Contents

1. Introduction 6
2. Sequential and non-sequential methods 6
3. Criterion for on-line statistical process control 7
4. Basic on-line procedures 7
4.1, ‘Shewhart Procedune:.-»7 s wad e s was wan et O s R 8
40 STSUN DrOREdnte .o bor s bt e sl sty ahe g s S 11
4.3. Normal distribution — one-sided CUSUM procedure for shift in mean ... 14
4.4. Normal distribution — two-sided CUSUM procedure for arbitrary shift in
HURRIL., e mebm i S Sk @ B8 PO B B O B e vn 3 ol e 8 17
5. Exponentially weighted moving average 18
6. Remarks on application of change-point detection methods to on-line
statistical process control 19
7. Example 20
8. Application of non-sequential change - point methods to off-line statis-
tical process control 29
9. Decision rules based on hypotheses testing 22
9.1, Detecting o change I MeAN . . .\ o0 v v v sine sas v s e mins s s 23
9.2. Detecting a change in mean and/or variance . . . . .. ........... 26
9.3. Appearance of gradual lineartrend . .. .. ................. 27
9.4. Abrupt appearance of lineartrend . . . . . . ... ... ... ... ... 28
10.Extremes of limit random processes 28

11.Concept of research field development

and its place in educational system 29



