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Abstract

The exponentially weighted moving average (EWMAY) control chart
has widely used in applications to monitor and improve the quality
of manufacturing and service systems. The in-control average run

length (ARLg) and out-of-contro! average run length (ARLy) are the

waditional measurements of the performance of control chart. In this
paper, we study the EWMA control chart when observations are from
auloregressive infegrated moving average model (ARIMA(p. d. q))
with exponential white noise. The objective of this paper is o derive
explicit formulas for the in-contral average run length and out-of-
contro average run fength on EWMA control charl. Numerical results
abtained from explicit {ormulas and the numerical integration
approach by using the Gauss-Legendre quadrature rule are presenied,
The results show that those approaches are in excellent agreement.
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