
    
    
        




    


    




    




            
                
            

            Skip to Main Content

    








    
        

    
    
        
    
        
            
        

            Advertisement

            


 
    


    


    
        



        
            
        


                
            
            
                Journals
            

            
                Books
            


    

 
    

            	
                    
                        Search Menu
                    
                
	
            
                
            
        
	
        
            
        
    
	
                    
                        Menu
                    
                
	
            
                
            
        
	
        
            
        
    



            
                

            

        

    



    
    
        



    
            
                Navbar Search Filter
            
            Biometrika
This issue
Probability and Statistics
Books
Journals
Oxford Academic



        
            Mobile Enter search term
        
        

        
            Search
        

    





        

    

   
    


    	

                
                    Issues
                
            
        
	

                
                    Advance articles
                
            
        
	

                
                    Submit
                    
                
                
                	

                
                    Author Guidelines
                
            
        
	

                
                    Submission Site
                
            
        
	

                
                    Open Access
                
            
        



        
	

                
                    Purchase
                
            
        
	

                
                    Alerts
                
            
        
	

                
                    About
                    
                
                
                	

                
                    About Biometrika
                
            
        
	

                
                    Editorial Board
                
            
        
	

                
                    Advertising and Corporate Services
                
            
        
	

                
                    Self-Archiving Policy
                
            
        
	

                
                    Dispatch Dates
                
            
        



        
	
            Journals on Oxford Academic
        
	
            Books on Oxford Academic
        


    





    
        
                            
                    
                

            
            
 
        

    


    
        


    	

                
                    Issues
                
            
        
	

                
                    Advance articles
                
            
        
	

                
                    Submit
                    
                
                
                	

                
                    Author Guidelines
                
            
        
	

                
                    Submission Site
                
            
        
	

                
                    Open Access
                
            
        



        
	

                
                    Purchase
                
            
        
	

                
                    Alerts
                
            
        
	

                
                    About
                    
                
                
                	

                
                    About Biometrika
                
            
        
	

                
                    Editorial Board
                
            
        
	

                
                    Advertising and Corporate Services
                
            
        
	

                
                    Self-Archiving Policy
                
            
        
	

                
                    Dispatch Dates
                
            
        



        


        
            
                Close



    
            
                Navbar Search Filter
            
            Biometrika
This issue
Probability and Statistics
Books
Journals
Oxford Academic



        
            Enter search term
        
        

        
            Search
        

    




                Advanced Search

            
            Search Menu

    





    
    
    
    
    
    
    
    
    
 
    



        
        

 
    



    
            
                
                    

                    




    
        Article Navigation
    

    
        
            Close mobile search navigation
        
        Article Navigation

        
    
        


    
    
        
                
        

        
            

                        Volume 78

                        Issue 3




            

            
September 1991            

            
        

    

 
    


            

            

    
        	
            < Previous
        
	
            Next >
        

 
    


        

    







    
    
        
            Article Navigation
        
    




    
        
            Article Navigation
        
    




    
    
        

    

    
        
            Journal Article
                    



    
                
                    
                        Modified signed log likelihood ratio
                    



    Get access
    
                

                
                    
                                




                                    O. E. BARNDORFF-NIELSEN

                                    

    
        
    O. E. BARNDORFF-NIELSEN



    


    
        Department of Theoretical Statistics, Mathematical Institute, Aarhus University
DK-8000, Aarhus C, Denmark


    


    
        Search for other works by this author on:
    



    Oxford Academic



    
        Google Scholar
    


                                    
                                

                    

                



        
            Biometrika, Volume 78, Issue 3, September 1991, Pages 557–563, https://doi.org/10.1093/biomet/78.3.557

        

        
            
                Published:

                01 September 1991

            

                    

            

    






 
    

    
         
    



        
            
                
                    	
                            
                                
                                
                                    Views

                                    
                                

                            
                            


                                
	
                                    Article contents
                                
	
                                    Figures & tables
                                
	
                                    Video
                                
	
                                    Audio
                                
	
                                    Supplementary Data
                                


                        


                        	
    
        
    
    Cite



    Cite

        
            O. E. BARNDORFF-NIELSEN,  Modified signed log likelihood ratio, Biometrika, Volume 78, Issue 3, September 1991, Pages 557–563, https://doi.org/10.1093/biomet/78.3.557

        


    
        
            
            
            Select Format
            Select format
.ris (Mendeley, Papers, Zotero)
.enw (EndNote)
.bibtex (BibTex)
.txt (Medlars, RefWorks)


            Download citation
        

    


    Close


 
    


                        
	
    
            
        
            
                Permissions Icon
            
            Permissions
        
    

 
    


                        
	
        
            Share Icon
            
                Share
                
            
        
        	
        Facebook
    
	
        Twitter
    
	
        LinkedIn
    
	
        Email
    


    


                    
    
        





    
    
        



    
            
                Navbar Search Filter
            
            Biometrika
This issue
Probability and Statistics
Books
Journals
Oxford Academic



        
            Mobile Enter search term
        
        

        
            Search
        

    





        

    

   
    

    







    
        

        
            
                Close



    
            
                Navbar Search Filter
            
            Biometrika
This issue
Probability and Statistics
Books
Journals
Oxford Academic



        
            Enter search term
        
        

        
            Search
        

    




                Advanced Search

            
            Search Menu

    





 
    


                    

                

            

            
    
        
    





                    Abstract

SUMMARY
The signed log likelihood ratio r for a one-dimensional interest parameter can be modified as r* = r + r−1 log (u/r) so that r* is asymptotically standard normally distributed with error of order O(n−/32;), u being interpretable as a test statistic. A new, more direct derivation of this result is given, which leads to a more explicit expression for u and provides a better handle on the error term. The relation of the tail area approximation determined by r* to a generalization of the Lugannani-Rice approximation is discussed, and the applicability of r* to the analysis of residual variation is indicated.
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