x = γ β , f(x = f(β,γ) =_{i =1}Σ^n ρ_i (η_i (β γ

where^p η_i^p → i (typically η_i η_i (β) (β,y_i y_i i^ν ORT program, pmain.f rhpoil.f brj.f r and ρ

i, j i j until i ≤ values. i, σ i σ i σ until i ≤ x . x x° START.

START x°).
CONTINUE x

 -

2.1 n 2.2 p x 2.3 k_η η 2.4 m y_i and c_i 2.5 k_ρ ρ 2.6 dummy 2.7 dummy 2.8 p_S p_S p_S p).

k_η > x° k_η ≤ p_S < p x°_{pS + ,p}

FORMAT n lines.

∗. n y_i, c_i A_{i,j} ≤ j ≤ m A^T y_i, c_i RHOR. k_ρ k_η

ters. p i, σ x°_i := σ until i ≤ 0.

y_i, c_i FORMAT next n causes k_ρ : k_ρ k_ρ w), k_ρ < J^T w)J

J^T_{i2}∂^2 ρ )J.

〈w〉 tion J^T〈w〉J. . and

Models η(β) k_η include:

(1) Linear: η_i (β) = A_{i j=1}Σ

p_S

A_{i,j} β_j.

(2) Log-linear: η_i (β) = A_i β) =_{j=1}Σ

p_S

A_{i,j} β_j ).

(3) .

(4) . (5) . (6) . (7) : η_i (β) = 1 + A_i β)

A_i β) . (8) Exp-linear: η_i (x) = A_i β). (9) : η_i (β)_{1 2} A_i ) + β_4 + A_i β_3 A_i . m = 2.

(10) : η_i (β)_{1 2} A_{i 5} ) + β_4 + A_i β_3 A_i , m = 2.

(11) : η_i (β)_1 +_{j=1}Σ^3 α_{i,j 2j+1} β_{2j} .

ρ_i (η_i , γ) k_ρ include:

(1) : : ρ_i (η) = c_i y_i η_2

∂^2 ρ_i

weights w_i = c_i /η_2

∂^2 ρ_i i i).

(2) Poisson ρ_i (η) = c_i y_i η_2

∂^2 ρ_i i i). (–2) i w_i i_2

∂^2 ρ_i .

(3) : ρ_i (η) = c_i η) − y_i η. (–3) : η > w_i = c_i η > GN. (4) : ρ_i (η) = c_i η^2 − 2y_i logη. (–4) IRLS:^2 ==> w_i = 4c_i. (5) : : ρ_i (η) y_i η) − (c_i − y_i i i η^{− 1} )^{− 1}.

(6) Binomial: ρ_i i i_2

∂^2 ρ_i . (–6) (7) : ρ_i (η) = c_i + e^η ) − y_i η. (–7) : 1 + η) η) ==> w_i ) = + e^η )^2 e^η .

(8) Probit (η), Φ ρ_i (η) y_i Φ (η − (c_i − y_i (η .

(–8) : (η > w_i = 2 ) e^2 .

(9) Weibull: ρ_i (η) y_i − − e^η + (c_i − y_i )e^η .

(–9) : 1 − e^{− eη} ==> w_i = e^{eη} − 1 e^{2η} .

(10) Gamma: ρ_i (η) = c_i (y_i η (–10) : 1 / η ==> w_i^{2 − 2} ==> GN. (11) :

ρ_i (η,γ) = c_i

1⁄2 y_i^θ ] + ϕ ) y_i^{1 ψ )} y_i + ϕ ) η^{ψ )} − y_i^2 ,

where_1,_{2 3} ′Hô ρ_i when θ 2.) (–11) IRLS:^ψ ==> w_i = c_i ψ^2 η^{) 2}. (12) : ρ_i (η) =^1⁄2( y_i )^2. (13) :

ρ_i (η,γ) =^1⁄2 y_i^θ_i ] + c_i ϕ ) y_i^{1 ψ )} y_i + ϕ ) η^{ψ )} − y_i^2 ,

where ϕ, θ ψ