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Abstract For generalized linear models, we prove that, if
$\underline\lambda_n\rightarrow\infty$, $\sup\limits_{i\ge 1}$ES$\|y_i\| {2+\alpha}
<\infty$(for some $\alpha=0$%$), and other regular conditions are satisfied, then Wald statistic
$W_n\to \chi™2$ in distribution as $n \to\infty$, where $\underline\lambda_n $ are minimum
eigenvalue of $\sum\limits_{i=1}"™n Z_iZ_i'$, \, $Z_i$ are bounded $p\times g$ regressors,
and $y_i$ are $qg \times 1$ response variables.
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