26 1 ( ) 2009 2
Vol 26 NO. 1 J Chongging Technol BusinessUniv. (Nat Sci Ed) Feh 2009

: 1672 - 058X (2009) 01 - 0004 - 04

(1 , 244000; 2 , 230601)
; Y = g(X,B) +¢,
X’ ,
: & ;
0212 7 A
Owen (1988) { bootsp ,
Owen
(1988, 1990, 1991) - Kolac-
zyk1(1994) ;Wang & Jing (1999)
Y = g(X,B) +& (1)
Y ,9(,.) X d £ B =6.B,, B)" px
1 , . (1) B
X B
1
(Yiuxi)?:l ) (1) DY = Q(Xi,B) +€ .
{£:.,1< i< n} , E[Silxi,\(i]:(}, i=1,2, ,n
¢ xB) =Loxp) = 2.2 =2) g(xB) - 2.6) =
' g7 8. B, BT ’ '
(Y-9gXx,B))g? (x,B), i=12 ,n B LE(z,@)) =0 PR B

Zn =1

1G) =- Zna{ Z log(np)

L agrange : 20 p np

> pz@)=05m :} (2)
1 1 @@ :
nl"')\TZi@)' .
1 ’ zZ @) _
nz 1+A 72 @) =0 (3)
(3)

: 2008 - 09 - 05 :2008 - 10 - 30
(1982 -),



1) =ZZ log(1 +A "z, @)) (4)
= =E[g” (XB) (g¥ XB))'1,VB) =E[(Y- g(xB))*g” (XB) (¢” (X,B))"].
1 Z,Vve) , B , IB) -Xo
1, a B L ={B:18) < ¢}, G PX:< ¢) =1-0,
PB k) =1-a +o(1). 1,
1B :
(5)
. 1
Z =1 EZ =0, Z
B) G n) 6) ﬁz 6)
—— N(OVB)), VB) = E[(Y - g(xB))?g¥ (xB) (g¥ (XB))].
%Zzi@)(zi@) !
2 Y. >0 Z, =max¥,, E(Y) <, n - o
1
z, = o(n?) (6)
—f\zﬁ = o(n?) 7
E(Y) <o, FP(M > <o, ZP(Yn>rﬁ><oo, B-C
n Yn>n_;, n Zn>n_%. A >0,
Z, >Aﬁ% n . 1
Iimsupn'_; Z, < A (8)
Z. = o(n?) 1. :
1« 1 ¢
i{ HZYIZ - E{ o >EJ N
n Zn n a
E(Y) =c¢< o, —izv?s—nzv?:o(nz), 2
vEB) 2
Z, = maxz, @) = o(n¢) (9)
lez e)I1F = o(r?) (10)
3 1 :
A =g —izzi@ﬂ +0,(n?) (11)

_ o T
S = nzziﬁ)(zi@))-
A =pB, p=00 =1, w, =1g1ig>§|9Tziq3)|, 0O<ps1 1+p07Z, @) >0,
(3)

C_z¢)
Zl+pGZ(B)

" Z.6) ‘_
Zl+pBZ(B)



6 ( ) 26

" ZzB)PO zB)
Aol 5200 05 28 ZE] |-
_QTn Zi@)(zi@)) I [
ne Z 1+p07Z @) ) n|e Zzi@)|2

22 5o
o, V@) : P'H =0, +ql(l),
-+ eTiziM = 0,(n?), (12) 1—% =0, (n?).
2 ©, =malo’z @)l = o(n),
P =A =0,(n7) (13)
Y =AZ.8), (13) (9)
maxly | =0, (n Z)o(®) = (1) (14)
(3)
Zztﬁ)(l i+ 1+v. =—Zz¢3) 3\+—Zz(B) 2y| (15)
1+y, =1+0,(1), [2] 1151 1lei:1+op(1) =0, (1),

13 Z@)V'<—Z||zq3)llll>\||2(1+v) = 0(r)0, ("1)0, (1) =g (n?)

n 1+y|
(15) A =S"[—iZzi(]3ﬂ +Op(n'2). 3
y.2
1 Taylor (14) tlog (L+y ) =y, -7 N, , B
>0, n-o , P(nl=sBlyl®1<gisn -1
(11) (14)

1) =2ilog(1+7\TZi(B)) :2ilog(1+yi) =
ziyi - iy,z +2ir|i :Zd\T(_iiZi@)) - AT +2ini =
{—ﬁizmﬁﬂ TS"[—iizi@ﬂ - 10, (n*)s 70, (n*) +2ini

0, (1), Izinils 28\ ||3i||zi¢3)||3 = 280, (n?) q, ()

= 0, (1).
_la "gf 1 g
@) —{nzzi@ﬂ S‘[nzzitﬁﬂ +0, (1) (16)
g L _ A T
.ﬁZzi@) N(O'V@))’S_ﬁ» z.6)(z6)
n nz i I']Z i p . p*




[1] OWBN A. Empirical likelihood ratio confidence regions[ J]. The Annalsof Statistics 1990, 18 (1) : 90 - 120
[2] OWEN A. Empirical likelihood for linear models[ J]. Ann Statist, 1991, 19: 1725 - 1747

[3] . BV [J]. ,2006,49 (1) : 145 - 154
[4] , . [J]. ,2005,35(8): 841 - 855

Confidence regions of the parametric in nonlinear models

FANGL ian - dii GUAN Shi- jun

(1 Tongling University, Anhui Tongling 244000; 2 Anhui Publishing Technical College, Anhui Hefei 230601, China)

Abstract: Consider the nonlinearmodels Y =g(X,8) +€ , in the text ,we constuct the enpirical log - likelihood statistic of3. It
shows that the statistics has the agympotics chi - square variable distribution. The result can be used © construct the confidence re-
gions of 3.
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A research on the nonlinear eigenvalue problem
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Abstract: Consider the eigenvalue problem -A ,u=AV (x) [u]® ?u, u WP Q) where p>1, A u isp - Laplacian operaor, A
>0,Q isa bounded domain in R'. W e prove the strict mononicity of the least positive eigenvaluewith respect o the damin, and ob-
tain some important properties
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