
Ann Inst Stat Math (2013) 65:387–412
DOI 10.1007/s10463-012-0376-7

Asymptotic Palm likelihood theory for stationary point
processes

Michaela Prokešová · Eva B. Vedel Jensen

Received: 29 June 2011 / Revised: 4 June 2012 / Published online: 29 August 2012
© The Institute of Statistical Mathematics, Tokyo 2012

Abstract In the present paper, we propose a Palm likelihood approach as a general
estimating principle for stationary point processes in Rd for which the density of the
second-order factorial moment measure is available in closed form or in an integral
representation. Examples of such point processes include the Neyman–Scott processes
and the log Gaussian Cox processes. The computations involved in determining the
Palm likelihood estimator are simple. Conditions are provided under which the Palm
likelihood estimator is strongly consistent and asymptotically normally distributed.
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1 Introduction

Estimation of parametric models for spatial point processes has been a very active
research area in the last few years. Motivated by the need of analyzing always
larger and more complicated data sets in a reasonably short time, several simulation-
free estimation methods based on composite likelihood and/or estimating equations
have been developed as alternatives to the computationally more demanding max-
imum likelihood and Bayesian methods; see Møller and Waagepetersen (2007) for
a recent overview. Besides composite likelihood and estimating equations, there are
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