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A maximum likelihood estimator is a solution to
the score equation. Likewise a quasi-score
estimator (Wedderburn 1974, McCullagh 1983) is a
root to the quasi-score equation. The quasi-score
has been shown to be optimal in certain senses by
a number of authors. While the score function by
definition is the gradient of a likelihood function,
the quasi-score, however, when regarded as a
vector field, frequently fails to be conservative.
The nonconservativeness of quasi-scores prevents
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multiple roots, etc.

We report some prelimary considerations on
possibilities of constructing quasilikelihoods by
assuming the first two moment structures.
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B-5 Variable Selection and Estimator Shrink-
age in Boiler Plant System Identification
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By using more other recording exogenous vari-
ables, the fitting error is significantly reduced in the
boiler plant system identification while using a
simpler model and less number of parameters than
the classical approach. Using some statistical
techniques. like ridge regression, least absolute
estimation, subset selection via Mallow’s Cp
method and Tibshirani’s Lasso .we further
simplified the model and overcomed the possible
multicollinearity difficulty. The established
model is inteljpretable, and containes the informa-
tion of the importance of each variable.
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