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Empirical Bayes Estimate for Mixed Model
with Time Effect

Yong-Chul Kim?1)

Abstract

In general, we use the hierarchical Poisson~gamma model for the Poisson data in
generalized linear model. Time effect will be emphasized for the analysis of the
observed data to be collected annually for the time period. An extended model with
time effect for estimating the effect is proposed. In particularly, we discuss the Quasi
likelihood function which is used to numerical approximation for the likelihood
function of the parameter.
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