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1. 00b0oboDd
glm00000000000000 (generalized linear models) 0 0000000000000 OOOO
g{EW)} =xB, y~F (1)

g0 000000 (link function) OO F 0000 (distributional family) 00O O0O0O0O00O0O0O0O ¢g()O
FOOOOODOOOODOOOOOOOODOOOOOOODOOODOOOODODO0O yOOODOOOOOOg()OO
000 (identity function) DO0O0D0OO0O

E(y) = x0, y ~ Normal (2)
000000000000 00O0000yODOODOOOOOU0OOOOg()DODOOODOODOOODOOD
logit {E(y)} = %3, y ~ Bernoulli (3)
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ggn
In{E(y)} = x8, y ~ Poisson (4)
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UmoooooobobDbObOOoOD0OO00000 OregressJdggooooooooooogoooon
postestimation 00000000000 OOO0OO

glm00000000000000 1ink(O 00000000000 family() OOOOODOOOOODOOO
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01 00000
gooogad glmO4OO4d0O
identity link(identity)
log link(log)
logit link(logit)
probit link(probit)
complementary log-log link(cloglog)
odds power link(opower #)
power link(power #)
negative binomial link(nbinomial)
log-log link(loglog)
log-complement link(logc)
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oooo family(gaussian)
ooooo family(igaussian)
ooooo/oo0oo family(binomial)
oooood family(poisson)
oooooo family(nbinomial)
oooono family (gamma)
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2. gimO00O

> Example 1

[R] logistic (mwp-039) O Example 1 00 0000000000000 000O0DO0O0OOOOOOOOO
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. use http://www.stata-press.com/data/r16/1bw.dta *!

(Hosmer & Lemeshow data)

glm0 0000 family(binomial), link(logit) D0 OOOOOOOOO

e Statistics > Generalized linear models > Generalized linear model (GLM) OO0 O
e Model 0 O: Dependent variable: low
Independent variables: age lwt i.race smoke ptl ht ui

Family and link choices: (Binomial, Logit)

B glm - Generalized linear madels

Model  Model 2 by/iffin Weights SE/Robust  Reporting  Maximization

Dependent variable: Independent variables: _
lovw Ea age bwt i.race smoke ptl ht ui |1 .|
Family and Inverse Megative
link choices: Gaussian | Gaussian | Binomial | Poisson | binomial | Gamma
dentity O O O O O O
leg| O O O O O O
Logit ®
Probit | O
C. lag-lag O
Power O O O O O Q
Odds power O
Meg. binom, - - . O
Log-log . O |
Log-comp. 0 |

Bernoulli trials (n): @ 1|$_. Constant (O ~ Vanable
el Conee || s

01 glm00000 - Model OO

*1 000 0000File > Example Datasets > Stata 16 manual datasets 0 0 O 0 Base Reference Manual [R] 0 gm 00000
oooooooao
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Iterationi0:RERlogRlikelihoodiE= [FR101.0213
IterationBl:RERlogRlikelihoodil= F100.72519
IterationB2:BEElogRlikelihoodi=
Iteration@3:EEFlogklikelihoodi= EREEF100.724

.Bglm@lowklageBlwtli. raceBsmokellptl@htBui,Bfamily (binomialRl)®@link (logit)

Pearsontl

VarianceBfunction: V(u)B=Bu*(1Ru)
LinkBfunctione®ER: g(u)B=E1ln(u/(1Bu))

LogBlikelihoodBER= F100.7239956

[Bernoulli]
[Logit]

PREE=EREERNL. 1611
EEEE=EEE742.0665

AICER

PRRRRRRRRRRRRREREOIM
FERRRRRER low |BERRRERERCoef . BR

AStd.EErr. ARRERRZERERP > | z | BEREER[ 95%EConf . BInterval ]

BIRIE. 0271003 . 0364504

E>?>>>>>Hage

BIEE1 . 26264 7REER . 5264101C1C]
EIEE. 862079 2RRR . 439153 201l

ERRRERRother

BIEE . 923344 8RR . 40082661kl

ERRREREsmoke

2RIE. 7585135 .45937680
BIEE . 46122 39RRRE1 . 204 59C1]

210 . 74RRR0O .
.029

. 7020k

AS57REEEE . 09854 18RRRE . 0443412

. ©16EEEER. 2309024RRRR2 . 294392
. ©50REEEE . 001354 8RRRE1 . 722804

. 021REREER. 137739RRRE1L . 708951
.118 F1.136799CRRE1 . 220472
.008 47694943 . 188086
.099 1418484RERE1 . 658875

?IP11 . 89972902 . 822176
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