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A Multivariate Process Capability Index using Expected Loss
Young-Bae Chung
Dept. of Industrial Engineering, University of Incheon

The traditional process capability indices Cp, Cpk, Cpm, Cpm" have been used to characterize process performance on
the basis of univariate quality characteristics. Cp, Cpk consider the process variation, Cpm considers both the process
variation and the process deviation from target and Cpm+ considers economic loss for the process deviation from target.
In manufacturing industry, there is growing interest in quantitative measures of process variation under multivariate quality
characteristics. The multivariate process capability index incorporates both the process variation and the process deviation
from target or considers expected loss caused by the process deviation from target. This paper proposes multivariate capa-
bility index based on the expected loss derived from multivariate normal distribution.
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