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Abstract

The cumulative sum (CUSUM) and exponentially weighted moving average (EWMA)

charts are often recommended for process monitoring when a quick detection of small

or moderate sustained shifts in the process mean is desired. In general, the moving

average (MA) chart is slightly less sensitive than the EWMA or CUSUM chart in detecting

the intended shift but the overall performance is quite similar. The in-control run length

distributions of the MA chart and the corresponding EWMA chart are nearly identical.

The MA chart is much simpler to understand because it is based on the simple average,

and the MA is used widely in the financial sector for smoothing stock and index trends.

We develop a simple design procedure for the MA chart and the combined MA–

Shewhart scheme for an easy implementation.
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