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Abstract

In recent industry society, it is revealed that, as an increase in the use of automated
manufacturing and process inspection technology, the data from mass production system exhibits
some degrees of autocorrelation. The operation characteristics of traditional control charts
developed under the independence assumption are adversely affected by the presence of serial
correlation. Therefore, when autocorrelated construction contacted with time-series models
explain, the time-series models are the Box—Jenkins forecast models which have been proposed
as the best forecasting tool which allows for partitioning of variation into result from the
autocorrelation structure and variation due to unusual but assignable causes.

In this paper, for the AR(1) process of Box-Jenkins forecast models, when the constant

term & are zero and different from zero, I want to analyze the sensitivity of X, CUSUM
and EWMA control chart for forecast residuals.
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