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We studied the problem of estimating the structural parameter of discrete
exponential family models under the presence of nuisance parameters based on the composite local
Bregman divergences on the conditional distributions obtained by conditioning sufficient statistics
for the nuisance parameters. In particular, we developed estimation methods with a certain
robustness property.

We also studied the existence of estimates for Firth"s bias-correction method in logistic regression
models. We proved the existence of the estimates in the binomial logistic regression case, while we
found a counterexample for the discussion of previous research in the multinomial logistic

regression case.
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