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zero overall mean assumption, 22
linear Taylor series approach, 79
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logistic probability model, 568
logit model
basic form, 733
conditional, 795, 833-834
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mixed, 845-846
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loglinear model, 18, 183,215
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Markov-Chain Monte Carlo (MCMC), 681,710
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covariance, 297
moment, 39
positive definite, 297
precision, 706
projection, 34
weighting, 307, 518
matrix weighted average, 392
Matyas, L., 374n2, 501n4
maximum empirical likelihood estimation, 473-474
maximum entropy, 474
maximum entropy estimator, 475
maximum likelihood estimation (MLE), 466, 537-640
asymptotic properties, 545-549
asymptotic variance, 548-551
BHHH estimator, 550
binary choice, 808-810
cluster estimator, 573-574
Cramér-Rao lower bound, 548
duration models, 970-971
finite mixture mode, 622-624
fixed effects in nonlinear models, 617-621
generalized regression model, 585-591
GMM estimation, 635
identification of parameters, 538-539
information matrix equality, 543, 545
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latent class modeling, 622-635
likelihood equation, 541, 544-545
likelihood function, 537
likelihood inequality, 546
likelihood ratio, 552
likelihood ratio test, 554-555
linear random effects model, 606-608
LM test, 557-558
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nonlinear regression models, 591-600
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panel data applications, 605-621, 628-630
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properties, 541-551
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