ABSTRACT

=xponentially weighted moving average EWMA and double EWMA. (DEWMA) control charts
==re designed under the normality assumption. This study consist of various symmetrical non-
mormal t distribution and skewed Gamma distribution to check the effect on non-normality on the
median un length performance of both EWMA and DEWMA charts. We consider MDRL as our
aeriormance measpre because it is suitable to use as we have to deal with skewed distribution and
MDRL is less effect by extreme values. MDRL performance were computed and compared using
“Lonte Carla simylations. Results tells us that DEWMA chart can be designed to be robust to non-
normality, that the MDRL performance of EWMA and DEWMA charts were more robust tot
Zsiributions and PEWMA was more robust to non-normality for larger values of the smoothing

sarzmeter. This study consist of different values of smoothing parameter A= 0.1, 0.2, 0.3, 0.4 and

.2 {or different choices of shift
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