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ASYMPTOTIC NORMALITY OF QUASI-MAXIMUM LIKELIHOOD
ESTIMATOR IN GENERALIZED LINEAR MODELS
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Abstract This paper studies the quasi-likelihood equation $\sum\limits {i=1}A{n} x_i(y_i-\mu(x_i"{'}\beta))=0.$ Under
certain conditions , we obtain the asymptotic normality of the quasi-maximum likelihood estimate $\widehat{\beta} _n$.
Furthermore, we obtain an asymptotic normality result of $\beta_0$, which can be used in the practical statistical inference.
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