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modified CMP-EWMA chart
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Poisson double EWMA (PDEWMA),
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likelihood ratio test, 20, 74, 105, 123,
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multivariate distribution
compounded multivariate CMP

(MultiCMPcomp), 137, 138
multivariate Bernoulli, 137
multivariate binomial, 137
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multivariate negative binomial,
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multivariate Poisson (MP), 130, 137,

138
trivariate-reduced multivariate CMP

(MultiCMPtriv), 130

normalizing constant
ACMP, Z1(μ∗, ν), 57, 62, 68, 69
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65, 66, 68, 253, 305
MCMP1, Z(λ(μ, ν), ν), 58
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optimization tools, 20, 74
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proportional hazard, 310
proportional odds, 309

R package
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CompGLM, 31, 44, 56, 63, 173–175
COMPoissonReg, 30, 31, 44, 56, 63,
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DGLMExtPois, 173, 176, 177
gamlss, 289
glmmTMB, 203
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MASS, 7, 156, 221
mpcmp, 62, 63, 172–174, 176, 177
multicmp, 135
multicool, 271
RNGforGPD, 11, 15, 16
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Shewhart chart, 219–221, 226, 238

c-chart, 219, 220
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g-chart, 219, 220
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MultiCMP chart, 225

time series model

ACMP integer-valued autoregressive
conditional heteroscedastic
(ACMP-INARCH), 264

ACMP integer-valued generalized
autoregressive conditional
heteroscedastic (ACMP-
INGARCH), 263, 264

binomial INAR, 271

binomial INMA, 278

bivariate CMP autoregressive
(BCMPAR), 272

bivariate mean-parametrized (of the
second type) CMP moving average
(BMCMP2MA), 279

CMP-autoregressive (CMPAR), 270,
272

generalized autoregressive moving
average (GARMA), 265, 266

generalized Poisson autoregressive
(GPAR), 269

generalized Poisson moving average
(GPMA), 274, 275

integer-valued autoregressive (INAR),
267, 268, 273

integer-valued autoregressive
integrated moving average
(INARIMA), 267

integer-valued autoregressive moving
average (INARMA), 267

integer-valued moving average
(INMA), 267, 273–276, 278

MCMP1 autoregressive moving
average (MCMP1-ARMA), 265,
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negative binomial INAR (NB-INAR),
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negative binomial INMA, 278

Poisson autoregressive (PAR),
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time series model (cont.)
Poisson integer-valued generalized

autoregressive conditional
heteroscedastic (Poisson
INGARCH), 264

Poisson moving average (PMA), 273,
274, 278

sCMP autoregressive (SCMPAR), 270,
271

sum-of-CMPs moving average
(SCMPMA), 278
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