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GENBRALIZED LINEAR HobELS (Guis)

Lec's STk by reviewing tine hypotheses of the norwel €neor awvdel, buxs
hi.‘\n&xhk\"\t WMe CPMEOWTE. I povRculon, wWe con sdearify Uwe elimen :

4. WochaShc Componuak '+ Ti ~ N( pme, 6*) Owlep. L2dn  ( Gousuon astvmption )
2. WYsMobc ComporsT ¢ M= PyXig+ Paxia ¢ ..+ Bpxp = TR (eineoiny )
3- o funckion KheT reloms pi and a); : for Kiw €m, Aderwity funekion i = )

WG hoppens 3§ Fhew Wun&aﬁ!}\'a?
- the vresponic vonladle is NG GousStuonm -
- exinoR T wodel arywoad refying on Kre OLS extimone..
Youaiumaadmu, M}w-cmmﬂdn Lnfrence.
> Trongorm the ¥ end fit e model on the Rrongformest clola
(wt}u-!.-qeimiba was ok, ogwu-uv}orm‘vg e ot o ol eoxt A% )
- Tre cuotiontlp betiueen pe ovel ;g 0ol Gneor
= Trongform te dole- (A o don't este Mermalidy and howotcesathan ... )
Qormeliney s remedies uva%'dw= Yor need m?h.o.bﬁ_ rodels.

The normol €lneor woolel «§ Nl Ruways odequale To defenle The dofo.

GuUits exendl the L In bwe moln  directions:

- NONUKGAR NlokonSwlp belween M and M)

- NoN- GAVIHAN dittnbubion of U

Horeover, hey Mo Conger oswume homojcedadtiny 4 the rgoonwe (vor (Y1) 4 6 W)

ASSUHPMONS OF A GLN
1. UISTRIBUTON  (hypothesis on The Wochathic compenesT )
Yo BCY i 8)  with £ BENSITY THAT BELONGS TO TWE GXPOVENTIAL Fatuy
2. UNEAR PREdIOR
M. = g&TE = Baxier Bixa .. h’X-f &Mw.bd wev B
3. HONOTONE LiNk FUNCTION Thol reloles i amd N:
gepi) = W with g() inverslee (= i gi(n) )

Remark ¢ The eli¥nbukive assumption

The expovoniol fomily ig o W€ o proboln®Dy itriburons, AL denvivies

n s ST howe o commen “special® Gvelure thof allows CThe deaivelon o toreral
Lnforentiol propeles within o wified  framework.

Thils means Lhot & L3 paiblt ™ §cly T propuhes o o geneml GLK ot D
Wk applj Co ot garticuhor Caws.

A &L of commonly uwd LT busions blong T Du§ etess. Some examptes ow -

Gauswan, Bermowlls, biromint, Pslsion, negaxive bLinemiol .

We wnee ohlz M Cwo caed: Bermowi and Rultpon .

Remark 2
Nohce TheD, ffarer® from Xhe Goutwan LN, here we CAN NOT teporsle Dhe rardom omd

e 1Y¥Weresic wsmponent.
For the Gauswon We couwsd wne Y= p+ &
ng'c‘} \mdom
This additive porm Oﬁw for D Gausion .
TS s clear from B fock Thel, for exom@le, if Yo~ Poseen (A), Zhen AC does rot_hetol
ot Y+ © Poisson CAep) -



