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Change Point Estimation of Auto-correlated Simple Linear Profiles
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ABSTRACT

Knowing the real time of the process change would simplify the identification and elimination of the
source(s) of the special cause.This paper specifically assumes that quality of process is modeled by using
an AR(1) autocorrelated simple linear profile. Maximum likelihood method has been used to estimate the
linear drift in the regression parameters of autocorrelated simple linear profiles under several correlation
coefficients. The results show that weak correlations exhibits better performance in change point
estimation.
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