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Effect of Missing Data on the Performance of Step and Drift Change Point
Estimators in Multivariate Linear Profiles

Mona Ayoubi', Reza Baradaran Kazemzadeh®

'Ph.D. Student of Industrial engineering, Tarbiat Modares University, mona.ayoubi@modares.ac.ir
2 Associate professor, Department of Engineering , Tarbiat Modares University, rkazem@modares.ac.ir

ABSTRACT

In some practical situations, data may consist of missing values for various reasons. In this Paper,
effect of missing values on the performance of step and drift change point estimators is investigated when
changes are imposed to the mean of multivariate linear profiles using maximum likelihood approach.
Performance of the proposed estimators is investigated when combined MEWMA and Chi-square control
charts issues an out-of-control signal. Simulation results show that performance of both drift and step
estimators are worse than cases with no missing data. Performance of the drift estimator also deteriorates
when the magnitudes of the shifts increases, because existence of missing data leads to incorrect
estimation of the slop of the shifts.
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