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Abstract

Competing patterns are compound patterns that compete to be the first to occur pattern-
specific numbers of times. They represent a generalisation of the sooner waiting time
problem and of start-up demonstration tests with both acceptance and rejection criteria.
Through the use of finite Markov chain imbedding, the waiting time distribution of
competing patterns in multistate trials that are Markovian of a general order is derived.
Also obtained are probabilities that each particular competing pattern will be the first to
occur its respective prescribed number of times, both in finite time and in the limit.
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1. Introduction

In recent years there has been significant research on distributions associated with patterns.
An important segment of this work deals with sooner waiting time distributions. Generally
speaking, the sooner waiting time distribution refers to waiting times for the first occurrence of
one of several simple patterns. Most of the early research on sooner waiting time distributions
dealt with success or failure runs in binary trials; see, for example [4], [3], and [1]. In [10]
and [9], run and frequency quotas in multistate Markov chains were studied. Probability
generating functions of sooner and later waiting time problems for patterns in Markov chains
were considered in [8], while in [5] waiting time distributions for compound patterns were
computed. Since compound patterns are the union of simple patterns, their waiting time
distribution corresponds to the sooner waiting time distribution for the collection of simple
patterns. We mention these papers because they each represent special cases of competing
patterns as discussed in this paper.

Also of relevance is work on start-up demonstration tests. In early research on start-
up demonstration testing [7], [17], it was assumed that the testing of the power-generation
equipment continued until £ consecutive successes had occurred, irrespective of the number
of failures that occurred prior to it. As this setup is clearly impractical, [2] studied start-up
demonstration tests with independent start-ups, where the equipment is accepted or rejected
based on whether or not k£ consecutive successes occur before d total failures. The analysis
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was extended to trials that form a Markov chain in [12]. This research has subsequently been
extended to tests with stopping criteria based on consecutive successes and consecutive failures,
total successes and consecutive failures, and total successes and total failures [16], [13]. The
length of start-up demonstration tests with these different setups can be considered as a sooner
waiting time, if we allow the number of occurrences of the patterns (in this case either runs or
individual successes and failures) to vary.

In this paper the more general problem of competing patterns is considered. Competing
patterns refer to groups of compound patterns that compete to occur pattern-specific numbers
of times. The setting for this study is an underlying sequence of multistate trials with an arbitrary
order of Markovian dependence.

The waiting time distribution for this more general problem is computed through finite
Markov chain imbedding [6]. This provides a theoretically rigorous environment whilst also
enabling the development of easy computational algorithms for practical implementation. In
addition, the framework allows for easy derivation of the limiting probabilities of absorption
in one of the various states corresponding to a particular pattern being the first to occur its
prescribed number of times.

The paper is organised as follows. In the next section, more formal definitions of the various
concepts that are of importance in the paper are given. Section 3 contains a description of
the steps used to compute the waiting time distribution and limiting absorption probabilities.
Section 4 contains numerical examples, and the final section is a summary.

2. Definitions and preliminaries

Let X_j+1, X—m+2, .., Xo, X1, X2, ... be a multistate mth-order Markovian sequence,
with state space Sy = {b1,...,bs}, s > 2, for the individual observations. An mth-order
Markovian sequence is one for which

P(Xy=xp | Xomgt =Xty oo, Xo=X0, -+, X1 = Xp—1)
=PXy=x0 | X = Xn—ms oo+ X1 = Xn—1).

Associated with the sequence are the initial probabilities
70X —mt1, -+ X0) = P(X g1 = X—pt1, ..., Xo = x0),
and time-invariant transition probabilities
P Xy s Xe—1) = PXe = X0 | Xeom = Xpmms oo+ X1 = X4—1).

2.1. Notation for patterns

Definition 2.1. A simple pattern A; refers to a specified sequence of k; symbols b;,, .. ., biy, ,
where the symbols in the pattern are allowed to be repeated.

Definition 2.2. A compound pattern A is the union of simple patterns, i.e. A = U?Zl{Ai},
where 7 is fixed, the simple patterns A; are of lengths k;, i =1, ..., n,and A, U A, denotes
the occurrence of either pattern A, or pattern Ay.

Definition 2.3. Let AW, ..., A© ¢ > 1,bea system of ¢ compound patterns, and let r;
denote the number of occurrences of compound pattern A that leads to termination of the
experiment. The patterns A1V, ..., A© are called competing patterns. The assumption is

made that no two competing compound patterns in the system are identical.
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If Cj(n), j = 1,...,c, denotes the event that, by time 7, the compound pattern AY) has
occurred r; times, then the probability of the occurrence of one of the events C; (), the waiting
time for the competing patterns, is given by

P(U cj(n)>, neN. (2.1)

Jj=1

If ¢ = 1 then (2.1) reduces to the waiting time for the r1th occurrence of the compound
pattern A If r; = 1 for all i then (2.1) reduces to the special case of the waiting time to the
first occurrence of the compound pattern U?: I{A(j )}. If, in addition, each of the competing
patterns consists of just one simple pattern, then the waiting time distribution corresponds to
the sooner waiting time distribution considered in the literature discussed in the introduction.
Next it is shown how various types of start-up demonstration tests arise as special cases of
competing patterns.

For the types of start-up demonstration test that are described next, we take Sy = {0, 1},
representing failure/success of the individual start-ups, and there are ¢ = 2 competing simple
patterns. Four different tests are derived by varying the simple patterns A1) and A®, and
the number of occurrences r; and r,, in the following manner. For a test with rejection of the
unit if d total failures occur before k consecutive successes and acceptance if the k consecutive

successes occur first, take .

——
AD=1...1, r=1, AP =0, rn=d.

For a test with acceptance based on k consecutive successes and rejection based on d consecutive
failures, take
k d
—— ——
AV =11, A® =0-..0, rn=r=1.
The other two tests are obtained by taking A = 1 with r| = k (total successes) and either

d
——
AD=0... 0, rp = 1 (consecutive failures),
or
A® =0, r»=d (total failures).

Other start-up demonstration tests may be derived as well; for example, if two rejection criteria
are used in addition to an acceptance criterion, there will be ¢ = 3 competing patterns.

In the next two subsections, the methods used to count patterns (Subsection 2.2) and the
concepts of ending and finishing blocks (Subsection 2.3) are discussed.

2.2. Methods of counting

Two distinct methods of counting patterns are used in the paper, though much of the
implementation will not change dramatically between the two cases. The first method is that
of non-overlapping counting. In this case, when a pattern occurs the counting re-starts from
that point, and any partially completed pattern cannot be finished. Non-overlapping counting
can be for the entire system of competing patterns, or it can be restricted to within compound
patterns (where counting only re-starts for simple patterns within the same compound pattern
as the one that has just occurred). The second case is that of overlapping counting, where
partially completed patterns can be finished at any time, regardless of whether another pattern
has been completed after the partially completed pattern starts but before it is completed.
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TABLE 1.

Competing pattern ~ SWNO WPNO Overlapping

AWM AgdUAs AgUAg; AgUARUAy
AD Ay AcU Ay Ae U Ay

Example 2.1. Let A, = 11111, A, = 1011, and A, = 00 and let the competing patterns under
considerationbe AV = A, and A® = A, UA,. For the realisation Ry = 011011111101100,
of length n = 15, the use of system-wide non-overlapping (SWNO) counting yields two
occurrences of A, and one of A, (and thus three occurrences of A®), but no occurrences
of AV, Though there are six consecutive Is in Rj, only four of them occur after the first
completion of 1011 (which re-starts counting), and thus A, does not occur. With within-
pattern non-overlapping (WPNO) counting, in addition to the occurrences mentioned above,
A, occurs once, since now the first occurrence of A, does not cause a re-starting of counting for
the partially completed pattern A, since they are in different competing patterns. Finally, with
overlapping counting, A" occurs twice (the two overlapping occurrences of A,), in addition
to the three occurrences of A,

Remark 2.1. If SWNO counting is used, then any simple pattern wholly containing another
will be deemed impossible to occur. However, with WPNO counting, this will only be the
case when the simple patterns are within the same compound pattern. This is because, with
non-overlapping counting, the occurrence of the smaller pattern re-starts the counting process,
and thus the larger one will never be observed. On the other hand, with overlapping counting,
simple patterns will be allowed to contain any smaller simple pattern within the system. The
case where a simple pattern is part of two different compound patterns will not be eliminated
using either non-overlapping or overlapping counting.

Example 2.2. To illustrate these concepts, if the simple patterns A, = 10, Ap = 101, A, =
1010, and Ay = 1111 make up the two competing patterns AV = A, U A, U Ay and
AP = A, U Ay, the counting restrictions will reduce the effective competing patterns under
evaluation in the manner shown in Table 1.

2.3. Ending and finishing blocks

Definition 2.4. Ending blocks [5] of a simple pattern A; = {b;,, ..., b;_} are subpatterns of
the form {b;, ..., biq}, where g can be any of the integers 1, ..., k; — i The set of ending
blocks of a compound pattern is the union of the sets of ending blocks of the simple patterns
of which it is comprised, along with the symbol & to indicate that none of the other ending
blocks are currently active, if necessary. The set of ending blocks of the system of competing
patterns is the union of the ending blocks of the competing patterns themselves, along with the

symbol &.
Definition 2.5. Finishing blocks [14] of the simple pattern A; = {b;,, .. ., bik’_ } are subpatterns
of the form {bi; , ..., bj}, where ¢ canbe any of the integers 1, . . ., k; (and thus A; is a finishing

block of itself). The ﬁnilshing blocks of a compound pattern or of all of the competing patterns in
the system are formed by taking the union of the finishing blocks of their respective components.

Remark 2.2. Note that, whereas ending blocks always start at the beginning of a simple pattern
but may end at any point before its last symbol, finishing blocks may start at any point but always
end with the last symbol.
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3. Computation of waiting time distributions for competing compound patterns

This section contains details on the generation of the Markov chain, {Y; ;':0, that was used
to compute the waiting time distribution for competing patterns. The Markov chain is such that

P(Cj(n)) =P(Y, € 4)), Jj=1,....¢ 3.1)

where each A is an absorbing state corresponding to the occurrence of the event C; (n). Also,

P<U cj(n)) =P(Y, € A), (3.2)

j=1

where A = U;Zl A . For notational purposes, the union includes simultaneous occurrences
of patterns, which are not included in (3.1). Basic properties of Markov chains are then used to
compute the desired probabilities. After determining the state space Sy of {Y;}}_, and describing
its generation, the method of generating the associated transition probability matrix Ty is
given. Finally, formulae for computing the waiting time distribution and limiting absorption
probabilities are given.

3.1. State space Sy

In [14], where the distribution of the time until the rth occurrence of a compound pattern
was computed, vector triplets were used to represent the transient states of Sy. In that paper,
the three vector components were an m-tuple of values (x;_,,+1, - . . , x1), an ending block, and
the number of simple pattern occurrences up to the present time. In this paper, because there
are ¢ competing patterns rather than one, the transient states must carry additional information.
This generalisation is described next.

The vector state representation will in general be of length 2¢ 4+ 1. As before, one of
these vector components gives the last m observations from the underlying sequence {X,}.
This m-tuple is necessary for Markov chain formation because the sequence {X,} is mth-order
Markovian by assumption. The other ¢ component pairs give ending block information and the
number of pattern occurrences to date for each of the ¢ competing patterns. The information on
the number of occurrences of pattern j gives progress towards the r; occurrences needed for
termination of the experiment. The ending block information shows the progress towards the
completion of the simple patterns. Note that, under SWNO counting, although ¢ ending blocks
may be used, the relevant ending block is the same for all competing patterns in the system,
and thus in this case only ¢ 4+ 2 vector components are needed.

To automate the generation of the transient states of Sy, the m-tuple is allowed to take each
of the s possible values and, for each j, the number of pattern occurrences are given values
0,1,...,r; — 1. The various possible values of the ending blocks also need to be generated.
This is discussed next.

3.1.1. Determining ending block information for transient states. With non-overlapping count-
ing, either system wide or within pattern, the current ending block(s) will depend on the
relevant finishing blocks. In the case of overlapping counting, ending block formation is more
straightforward. The competing patterns AV = A, and A® = A, U A, with A, = 11111,
Ap = 1011, and A, = 00, are used to illuminate the discussion. The set of ending blocks for
the complete system is

E=1{1,11,111,1111, 10, 101, 0, &},
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with ending blocks for the individual competing patterns E1 = {1, 11, 111, 1111, @} and
E> = {1, 10, 101, 0, @}. The sets of finishing blocks are F; = {1, 11, 111, 1111, 11111} and
F, = {1,11,011, 1011, 0, 00}, and the set of finishing blocks F for the complete system is

F=FUF,.
With non-overlapping counting, simple patterns may be completed in the middle or at the
end of an m-tuple (x;—;+1, - . . , X1), re-starting the counting process and modifying the ending

block associated with the m-tuple. To account for this, for each m-tuple, first the ending block
obtained by examining it in its entirety is recorded. Then the location after each symbol is
examined to determine if a pattern could end there, i.e. if the segment of the m-tuple up to that
point is a finishing block. If so, the effective ending block is determined from the remainder of
the m-tuple. As stated previously, with SWNO counting, there is only one ending block. With
WPNO counting, each compound pattern will have an ending block whose determination is
based on the finishing blocks of its simple patterns. The ending blocks for overlapping counting
are obtained from the entire m-tuple and, hence, finishing blocks are not needed in this case.

As an example, assume that m = 3 and consider the competing patterns A" and A® and
the triple 000. For SWNO counting, there will be one ending block, coming from E. For
WPNO counting, there will be two ending blocks, one from E; and one from E;. Since there
are no Os in the simple pattern A, all ending blocks of A must be @. In examining the
complete triple, a pattern ends after the second 0, and with SWNO counting, counting re-starts
and the O at the end is its only ending block. With WPNO counting, this 0 is the ending block
associated with pattern A®.

The location after the first symbol is now checked to determine if it is a finishing block; and
indeed it is, for 0 € F;. If a pattern ends after the first O, the ending block determined from
00, the remainder of the triple, is @ under both system-wide and within-pattern overlapping
counting. The location after the second symbol of the triple is certainly a finishing block, as a
pattern ends there. The situation is just as when we examined the entire sequence, and thus the
ending blocks have already been included in our set of possible state vectors. Now, in checking
the location after the third symbol of 000, we find that the pattern 00 ends there, but the ending
block is again @, which has previously been included. If overlapping counting is used, only the
entire triple need be checked. Here the ending block associated with A will be 0, to indicate
that one more 0 gives another overlapping pattern occurrence.

Consider now as an example another triple, 111. The ending blocks associated with the
complete triple are 111 for AV and 1 for A®, for both overlapping and WPNO counting (with
111 being the only ending block for SWNO counting). In checking for finishing blocks at the
middle locations or end of the triple, it is observed that a pattern could end after its first, second,
or third 1. If a pattern ends after the first 1, for both types of non-overlapping counting (in
particular, for compound pattern A1 if WPNO counting is used), then the effective ending
block is 11; if a pattern ends after the second 1, then the effective ending block is 1; and if a
pattern ends after the third 1, then the effective ending block is &. For A® and WPNO countin g
or overlapping counting, the effective ending block is always 1. Also added to the state space
are ending blocks of lengths greater than m with their corresponding m-tuple. Thus, 1111 is
added as an ending block for A() with WPNO counting or overlapping counting, and for the
whole system with SWNO counting.

3.1.2. Absorbing states. For each competing pattern, an absorbing state is included in Sy to
indicate that a corresponding compound pattern has occurred the required number of times.
As a result, absorption probabilities for each particular competing pattern may be computed.
Absorbing states are also added to indicate that more than one of the events C (n) have occurred
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simultaneously. In general, if ¢ > 2 then the number of possible combinations of indices for
simultaneous absorption by two or more competing patterns is

()+(©)++ () =z -0+

Adding c, for the number of absorbing states corresponding to the individual competing patterns,
we find that there are a maximum of 2€ — 1 absorbing states in Sy. Note that it may be impossible
for certain of the compound patterns to cause simultaneous absorption.

3.1.3. Initialisation states. For times t < m, the chain {Y;} may be in states that were not
covered by the methods given previously. These states are added to Sy. The most obvious of
these states is the state of Yy, where the m-tuple is (x_,+1, .. ., X0), €very competing pattern
has occurred zero times, and all ending blocks are equal to @. From this starting point, for
t =1,...,m—1, by determining the possible destinations from each of the initialisation states
already in Sy, new states are added. The added states are deleted after time # = m, as they will
no longer be needed in the state matrix.

3.2. Determination of Ty

With states set up as described above, {Y;};_ is a Markov chain. To obtain its transition
probability matrix Ty for transitions from Y; to Yy, the possible destinations from each state
of Sy are determined, and the appropriate transition probability p(x;41|Xr—m+1, ..., Xz) 1S
assigned to the transition. Note that the matrix 7y depends on the competing patterns, the
order of dependence m, the method of counting patterns, and the transition probabilities for the
underlying sequence {X,}.

3.3. Computation of the waiting time distribution

The competing pattern experiment ends with compound pattern A’ having occurred rj
times if and only if the Markov chain {Y;} is absorbed in the corresponding absorbing state.
Thus, (3.1) and (3.2) hold. By (3.1) and basic properties of Markov chains, the waiting time
for r; occurrences of compound pattern AY) is given by

P(Cj(n) = YoTiW;(A)),  j=1,...,c (3.3)

Here yg is a 1 x card(Sy) row vector holding the probabilities for the initial states of Yj.
The probability for the state with m-tuple (x_p,+1, - . ., Xg), zero(es) for the number of pattern
occurrences, and & as the ending block(s) is given by mo(x—_;+1, - .., X0); all other initial
probabilities are zero. Also, W;(A ) is a card(Sy) x 1 column vector with a 1 in the position
corresponding to the absorbing state for compound pattern AV and Os elsewhere. By (3.2),
probabilities for the waiting time until one of the competing patterns occurs its prescribed
number of times may be computed using

P(U Cj(n)) = YT W (A), (3.4)
j=1

where W (A) is a card(Sy) x 1 column vector with 1s at its end, corresponding to the positions
of the absorbing states of A, and with Os elsewhere.

3.4. Limiting absorption probabilities

Standard results on absorption probabilities of Markov chains [15, pp. 102-116] give the
limiting probability that any particular competing pattern is the first to occur its specified
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number of times. The limiting probability is needed when there is a positive probability that
the experiment has not ended by any given finite time. First, partition the transition probability

matrix Ty as follows:
_(Q@ R
TY - (O IZ(?_]) '

Here Q isthe (card(Sy)—2¢+1) x (card(Sy)—2¢+1) transition probability matrix for transitions
strictly among transient states, R is a (card(Sy) — 2 + 1) x (2¢ — 1) matrix of probabilities for
transitions from transient to absorbing states, 0 is the (2¢ — 1) x (card(Sy) —2¢ + 1) zero matrix,
and I, denotes the k x k identity matrix. Let 1}0 beal x (card(Sy) — 2¢ + 1) subvector of the
initial vector v, such that &o holds the initial probabilities for the transient states. Also, let
a, be the 1 x (2¢ — 1) row vector holding the probabilities that Y,, lies in one of the individual
absorbing states (including those states that indicate simultaneous pattern occurrence). The
limiting absorption probabilities are then found to be

lim o, = Yo (leard(sy)—2c41 — Q) ' R.
n— 00

4. Examples

A MATLAB® program (available from the authors upon request) was written to implement
the calculations given in the last section. The program generates the states and the transition
probability matrix, and then calculates the waiting time distributions and the limiting absorption
probabilities. The following are two examples of output from this program.

Example 4.1. The first example is a start-up demonstration test with two rejection criteria. The
equipment is accepted if ten consecutive successes occur before either of the rejection criteria:
ten total failures or the occurrence of three consecutive failures twice. In this example the
underlying sequence is Markovian of order m = 3, with state space Sy = {0, 1}. There are

¢ = 3 competing patterns,
10

——
A =177, A® =0, A® =000,

with r; = 1, rp = 10, and r3 = 2. The transition probabilities and initial distribution were
chosen so that the underlying sequence is a stationary third-order Markovian sequence, using
an alternative parametrisation as described in [11]. These transition and initial probabilities are
listed in Table 2.

TABLE 2: Transition and initial probabilities used in Example 4.1, for the Markovian sequences shown.

Sequence  p(l[-,-,-)  wo( )

1L1,1 n s
0,1,1 2 35
1,0,1 % P
0,0,1 2 =
1,1,0 = 35
0,1,0 . b5
1,0,0 P &
0,0,0 &L o
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~ 07 0.5
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O~ X
504 i ——SWNO =
- 03 i -~ WPNO 02
0.2 (- - - - Overlapping 01
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0.0 —- 0.0
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0.1 ,'I 0.1 ,'
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n n

FIGURE 1: Waiting time probabilities of the competing patterns used in Example 4.1: (a) union of patterns,

(b) SWNO, (c) WPNO, (d) overlapping. The fourth lines in plots (c) and (d) correspond to the absorbing

state due to A® and A® occurring at the same time. This is an example of a start-up demonstration test

requiring ten consecutive starts with two rejection criteria: ten total failures or two occurrences of three
consecutive failures.

With SWNO counting, 178 states were required (including the initialisation states), 392
states were needed for WPNO counting, while, for overlapping counting, card(Sy) = 297. The
test can last no longer than n = 100 start-ups, but, as can be seen in the graphs of Figure 1, by
time n = 40 the probability that one of the competing patterns has occurred its required number
of times is very close to 1, regardless of the counting method. Also apparent from Figure 1 and
Table 3 (which contains limiting absorption probabilities for the competing patterns) is that the
probabilities of absorption into the absorbing states vary according to the counting method. In
this example, the test could end with the simultaneous occurrence of ten total failures and two
occurrences of three failures, but not with A occurring simultaneously with any of the other
patterns. Note that, since the test is guaranteed to end by time n = 100, the limiting absorption
probabilities are the same as the absorption probabilities at that time. The computing time
was approximately four seconds on a personal computer with 1 Gb of RAM and an Intel®
Pentium® 4 processor.

Note that in typical formulations of start-up demonstration tests, such as in the references
given in Section 1, the test has no ‘practice’ start-ups, and the initial distribution is based on the
observations X1, ..., X,, instead of X_,,4+1, ..., Xo. To handle this formulation, we would
need to redefine the initial distribution 7o(-) in an appropriate manner. Probabilities for times
t =m+1,...,n could then be computed by replacing 7 by Ty " in (3.3) and (3.4), with
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TaBLE 3: Limiting absorption probabilities for Example 4.1, for the three different counting methods.

Counting
Pattern SWNO WPNO Overlapping
AD 0.7 0.681 0.661
A® 0.3 0.0673 0.042
A® 0.238 0.289
AD® and A® 0.014 0.008
1.0 0.7
09} @ L (b)
s 0.6
0.8
=07 05 T
S /
G060 ; 204
I 05 /', gO 3
o~ A .
504 — SWNO = /
037/ - WPNO 021 / — A
02/ - - - Overlapping ---A\®
; 0.1
0.1
0.0 0.0
00 05 1.0 1.5 20 25 3.0 35 40 00 05 1.0 1.5 20 25 3.0 35 40
nx 104 nx 104
0.7 0.7
(©) (d)
0.6 0.6
0.5 P 0.5
204 ya 204 T
03 03 /
02t / 0 02 O
/ NG NG
0.1t/ A 0.1
0.0 & 0.0
00 05 1.0 1.5 20 25 3.0 35 40 00 05 1.0 1.5 20 25 3.0 35 40
nx 104 nx 104

FIGURE 2: Waiting time probabilities of the patterns used in Example 4.2: (a) union of patterns, (b)
SWNO, (c) WPNO, (d) overlapping. Altering the type of counting changes which competing pattern is
more likely to cause absorption.

TABLE 4: Limiting absorption probabilities for Example 4.2, for the three different counting methods.

Counting
Sequence  SWNO WPNO  Overlapping

AD 0.45937 0.45936 0.55107
AP 0.54063 0.54064 0.44893
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the initial states of Y, and the corresponding initial probabilities respectively determined by
the m-tuple (xy, ..., x,) and wo(xy, ..., X, ). Absorption probabilities at times ¢ < m could
also be computed from mo(x1, ..., x,). In the case of a stationary sequence, however, the
probabilities derived from each formulation are the same.

Example 4.2. The second example illustrates that the method may be used in cases of larger
state spaces and longer patterns. Here we take {X;} to be a fourth-order Markovian sequence
with state space Sy = {A, C, G, T}. Randomly selected transition probabilities are used,
meaning that uniform(0,1) variates are used, with the restriction that the probabilities sum to
1. The initial distribution for the sequence {X;} is the discrete uniform distribution over the
4* = 256 possible initial states. For this example, approximately 750 states are needed for all
three methods of counting. The competing patterns are

AY = ACGTACGT UAAAAAAAA, =2,
A®D =TTTTTTTT, r=1.

Figure 2 depicts the waiting time distributions for the two competing patterns, and the limiting
absorption probabilities are listed in Table 4. One thing of interest to note is that the counting
method does alter the competing pattern most likely to cause absorption. With SWNO and
WPNO counting, A® is the sequence more likely to cause absorption, whilst with overlapping
counting, the situation is reversed and A is more likely to do so. While the probabilities
under SWNO and WPNO counting appear to be remarkably similar, it can be seen from the
absorption probabilities that they are not identical.

The computation time for the second example was approximately 600 seconds forn = 40 000
trials (on the same hardware).

5. Summary

Competing patterns are compound patterns that ‘compete’ to be the first to occur specified
numbers of times. Special cases of waiting times for the occurrence of competing patterns
include the sooner waiting time and the time to the conclusion of a start-up demonstration test.
If the number of competing patterns is ¢ = 1, previous results [14] on the waiting time to the
r1th occurrence of a compound pattern are obtained. Using finite Markov chain imbedding,
waiting time distributions for competing patterns were computed. The algorithm used also
allows the computation of the probability that the experiment ends due to the specified number
of occurrences of specific patterns, both in finite time and in the limit.
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