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GENERALIZED EMPIRICAL LIKELTHOOD INFERENCE FOR
PARTIALLY NONLINEAR MODELS WITH LONGITUDINAL
DATA
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Abstract: In this paper, we study the construction of confidence region for unknown
parameter in partially nonlinear models with longitudinal data. By empirical likelihood method,
the generalized empirical log-likelihood ratio for parameter in nonlinear function is proposed and
shown to be asymptotically chi-square distribution. At the same time, the maximum empirical
likelihood estimator of the parameter in nonlinear function is obtained and asymptotic normality
is proved.
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