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M -Estimation in Nonlinear Regression for Longitudinal Data

Martina Orsáková

Abstract: The longitudinal regression model Zj
i = m(θ0,Xi(T

j
i )) + εj

i , where
Zj

i is the jth measurement of the ith subject at random time T j
i , m is the

regression function, Xi(T
j
i ) is a predictable covariate process observed at time

T j
i and εj

i is a noise, is studied in marked point process framework. In this paper
we introduce the assumptions which guarantee the consistency and asymptotic
normality of smooth M -estimator of unknown parameter θ0.
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[22] A. M. Rubio and J. Á. Vı́̌sek: A note on asymptotic linearity of M -statistics
in nonlinear models. Kybernetika 32 (1996), 353–374.

[23] T. H. Scheike: Parametric regression for longitudinal data with counting
process measurement times. Scand. J. Statistist. 21 (1994), 245–263.

[24] T. H. Scheike and M. Zhang: Cumulative regression tests for longitudinal
data. Annals Statist. (1998), 1328–1354.
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