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A comparative study of memory-type control
charts under normal and contaminated
normal environments

Hafiz Zafar Nazir,®*" Nasir Abbas,b Muhammad Riaz?
and Ronald J.M.M. Does*

Cumulative sum (CUSUM) and exponentially weighted moving average (EWMA) control charts are commonly used to detect
small changes in the parameters of production processes. Recently, a new control structure was introduced, named as mixed
EWMA-CUSUM control chart, which combined both charts. The current study provides a detailed comparison of these three
types of control charts when the process parameters are unknown under normal and contaminated normal environments.
Performance measures average run length and different percentiles of run length distribution are used for comparison
purposes. We investigate six different location estimators with the structures of the three memory charts and study their
robustness properties. Copyright © 2015 John Wiley & Sons, Ltd.
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1. Introduction

available information and are less sensitive to detect small and moderate changes in the process parameters, but are most

efficient at detecting large shifts. An approach to deal with the detection of small shifts is to use memory control charts, such
as the cumulative sum (CUSUM) control chart proposed by Page' and the exponentially weighted moving average (EWMA) control
chart proposed by Roberts.? These charts are designed such that they use the past information along with the current information,
which makes them very sensitive to shifts of small and moderate magnitudes in the process parameters. A number of modifications
of the CUSUM and EWMA charts have been developed to further enhance the performance of these charts. Some of these
enhancements may be seen in Lucas,® Lucas and Saccucci,* Steiner,” Capizzi and Masarotto,® Zhao et al.,” Colosimo et al..® Castagliola
et al,” Machado and Costa,'® Riaz et al.,'" Abbas et al.'? and the references therein. Following these authors, Abbas et al."® proposed a
mixed EWMA-CUSUM control chart and concluded that mixing the two charts makes the proposed scheme even more sensitive to
small shifts in the process mean as compared to the other schemes designed for similar purposes.

In practice, process parameters are unknown, and they need to be estimated from samples, which are assumed to be in state of
statistical control. Woodall and Montgomery'* name this stage as Phase I. The resultant estimates from Phase | establish the control
limits that are used to monitor the process parameter of interest in the next stage: Phase Il.

Jensen et al."® studied estimation effects on control chart properties in Phase | and their Phase Il impact. Schoonhoven et al.'® used
different robust estimators for the location control chart in a Shewhart set up by considering limited information in Phase | and
studied the performance of these estimators in Phase II. Recently, Nazir et al.'” proposed the use of some robust location estimators
with the control structures of the CUSUM chart, in order to increase the robustness of the CUSUM chart against contamination or non-
normality. However, they only considered the situation when a large number of samples are available in Phase |, and they did not take
into account the estimation effects of parameters.

The concern of this study is to assess the estimation effects of process parameters in Phase | and to check the impact and
influence of robust estimators of the location parameter on the Phase Il performance with the design structures of CUSUM,
EWMA and mixed EWMA-CUSUM control charts under different environments. Generally, the performance and efficiency of
control charts are assessed by the determinant, called average run length (ARL). The ARL is the mean of a random variable called
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Control charts may be classified in memory-less (Shewhart-type) and memory control charts. Shewhart-type charts use current
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run length (RL), where RL is the number of samples required before an alarm signal occurs. The in-control ARL is likely to be
high, but can be fixed to a specific number for a given false alarm rate and is denoted by ARL,. The out-of-control ARL is
expected to be as small as possible and is denoted by ARL,. Besides using the ARLs as efficiency indicators, we will also take
into account the standard deviation of the run length (SDRL) and different percentiles of the RL distribution in order to have
an even better comparison.

In the next section, we give the details regarding the control structure of three memory-type control charts and the Phase | and
Phase Il estimators. Design structures of these charts are provided in section . In section we provide a comprehensive comparison
of the three memory-type control charts (based on six different location estimates) in terms of ARLs and percentiles of RL distribution
to study their robustness. Finally, the article is concluded in section 5.

2. CUSUM, EWMA and mixed EWMA-CUSUM charts

Shewhart-type control charts are less efficient to detect small and moderate shifts in the process parameter(s). For that reason, some
memory-type control charts are proposed. The most important ones include the CUSUM, EWMA and mixed EWMA-CUSUM charts,
and the current section contains the details about these three structures.

2.1.  Cumulative sum charts

Page' presented the idea of accumulating the positive and negative deviations from the process location in two different statistics C;"
and C;, respectively. These two statistics are defined as:

Cr= max[07 (é, - 90) — Ky + c,t& , C = max {o, —(é, - 90) —Kp +c,:1] )

where i is the sample number and 0 is the location estimator used to monitor the process location parameter. The initial values for
both of the statistics given in (1) are usually taken equal to the target value 6, i.e. C; = C; = 0. The statistics C;"and C; are plotted
against the control limit Hp, and an out-of-control signal is generated if either one of these statistics crosses the control limit. The
standardized versions of the chart parameters (K; and Hp) are given as:

Ky = kxopy , Hy = hxoyp. (2)

Here k and h are the constants which are chosen to satisfy a pre-specified ARL,.

2.2. Exponentially weighted moving average charts

Roberts? proposed a control charting scheme, in which the plotting statistic is split into two components (i.e. present information and
past information), and named it as the exponentially weighted moving average (EWMA) chart. The weights are assigned to the
observations such that these weights decrease exponentially for the mor e dated observations. The control structure of the EWMA
chart, consisting of a plotting statistic and the control limits, is given as:

Zi = }ué, + (1 — 1)2171 (3)

LCL = 6y — L} \/Var@) X3 ﬁ/{(1 -( _,1)2i)(_'L = OoUCL; = 6 + Lé\/Var(é) X5 ﬁ/1<1 - (1 —/1)24‘)} 4

where A€(0,1] is the smoothing parameter of the chart. The initial value for the above plotting statistic in (3) is usually taken
equal to the target value, i.e. Zy=60,. Ly is the control limit coefficient and can be chosen to satisfy the pre-specified ARLo.
Note that for 1=1, we obtain the Shewhart control chart, and hence the Shewhart control chart is a special case of the EWMA
control chart.

2.3. Mixed EWMA-CUSUM charts

Abbas et al.’® proposed a mixture of the CUSUM and EWMA charts and named it as the mixed EWMA-CUSUM chart. The two plotting
statistics (M;"and M;) for this chart are given as:

M = max[o, (z,-—eo)—Aé.,JrM,.tJ M= max[O,—(Z,»—F)o)—A@J—i-M,;] 5)

where Z;is defined as in (3). The statistics (given in (5)) are plotted against the control limit B, ; and an out-of-control signal is detected
if either one of these statistics crosses the control limit. The standardized versions A, ; and B, ; are given as:

Ay, = aX\/Var(é) x5 ﬁ/l (1 - (1 —/l)zi) , Byi= b><\/Var<9) X5 ﬁ/l (1 - —A)Zi) (6)

where a and b are constants like k and h in (2), respectively.
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Previous equations (1)-(6) include 6, and Var(é). Consider that Xj, i=1,2,...,nandj=1, 2, .., m denote the Phase | data, when

the process is in an in-control state and let Yj, i=1,2,..., nandj=1,2,..., denote the Phase Il data.
We assume that the Xj; are normally distributed with mean 6, and variance o2, i.e. N(#o, %). The unknown location parameter 6, is
estimated from the mean of the sample means, i.e.
m__ 1m/1n
% -5 (3 50)

~ = 1
00 =X=—
m/-:1 mj:1 ni=

and the unknown dispersion parameter o is based on the pooled sample standard deviation,

where sz is the jth sample variance defined by

An unbiased estimator of ¢ is given by 6 = S, /ca(m(n — 1) 4+ 1), where c4(q) is defined by

ao=(27) o

a-1) T

Note that Var(@) is a function of dispersion parameter ¢ which is unknown and has to be estimated. The estimates 8, = Xandé =

Sp/ca(m(n — 1) + 1) will be used in (1)-(6), respectively, instead of 8, and ¢ for the construction of the control limits in Phase .
In Phase Il we assume that Y are independent and equally distributed as the Xj, with the only difference that the location
parameter may be shifted.
_ n
The sample mean Y =1
i=

there are many other estimators that can also be used instead of & with the above mentioned three memory charts structures. The
first estimator we consider out of those is the sample median. The sample median is defined as the middle order statisticY = Y(m)
2

Y; is one of the estimators of the population location that can replace 6 in (1)-(6) in Phase II. However,
S

for odd sample sizes and the average of the two middle order statisticsY = % <Y(ﬂ) + Y(M)> in case of even sample sizes. The sample

median is a robust estimator, because it is least affected by outliers (cf. Dixon and Massey'®). The next estimator is the sample
midrange and is defined as MR = M, where Y(;) and Y, are the lowest and highest order statistics in a random sample of size
n. It is highly sensitive to outliers as its design structure is based on only extreme values of data (cf. Ferrell'® for more details). We also
include the estimator based on the median of the pairwise Walsh averages, which is defined as: HL = median((Y;+ Yx)/2,1<j<k<n).
The main advantage of the HL estimator is that it is robust against outliers in a sample. For more properties of HL see Hettmansperger
and McKean.?® The estimator HL is also known as the Hodges-Lehmann estimator. The next estimator included in this study is the
trimean of a sample, which is the weighted average of the sample median and two quartiles and is defined as: TM = W, where

Q, (p=1,2,3) denote one of the three quartiles in a sample. For detailed properties of trimean (TM) see Wang et al.?" The last

n—T
estimator used in this study is sample trimmed mean and is defined as TgM = # > Y, where 2T is the number of trimmed values
i=T+1

and Y, is the i"” order statistic in a sample of size n. We take T=1 for n=5 and T=2 for n=10, respectively.
Under normality, the means and (asymptotic) variances (cf. Song et al,*? Caperaa and Rivest,”®> Khattree and Rao®** and Wang
et al.?") of these estimators are given in Table I.

h

3. Design and derivation of phase Il control limits of the charts

The design of the Phase Il control charts involves a derivation of different factors: the CUSUM structure requires values of k and h (cf.
(2)), the EWMA scheme needs 4 and L (cf. (4)), and the mixed EWMA-CUSUM demands values of a and b (cf. (6)) for the construction of
the control limits of these charts. Along with these factors, the Phase | process location parameter 6 and dispersion parameter ¢ also
have to be estimated.

We derive these factors in such a way that we obtain the intended value of ARL, = 370. The Phase | estimators are 8y = X and 6 =
Sp/ca(m(n — 1) + 1). We employ different estimators for the Phase Il plotting statistic(s) and adopt the following settings, k=0.5,
A=0.13 and a=0.5 as optimal constants to detect a shift size of =1 (i.e. a shift of 1 o), for respectively, CUSUM, EWMA and mixed
EWMA-CUSUM charts, taking inspiration from Lucas,® Crowder,”> and Abbas et al..'> We simulate the factors h for the CUSUM, L
for the EWMA and b for the mixed ENMA-CUSUM control chart by considering m =50 subgroups of sizes n=5 and n=10 from an
uncontaminated normal environment with desired ARL, = 370. Values of these factors are given in Table II.
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Table I. Expected values and the asymptotic variances of the estimators under in-control situation

Estimator Expected value of the estimator (Asymptotic) variance of the estimator
2
Mean b, <
Median 0o ”zinz
Midrange 0o Jiﬁzn)
2
Hodges-Lehmann (HL) b, o’
i 2
Trimean Yo o
2 —2.9565
n(aiz) forn=5
. (n—2)
Trimmed mean 6o
n(e? — 5.9209)
——————5—forn =10
(n—4)

Table Il. Factors of CUSUM, EWMA and mixed EWMA-CUSUM charts under uncontaminated normal environment with m=50 at
ARL, =370

Phase Il estimators

n Chart Mean Median Midrange HL Trimean Trimmed
5 CUSUM h=5.000 h=4.532 h=5.058 h=5.110 h=4.480 h=4.520
EWMA L=2.895 L=2.740 L=2912 L=2.926 L=2.790 L=2.760
Mixed b=36.30 b=31.76 b=35.90 b=36.82 b=32.20 b=33.98
10 CUsumMm h=5.078 h=4.440 h=5.168 h=5.116 h=4.680 h=4.827
EWMA L=2916 L=2714 L=2.935 L=2929 L=2.790 L=2.847
Mixed b=36.70 b=31.08 b=35.26 b=36.78 b=33.50 b=35.14

4. Performance evaluation of memory control charts

This section gives the details regarding the performance evaluation of the three memory control charts for normal and contaminated
normal environments.

The performance of the design structures is measured in terms of different characteristics of run length distribution e.g. its
ARL s, SDRL and its various percentile points. As a baseline we use the most conventional measure in-control ARL, i.e.
ARLy,=370, under normality for the performance evaluation and comparisons. The evaluation of ARL values is done using
Monte Carlo simulations.

Now for the Phase Il analysis, the estimated Phase | process location parameter 6 and dispersion parameter ¢ are used for
constructing the control limits of all the charts (where the control limits of the CUSUM are given in (2), the control limits of the EWMA
are given in (4) and the control limits of the mixed EWMA-CUSUM control chart are given in (6)). Then, by applying the out-of-control
condition (i.e. when an out-of-control signal occurs), we have noted the sample number where the plotting statistic crosses the
control limits. This noted number is called run length which is replicated 10° times to get the run length distribution. The mean of
that distribution, when the location has not been changed, is known as ARL,. After that, we introduce different amounts of shifts §
(i.e. the location parameter is shifted from the target value 0, to 6, + do such that when §=0, the location parameter 0 of the process
is in control; otherwise the location parameter has changed and needs to be detected) in the process while keeping the control limits
the same as we have used for the in-control case. It results in an evaluation of the ARL; performance of all the charts. Hence the
performance measure ARL, is used for measuring the efficiency of charts and for robustness comparison, ARL, is used.

4.1. Normal and contaminated normal environments

The description of the environments, for which the performance of the CUSUM, EWMA and mixed EWMA-CUSUM control charts is
evaluated, is given as follows:

4.1.1.  Normal environment Here, we provide the performance of the memory charts under a perfectly normal environment with
mean @ and variance o2, i.e. N(,5%). Without loss of generality, we use =0 and =1 throughout this article.
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4.1.2. Diffuse symmetric variance contaminated normal environment Here, (1 — a)100% observations in a sample come from the

standard normal distribution, i.e. N(0, 1), and (2)100 % observations of that sample are from N(0, 4), i.e. a normal distribution with
inflated variance.

4.1.3. Localized variance contaminated normal environment Here, a sample of size n with probability (1 —a)100% come from the
standard normal distribution, i.e. N(0, 1), and otherwise a sample with probability (¢)100% is from N(0,4), i.e. a normal distribution
with inflated variance.

4.1.4. Diffuse asymmetric variance contaminated normal environment Here, asymmetric variance disturbances are introduced in the
process, i.e. (1 —a)100 % observations in a sample come from the standard normal distribution, i.e. N(0, 1), and («)100 % observations
are from N(0, 1) having a multiple of a X(21> variable added to it with multiplier equal to 4.

Note that these environments are commonly used in these robust studies (cf. Schoonhoven et al.'® and Nazir et al.'”). We take in
the comparisons a.=0.05.

Table Ill. ARL values of CUSUM, EWMA and mixed EWMA-CUSUM charts with m=50 at ARL,=370 under uncontaminated
normal environment
ARL(0)
n Chart Estimator 0 0.25 0.5 0.75 1 1.5 2 3 5
5 CUsum Mean 370.960 39.833 9.073 5.043 3.551 2322 1.861 1.124 1.000
Median 370.186 56.332 12.110 6.264 4.264 2.682 2.055 1.374 1.000
Midrange 369.489 50.029 11.147 5.973 4118 2.633 2.039 1.358 1.000
HL 371.060 42.524 9.614 5314 3714 2413 1.920 1.188 1.000
Trimean 371919 43.767 9.487 5.125 3.571 2.317 1.841 1.116 1.000
Trimmed 369.742 42.234 9.212 5.042 3.508 2.287 1.783 1.136 1.000
EWMA Mean 371.264 34,015 7516 3.691 2.353 1.362 1.061 1.000 1.000
Median 369.967 46.430 10.147 4.894 3.058 1.685 1.206 1.003 1.000
Midrange 369.669 42.766 9.386 4.561 2.858 1.595 1.157 1.002 1.000
HL 370.258 36.090 7.956 3.928 2475 1.420 1.084 1.000 1.000
Trimean 370.297 39.073 8.247 4,027 2.532 1.442 1.089 1.000 1.000
Trimmed 369.247 35.086 7.694 3.828 2433 1.412 1.087 1.000 1.000
Mixed Mean 369.937 37.119 17.361 12.508 10.101 7.589 6.219 4773 3.179
EWMA- Median 369.702 43.617 19.256 13.650 10.950 8.169 6.675 5.057 3.630
CUsum Midrange 369.226 42.226 19.098 13.625 10.960 8.195 6.710 5.084 3.692
HL 369.097 38.443 17.893 12.861 10.386 7.788 6.381 4.889 3.342
Trimean 370.070 37.442 17.238 12.363 9.978 7.468 6.121 4.668 3.103
Trimmed 370.697 37.969 17.469 12.524 10.106 7.571 6.206 4.707 3.287
10 CUsumMm Mean 369.951 17.700 5.521 3.357 2477 1.802 1.232 1.000 1.000
Median 370.690 24.379 6.683 3.886 2.802 1.944 1.457 1.003 1.000
Midrange 370.496 31.178 8.398 4,782 3.400 2.252 1.825 1.082 1.000
HL 369.035 18.640 5.741 3.471 2.552 1.845 1.293 1.000 1.000
Trimean 370.352 19.469 5.766 3.458 2.532 1.814 1.264 1.000 1.000
Trimmed 370.627 18.988 5.735 3.450 2.537 1.801 1.283 1.001 1.000
EWMA Mean 371.352 15.161 4110 2.170 1.471 1.035 1.000 1.000 1.000
Median 370.566 20.177 5304 2.745 1.794 1.132 1.007 1.000 1.000
Midrange 370.449 26.687 6.751 3412 2.191 1.291 1.041 1.000 1.000
HL 369.956 15.943 4316 2.270 1.524 1.046 1.001 1.000 1.000
Trimean 368.507 16.440 4421 2313 1.554 1.056 1.001 1.000 1.000
Trimmed 371.715 16.275 4.399 2.303 1.550 1.059 1.001 1.000 1.000
Mixed Mean 369.621 24.261 13.175 9.752 7.958 6.026 4,978 3.926 2.946
EWMA- Median 370.223 26.953 14.083 10.327 8394 6.315 5.167 3.990 2.994
CUsum Midrange 370.631 31.757 16.121 11.733 9.507 7.151 5.881 4418 3.009
HL 371.022 24,904 13.434 9.937 8.105 6.130 5.039 3.964 2.979
Trimean 368.809 24.802 13.275 9.793 7.977 6.033 4978 3918 2.939
Trimmed 370.225 25.018 13.421 9.898 8.070 6.097 5.010 3.874 2.864
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Table IV. ARL values of CUSUM, EWMA and mixed EWMA-CUSUM charts with m=50 at ARL,=370 under diffuse symmetric
variance contaminated normal environment

ARL(0)

n Chart Estimator 0 0.25 0.5 0.75 1 1.5 2 3 5
5 cusum Mean 205.586 34.104 9.385 5.261 3.714 2430 1.925 1.216 1.005
Median 280.197 51.814 12.359 6.435 4,385 2.754 2.102 1416 1.002
Midrange 123.295 35917 11411 6.352 4422 2.832 2.189 1.482 1.093
HL 250.772 41438 10.176 5.581 3.896 2.509 1.974 1.256 1.007
Trimean 241.763 42477 10.084 5.427 3.763 2427 1.896 1.194 1.002
Trimmed 258.276 40.950 9.651 5.241 3.655 2.363 1.833 1.179 1.001
EWMA Mean 220.788 29.779 7.384 3.712 2.370 1.380 1.073 1.001 1.000
Median 290.172 42.363 10.032 4,889 3.048 1.694 1.211 1.005 1.000
Midrange 140.017 32.355 9.020 4,536 2.882 1.625 1.181 1.008 1.000
HL 260.660 33.133 7.900 3.916 2.495 1428 1.092 1.001 1.000

Trimean 300.958 35.151 8.143 4.015 2.552 1.454 1.099 1.001 1.000
Trimmed 275.763 32.019 7.607 3.828 2439 1418 1.097 1.001 1.000

Mixed Mean 292.322 36.840 17.435 12.534 10.119 7.592 6.227 4.767 3.189
EWMA- Median 475.142 46.897 19.939 14.062 11.254 8.392 6.860 5.181 3.728
CUSUM Midrange 280.581 39.496 18.468 13.209 10.638 7.966 6.535 4.962 3.530

HL 415.371 39.541 18.153 13.036 10.514 7.888 6.469 4923 3.457

Trimean 414.258 38.303 17.427 12.506 10.080 7.549 6.184 4.710 3.212
Trimmed 851.272 47.058 19.921 14111 11.326 8.465 6.920 5.240 3.747

10 CUSUM Mean 212117 16.842 5714 3.499 2.588 1.852 1.330 1.007 1.000
Median 291.308 23.585 6.827 3.973 2.869 1.977 1.495 1.009 1.000

Midrange 78.245 23.243 8.796 5.241 3.767 2511 2.003 1.305 1.085

HL 260.353 19.338 6.027 3.622 2.655 1.886 1.366 1.004 1.000

Trimean 273.492 20.145 6.030 3.592 2,625 1.857 1.325 1.003 1.000

Trimmed 277.029 19.642 5.975 3.578 2617 1.840 1.340 1.003 1.000

EWMA Mean 224377 14.445 4113 2.194 1.489 1.047 1.001 1.000 1.000
Median 301.759 19.693 5317 2.738 1.804 1.138 1.009 1.000 1.000

Midrange 90.298 20.550 6.582 3.454 2.254 1.337 1.071 1.004 1.000

HL 274427 15.485 4.302 2276 1.532 1.055 1.001 1.000 1.000

Trimean 283.828 15.900 4.399 2325 1.561 1.061 1.001 1.000 1.000

Trimmed 288.092 15.799 4397 2.321 1.558 1.064 1.002 1.000 1.000

Mixed Mean 294.426 24424 13.203 9.765 7.960 6.023 4.976 3.918 2.938
EWMA- Median 503.884 28.285 14.623 10.678 8.659 6.519 5333 4.030 2.987
CUSUM Midrange 216.461 28.891 15.075 11.009 8.949 6.732 5533 4.168 2.982
HL 428.580 25.382 13.677 10.105 8.235 6.223 5.104 3.966 2957

Trimean 455.428 25.495 13.578 10.007 8.145 6.152 5.050 3.938 2.926
Trimmed 898.986 29.327 15.184 11.128 9.045 6.815 5.604 4.186 3.000

4.2. Performance comparison of the classical and robust control structures

In section we have described the six different location estimators which will be used in this study. In this subsection we will evaluate
these estimators with the design structures of the CUSUM, EWMA and mixed EWMA-CUSUM control charts. The ARL, and ARL; based
comparisons of the charts under the different environments discussed in section are given in Tables IlI-VI.

Keeping in mind that ARL, is a measure for robustness and ARL, is a measure of efficiency, the following points cover the findings
of Tables IlI-VI:

1. Normal environment: As we have explained earlier we have taken ARL,=370. It may be concluded from Table Ill that, if there is
no shift, indeed the ARL, is around 370. Clearly, the ARL; performance of the EWMA control chart is best among the three
control charts. This makes the EWMA control chart dominant over the CUSUM and mixed EMWA-CUSUM charts as the ARLs
for EWMA are smaller for larger values of J (cf. Table Ill). Under the uncontaminated normal environment, as it was expected,
the sample mean performs best with the design structures of the CUSUM, EWMA and mixed EWMA-CUSUM charts as compared
to all other estimators used (cf. Table Ill). For small shifts in the process, i.e. =0.25, the EWMA chart with the trimmed mean
estimator performs well, followed by the HL estimator with the EWMA structure. For small sample sizes, the mixed EWMA-
CUSUM chart is slightly better than the CUSUM chart (cf. Table IlI).
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Table V. ARL values of CUSUM, EWMA and mixed EWMA-CUSUM charts with m=50 at ARL,=370 under localized variance
contaminated normal environment
ARL(5)
n Chart Estimator 0 0.25 0.5 0.75 1 1.5 2 3 5
5 CUSUM Mean 186.939 34.273 9.005 5.036 3.558 2.325 1.862 1.132 1.000
Median 183.256 45.501 11.868 6.240 4257 2.687 2.065 1.377 1.001
Midrange 187.388 41.651 10.939 5.962 4142 2.640 2.046 1.358 1.001
HL 189.957 35.935 9.582 5.313 3.726 2418 1.921 1.195 1.000
Trimean 183.341 36.725 9414 5.132 3.581 2.324 1.842 1.125 1.000
Trimmed 166.674 34.709 9.161 5.043 3.519 2.294 1.786 1.142 1.000
EWMA Mean 206.444 30.071 7.439 3.711 2.371 1.378 1.071 1.002 1.000
Median 205.883 39461 9.932 4.881 3.059 1.698 1.218 1.008 1.000
Midrange 207.653 36.833 9.228 4555 2.870 1.607 1.169 1.005 1.000
HL 207.087 31.781 7.884 3.939 2.495 1.433 1.091 1.002 1.000
Trimean 235.093 34.154 8.168 4.030 2.546 1.450 1.097 1.002 1.000
Trimmed 187.948 30.133 7.663 3.829 2448 1.422 1.098 1.003 1.000
Mixed Mean 290.984 37.045 17.397 12.540 10.114 7.588 6.225 4.767 3.187
EWMA- Median 291.370 43.480 19.349 13.695 10.957 8.169 6.678 5.057 3.625
CUSUM Midrange 293.450 41.961 19.189 13.645 10.978 8.202 6.716 5.084 3.688
HL 291.633 38.454 17.954 12.887 10.397 7.795 6.384 4.885 3.345
Trimean 288.958 37.402 17.301 12.398 9.984 7.467 6.125 4.665 3.110
Trimmed 289.030 38.031 17.549 12.551 10.119 7.574 6.206 4.708 3.290
10 CUSUM Mean 191.302 17.000 5517 3.374 2.485 1.800 1.240 1.001 1.000
Median 184.090 22.743 6.673 3.899 2814 1.946 1.459 1.007 1.000
Midrange 191.757 28.383 8.326 4.799 3416 2.258 1.824 1.090 1.000
HL 190.179 17.692 5.744 3.482 2.561 1.846 1.299 1.002 1.000
Trimean 185.838 18.452 5.763 3470 2.541 1.815 1.271 1.002 1.000
Trimmed 179.613 18.033 5718 3.461 2.543 1.800 1.289 1.002 1.000
EWMA Mean 209.400 14.597 4121 2.190 1.478 1.044 1.003 1.000 1.000
Median 209.208 19.153 5.304 2.747 1.812 1.141 1.012 1.000 1.000
Midrange 209.875 24.620 6.724 3.420 2.211 1.304 1.047 1.001 1.000
HL 207.123 15.368 4333 2.285 1.536 1.057 1.003 1.000 1.000
Trimean 206.977 15.600 4.407 2.338 1.570 1.063 1.004 1.000 1.000
Trimmed 200.900 15.547 4.398 2.327 1.567 1.069 1.005 1.000 1.000
Mixed Mean 293.249 24.346 13.207 9.768 7.963 6.024 4978 3.920 2.940
EWMA- Median 291.893 27.122 14.117 10.338 8.401 6.320 5.173 3.990 2991
CUSUM Midrange 294.094 31.787 16.180 11.753 9.517 7.153 5.881 4422 3.013
HL 290.902 24.995 13.473 9.949 8.114 6.133 5.041 3.959 2976
Trimean 291.016 24.873 13.303 9.807 7.983 6.035 4976 3.910 2.930
Trimmed 289.129 25.112 13.446 9.913 8.071 6.098 5.012 3.872 2.860
2. Diffuse symmetric variance contaminated normal environment: We see from Table IV, that the ARL, of the mixed EWMA-
CUSUM chart with the HL estimator is not much affected by the presence of a diffuse symmetric variance contamination in
the distribution. On the other hand, the in-control ARLs for the other charts are disturbed, and the gap between the pre-
fixed ARL, (370) and the attained ARL, is mostly significant. In most cases the number of false alarms has increased when there
is a diffuse symmetric variance contamination present in the data but 6 =0. The effect of this kind of variance contamination on
the design structure of these charts is obvious. For example, the in-control ARL, of the CUSUM, EWMA and mixed EWMA-
CUSUM charts with the sample mean as location estimator decreases respectively by 44.58 %, 40.53 % and 20.93 % for n=5
and approximately the same decrease can be seen for n=10. This shows that the mixed EWMA-CUSUM is more robust to
diffuse symmetric variance contaminations as compared to the CUSUM and EWMA charts. In the other words, the mixed
EWMA-CUSUM reacts when there is a shift in the location parameter and does not react unnecessarily in the presence of
variance contamination when we assume that this variance contamination is a part of the in-control process.
3. Localized variance contaminated normal environment: Table V reads that the in-control ARL s of the mixed EWMA-CUSUM chart

is less affected as compared to the in-control ARL s of the CUSUM and EWMA charts. The influence of the estimator is limited for
all charts when there are localized variance contaminations (the trimmed mean has the worst performance in the in-control
situation). The CUSUM chart is producing many false alarms when the process is in-control. According to the ARL; determinant,
the EWMA chart is very effective in finding out-of-control situations.
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Table VI. ARL values of CUSUM, EWMA and mixed EWMA-CUSUM charts with m =50 at ARL,=370 under diffuse asymmetric
variance contaminated normal environment
ARL(0)
n Chart Estimator 0 0.25 0.5 0.75 1 1.5 2 3 5
5 cusum Mean 24.471 11.733 6.191 4139 3.115 2.165 1.769 1.107 1.000
Median 221.194 33.230 10.131 5.735 4,023 2.602 2.019 1.348 1.000
Midrange 15.477 10.459 6.496 4.498 3.441 2.386 1918 1.307 1.000
HL 110.292 20.474 7.749 4733 3.444 2.321 1.865 1.165 1.000
Trimean 37.723 14.067 6.713 4.291 3.177 2.179 1.757 1.102 1.000
Trimmed 130.813 22.258 7.672 4577 3.298 2.212 1.741 1.124 1.000
EWMA Mean 24.765 10.197 4,986 3.014 2.092 1.307 1.053 1.000 1.000
Median 229.483 27.581 8.391 4370 2.840 1.627 1.188 1.003 1.000
Midrange 15.167 9.325 5.382 3.457 2433 1.494 1.133 1.001 1.000
HL 116.648 17.650 6.174 3.407 2.274 1.367 1.072 1.000 1.000
Trimean 42583 12.694 5.629 3.292 2.246 1.373 1.076 1.000 1.000
Trimmed 146.130 19.240 6.270 3.403 2.268 1.369 1.076 1.000 1.000
Mixed Mean 49.725 20.309 13.646 10.719 9.006 7.025 5.872 4,564 3.119
EWMA- Median 267.080 33.471 17.685 12.970 10.563 7.973 6.562 5.005 3.580
cusum Midrange 29.304 17.770 13.015 10.578 9.038 7.182 6.070 4.747 3.486
HL 170.946 27.386 15.885 11.972 9.858 7.526 6.222 4.807 3.286
Trimean 75.458 22.265 14.178 10.942 9.126 7.043 5.854 4.505 3.070
Trimmed 214485 28.489 15.887 11.840 9.691 7.368 6.081 4,645 3.257
10 cusum Mean 17.351 7.027 3.978 2.789 2.196 1.653 1.178 1.000 1.000
Median 223.303 16.272 5.874 3.617 2.676 1.897 1.412 1.002 1.000
Midrange 7.919 5.992 4.329 3.293 2.654 1.968 1.652 1.061 1.000
HL 134.052 11.551 4903 3.182 2412 1.778 1.247 1.000 1.000
Trimean 143,537 12.270 4970 3.179 2.401 1.750 1.223 1.000 1.000
Trimmed 180.328 12.645 5.024 3.210 2416 1.745 1.244 1.000 1.000
EWMA Mean 16.346 5.747 2.879 1.831 1.346 1.026 1.000 1.000 1.000
Median 227.155 13.632 4553 2.503 1.696 1.114 1.006 1.000 1.000
Midrange 7.409 5.220 3.509 2432 1.812 1.214 1.030 1.000 1.000
HL 136.495 9.693 3.541 2.035 1.433 1.038 1.001 1.000 1.000
Trimean 147.900 10.218 3.677 2.094 1.462 1.044 1.001 1.000 1.000
Trimmed 186.448 10.652 3.731 2.103 1.470 1.049 1.001 1.000 1.000
Mixed Mean 33412 14.895 10.454 8.352 7.084 5.561 4,687 3.710 2.795
EWMA- Median 247.442 22434 13.132 9.880 8.123 6.186 5.097 3.974 2.989
cusum Midrange 15.376 11.530 9.346 7.974 7.025 5.764 4961 3.926 2.872
HL 168.006 19.863 12.254 9.365 7.761 5.962 4961 3.923 2.959
Trimean 183.772 19.981 12.175 9.270 7.660 5.871 4895 3.860 2.900
Trimmed 213.733 20.632 12.428 9.431 7.783 5.950 4930 3.835 2.838

4. Diffuse asymmetric variance contaminated normal environment: From Table VI, we see that the in-control ARL s of the
CUSUM, EWMA and the mixed EWMA-CUSUM charts are highly affected by the presence of such type of contaminations.
The best in-control behavior is obtained with the median as estimator. Again the mixed EWMA-CUSUM chart has the
best in-control ARLs and the EWMA chart is more efficient in detecting shifts as the corresponding ARL; s are the
smallest (cf. Table VI).

To obtain a more global view of the run length distribution, along with the ARL, different indicators like the standard deviation of
the run length (SDRL) and percentiles (denoted by P, i=5, 25, 50, 75, 95) of the run lengths of the in-control process are reported in
Table VII. These measures help studying the short and long run behavior of the run length distribution. For instance, the 5%
percentiles of the run length distribution of the CUSUM, EWMA and mixed EWMA-CUSUM charts are on average about 20, 14, and
40 observations for all estimators used. (cf. Table VII).

To get more insight into the out-of-control run length distribution, Figure 1 presents the run length distribution curves of all the
charts considering n=10, m=50, k=0.5 and 1=0.13 with §=0.25 for normal environment. We only use three estimators: sample
mean, sample median and HL estimator. In Figure 1, C, E and M represent, respectively, CUSUM, EWMA and mixed EWMA-CUSUM
charts. The curves give the cumulative probability of detecting an out-of-control situation. A higher curve shows the superiority of
a chart in terms of its quick detection of shifts in the process parameter. It can be observed from Figure 1 that EWNMA charts based
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Table VII. Characteristics of in-control run length distribution under uncontaminated normal environment for n=10, m =50,
k=0.5 and 2=0.13 at ARL,=370
Chart Estimator SDRL Min Ps Pys Pso Pss Pos Max
CUSUM Mean 441.06 3 21 87 220 482.25 1223.05 6516
Median 425.46 2 21 95 234 499 1179 4488
Midrange 414.8 2 24 100 238 497 171 5086
HL 443.5 3 20 89 220 484 1259.05 5047
Trimean 424.06 2 21 90 222 487 1173 6226
Trimmed 628.88 2 16 70 176 431 13222 16482
EWMA Mean 463.69 1 14 82 209 478 1265.1 7765
Median 451.07 1 14 87 222 492 1245 5868
Midrange 427.63 1 15 91 231 497 1221 6477
HL 445.82 1 15 83.75 221 489.25 1250.05 4362
Trimean 454.56 1 14 81 209 478 1235.1 7772
Trimmed 592.98 1 11 65 175 435 1342 12857
Mixed EWMA-CUSUM Mean 467.16 15 40 93 199.5 442 1270 5056
Median 443.42 14 40 29 216 466 1217.05 6810
Midrange 398.36 16 45 110 230 478 1168 5197
HL 453.89 16 41 96 204 468 1249.2 5500
Trimean 442 13 40 95 207.5 455.25 1214 4772
Trimmed 497.97 14 39 89 194 445 1262.15 6974
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--a--E-HL —+—M-Mean —a— M-Median—a— M-HL
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Figure 1. Run length curves for memory charts under uncontaminated normal environment when n =10, m =50, k=0.5, 2=0.13 and J = 0.25 at ARL, =370

on all estimators have higher probabilities for small run lengths to detect the shift than those of other memory charts under
normality. For detecting a shift of magnitude =0.25 at a run length equal to 50, the mixed EMWA-CUSUM has larger probabilities
as compared to the EWMA and CUSUM charts.

5. Summary and conclusion

Control charts are widely used in monitoring and controlling variations present in the process location and dispersion. Commonly
applied control charts are the memory-less (Shewhart-type) charts for targeting the large shifts and memory (EWMA and CUSUM)
charts for aiming the smaller shifts. A combination of the EWMA and CUSUM control charts is applied to enhance the performance
of the charts even further. The current study presents a comparison of the CUSUM, EWMA and mixed EWMA-CUSUM control charts
based on different estimators. Different parent environments (normal and contaminated normal) are used to evaluate the
performance of these charts in terms of their ARLs and different percentiles of the RL distribution. The comparisons showed that there
is no single control chart or estimator which behaves well in all environments. Under normality the EWMA control chart based on the
sample mean is the best, although the differences with the other charts and estimators are insignificant (especially for small shifts).
When there are localized or diffuse symmetric variances contaminations the mixed EWMA-CUSUM control chart is quite robust
against these variance contaminations. Overall the best performance is obtained by the EWMA control chart based on the median
estimator.
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