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Strong Consistency of Maximum Quasi-Likelihood Estimator in Quasi-Likelihood Nonlinear Models
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This paper proposes some regularity conditions. On the basis of the proposed regularity conditions, we show the strong consistency of maximum quasi-likeli
hood estimation (MQLE) in quasi-likelihood nonlinear models (QLNM). Our results may be regarded as a further generalization of the relevant results in Ref. [4].
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