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Abstract 
 
Generalized linear models have been popular in regression analysis.  To 
estimate the parameter of interest, the quasi-likelihood is probably the 
most popularly used approach.  Its estimation is of an optimal property 
that the limiting variance can achieve the quasi-Fisher information 
bound.  This standard bound has long been a benchmark to compare for 
any new estimation approach for the estimation efficiency. In this talk, 
I will provide a new method with which the estimation can achieve 
bounds smaller than the quasi-Fisher information. 
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