56:295 – 001 
Multivariate Statistics and Advanced Quality Control  


Fall 05 


Reading Assignments and Questions #2
Due: September 26 (Monday), 6:15pm

Note: Try your best for each question. Correctness of your answer will not affect your grades.  

Reading Assignments: 

If you are not familiar with basics of control charts, I recommend (not require) you to read 5-1, 5-2, and 5-3 of Montgomery. 
For all of you, please read 10-6
Reading Questions:

1. Apply the control chart based on Eq. (10-34) of Montgomery for the data in Example 10-1 (same data are used in Example 10-2). Please find the control limit and calculate the statistic Wi for each sample, i=1, …, 20. You can use S to estimate the nominal covariance matrix ( and follow Example 10.2 to estimate |(|.
2. Based on the results in Section 10-6 of Montgomery, what is Var[|A|], where A is from pg. 46 of lecture notes?

3. Please comment the relationship between the test statistic in Eq. (10-34) and the likelihood ratio or modified likelihood ratio test of covariance matrix.
4. Why should the lower control limit in Eq. (10-36) be replaced with zero if the calculated value is less than zero?

5. Other questions (This is the only question you can simply answer “I have no questions”. But if there is ANYTHING you do not understand in the required reading materials, please make sure to state them here. This is the best opportunity for me to address in-class your difficulties) 
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