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Abstract: The generalized estimating equations (GEE) approach has at-

tracted considerable interest in analysis of correlated response data. An

information criterion based on the quasi-likelihood in the GEE framework,

called the quasi-likelihood under the independence model criterion (QIC), is

proposed in the past literature. This paper studies the properties of the QIC.

We establish a formal derivation of the QIC as an asymptotically unbiased es-

timator of the prediction risk based on the quasi-likelihood. Especially, when

deriving the QIC, we explicitly take into account the effect of estimating the

correlation matrix used in the GEE procedure. Furthermore, we discuss an

adequacy of the risk function used in the derivation of the QIC.

Note: This paper was accepted in Scandinavian Journal of Statistics (see

https://onlinelibrary.wiley.com/doi/abs/10.1111/sjos.12160) after modifica-

tion and changing the title as “Model Selection Criterion Based on the Mul-

tivariate Quasi-Likelihood for Generalized Estimating Equations”.
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