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摘要   研究了形如$\sum\limits_{i=1}^{n}x_i(y_i-\mu(x_i^{'}\beta))=0$拟似然方程， 

在一定的条件下证明了拟似然估计$\widehat{\beta}_n$的渐近正态性；并进一步证 

明了可用于$\beta_0$大样本统计推断的渐近正态性结果. 
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Abstract  This paper studies the quasi-likelihood equation $\sum\limits_{i=1}^{n}x_i(y_i-\mu(x_i^{'}\beta))=0.$ 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.

Key words   Generalized linear models   quasi-likelihood estimator   asyptotic normality   

DOI:   

 

 通讯作者     


