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Abstract

We present upper and lower probabilities for reliability of voting systems, also known as k-out-
of-m systems, which include series- and parallel-systems. We restrict attention to systems with
identical components. These interval probabilities are based on the nonparametric predictive
inferential (NPI) approach for Bernoulli data presented by Coolen (1998). In this approach,
it is assumed that test data are available on the components, and that the future components
to be used in the system are exchangeable with these.

This approach fits into the general framework of Imprecise Reliability, which has received
increasing attention in recent years (Utkin and Coolen 2007). An early overview of NPI in
Reliability was presented by Coolen, Coolen-Schrijner and Yan (2002), in recent years NPI has
been further developed and presented as an attractive statistical theory for situations where
one aims at inference for future observables on the basis of available data, adding only rather
limited additional assumptions (Coolen 2006a). A particularly attractive feature of NPI in
Reliability, with lower and upper probabilities, is that data containing zero failures can be
dealt with in an attractive manner, which will also be illustrated in this paper for reliability
of voting systems.

1 Introduction

During the last decade, imprecise probabilistic methods in reliability have received increasing attention,
concise overviews are presented by Coolen (2004) and by Coolen and Utkin (2007) while a detailed in-
troduction and overview is given by Utkin and Coolen (2007). These methods are based on generalized
uncertainty quantifications via lower and upper probabilities, also known as theory of imprecise probabil-
ity (Walley 1991) or interval probability (Weichselberger 2000, Weichselberger 2001). During this period,
Coolen and several collaborators (for a brief overview, see Coolen 2006a) have developed a novel statistical
theory entitled Nonparametric Predictive Inference (NPI), with an early overview of possible applications
of NPT in reliability presented by Coolen, Coolen-Schrijner and Yan (2002). Recently presented appli-
cations of NPI to reliability problems include reliability demonstration for failure-free periods (Coolen
and Coolen-Schrijner 2005), comparison of success-failure data (Coolen-Schrijner and Coolen 2007) and
probabilistic safety assessment in case of zero failures (Coolen 2006b).

A traditional problem considered in reliability theory is assessment of systems reliability (Andrews
and Moss 2002), where voting systems have received particular attention. These are systems that consist
of m exchangeable components (often the confusing term ‘identical components’ is used), such that the
system functions if and only if at least k of its components function, with series systems (kK = m) and
parallel systems (k = 1) as special cases. Such systems are also known as ‘k-out-of-m systems’. Utkin
(2004) considered such systems for situations with incomplete information, using imprecise probability
to quantify uncertainty. In this paper, we apply Coolen’s NPI method for Bernoulli data to voting
systems, where we assume that inferences on system reliability are based on information from tests on
n components, which are exchangeable with the components in the system considered. Throughout, we
only consider situations where components, and therefore also the system, either function or not when
called upon, so we are not studying failure behaviour over time. Generally, we will assume that a test of



n components revealed that s of them functioned and n — s failed, and we will use NPI to derive the lower
and upper probabilities for the event that the k-out-of-m system, made up of components exchangeable
with those n tested, functions.

In Section 2 we give a brief overview of NP1, and particularly of NPI for Bernoulli random quantities as
used later in this paper. Section 3 presents the main results on NPI for voting systems, and these results
are illustrated and discussed via examples in Section 4. Section 5 provides some concluding remarks,
including a brief outline of related research challenges.

2 Nonparametric Predictive Inference

In this section, we summarize results from Coolen (1998) on NPI for Bernoulli random quantities, we refer
to Coolen (1998) for justifications, which are based on a representation of Bernoulli data as outcomes of
an experiment similar to that used by Bayes (1763), with Hill’s assumption A, (Hill 1968, Hill 1988)
used to derive direct predictive probabilities (Dempster 1963, Geisser 1993) for future observations using
available data. The lower and upper probabilities presented by Coolen (1998) fit in the framework of
nonparametric predictive inference (NPI) (Augustin and Coolen 2004, Coolen 2006a), hence we also call
them NPI (-based) lower and upper probabilities, and they have strong internal consistency properties
in the theory of interval probability (Augustin and Coolen 2004, Weichselberger 2001) as can be proven
similarly to the proofs of such consistency properties for the more general situation of multinomial data
(Coolen and Augustin 2005). Due to the use of A, in deriving these lower and upper probabilities, they
fit in a frequentist framework of statistics but can also be interpreted from Bayesian perspective (Hill 1988,
Hill 1993). As they are conditional lower and upper probabilities which are introduced without reference
to probabilities for the unconditional events, they can be interpreted in a way similar to Dempster’s ‘direct
probabilities’ (Dempster 1963). NPI is also ‘perfectly calibrated’ in the sense of Lawless and Fredette
(2005). For further discussion of such inferences see Augustin and Coolen (2004) and Coolen (2006a).

Suppose that we have a sequence of n + m exchangeable Bernoulli trials, each with ‘success’ and
‘failure’ as possible outcomes, and data consisting of s successes in n trials. Let Y] denote the random
number of successes in trials 1 to n, then a sufficient representation of the data for our inferences is Y7* = s,
due to the assumed exchangeability of all trials. Let Y,";/™ denote the random number of successes in
trials n 4+ 1 ton+m. Let Ry = {r1,...,rs}, with 1 <t <m+4+land 0<r <ry <...<r <m, and,
for ease of notation, let us define (SJ;T“) = 0. Then the NPI-based upper probability (Coolen 1998) for
the event Y,/ € Ry, given data Y{* = s, for s € {0,...,n}, is
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The corresponding lower probability (Coolen 1998) is derived via the conjugacy property

P(YE™ € Ri|Y" = s) =1 - P(Y,'[[" € R{|Y]" = 5)
where RY = {0,1,...,m}\R;. This conjugacy property between these upper and lower probabilities is
justified in Coolen (1998), and agrees with the fact that these are F-probabilities in Weichselberger’s
theory of interval probability (Weichselberger 2001). These lower and upper probabilities also have at-
tractive properties beyond internal consistency, as the interval created by the lower and upper probability
for an event A always contains the precise empirical probability for A as based on the observed data, and
the lower (upper) probability increases (decreases) as function of n, for constant s/n.

3 NPI for voting systems

In this paper, we focus on the lower and upper probabilities for the event Kf_:'lm > k, as this event
corresponds to successful functioning of a k-out-of-m system. Given data consisting of s successes from n



components tested, we also denote these lower and upper probabilities for the event that the k-out-of-m
system functions successfully, by P(m : k|n, s) and P(m : k|n, s), respectively. From the upper probability
for Yf_:rlm € R; given in Section 2 (Coolen 1998), we derive, for k € {1,2,...,m} and 0 < s < n, the
upper probability

P(m:kln,s) = PYH" > kY =5s)
—1 m
n+m s+k\/n—s+m—k s+l—1\/n—s+m—1
= 1
I [ GRS 5 Ol Gy [ (e )]”

and, via the conjugacy property, the lower probability

P(m:kln,s) = P > kY =)

=) e @

For m = 1, so considering a system consisting of a single component, the upper and lower probabilities

for the event that the system functions successfully are P(1 : 1|n,s) = P(Y,"}' = 1]y = s) = =£L and

n+1
P(1:1n,s) :B(erff =1Y"=3s) = nil'

If the observed data are all successes, so s = n, or all failures, so s = 0, then the upper probabilities
are, for all k € {1,...,m},

P(m:kln,n) = P >k[Y"=n)=1
_ _ —k -1
P(m: kln,0) = PV > kY = 0) = (" m ) (" +m)
n n
and the lower probabilities are, for all k € {1,...,m},
k—1 -t
P(m:kln,n) = PYH">kY"=n)=1- (n +n ) (n —;m)
P(m:kn,0) = P(Y" > kY =0)=0
For the two extreme cases of series and parallel systems, with & = m and k = 1, respectively,

these upper and lower probabilities can be substantially simplified to give the expressions below, which
actually provide much insight into the NPI approach for such systems. Representing corresponding lower
and upper probabilities for an event A by (P, P)(A), the general results above are, for series systems,
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and for parallel systems,

(P, P)(m:1n,0) = <o, m >
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In these expressions, we have e.g. written (”J{lm)_l as H;n:l #j, as the latter expression provides more
insight. For example, it is the value of the upper probability of successful functioning of a series system
when all the n components tested failed, P(m : m|n,0). In this situation, when we consider the m
components of the system in sequence, then the upper probability of the first to function, given the
data, is n%rl If this first component in the system were to function, then we would use the data of
the n tested components together with this functioning first component to infer the upper probability
that the second component in the system functions, given that the first functions, to be equal to %4_2,
and so on for all m components in sequence, with for each one both the information from the test and
on the previous components of the system in this sequence used. It is easily seen that this leads to
P(m : mln,0) = H;nzl n%rj The other expressions for these series and parallel systems can be derived
and interpreted via similar direct considerations.

An important advantage of the use of lower and upper probabilities in statistical inference occurs
in situations with the observations either all successes or all failures, as inferences based on precise
probabilistic methods are typically not in agreement with empirical probabilities in such cases. For
example, if one has observed zero failures in tests of n components, one might expect a future component
to have a small probability of failure, and one may not wish to assign 0 to this probability for any finite
value of n. However, zero failures in n components does not exclude the possibility that failures could never
happen (e.g. one might have defined ‘failure’ in a manner that is not relevant for the functioning of the
component). An attractive, albeit informal, manner in which to interpret lower and upper probabilities
is to regard the lower probability P(A) as quantifying the evidence in favour of event A, and the upper
probability P(A) as quantifying the evidence against event A (hence in favour of A, in agreement with
the conjugacy property). From this perspective, if one considers a system consisting of only a single
component, the lower and upper probabilities of successful functioning of the one future component,
given zero failures in n components tested (so s = n), which are equal to (P, P)(1: 1|n,n) = (i, 1), are
attractive, as the upper probability reflects that there is no evidence from the test data against successful
functioning of the future component, whereas the lower probability provides a natural cautious inference
which can be used in quantitative risk assessment. As such, the results in this paper can be used in
zero-failure reliability demonstration from NPI perspective, generalizing the results presented by Coolen
and Coolen-Schrijner (2005). For example, one can consider decisions on levels of redundancy to build
into the system (e.g. the value of m if k is determined by the system requirements), if possible, in order to
reduce the number of zero-failure component tests required to demonstration reliability at a chosen level.
This is briefly illustrated in Example 3 in Section 4. If one also wishes to take costs of components and
of testing into account, together with practical constraints on test budget and time, then the results in
this paper can be used in a straightforward manner, in line with the Bayesian approach to such problems

(Rahrouh, Coolen and Coolen-Schrijner 2006).

For the special cases with m = 1, kK = 1 or £k = m, for which the lower and upper probabilities of
successful system functioning given s successes in n component tests are given above, it is easily seen



that the following result holds, for 0 < s <n

P(m: kln,s) = P(m: kln,s+1) (3)

The result (3) actually holds generally for all k-out-of-m systems as considered in this paper. A direct
proof, using the expressions (1) and (2), is a complicated exercise in combinatorial analysis. However,
this result follows immediately from detailed consideration of the underlying representation assumed for
Bernoulli random quantities in the NPI method by Coolen (1998) that is used here. In this paper, we do
not provide this detailed justification for the equality (3), but the examples in Section 4 will, of course,
illustrate this interesting property of our inferences. A second way to quickly justify the equality (3) is
based on the fact that all NPI results for k-out-of-m systems presented in this section can also be derived
within the Bayesian framework, which will be briefly discussed in Section 5. The result (3) can obviously
be used to reduce computational effort, if upper and lower probabilities are required for all possible values
of s. We would also like to emphasize the elegance of this equality, as it implies that the intervals created
by corresponding lower and upper probabilities of successful system functioning, for s =0,1,...,n, form
a partition of the interval [0, 1].

4 Examples

In this section we provide numerical examples to illustrate the results presented in Section 3, and we
discuss some related issues.

Example 1.
Consider a series system with 10 exchangeable components (so k¥ = m = 10), and the only information
available is the result of a test of 2 components, also exchangeable with the 10 to be used in the system.
For the three possible values of the number of successes in the tests, s = 0, 1, 2, the NPI lower and upper
probabilities for successful functioning of the system are
1
(05)

(P,P)(10:10/2,1) = (1 1)

(P, P)(10 : 10]2,0)

666

(P, P)(10:10[2,2) — (é1)
These values illustrate some of the general properties presented in Section 3, namely that the upper
probability of successful system functioning given s successes in n tests is equal to the lower probability
of successful system functioning given s + 1 successes in n tests. The value 0 (1) of the lower (upper)
probability for the case s = 0 (s = 2) reflects that in this case there is no strong evidence that the
components can actually function (fail). These values emphasize the serious error that can be made if,
instead of a careful analysis which combines the uncertainty modelling and available information, one
would plug a ‘reasonable’ estimate of a parameter representing functioning of a component into a formula
for a probability of system functioning depending on this parameter. For example, if one would assume
a parameter 6 representing an unknown probability of such a component to function, then conditional
on this parameter, the probability of successful functioning of this series system would be #1°. For s = 1,
so one failure and one success in two tested components, a ‘reasonable’ estimate would be § = 1/2 (e.g.
this would be both the moment estimate and maximum likelihood estimate), and one could be tempted
to use this value to predict successful functioning of the series with probability 80 = (1/2)!0 = 1/1024,
which is far lower than the corresponding lower probability & from our method, so system reliability
would be substantially under-estimated. Although it is well known that plugging point estimates into such
formulae is wrong, text books in reliability rarely address such issues carefully. In Section 5 we will briefly



comment on the Bayesian approach, where it is easily seen that, for any reasonably non-informative prior
distribution, the corresponding predictive probability of system functioning is within the interval created
by our lower and upper probabilities. As an informal argument that leads to a better alternative than
the plug-in approach, and that is in line with our approach, we could reason as follows. On the basis of
one success in two tests, the predictive probability for the next component to be successful might be set
at (about) 1/2. For the series system to function successfully, all 10 components must function. Let us
then consider the second component in the series system, conditional on the first functioning successfully
and the data from the test, hence for this component the information available consists of 2 successful
components out of 3, and therefore the predictive probability for this component to function might be set
at (about) 2/3. Continuing this reasoning, which acknowledges the interdependence of the 10 components
in the system, the predictive probability of successful functioning of the series system would be (about)

1 2 3 10 1

X =X—-...X—=—

2 3 4 1 11
which is in between our corresponding lower and upper probabilities. We should emphasize that we only
present this latter informal reasoning as a possible explanation on why the use of a plug-in estimate
is wrong, we do not suggest that the value 1/11 is a ‘correct’ precise probability in this case, an
obvious reason for this is that this informal argument would lead to precise probability 0 (1) for system
functioning in the case s =0 (s = 2).

If, instead of a series system, we consider a parallel system with 10 components (so k = 1, m = 10)
with 2 components tested, then the NPI lower and upper probabilities of successful functioning of the

(05)
(P, P)(10:1]2,1) = (222)

(P, P)(10:1|2,2) = (221)

system are

(P, P)(10:1]2,0)

Note here that, if one mistakenly used a plug-in estimate of 1/2 for the case s = 1, as discussed above,
one could think that the value 1 — (1/2)!° = 1023/1024 would be a reasonable estimate of the system
reliability. This value is substantially higher than the NPI upper probability 65/66, and far greater than
the NPI lower probability 5/6 which one might wish to use for risk assessment from a cautious perspective,
and hence there could be a danger of over confidence in the system’s reliability if the uncertainty and
information are not properly analysed.

Example 2.

To further illustrate the NPI results for system reliability, presented in Section 3, Table 1 provides all
lower and upper probabilities for the possible cases with n = 4 components tested, of which s functioned
successfully, and the system consisting of m = 5 components, of which at least & must function.

The values in Table 1 show that, in order to get a reasonably large lower probability of successful
system functioning, one does not necessarily require most tested components to have functioned well if
k is small, which means that the system has much build-in redundancy, but for large values of k one
requires (nearly) all tested components to have been successful. Example 3 briefly discusses the related
issue of possible choice between extra testing or extra system redundancy for reliability demonstration.



Table 1: Lower and upper probabilities for all cases with m =5 and n =4

k=1 k=2 k=3 k=4 k=5
P P P P P P P P P P
s=010 0.556 | 0 0.278 | 0 0.119 | 0 0.040 | O 0.008
s=110.556 0.833 | 0.278 0.595 | 0.119 0.357 | 0.040 0.167 | 0.008 0.048
5= 0.833 0.952 | 0.595 0.833 | 0.357 0.643 | 0.167 0.405 | 0.048 0.167
s=310.952 0992 | 0.833 0.960 | 0.643 0.881 | 0.405 0.722 | 0.167 0.444
s=410992 1 0.960 1 0.881 1 0.722 1 0.444 1
Example 3.

As mentioned in Section 3, the results in this paper can also be used in zero-failure reliability demon-
stration from NPT perspective, generalizing the results presented by Coolen and Coolen-Schrijner (2005).
Suppose that for system functioning it is required that k£ components function, but that redundancy can
be built into the system by increasing the total number of components m in the system. For example,
components considered could be batteries required to provide back up in case of problems with electric-
ity supply for a safety-critical system, where system functioning requires a minimum of three batteries
to function when demanded, but where installing more batteries might provide important redundancy.
Rahrouh, Coolen and Coolen-Schrijner (2006) presented a Bayesian approach for optimal decisions for
reliability demonstration, assuming that only component tests with zero failures would lead to release of
the system for practical use, as is often the case if high reliability is required. They considered both costs
of testing and costs of extra system redundancy, and also took practical constraints with regard to test
time and budget into account. Apart from cost and time figures, and related constraints, the key input
for such decisions consists of the lower probabilities P(m : k|n,n), as function of m and n for fixed k.
Some such values are presented in Table 2, for k = 8 and the cases n = 5,10, 15, and m varying from 8
to 12. Of course, the corresponding upper probabilities are all equal to one, as the tests revealed zero
failures.

Table 2: Lower probabilities for zero-failure testing with £ =8

m =38 9 10 11 12
s=n=>5| 038 0.604 0.736 0.819 0.872
10 | 0.556 0.789 0.895 0.945 0.970
15 | 0.652 0.870 0.948 0.978 0.990

The lower probabilities presented in Table 2 can be used in several ways. For example, consider the
case m = 8 with 5 zero-failure tests, leading to lower probability 0.385 of successful system functioning.
The table shows that increasing the redundancy to m = 9, keeping k£ = 8, would increase the lower
probability to 0.604, while increasing the number of zero-failure tests to 10 would increase the lower
probability to 0.556, so if these two actions were available at similar costs, increase of redundancy might
be preferred to more tests. However, if 15 tests were possible at a cost similar to the added redundancy,
then this might be preferred as the corresponding lower probability would increase to 0.652, if all 15
tests would be successes. Of course, extra testing has the added advantage of possibly finding more
failures, in which case one would start the analysis over again after further inspection or development of
the components. In our NPI approach, the absence of prior information makes it impossible to infer how
likely failures in the tests would be, but in high reliability demonstration one would normally be quite
surprised to encounter failures in tests.

Table 3 extends this example by presenting the minimum number of zero-failure tests required to



achieve a chosen value for the lower probability of successful system functioning, again for £k = 8 and m
varying from 8 to 12. The requirement considered is P(m : 8|n,n) > p for different values of p.

Table 3: Required number n of zero-failure tests for P(m : 8n,n) > p

m=8 9 10 11 12

p=0.75 24 9 6 4 4
0.80 32 11 7 5 4
0.85 46 14 8 6 5
0.90 72 19 11 8 6
0.95 153 30 16 11 9
099 | 792 77 33 21 15

The main conclusion to draw from Table 3 is that, in order to demonstrate high reliability via zero-
failure testing, one requires quite a large number of successful tests, yet this number can be substantially
reduced by building in redundancy.

5 Concluding remarks

The Bayesian approach to statistics also provides a natural framework for inferences of the kind considered
in this paper. If one assumes a parameter § representing the probability of successful functioning of a
single component, then the probability of successful functioning of a k-out-of-m system, as a function of
0, is simply represented by

P(m: k|§) = i (’;:) 6k (1 — o)™+

j=k

For any assumed prior probability distribution for # and test data, the Bayesian approach leads to a
precise posterior probability for successful functioning of the system. Beta distributions are particularly
attractive prior distributions for € in this case, as they are conjugate, which means that the corresponding
posterior distributions @ are also Beta distributions. The results presented in this paper actually coincide
with the corresponding Bayesian results based on two particular Beta prior distributions, namely the
NPI lower probabilities of successful system functioning correspond to Bayesian probabilities based on
the Beta(0, 1) prior, and the NPI upper probabilities correspond similarly to the Beta(1,0) prior (note
that these priors are improper, but the corresponding posterior probabilities of interest do exist). This is
due to the fact that, generally, for events of the form ‘k or more successes out of m trials’, the inferences of
Coolen (1998) coincide with these Bayesian inferences. It should, however, be emphasized that this is not
the case for all events considered in the NPI approach by Coolen (1998). The fact that these inferences
provide the same values for the (lower and upper) probabilities considered can be understood from the
representation of successes and failures that underlies NPI (Coolen 1998), and which is closely related
to the approach by Bayes (1763). This underlying representation, which we do not discuss further here,
also provides a simple justification for the equality (3) presented in Section 3. In relation to Example
1, it is useful to remark that, if one would use a Bayesian approach with improper prior Beta(0, 0), and
add test data consisting of one success and one failure (leading to a uniform posterior distribution for 6),
then the posterior probability of successful functioning of a 10-out-of-10 system would be equal to 1/11,
the value also derived via an informal argument in Example 1.

Hartigan (1983) proposed the use of either the Beta(0, 1) or the Beta(1,0) prior for ‘cautious’ inference,
and we also proposed the Beta(0, 1) prior for Bayesian high-reliability demonstration, mainly due to its
relation to NPI (Coolen and Coolen-Schrijner 2006). However, from Bayesian perspective, there is no
strongly convincing argument for such a particular choice of prior distribution, yet the precise choice of
prior distribution always influences the inferences to some extent. Even more, the NPI approach is based



on fewer assumptions than the Bayesian approach, as only finite exchangeability is assumed, whereas
the assumption of an unknown parameter 6 to represent the probability of successful functioning for
each component requires an underlying assumption of an infinite population of such components, all of
which assumed to be exchangeable (De Finetti 1974). The impact of this latter assumption is often
not clear, and might appear to be of little relevance as our NPI results in this paper agree with some
Bayesian results, as just mentioned. However, it should be emphasized that the finite exchangeability
assumption which underlies the NPI approach does not lead to the assumed existence of a single parameter
0 representing the probability of successful functioning of each component considered. One could argue,
therefore, that the Bayesian approach uses a de-tour, via a stronger exchangeability assumption on an
infinite population of components, to, in this case, get to a similar answer as provided by the more direct
NPI approach, with different Bayesian prior distributions corresponding to the NPI lower and upper
probabilities. We consider it an advantage of the NPI approach that the inferences are in terms of lower
and upper probabilities, as these for example naturally reflect the amount of information available, and
deal in an attractive manner with situations where all test results are failures or all are successes. In
practical risk assessment, it is often clear which of the lower and upper probabilities should be used to
support decisions, while the difference between corresponding upper and lower probabilities can provide
further useful information.

The NPT approach for Bernoulli random quantities (Coolen 1998) has been used for several other
applications, for example for multiple comparisons of proportions (Coolen and Coolen-Schrijner 2007),
where also particular attention has been paid to reliability data with few or zero failures (Coolen-Schrijner
and Coolen 2007). The NPT approach for system reliability, as presented in this paper, can be extended
to more general system configurations, which provides interesting research challenges. For example,
systems consisting of different types of components can be considered, which is a relatively straightforward
extension. More challenging is development of the NPI approach for systems consisting of parallel and
series subsystems, as for such systems the basic NPI results by Coolen (1998) must be extended to take
the particular groupings of future components in the system into account. The basic idea of the NPI
approach (Coolen 1998) will remain the same, but the combinatorics involved in deriving the lower and
upper probabilities will be challenging for larger systems.

References

Andrews, J.D. and Moss, T.R. (2002). Reliability and Risk Assessment (2nd Ed.). London: Profes-
sional Engineering Publishing Ltd.

Augustin, T. and Coolen, F.P.A. (2004). Nonparametric predictive inference and interval probability.
Journal of Statistical Planning and Inference 124, 251-272.

Bayes, T. (1763). An essay towards solving a problem in the doctrine of chances. Philosophical
Transactions, Royal Society of London 53, 370-418; 54, 296-325.

Coolen, F.P.A. (1998). Low structure imprecise predictive inference for Bayes’ problem. Statistics &
Probability Letters 36, 349-357.

Coolen, F.P.A. (2004). On the use of imprecise probabilities in reliability. Quality and Reliability
Engineering International 20, 193-202.

Coolen, F.P.A. (2006a). On nonparametric predictive inference and objective Bayesianism. Journal
of Logic, Language and Information 15, 21-47.

Coolen, F.P.A. (2006b). On probabilistic safety assessment in case of zero failures. Journal of Risk
and Reliability 220, 105-114.

Coolen, F.P.A. and Augustin, T. (2005). Learning from multinomial data: a nonparametric predictive
alternative to the Imprecise Dirichlet Model. In T. Seidenfeld, R. Nau and F.G. Cozman (Eds.),
ISIPTA’05 - Proceedings of the Fourth International Symposium on Imprecise Probabilities and
Their Applications, Carnegie Mellon University, pp. 125-134.



Coolen, F.P.A. and Coolen-Schrijner, P. (2005). Nonparametric predictive reliability demonstration
for failure-free periods. IMA Journal of Management Mathematics 16, 1-11.

Coolen, F.P.A. and Coolen-Schrijner, P. (2006). On zero-failure testing for Bayesian high reliability
demonstration. Journal of Risk and Reliability 220, 35-44.

Coolen, F.P.A. and Coolen-Schrijner, P. (2007). Nonparametric predictive comparison of proportions.
Journal of Statistical Planning and Inference 137, 23-33.

Coolen, F.P.A., Coolen-Schrijner, P. and Yan, K.J. (2002). Nonparametric predictive inference in
reliability. Reliability Engineering and System Safety 78, 185-193.

Coolen, F.P.A. and Utkin, L.V. (2007) Imprecise reliability. In B. Everitt and E. Melnick (Eds.),
Encyclopedia of Quantitative Risk Assessment, to appear. Chichester: Wiley.

Coolen-Schrijner, P. and Coolen, F.P.A. (2007) Nonparametric predictive comparison of success-failure
data in reliability. In Proceedings ARTS 2007, Loughborough, April 2007, to appear.

De Finetti, B. (1974). Theory of Probability. Chichester: Wiley.

Dempster, A.P. (1963). On direct probabilities. Journal of the Royal Statistical Society, Series B 25,
100-110.

Geisser, S. (1993). Predictive Inference: an Introduction. London: Chapman and Hall.

Hartigan, J.A. (1983). Bayes Theory. New York: Springer.

Hill, B.M. (1968). Posterior distribution of percentiles: Bayes’ theorem for sampling from a popula-
tion. Journal of the American Statistical Association 63, 677-691.

Hill, B.M. (1988) De Finetti’s theorem, induction, and A,y or Bayesian nonparametric predictive
inference (with discussion). In J.M. Bernardo, et al. (Eds.), Bayesian Statistics 3, pp. 211-241.
Oxford: Oxford University Press.

Hill, B.M. (1993). Parametric models for A, : splitting processes and mixtures. Journal of the Royal
Statistical Society B 55, 423-433.

Lawless, J.F. and Fredette, M. (2005). Frequentist prediction intervals and predictive distributions.
Biometrika 92, 529-542.

Rahrouh, M., Coolen, F.P.A. and Coolen-Schrijner, P. (2006). Bayesian reliability demonstration for
systems with redundancy. Journal of Risk and Reliability 220, 137-145.

Utkin, L.V. (2004). Reliability models of m-out-of-n systems under incomplete information. Com-
puters € Operations Research 31, 1681-1702.

Utkin, L.V. and Coolen, F.P.A. (2007). Imprecise reliability: an introductory overview. In G. Lev-
itin (Ed.), Computational Intelligence in Reliability Engineering, Volume 2: New Metaheuristics,
Neural and Fuzzy Techniques in Reliability, pp. 261-306. New York: Springer.

Walley, P. (1991). Statistical Reasoning with Imprecise Probabilities. London: Chapman and Hall.

Weichselberger, K. (2000). The theory of interval-probability as a unifying concept for uncertainty.
International Journal of Approximate Reasoning 24, 149-170.

Weichselberger, K. (2001). Elementare Grundbegriffe einer allgemeineren Wahrscheinlichkeitsrech-
nung I. Intervallwahrscheinlichkeit als umfassendes Konzept. Heidelberg: Physika.



