ABPENDRIX-1

sometimes, expressions of deviance functions can be
gsimplified. The following theorem is useful for this purposs.
Theorem : In generalised linear models with constant terms; {f

the tink function i{s either
T = (ln(u‘),ln(uz),~ .- ,ln(pn))',

or
=0, ul,--., s,
then
{(v‘-n.‘)u‘ }
--=Fe-2a=--%} = Q,
i v i(p,l)

where the notations have thelr usual meaning.
Proof t or i
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Case (a) t Suppose the link function is,

-

T-= (ln(pii,ln(pi),-. -y ln(uhl)'.
Therefore,

dT, /du, = u, for 121,2,....n. tH

-~

We know, M and Vit(;i) (i=1,2,...,n) are maximum likelihood
estimates of the c¢orresponding parameters, these are the
solutions of estimating egquations,

at/aﬁj = 0, for 3=0,1,...,k.
Thus,

[_gf—-] = 0 H for j=°, 1..--,kc (2)
BJ -~ ’
y=p

Hence., for jJ=0, equation (2) along with the equation (2.4-22)
gives,
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alg) J ~~-===z=== = 0. (3)
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This completes the proof of case (a).

case (b) : Here the !ink function is,
' 4 g
L= 4 H ).
Hence,
dT /dp, = ¢ ur ", for i=1,2,...,n. (a1

Therefore, equation (4) along with equation (2.4-22) glves,

h M -.ff.‘.’:’:.'::-[;(?_"]—‘x = 0
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ty -u, Iy, . :
r LTI ey = 0. (5)
L V  (u (T, }
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which implv,

-

Consider,
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Equations (5) and (6) combinedly completes the proof of case (b).
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