2 The Likelihood

The log-likelihood and its first and second derivatives are given by

L(B) = logp(y, = | B) = Zlﬂg 1+ exp{—})

i=1
, 9, - Ti;Y;
Lip) = gL{ﬁ) Z 1+ ej}s:p i
" _ 02 exXp 1j;
L7(B) = W Z I” (1 + expn;)?

where 7; = y; (,ﬁu + Z;f"zl ﬂ.ijﬂ'_:ij) and y € {—1, 1} denotes case/control status.



