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The objective of this research is to find efficiency of monitoring process mean changes in
case of small changes. Control charts in this study are 1) Exponential Weighted Moving —Average
control chart (EWMA chart) 2) Exponential Weighted Moving —Average X-bar control chart
(EWMA X-bar chatt) 3)Max Exponential Weighted Moving-Average control chart (Max EWMA chart)
The efficiencies of control charts are deicimined by comparing their average run lengths (AR.’_)
under stationary mean time series model. Various values of the level of mean shifts (}/) are
0.10, 0.20, 0.35, ... ,2.00 , where % =1. Sizes of subgroup (77)are 2,3,4,5,6,7, 8,
9,10, 15 and 20. The sample sizes (/) are 20, 30, 40. The data for experiment from the Mote
Carlo Simulation technique and repeated 1,000 times for each case. Results of the study are as
follows :

1) Incase 0.10 < ¥y <0.50 EWMA X-bar chart is the most efficiency chart. In case
0.60 <y <1.20 EWMA X-bar chart and EWMA chart are the most efficiency charts. In case
1.30 <y £2.00 all charts are the nearly most efficiency charts.

2) When 77 is 2 to 7 control chart detect process faster than /7 is 8 to 20. But subgroups

(/) not dependent with control chart fast detect process.





