Journal of the KSQC
Vol. 9, No. 2, 1981

REAA A HiF} R T B3 EER
A Study on Cumean — a self Starting Cusum

ABSTRACT

A typical industrial data - monitoring scheme often requires trend detection Trend detection can be ac-

complished in many ways.

Common statistical methods are the sign test, the run test, and.the trend test.

Graphical methods include various smoothing schemes and the cusum.

The cusum has established itself as an efficient method of detecting changes in the mean level of a pro-

cess being monitored.

The cusum requires a “target value” with which the raw data are compared. At production start - up

it is often difficult to designate the target value.

This paper offers a means of initiating the cusum technique without a target value.
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2. RRFEy (Cumean)
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Figure 1. Examples of data weight of Cumean for vari-
ous data lengths.
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Figure 2. Cumean algorithm
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Figure 3. Plots of cusum and cumean of normally dis- \
tribution pseudorandom numbers with step
change in mean after 30 examples
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Figure 4. Cusum and Cumean plots together with run-

ning average and exponentially smoothed out-

put of a voltage measurement of a fire system.
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