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Exponentially Weighted Moving The performance of an X-bar chart is usually studied under the
Average (EWMA) control chart, assumption that the process standard deviation is well estimated and
Average Time to Signal (ATS), does not change. This is, of course, not always the case in practice
Variable Sampling Intervals and X-bar charts are not robust against errors in estimating the
(VSI), Markov Chain. process standard deviation or changing standard deviation. In this

paper, the use of an exponentially weighted moving average (EWMA)
t chart with variable sampling intervals to monitor the process mean
is discussed. We have determined the optimal control limits for the
VSI EWMA t chart so that the chart has the desired robustness
property against errors in estimating the process standard deviation
or changing standard deviation. Performance of the proposed chart is
compared with similar charts using the Markov chain approach and
simulation studies..
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5 Correlated Processes

¢ - Asymmetrical Distributions

" - Exponentially Weighted Moving Average (EWMA)
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09 0274 0669 487 0382 0641 331 | 0422 0586 = 263 0408 = 0525 2.34
10 | 0307 0719 415 @ 0455 0720 282 0495 0659 = 227 0489 0606 2.04
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- Transient States
2. Absorbing State
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