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  本刊中 包含“广义线性回归, 
渐近正态性, 学生化.”的 相关文章 
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摘要   在一定条件下证明了当 广义线性回归参数 \beta_0的极大似然估计$\widehat\beta_n 
满足形如 F_n^{\frac12}(\beta_0)(\widehat\beta_n-\beta_0)\stackrel{d}{\longrightarrow}N
(0,I)的极限定理时,用\widehat\beta_n取代F_n^{\frac12}(\beta_0)中的\beta_0时,结果仍成立.  
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Abstract  It is proven, under suitable conditions, that whenever the MLE widehat\beta_n$ for 
the parameter $\beta_0$ of the Generalized Linear Models satisfies the limit theorem of the 
form $F_n^{\frac12}(\beta_0)(\widehat\beta_n-\beta_0)\stackrel{d}{\longrightarrow}N(0,I)
$, the result still holds if $\beta_0$ in $F_n^{\frac12}(\beta_0)$ is replaced by 
$\widehat\beta_n$.
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