Stata18 whitepapers

xtgee - DO ODOOOOO 0O OO0 O

xtgeeDOOOOOOOODOOOOOOOOODOOOODOOOOOOOO
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2. xtgee 1O O Example 1
Example 2

1. 0000D000n

xtgee 00000000000 ODDOOODDOODODODOO (GLM: generalized linear models) O

Ooo0oOooooooa
9{E(yit)} = xit3, y~FOO000006,,0000 (1)

oodéi=1,...,mt=1,...,n,,00000¢() 000000 (link function) 0OF 00 0O (distributional
famﬂy)DD[lDDDDDDDDD g0 FOOOOODODDODODOOOODODODOOO0OD0DO00oO0oooooooo
00000y 000000000g¢() 00000 (identity function) 000000000000

E(yit) =xuB,  y~N() (2)

gobooooooooooboocoooboocOoooboboooobooOoOoOooOoOoOoOoOboO0OoOboOoOobOoOoobooOoboOoo
goooooo

¥y 000000000000000000g()00D00000D0O00000O0
logit {E(yit)} = xit3, y ~ Bernoulli (3)

0000000000000 0O00D000DO000 ¥, 000000000000 0y()ODODOOODODOOD

ooao
In{E(yir)} = %3, 1y ~ Poisson (4)

gobooooooooboooobooooooOoooobOOoOoOobooOoOooooOoOoOoooDn

(35" xtgee 0O DOO0DOO0O (GEE: generalized estimating equations) 000000000 GLM
ooooooooooo
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2. xtgee 0 O O

0000000 xtgeeOOOOOOODODOOOOOODOO0O0DOOOO0ODOOO0DOOOODOOO xtgeeODOOO
goboooooooboooooobooobobooobooooooooooooooooobooooboooon
goboooboooobooooooo

> Example 1

[XT] xtgee O Example 1 00 Example 000000 nlswork2.dta 0000000000000 O0O0O

. use https://www.stata-press.com/data/r18/nlswork2.dta *!

(National Longitudinal Survey of Young Women, 14-24 years old in 1968)
000000000 National Longitudinal Survey 00000039140 00000000000000
1968000 19780 0000000000 00CO00ODO0O0OO0ODOOODOODOODO0N idcoded OO DOOO
year O OD0OO xtset O OO0

. Xtset

Bxtset

PanelRvariable: idcodeBl(unbalanced)
BTimeBlvariable: year, 68Eto 78,BbutBEwithBgaps
FRERERPEERDelta: 1Bunit

Unbalanced 0000000000 COO0O000OOCOOOOOOOOOOOOODOOOOODOOOOOO
goboobooboooboobooobbooboobbooboobbobDboobboobDbooboo
gboooooog

*1 0000000File > Example Datasets > Stata 18 manual datasets O O O O Longitudinal-Data/Panel-Data Reference
Manual [XT] O xtgee DO OODODODODODODODDODO
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. describe 1n_wage grade age *2

.Bdescribellln_wagelligradeBage

Variablel
BRIEIRINamekl

BFEEDisplayBRRRValue
EREEtypeBRERformatEEEElabelEEREREREVariable@label

grade
age

1n_wage BfloatBRE%9.0g 1n(wage/GNPEdeflator)
CurrentBgradelicompleted
AgelRinBlcurrentRyear

gooboboooboooooooooon

oo oo

1n_wage goooboo

grade oooo [o0-18]

age O000ooo00 [14-46]

0000 lnwage O grade, age, age’? 00 0000000000000 0ODO0O000O0O0OOOOOOO
regressUU0O00O0O00O0O0OO0DOOODOOOOOOOOOOODOOOLOODOOOOOOOODOOODOO
0000000000000 0000000000000000 idecode0 00000000 (observations)

obooooooooobooooboooooooa

. regress ln_wage grade age c.age#c.age

*3

EERRRESource

.Bregressilln_wagelligradellagelic.age#c. age

? Model
PRERResidual

PREF(3,216081) 2R11413.68
P3ERE199.18156  ProbR>BEF
2116, 081CEEE . 14089583 REIsquaredzl

BIE597 . 544680
(12265 .745840R

BEEERERTotal

FEEAdjEREsquareds
[12863.29052C 16,084k . 178021047 ROOtEMSEE

BEERER1N_wage

ECoefficientEEStd.Eerr.uuuuuutuuuu9>|t|uuuuu[QS%Hconf.Einterval]

Blc.age#c.age

BRERERE_cons

BIEE . 001693 1EEE . 0001655EREE10 . 23EIEE0 . 000RERER . 00201 74EREER . 0013688

BIEE. 86814 87CEIR . 1024 896ERERRS . 47RO . O0ORRERER1 . 06904RRRR . 6672577

*20000000 Data > Describe data > Describe data in memory or in a file

*3 0000000 Statistics > Linear models and related > Linear regression 00000000000000000 [mwp-028

ooo


http://www.math-koubou.jp/stata1406.html�
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00000 xtgeeOODOOOOOOOO0O0ODOOOO0OOOO0O0OODOOODOOO corr(independent) OO
gobogo

e Statistics > Longitudinal/panel data > Generalized estimating equations (GEE)
> Generalized estimating equations (GEE) 0 0 O
e Model O O: Dependent variable: 1n_wage
Independent variables: grade age c.age#c.age
Family and link choices: (Gaussian, Identity) 0000000

EE xtgee - GEE population-averaged panel-data models

Model  Model 2 Comelation by/if/in Weights SE/Robust Reporting Optimization
Dependent variable: Independent variables: Panel settings...
In_wage ~ L, _grade age cage#cage ~ ...
Family and ' . Inverse - Negative
link choices: Gaussian | Gaussian | Binomial Poisson | binamial Gamma
Identity © @) @) O @] Q
Log O O O O O O
Logit O
Probit o
C.log-log O
Power O O O O O O
Odds power @)
MNeg. binom. @]
Reciprocal O ‘ O O | | O
7 C B Cancel Submit
. v,

01 xtgeeJOOOO- Model OO
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e Correlation O O : Independent

EE xtgee - GEE population-averaged panel-data models

Model Model 2 Comrelation by/fif/in Weights SE/Robust Reporting Optimization

Within-group comrelation structure for PA model
() Exchangeable

© Independent

) Unstructured

@] Correlation matrix
O = . Autoregressive order

O 1 T Stationary order

O 1 - Nonstationary order

0 2 xtgee DO OOO- Correlation 0 O

e SE/Robust O O: Scale factors: Use divisor N-P instead of N [nmp]

ES xtgee - GEE population-averaged panel-data models

Model Model 2 Comelation by/iffin Weights SE/Robust Reporting Optimization

Standard emor type: Scale factors

Default standard errors () Divisar N {default)

Robust © Use divisor N-P instead of N [nmp]
Conventional

Bootstrap

Jackknife

Scale value choices

© Default for chosen family

O Pearson chi-squared over d.f.

(O Deviance over degrees of freedom
(") Do not rescale the variance

Note: The default is conventional.

O User-supplied scale

0 3 xtgee 0O ODOO- SE/Robust 00O
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.Bixtgeelln_wageBigradellagelic . agettc.age,Bifamily (gaussian)@link(identity)Bicorr(indep
>Bendent )Enmp

IterationBl:ERTolerancel= 8.765ek13

GEEBpopulationBaveragedimodelZRRRRRRERERERRERERERRENumbe relofElobsEEl 716,085
GroupBvariable: idcodeRRRRRRRRRERRERRRERRRRRRERERRENumberBofEgroups 3,913
Family :BGaussianERERERRERERERRRRERE R R ERERRRREREOb SEpe rRigroup :

Link:EERIdentity 3
Correlation: independentEERREEREEEREEREERREEREERR R REER R EEEEEENavet= FRERE4 . 1

EPREERREERERRREEREERRERR R ERR R R RRR R R RRR ERRRRRR EERRERREERRRERREMmaxE=  ERRREERERIO

ScaleBparameteri= .1408958RERRERERERRRRRRRRERERRRREP robR>Echi 26

PearsonBichi2(16081)BR= (2265 .75ERERRRRRRERERRRRERERDevianceRRRRERERR= [2265.75
DispersionBl(Pearson)B= .1408958 DispersionkE .1408958

EEEEELN_wage |RECoefficientEEStd.Eerr.EERRERZERREP> |z | EEERE] 95%Econt.Binterval]

.0752372
.1228812

Bgrade
Blage

Blc.age#c.age |BEEE.0016931ECEE. 00016550 FlE. ©020174EERER . 0013688

10 . 23CEEE0 . 000F

BRR . 8681487REE . 1024896 RERES . 47RO . 00OREREREL . 069025 . 6672728

OO00OO000O000000000 regressO00000000O0O00O0O0O0O00O0COO00000nmp OO
00o00oooooooo0ooo0oo0oo0ooo0o0D NOOODOOooooooooooooooo

oooooooooon

> Example 2

ooboooooooooo
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