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pi, i (xi), pi > 0∑n
i=1 pi = 1, , L(F ) =

∏n
i=1 pi =∏n

i=1 dF (xi), ,
∑n

i=1 pig
(xi, θ) = 0

,

mi = β′Zi + εi, Zi , β
, mi ,

n∑
i=1

piZi

{
I(Yi � β′0Zi)

1− Ĝ(β′0Zi)
− 1

2

}
=

n∑
i=1

piWni ≈ 0,

1 − Ĝ(·)
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