOWl’l,i - CVdown7 7= 1, e 7_1\4'7

we consider lines (4.15) and (4.16) with parameters selected randomly
and equiprobably from the sets:

Taouni € {10,20}, (4.20)
e; € {0.85,0.9,0.95} (4.21)

or
e; € {0.55,0.65,0.75,0.85,0.9,0.95}. (4.22)

We use the sets (4.21) and (4.22) in order to investigate production lines
with relatively efficient and relatively inefficient machines, respectively.
As a results, the following parameter sets (PS) have been selected:

PS1: Thaown = [20, 10, 10, 20, 20, 10, 20, 20, 10, 10],
e = [0.95,0.85,0.9,0.95,0.85,0.9,0.95,0.9, 0.9, 0.85], (4.23)
PS2: Tiown = [10, 20, 20, 20, 10, 10, 20, 20, 10, 10],



76 ANALYSIS, CONTROL, AND OPTIMIZATION

Table 4.6. Accuracy of Hypothesis 4.1 (the values of A; calculated according to
(4.18)) (a). Taown = 10.

CV =01 CV =10.25 CV =05
M | 3] 5 ]10] 3115 10| 3] 510
k—1|1.14]1.33 | 1.34]1.36 | 1.76 | 1.72 | 0.61 | 1.10 | 1.00
e=055 1 91140 1.82]2.00 | 2.64 351 | 4.00]3.04 | 1.22] 467
k=10.17]0.16 | 0.08 | 0.40 | 0.38 | 0.42 | 1.79 | 2.23 | 2.28
e=0651 gl 192]158]1.90 227|306 403|270 | 356 | 4.40
k—=11033]035|043|1.18|1.24 | 1.27 ] 2.18 | 2.36 | 2.61
e=075 1 51006131 | 1.62|1.78 | 248 | 3.15 | 2.01 | 2.01 | 3.74
k=1]053]0630.79]1.30 | 1.43 | 1.40 | 1.91 | 1.78 | 1.64
e=08 1 3l062]090|1.20]1.14] 172233 1.18 | 1.01 ] 2.81
k—=1048]0.65 081|098 | 1.17 | 1.06 | 1.25 | 1.46 | 0.99
¢=09 T 51045 066]087]0.86]1.20]1.76 | 0.97 | 1.41 ] 2.10
k—=1036]0490.62]0.63|0.75]0.55]0.76 | 0.71 ] 0.35
e=095 1 51022]0314] 049040 0.64]1.01] 040074127
CV =15 V=1
M | 35 110] 315 10
E=1]152]1.86|2.99|4.23 585|559
¢=055 1 31990321 3490091201 1.76
E=1236]2793.19 | 4.04 | 5.28 | 5.88
¢=065 1 51905285345 1.46 | 1.65 | 1.95
E=1[1.92]236|2.17|3.06 503|516
e=07 1 51164214272 1.35 | 204 ] 1.72
E—=1|140]1.81 |1.71 | 1.68 | 3.13 | 3.76
e=085 1 51095 | 154|224 083 1.29 ] 1.30
E=1]091]1.23[0.99]1.52|1.79 | 351
¢=09 1 _ 3080|114 ] 174 | 0.82 [ 0.65 | 133
k=1]055]052]0.80]0.46 | 1.27 | 1.89
¢=0951 31030061 |1.09] 025|049 0.75
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Table 4.7. Accuracy of Hypothesis 4.1 (the values of A; calculated according to
(4.18)) (b). Taown = 20.

CV =01 CV =10.25 V=05
M | 3] 5 ]10] 311510371510
k—=1|123]1.44|1.49|1.33|1.85|1.86 | 0.74 | 0.99 | 0.84
e=055 1 31147178 |2.00 ]| 2.79 | 3.47 | 4.11 | 3.13 | 3.91 | 5.06
k—=11035]032|027 017031014 |1.45|1.83 | 2.14
e=0651, 31 134]1.64|1.00] 242312378276 |3.58] 4.5
k—=11023]014|024]1.10|1.06 | 1.07 | 2.07 | 1.99 | 2.46
e=005 1 3100|135 | 1.62 | 1.84 | 2.56 | 3.28 | 2.00 | 2.93 | 3.98
k—=1045]044|061|1.21|1.26|1.15]1.62 | 1.66 | 1.57
e=08 1 3065|094 1.19]1.16 | 1.82 | 2.42 | 1.25 | 2.07 | 3.03
k—=11042]058 069093 |1.14 098 |1.12 | 1.43 | 0.88
¢=09 T 51049 066] 0890093 1.20]1.87 | 1.02 ] 1.48] 2.28
k—=1031]048 058|058 0.72]0.48|0.59]0.76 | 0.34
e=095 1 51025 0.35] 045 | 0.46 | 0.66 | 1.00| 0.58 | 0.82 | 1.25
CV =175 V=1
M | 3510 3] 5 ]10
k—=11.25]1.99|2.64]4.65]625]5.94
¢=0551 31976277 3.04] 1.64 | 1.91 | 2.0
k—=1|1.58]246 255447552588
e=0651  31930]289350]1.90 207 | 1.81
E—=1|1.82]1.97 230312504572
e=075 1 31138237313 152|212 1.98
k—=11.36]1.51|1.36]1.67]3.15 4.8
e=085 1 sl107|1.73] 266|082 | 1.27| 1.73
E=1083]1.06|1.01]1.64]1.93]3.00
e=09 1 31000120 1.85] 1.06 | 0.82 | 1.30
E—=1]067]058]084|1.00|1.19 | 1.84
¢=0951 31066067 1.10] 067|056 | 0.69
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Table 4.8. Production rates evaluated by simulation and Hypothesis 4.2.
M =3 M =5 M =10
0.9 T 0.9 T 09
L 04“,0.@‘.’* 'y r O\Q\Q‘;“ \’\°l
0.8 - 0.8 08 -
5e g 4 Q@i@g 4,
0.7 0.7 0.7
PS1 | ¢ g g
0.6 0.6 0.6
05 05 05
0.4 0.4 0.4
[ 0.2 0.4 0.6 08 1 0.2 0.4 0.6 08 1 0 0.2 04 0.6 08 1
Cvavn Cvav C\/a
0.9 0.9 0.9
[ ®0ag °p -
08 Ly T 08 g Y 08 s 3
(3 2 SN bl 2 "y, 4,
07 070 Weibull o7 L
PS2 | ¢ & o Gamma &
06 06| * Lognormal 0.6
< Linel
05 os[ > Line2 05
— — Hypothesis 2
0.4 0.4 04
(] 02 0.4 06 08 1 02 04 0.6 08 1 0 0.2 04 0.6 08 1
Cv«ve Cvaw oV, e
0.9 T 0.9 T 0.9
0.8 0.8 08
0.7 0.7 0.7
PS3 g 3 x
0.6 0.6 0.6
-0 0% 88 -0 O R
0s s e, | o e E .y | ey g .
04 04 04 -
ooz o4 s o8 1 ooz o4 s o8 1 o0z o0& s s 1
CVEW CVM C\/a

e =10.9,0.85,0.85,0.95,0.9,0.95,0.9,0.85,0.9,0.95], (4.24)
PS3: Tyown = [10, 20, 10, 20, 10, 20, 20, 10, 10, 20],
e =[0.55,0.75,0.9,0.85,0.65,0.9,0.55,0.95,0.65,0.75],  (4.25)
where Tqown and e are vectors with elements Tqown,; and e;, 7 =1,...,10,

respectively.

Each of these parameter sets is used to calculate PR in all lines (4.15),
(4.16) with M € {3,5,10}, k = 1, CVyp, and CVgown € {0.1, 0.25, 0.5,
0.75, 1}. Thus, the total of 1125 production lines have been analyzed.

6.2 Results

Table 4.8 presents the simulation results for all systems analyzed along
with the dashed line corresponding to Hypothesis 4.2, i.e.,

PR = emin — (emin - PRexp)CVaven
where ov ov
CVaye = —2 +2 fowt,

Table 4.9 characterizes the accuracy of Hypothesis 4.2 (i.e., metric
Ay defined in (4.19)). As one can see, Ay is within 6%. Thus, we
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Table 4.9. Accuracy of Hypothesis 4.2 (the values of Ay calculated according to
(4.19)).

Ve 101 [0175]0.25] 0.3 [0.375 ] 0.425
M =3 034] 073 087|121 1.25 | 1.12
PSL a5 (064 116 | 144|161 1.90 | 1.73
M =10 112 1.01 [2.37 257 | 3.02 | 2.01
M =3 013 044 [ 045 1.06] 0.93 | 1.76
PS2 1 r—5 (006 032 [ 017099 053 | 1.01
M =10]047 ] 081 [1.00 [ 1.22| 1.59 | 1.70
M =3 082 1.43 [ 1.07 | 2.43 | 2.80 | 2.76
PSS —5 [1.07] 1.88 | 2.65|3.13| 3.67 | 3.90
M =10]1.82] 3.05 | 417 | 4.65| 5.66 | 5.43
Ve 105 (0550625075087 1
M=23 |1.37]1.67] 1.23 | 1.02| 0.65 | 0.81
PSLar—5 (206 | 1.62] 221 |2.20] 2.07 | 164
M =10 350317 | 3.86 |3.81 | 3.27 | 2.55
M =3 |1.28]235] 1.60 |1.20 | 1.04 | 1.27
PS2 0 —5 (121273 ] 103 | 113 ] 155 | 2.07
M =10]2.15 351 2.56 [3.05| 3.06 | 2.15
M =3 [3.10]2.79] 2.00 [2.56 | 1.86 | 1.35
PSS —5 (421|396 425 [430] 3.28 | 2.04
M =10]616552] 658 [6.35 | 5.11 |2.72

conjecture that the production rate for systems with identical coefficients
of variation and any distribution of up- and downtime can be evaluated
using Hypothesis 4.2 (i.e., expression (4.9)).

REMARK 10 In Table 4.8, some of the CV, correspond to multiple
values of PR. This is because different selection of CV,, and CVgown
may result in same CVye. For instance, {CVy, = 0.25, CV4oyn = 0.75},
{CVyp = CV4own = 0.5}, and {CV,p = 0.75, CVqoun = 0.25} all lead
to CVae = 0.5. As one can see, the differences among all values of
PR corresponding to the same CV,y are not significant, and Hypoth-
esis 4.2 approximates well to all values of PR. This again verifies that
the PR depends mostly on the first two moments of up- and downtime
distribution.
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7. Production rate evaluation for the general
case
7.1 Parameters of systems analyzed

In the general case, we again consider production lines (4.15) and
(4.16) and parameter sets (4.23)—(4.25) but with CVyp; and CVgown,i
selected randomly. Specifically, we select CVp; and CV gown ; using the
following probability mass functions defined on {0.1,0.25,0.5,0.75,1}:

» uniform distribution, i.e., both CVy, and CV goun are selected equi-
probably;

m increasing triangular distribution, i.e., both CVy, and CVqoun, are
selected according to triangular distributions with higher values of
CVs being selected with larger probabilities than lower values;

» decreasing triangular distribution, i.e., both CV, and CVgoyn are
selected according to triangular distributions with lower values of
CVs being selected with larger probabilities than higher values;

» increasing/decreasing triangular distributions, i.e., CVy, (respec-
tively, CVgown) is selected according to triangular distributions
where higher values (respectively, lower values) are more probable
than lower (respectively, higher) values.

As a result, we obtained the following sequences (S) of CV,, and
CV gown:

S1: CVyp = [1,0.25,0.75,0.5,1,0.75,0.5,0.1,1,0.5],

CVaown = [0.25,0.5,0.75,0.75,0.25,0.5,1,0.1,0.75,0.1], (4.26)
S2: CVyp =[1,0.5,1,0.75,0.25,1,0.75,1,1,1],

CVdown = [1,1,0.25,1,0.75,1,1,0.75, 1,0.5], (4.27)
S3: CVyp =[0.1,0.25,0.1,0.5,0.1,0.1,0.1,0.75,0.1,0.1],

CVdown = [0.75,0.1,0.25,0.1,0.5,0.1,0.1,0.25,0.1,0.1],  (4.28)
S4: CVyp =[0.25,0.1,0.1,0.1,0.25,0.1,0.1,0.5,0.1,0.1],

CVaown = [0.1,0.25,0.1,0.1,0.1,0.1,0.5,0.1,0.1,0.1],  (4.29)
S5: CVyp =[0.75,1,1,0.75,1,1,1,0.5,1, 1],

CViaown = [1,1,0.75,1,1,1,0.5,1,1, 1], (4.30)
S6: CVyp =[1,0.75,0.5,1,1,0.25,1,0.75,1,0.1],

CVaown = [0.1,0.25,0.5,0.1,0.1,0.75,0.1,1,0.1,0.1], (4.31)

S7: CVy =[0.1,0.25,0.1,0.1,0.5,0.1,1,0.1,0.1, 0.75],
CVaown = [1,0.5,0.75,1,0.5,1,0.75,0.25,0.1, 1], (4.32)
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where CVy, and CVgewn are vectors with components CV,p,; and
CVdown,i» © = 1,...,10, respectively.

Each of these sequences is used for all systems (4.15), (4.16) with
parameter sets (4.23)—(4.25), M € {3,5,10} and k = 1. Thus, the total
of 315 systems have been analyzed.

7.2 Results

Table 4.10 presents the results for all systems analyzed by simulations
and by Hypothesis 4.3, i.e.,

PR = emin — (emin - PReXp)CVavea

where u
CVu i+ C\/vdownz'
Cvave = Z L : )
— 2M

represented by the broken line. Table 4.11 characterizes the accuracy of
Hypothesis 4.3 by showing the values of As. Clearly, this accuracy is
again within 4%. Thus, we conjecture that expression (4.10) can be used
for evaluating the throughput in serial production lines with arbitrary
unimodal distributions of up- and downtime.

8. Conclusions

The method developed in this paper can be used as a tool for a quick
analytic evaluation of the performance of serial production lines with
arbitrary models of machines reliability. Its application does not require
more information than that necessary for such an evaluation under the
exponential assumption. Indeed, since under the exponential assump-
tion one needs the data to evaluate the average up- and downtime of the
machines, the same data can be used to evaluate their coefficients of vari-
ation. Thus, all the information necessary for (4.8)—(4.10) is available,
and the production rate may be evaluated without the knowledge of the
types of up- and downtime distributions. This is the main advantage of
the method developed.

The drawbacks of this method are as follows:

1. All buffers must be large enough to accommodate at least one
largest downtime of all machines in the system.

2. No analytical proofs of relationships (4.8)-(4.10) are available.

These drawbacks can be commented upon as follows:
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Table 4.10. Production rates evaluated by simulation and Hypothesis 4.3.

0. T 09 T 09 7
[~®-0-_ues [-%_a -
08 Toe-e- 08 Toety - 08 g‘;““
BRLE
0.7 0.7 07
PS1 | & g g
0.6 06 06
05 05 05
0.4 0.4 04
o 0.2 0.4 06 08 1 0 0.2 04 0.6 0.8 1 [ 02 04 0.6 0.8 1
cv, CV“e Ccv.
o. T 09 T 09 7
TR [~#-8_ Tty
o8 ey 08 "3 08 ~ - .
- - -
* roe MY
. 2 7 o weibul <
P82 o = ¢ Gamma o
06 06| % Jognormal 08
< Linel
05 05| > Line2 05
— — Hypothesis 3
0.4 0.4 04
o 02 04 06 08 1 o 02 04 06 08 1 o 02 04 06 08 1
Cvavz Cvavz Cv::ve
o 09 09
08 08 08
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x o« 4
PS3 | & £ g
0.6 06 06
F-0-0_ _age F-%-9__ oessp [ -9
05 R 05 R S 05 R -3
TToes
0.4 04 04
0 0.2 0.4 06 08 1 0 0.2 04 0.6 08 1 o 02 04 0.6 08 1
cv, CVﬂv cv.

Table 4.11. Accuracy of Hypothesis 4.3 (the values of Ag calculated according to
(4.19)).

CVave | 0.15 |0.2583 | 0.45 | 0.5167 | 0.5833 | 0.7917 | 0.9167
M=3 | PS1 0.60 0.26 0.22 1.51 1.22 1.18 0.47
PS2 0.18 0.16 1.62 1.12 1.03 0.61 0.93
PS3 1.22 2.00 1.96 2.61 3.00 0.85 1.22
CVave | 0.145 | 0.275 | 0.48 0.53 0.6 0.75 | 0.925
M=5| PS1 0.82 0.67 0.45 1.98 1.59 2.65 1.23
PS2 0.05 0.47 1.40 0.98 0.60 1.28 1.95
PS3 1.55 2.73 3.35 3.93 3.81 2.12 1.94
CVave | 0.1625 | 0.2275 | 0.4975 | 0.5225 | 0.565 | 0.825 | 0.9225
M=10| PS1 2.45 1.77 0.70 2.20 2.10 2.19 1.81
PS2 0.06 0.93 0.09 0.97 1.24 1.53 2.64
PS3 2.28 4.09 1.12 3.89 3.17 1.98 3.34
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We believe that the method developed in this paper can be extended
to production lines with buffers smaller than those necessary for ac-
commodating the largest downtime of all the machines. Since in this
case Theorem 4.1 does not hold, to evaluate the production rate for
CVyp = CVgown = 0 simulations would be necessary. An investigation
of such an extension is a topic for future work.

As for the lack of analytical proofs of (4.8)—(4.10), we believe that, at
present, they are all but impossible.

Appendix: Proof of Theorem 4.1

The proof of Theorem 4.1 is based on the following two lemmas:

LEMMA 4.1 Consider a two-machine line defined by assumptions (1)—(v) with
CVup,i = CVdown,; = 0, i = 1,2, and assume that Tup,1 = Tup,2 = Tup, Tdown,1 =
Taown,2 = Tdown- Then its production rate is given by

Tup

PR=e= ————.
71up +Tdown

Proof. Let s;(t), ¢ = 1,2 denote the states of machine m;, i = 1,2, at time ¢,

0, m; is down,
si(t) = .
1, m; is up,

and h(t) be the buffer occupancy at time ¢. Without loss of generality, h(0)
Assume that s;(0) = 0, ¢« = 1,2, and m; changes its state at time ¢;
1 =1,2, ie.,

=0.

S Tdowm

0, te [O,ti),

1, tet;i +IT,t; +1T + Tup),

0, tefti+IT+Tuw,t:i+({(+1)T),
i=1,2,1=0,1,2,...,

where T' = Tup + Tdaown- Then, the following three cases are possible:

Case 1. t] = to. Obviously, in this case machine m; is never blocked and m
is never starved, and therefore, PR = e.

Case 2. t1 > to. In this case,



84

ANALYSIS,

(a) If to + Tup > t1, the following hold:
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81(15)207 Sz(t)IO, h(t)ZO7 [0 )
s1(t)=0, s2(t) =1, h(t)=0, € [t2, t1),
Sl(t):1752(t):1,h(t)207 [t1,t2 +Tup)
Sl(t)ZL Sz(t)IO, h(t)zt — Tup — to2, [tz + Tup,tl + Tup)
51(t) =0, s2(t) =0, h(t) =t1 — t2, € [t1 + Tup,t2 + T),
Sl(t):0752(t):1,h(t):t1 +T—t, [t2+T t1 -|-T)
s1(t)=1, s2(t) =1, h(t)=0, Eftr+T,ta+ T+ Tup),
s1(t)=1,82(t)=0,h(t)=t —to = T — Typ, t €fto+T+Tup,t1 + T + Tup),
Sl(t):(), S2(t):0, h(t):tl — ta, [t1 =+ T+Tup,t2 +4 2T)
By induction, we obtain
s1(t)=0, s2(t) =0, h(t)=t1 — t2, €ft1+ (- 1T+ Tup, t2 +17),
81(13):07 Sg(t):]., h(t):tl —t+ lT, [tg =+ lT, t1+ lT),
81(t)=1782(t)=1,h(t)20, [tl -i-lTﬂfz—l—lT—f—Tup)7
s1(t)=1,82(t) =0, h(t) =t — to — IT — Typ, t € [b2 + 1T + Tup, t1 + 1T + Tup),
=1

Since k > 1, i.e., N > Tgown, machine m; is never blocked and machine ms is not
starved (except for the initial period ¢ € [t2,¢1)). Thus, after the period [0, t2 + Tup),
the line is producing during the interval of length T\, and is not producing during
the interval of length Tgown-
(b) If t2 4+ Tup < t1, which implies that Tup < Tdown, the following hold:

s1(t) =0, so(t) =0, h(t) =0, € [0,t2),

1 (D=0, s2(t) =1, h(t) =0, € [ta, b2 + Tup),

Sl(t) =0, s2 (t) =0, h(t) =0, [tz + Tup7 t1)
Sl(t)zl,SQ(t):O, h(t):t—tl, [t1,t1 —|—Tup)

Sl(t) =0, s2 (t) =0, h(t) :Tup, [tl =+ Tup, to + T)
Sl(t) =0, Sg(t)zl, h(t)ITup —t+ta + T7 [tz + T to+ T+ Tup)
81(t):0, Sz(t):(), h(t):O, [tz +T+Tup,t1 +T)
Sl(t)Zl,S2(t):1,h(t):t7t17T, [t1 +T,t1 +T+Tup)

L]

Clearly, in this case,

s1(t) =0, s2(t) =0, h(t) =0, € [to +1T + Tup, t1 +1T),

S1(t)=1, Sz(t)zo, h(t)zt —t1 — kT, [tl + 1T, t1 + 1T + Tup)

51(t) =0, s2(t) =0, h(t) =Tup, € [t1 1T + Tup, t2 + (1 4+ 1)T),

51(t)=0, s2(t) =1, h(t) =ta+ I+ )T+ Tup—t, te[t2+(l+1)T to+(I4+D)T+Tup),
=1 )

Thus, m2 is not starved (except for the initial interval ¢ € [t2,t2 + Tup)) and mq

is never blocked.

Therefore, in both (a) and (b), PR =e.
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Case 3. t1 < to. Similar arguments can be used. If t1 4+ Tyup > t2, we show
that:
s1(t)=0, s2(t)=0, h(t):(), [tz + (=T + Tup, t1 +17),
Sl(t)zl, Sg(t)zo, h(t)zt lT, [t1 —+ lT, to + lT),
Sl(t)=1, Sz(t):L h(t) to — tl, [tQ + 1T, t1 + 1T + Tup),
Sl(t)zo, Sz(t):]., h(t):tz —t+1T + Tup7 t c [t1 +1T + Tup, to + 1T + Tup),
1=1,2,.

Again, due to N > Tyown, machine m; is never blocked and mg is never starved.
If t1 4+ Tup < t2, the following hold:

S;[(?f)zo7 Sz(t)zo, h(t)ZO, [tz + l— 1 T+ Tup,tl + lT)
S1(t):1, Sz(t):(), h(t):t 7151 — lT, [t1 + lT tl +lT+Tup)
S1(t):0, SQ(t):O, h(t):Tup, [t1 + 1T + Tup,tg + lT)
S1(1f)=07 Sz(t)zl, h(t)ZTup —t—i—lT—f—tz,t S [tz + T, to + lT+Tup)

=1

Therefore, in both cases, PR = e.
Next, we repeat this analysis under the assumptions

and show that after the initial period ¢ € [0, Tup + Tdown), the line produces during
the interval of the length T;,, and does not produce during the interval of the length
Taown- Therefore, in all cases, PR = e. o

LEMMA 4.2 Consider an M-machine line defined by assumption (i)-(v) with
CVup,i = CVdown,i =0, ¢ =1,..., M, and assume that Tup,; = Tup and Taown,i =

Taown, ¢t =1,..., M. Then its production rate is given by
T,
PR=e=—-""C |
Tup + Tdown

Proof. From Lemma 4.1, machine mg is not starved except for a subinterval of
[0, Tup + Tdown). Thus, in the steady state, the two-machine line is up (produc-
ing) for Typ time units and down (not producing) for Tgown, which is equivalent to a
single machine. Since N > Tyown, no blockage of ma can occur. Therefore, aggregat-
ing these two machines with the third one, we conclude that the three machines are
again equivalent to a single machine. Continuing this process until all machines are
aggregated, we obtain PR = e for M-machine line when CV =0 and k£ > 1. m|

Proof of Theorem 4.1. Consider the production line, L, defined by assumptions (i)—
(v) with arbitrary values of Typ,; and Taown,:, but with CVyp; = CVaown,:=0, i =
1,..., M. Along with it, consider the production line, L, also defined by (i)—(v) but
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with identical machines and buffers given by:

/
Tdown == ,7I1naXM Tdown,i;

,,,,,

/ . Tup,i

e = = min e; = €min,

min @ —m——
i=1,....M Typ + Tdown,i i=1,...,M

/
€ 7

/
Tup = deownv
N/ = T(;OWI’)'
As it follows from Lemma 4.2, the production rate, PR/, of line L’ is emin. Due to
(4.A.1) and the monotonicity property of production rate of serial lines with respect

to machine and buffer parameters (see Shanthikumar and Yao, 1989), the production
rate, PR, of line L satisfies the inequality

PR > PR/.
However, PR is limited by the least efficient machine in the system. Therefore,

PR = PR’ = emin. O
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