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1 Q}N-=D =@ |oDU@tyOwN ?} Q[ Qo = xm OQm u=}@ |rta |x@ QHD R= xO=iDU==@ R}v

[13]"OUQ|tv |OH ?}U; OQ=Ov=DU= *CQ=ywW Q=Owtv x@ OW=@ 0 1 OwOL QO
uwO@ w lJwm |xR=Ov= =@ |}=yxwQo R= xO=iDU==@ xm CU= u}= j}kLD u}= hOy
pwtat pQDvm |=yQ=Owtv u=wD@ =D OwW `iQ |oDU@tyOwN QF= |}xO=O I}y hPL
?} Q[ OwW |aU xmu; |=H x@ VwQ u}= QO "OQm sUQ =yxwQo u}ov=}t |=Q@ =Q
=@ |oDU@tyOwN ?}=Q[ R= OUQ@ 0 1 x@ w xDi=} Vy=m 1 Q}N-=D =@ |oDU@tyOwN

"OwW|t xO=iDU= R}v QDq=@ |=yQ}N-=D

u}ov=}t pQDvm |=Q@ xOW |Ov@xDUO |=yxwQo Q=Owtv "3
|xQ}eDtOvJ Ov}=Qi l} R= xOt; CUOx@ C=Oy=Wt Q=OQ@ X1; X2; :::; Xn Qo =
xOy=Wt b |=Q=O xwQo Qy xm xwQo k x@ C=Oy=Wt u}= s}UkD =@ 'OW=@ xDU@tyOwN

"OwW|t h} QaD 1 |x]@=Q CQwYx@ s=i xwQo u}ov=}t Q=OQ@ (n = bk) CU=

Yi = 1
b

bX
j=1

X(i�1)b+j (1)
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1 Q}N-=D =@ |oDU@tyOwN R}v w OwWv QDW}@ xDUO O=OaD |q=@ OL R= u; QO xDUO
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%O};|t CUOx@ 4 |x]@=Q

D2 = (Yi �X)T
X̂

(Yi �X) (4)

|rm u}ov=}t Q=OQ@ X '(i = 1; 2; :::; k) s=i xwQo u}ov=}t Q=OQ@ Yi u; QO xm
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50 07 �219 86� 220 67 �238 3� 110 18 �1 1
46 01 �87 21� 92 94 �50 27� 50 18 �2 2
27 59 �37 04� 45 18 �19 21� 32 71 �3 3
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1. monitoring
2. autocorrelated
3. multivariate grouped batched means
4. multivariate cumulative SUM
5. multivariate exponentially weighted moving average
6. latent structure
7. vector auto-regressive
8. noise series
9. single step �nite intersection test
10. multivariate grouped batch means
11. independent replications method
12. batch means method

13. spectral analysis method
14. autoregressive method
15. Average Run Length
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