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Abstract
We consider the problem of testing for a parameter change in Poisson autoregressive models. We suggest two types of cumulative sum (CUSUM) tests: estimates-based and residual-based tests. We demonstrate that the conditional maximum likelihood estimator (CMLE) is strongly consistent and asymptotically normal and construct the CMLE-based CUSUM test. It is shown that under regularity conditions, its limiting null distribution is a functional of independent Brownian bridges. Simulation results are provided for illustration.
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