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Abstract 201360

This thesis presents the confidence intervals for process capability index in the case of an
AR(1) process within stationary. We emphasize to study in autoregressive parameter for
applicative estimation on confidence intervals. the confidence intervals in the thesis are 1)
Ordinary Least Square Confidence Intervals (OLS) 2)Recursive mean adjustment Ordinary Least
Square Confidence Intervals(ROLS) 3) Recursive mean adjustment to the improved generalized
method moment(RGMM). The three methods are tested under p € {-0.9.-0.8, ..., 0.8, 0.9%. The
sample size equals to 25. 50. 100 and 250. And another set of experiment within unit root test.

The efficiencies of confidence intervals are determined by comparing their coverage
probability and expected length under time series models. The data for experiment are obtained
through the Monte Carlo Simulation technique and the experiment is repeated 10,000 times for
each case. Results of study are as follow :

- the‘optimal confidence intervals for process capability index in the case of an AR(1)
process are RGMM within unit root test and ROLS all sample sizes when p € (-0.4- 0.4).

-: Unit root test influences RGMM confidence intervals only.





