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Abstract

The objectives of this paper are to study an approximation for the Average Run Length (ARL) by Markov
Chain Approach (MCA) of Nonparametric Arcsine EWMA Sign Control Chart and to compare the computational
times with Monte Carlo Simulation method (MC). The measurement of control chart efficacy are an Average
Run Length (ARL) and computational times. The results found that the numerical approximation obtained from

MCA are similar to the one from MC, however MCA use less time.

Keywords: Nonparametric Arcsine EWMA Sign Control Chart, Average Run Length, Markov Chain Approach,
Monte Carlo Simulation Method
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