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When monitoring an instrumental process, one often collects a host of data such as characteristic signals sent by a sensor
in short time intervals. Characteristic data of short time intervals tend to be autocorrelated. In the instrumental processes often
the practice of adjusting the setting value simply based on the previous one, so-called ‘adjacent point operation’, becomes more
critical, since in the short run the deviations are harder to detect and in the long run they have amplified consequences. Stochastic
modelling using ARIMA or AR models are not readily usable here. Due to the difficulty of dealing with autocorrelated data
conventional practice is resorting to choosing the time interval where autocorrelation is weak enough then to using [-MR control
chart to judge the process stability. In the autocorrelated instrumental processes it appears that using the Shewhart chart and
the time interval data where autocorrelation is relatively not existent turns out to be a rather convenient and very useful practice
to determine the process stability. However in the autocorrelated instrumental processes we intend to show that one would presumably
do better using the EWMA control chart rather than just using the Shewhart chart along with some arbitrarily intervalled data,
since the former is more sensitive to shifts given appropriate weights.
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<Figure 7> White Noise of MC3
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