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Change Point and Control Charts in Application of Data Monitoring

JI Chun-fang, ZHUO Xin-jian

(College of Science, Beijing University of Post and Telecommunications, Beijing 100876, P. R. China)

[ Abstract |

point detection are applied to detect abnormal data. But practice has shown that change point detection existed

For the purpose of monitoring the business operations support system, the control charts and change

shortness in dealing with some types of time series. Through increasing three parameters, the original algorithm can
be improved.  Practice proves that after the improvement, misinformation can be greatly reduced and nearly all the
abnormal data can be detected at the same time.

control charts change point detection data exceptional analysis
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Empirical Bayes Test for the Shape Parameter of Burr Type XII

Distribution under Weighted Linear Loss Function
XING Jian-ping

( Department of Business, Hunan Radio and Television University , Changsha 410004 ,P. R. China)

[ Abstract |

pendent and indentically distributed random variables, the empirical Bayes one-sided test rules; for the parameter of

By using the kernel-type density estimation and empirical distribution function in the case of inde-

Burr Type XII distribution are constructed under weighted linear loss function , and the asymptotically optimal prop-
erty is obtained . It is shown that the convergence rates of the proposed EB test rules can arbitrarily close to
O(n™"?) under suitable conditions.

[ Key words | asymptotic optimality weighted linear loss func-

empirical Bayes test convergence rates

tion



