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Poisson regression

Data yi are from a Poisson distribution with mean µi and lnµi = β
1

+β
2

xi .

A likelihood fun
tion 
an be written and the parameters 
an be estimated

using maximum likelihood.
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The generalized linear model (GLM)

Data yi are from a distribution within the exponential family, with mean

µi and g(µi ) = x

′

i
β for some link fun
tion, g . A likelihood fun
tion


an now be written and the parameters 
an be estimated using maximum

likelihood.
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