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lemma 2.

where f is such that for any e we can find 6,6 1 so that

sup f(lJ,A,x) - f(lJo,Ao' xl) 1 < e:

IlxIIT2:.N, llx111
T2:. N

1

11-I-lJo l < 6, 1A- AOI < 61

where Ilxll T = sup{I\I; S2:.TL Then

Proof.

1im
(lJ,A) -+ (lJO,AO)

sup IZt(lJ,A,cr,(Bs)s <t) -
o<t<T

Arguing sample path by sample path, since the solutions Zt(lJ,A) and

Zt(lJO,AO) are a.s. continuous, the condition of the lemma immediately

yields the conclusion. 0

Now consider the logistic case with ~ ~ O. Then we can get consistent

estimates D,~ of the parameters. Given TO>O and n, define

~ ~ fiTo/n
Yi = (ZiT ./n - Z(i-l)T In - ~To/n + a .

rl 0 (1-1)To



Then Y1t"'tYn are asymptotically independent standard normal variables.

Thus a normal probability plot should reveal serious departures from the

model. In the time lag model similar residuals can be defined t and they

will again be asymptotically independent standard normal variables.
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