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f(y;8)
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1™(B)
Lin(V; W)
Link(V; W)
N

N(p,T)

R
Sm(k)

Sym(V; W)
T

T(k)
Ua(:BO)

‘Covariate function’ in the generalized (non-) linear models
[(45.2), (4.12.3)]
Design matrix in the generalized linear models [(4.5.5)]
Parameter space. Subset of finite-dimensional vector space
[Section 2.2]
[(4.2.8)]
[(4.2.9)]

Relatively open neighbourhood of G
Relatively closed neighbourhood of Gy
The complex numbers

Constant in the mixed cumulant conditions [Theorem 2.4.2
The infinite sequence of log-likelihood differentials [Section 2.8]
The kth log-likelihood differential at S [(2.2.1)]
The kth log-likelihood differential at 8 for the nth model in a
sequence [(4.2.2), (5.1.5)]
The kth log-likelihood differential at 8 in the model for Y;

[(5.1.4)]
[Section 2.2]

[(4.2.1)]
[Section 2.2]

The sample space

The sample space for the nth model in a sequence

The density function in a model

The density function in the nth model in a sequence

[(4.2.1), (5.1.3)]

The density function in the model for Y; in Chapter 5  [(5.1.1)]

The Fisher information at [(2.3.16)]

The Fisher information at § for the nth model in a sequence
[(4.2.4), (5.1.6)]

[Definition 1.1.1]

[Definition 1.1.2]

The class of linear mappings from V to W
The class of k-linear mappings from V* to W
The natural numbers
The normal distribution with mean px and variance I’
[Definition 4.2.2]
The real numbers
The set of sequences (ay,...,an) € N™ with > a; =k
[(1.2.24)]
The class of k-linear symmetric mappings from V¥ to W
[Definition 1.1.2]
The infinite sequence of centered log-likelihood differentials
[Section 2.8]
The set of sequences (a1, ...,ax) € N§ with > ja; =k [(1.2.23)]
The a-distance neighbourhood of the parameter point 3

[(2.3.1)]
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The neighbourhood of the parameter point 8y from the definition

of an analytic model [Definition 2.2.1]
Finite-dimensional real vector spaces [Section 1.1]
The random variable on the sample space E [Section 2.2]
The random variable on the sample space E(™) for the nth model
in a sequence [Section 4.2, Section 5.1]
Parameter in a statistical model [Section 2.2]
The local maximum likelihood estimator [Definition 4.3.2]

The maximum likelihood estimator within the set K
[Section 5.4]
Parameter in the generalized (non-) linear models
[Section 4.5, Section 4.12]
Parameter space for the parameter §  [Section 4.5, Section 4.12]
Parameter in the generated exponential family [Section 2.8]
The parameter space for the generated full exponential family
[Section 2.8]
Cumulant generating function [Definition 1.4.7]
The kth cumulant of a random variable [Definition 1.4.3]
Factor in the mixed cumulant conditions. The index of the model
[Theorem 2.4.2, Definition 2.5.1]
The index of the nth model in a sequence [Section 4.2, (5.1.8)]

Moment generating function [Definition 1.4.6]
The kth moment of a random variable [Definition 1.4.1]
Moments of the log-likelihood differentials [(2.3.13)]
Underlying measure on the sample space [Section 2.2]
Underlying measure on the sample space for the nth model in a
sequence [(4.2.1)]
Characteristic function [Definition 1.4.2]

Factor in the bound for the log-likelihood derivatives
[Definition 2.2.1]
Parameter in the generalized (non-) linear models
[Section 4.5, (4.12.1)]
Parameter space for the parameter ¢ [Section 4.5, (4.12.1)]
The measure for the normal distribution N(0,T') [(5.2.6)]
Cumulants of the log-likelihood derivatives [(2.3.15)]

Cumulants of the log-likelihood derivatives for the nth model in
a sequence [(4.2.3), (5.1.7)]
Parameter in the generalized (non-) linear models

[Section 4.5, (4.12.1)]
Parameter space for the parameter 9 [Section 4.5, (4.12.1)]
The Fisher information semi-norm [(2.5.2)]
The Fisher information semi-norm from the nth model in a se-
quence [(4.2.5), (5.1.9)]
Coordinate notation - the ith coordinate of a vector [(1.1.5)]








