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The univariate Bayesian approach to Statistical Process Control/Monitoring (BSPC/M) is known to provide
control charts that are capable of monitoring efficiently the process parameters, in an online fashion from the
start of the process i.e., they can be considered as self-starting since they are free of a phase I calibration. Fur-
thermore, they provide a foundational framework that utilizes available prior information for the unknown
parameters, along with possible historical data (via power priors), leading to more powerful tools when com-
pared to the frequentist based self-starting analogs. Use of non-informative priors allow these charts to run
even when no prior information exists at all. Two big families of such univariate BSPC/M control charts are
the Predictive Control Chart (PCC) and the Predictive Ratio Cusum (PRC). PCCs are specialized in identifying
transient parameter shifts (i.e., outliers) of moderate/large size, while PRCs are focused on detecting persistent
parameter shifts of even small size. Both PCC and PRC are general, closed form mechanisms, capable of han-
dling data from any discrete or continuous distribution, as long as it belongs to the regular exponential family
(e.g., Normal, Binomial, Poisson, etc.). In this work, we will present the R package bayespmwhich implements
the PCC and/or PRC control charts for any data set that comes from a discrete or a continuous distribution
and is a member of the regular exponential family. Real data examples will illustrate the various options that
include online monitoring along with inference for the unknown parameters of a univariate process.
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