
Empirical likelihood for linear models

Yongsong Qin

Observations:

z1 = (x1, y1), z2 = (x2, y2), · · · , zn = (xn, yn).

Scoring function:

g(zi, θ) = xi(yi − xτi β).

Empirical likelihood function:

L(z, β) =
n∏
i=1

1

1 +mτg(zi, β)
,

where m is the solution of the following equation:

f(m,β) =
n∑
i=1

g(zi, β)

1 +mτg(zi, β)
= 0. (1)

−2 logL is

`(β) = 2
n∑
i=1

log{1 +mτg(zi, β)}. (2)
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