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Asympotic Properties of MLE of the Parameters for Point Processes

FANG XIANGZHONG
(School of Mathematics Sciences, Peking University, Beijing, 100871)

Suppose {N(t), t > 0} is a point process on probability space (Q,F,Pg) with intensity A(6,t), where
6 = (64, ,6y) is unknown parameter. Let 6* = (67,---,6%,)" be the true value of §. The observed data are
{N(t), 0 <t <T}. Denote the MLE of 0 as 8. In this paper we give that, under some conditions, the MLE of

# is consistent, and
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where ¢ > 0 and h(T') are obtained from A(t,0%), Anax(T) (Amin(T)) is the maximum (minimum) among the

eigenvalues of the information matrix.
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