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Change Point Estimation in Multivariate Linear Profiles Under Step
Change in the Process Mean

Mona Ayoubi, Farzad Ayoubi

ABSTRACT

Change point estimation is one of the cost consuming issues after detecting any changes in the process,
because the time at which a control chart signals is not the real time of the change. In this paper, maximum
likelihood estimator (MLE) for step change is developed to detect change point in the mean of a process in
which quality characteristic of interest is defined as multivariate multiple linear profiles. The performance of
the proposed estimator is evaluated using simulation studies and the proposed estimator is compared to the
existing likelihood ratio test (LRT) approach. Simulation results show that the proposed estimator performs
better than the LRT method under small shifts from points of accuracy and precision. The performance of
both methods is the same under the large magnitude of shifts.
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