STOCHASTIC COMP

ARISONS AND BOUNDS

FOR AGING RENEW

AL PROCESS SHOCK MODELS

AND THEIR APPLICA

TIONS

M. C. BHA TT ACHARJEE

Center for Applied Mathematics & Statistics, Department of Mathematics,

New Jersey Institute of T e chnology, Newark, NJ 07102, U.S.A.

(Received July 27, 1994; revised Octob er 16, 1995)

Abstract. Sharp comparisons b etween aging renewal pro cess sho ck mo dels

and the corresp onding Esary-Marshall-Proschan (EMP ) sho ck mo del are con-

sidered. The usefulness of such comparisons derive from the simplicity of the

latter mo dels. Simple conditions under which such aging renewal pro cess sho ck

mo dels are sto chastically ordered relative to a corresp onding EMP -mo del are

derived. Applications to renewal functions and single server queues are indi-

cated.

Key words and phrases : Sho ck mo dels, aging renewal pro cesses, b ounds,

sto chastic comparisons.