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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) 0000000000 ODO ¢g()O
FOOOOOODOOOODOODOOODOOODODOOOOOODOOO0ODO0OO0OOODO0O yOOODOOOOOOg()OO
000 (identity function) DO0O0D0OOO

E(y) = x0, y ~ Normal (2)
0000000000000 00000yODOODOOODOUO0OOOOg()DOOOODUOODOODOOD
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/oooo family(binomial)
oooooo family(poisson)
oooood family(nbinomial)
ooooo family(gamma)
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> Example 1

[R] logistic (BRO1) O Example 1 0000000000000 0O00O0O0O0O0O0O0O0O0OOO0OOOO
gobooooooooOoo0oobOoUt gim00O00O00O0OO0O0OO0ODOCOO0OOOCOOOOOOODOOOO

. use https://www.stata-press.com/data/r19/1bw.dta *!

(Hosmer & Lemeshow data)

glmO00000 family(binomial), link(logit) OO0O0OO0OO0O0OOO

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

Family and link choices: (Binomial, Logit)

glm - Generalized linear models

Model Model 2 if/in Weights SE/Robust Reporting Maximization
Dependent variable: Independent variables:
low ~ ... age Iwt i.race smoke ptl ht ui i
Family and Inverse Megative
link choices: Gaussian | Gaussian | Binomial Paisson binomial Gamma
Identity| O O O @] O O
Log O O O O O O
Logit o
Probit O
C.log-log @)
Power O @ @] O QO O
Odds power D)
Neg. binom. O
Log-log @
Log-comp. @)
Bernoulli trials (n): '© 12| constant O Variable
2 ¢l Concel || submit
e ’

01 glm00000 - Model DO

*1 000 0000File > Example Datasets > Stata 19 manual datasets 0 0 O 0 Base Reference Manual [R] 0 gm 00000
oooooooao


https://www.math-koubou.jp/s19c01.html�
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.BiglmBlowllageBlwtRi. raceRBsmokellptl@htBui,@family (binomialfll)@link (logit)

Iteration@0:ERLogkllikelihoodl= (FF101.0213
Iteration@l:BRLogklikelihoodl= 2100.72519
Iteration®2:EELogRlikelihoodl= BREE100.724
Iteration@3:ERLogRllikelihoodl= BERI100.724

Generalized®linearimodel skl PIENumbertlofRobsERR=
Optimizationmmmmm: MLERRRRERRERRERRERERRERRERRRRRRRe s idua lEdfRRR 1180

PRERRR R R R R RRRERRRRRERRS calelparametert= Gl A1
Deviancel [201 . 447991 1FRRRRERRRRRRERERERR ( 1/ df )BDeviance
Pearson 21182 . 02334 25ERERERRRRERERRRRERE ( 1/ df )EPearsontl
VarianceBfunction: V(u)B=Ru*(1Qu) [Bernoulli]
LinkBfunctionkERR: g(u)B=E1n(u/(1Bu)) [Logit]

AICER F1.1611
BICEE BI742.0665

LogPlikelihoodBRR= G

ERREREEEREREERERROIM
PEEREREERNlow |BCoefficientEEstd.Berr.BRRRREZERREP> |z | BRRER[ 95%Econt .Binterval ]

(1. 0271003kER. 0364504
l.0151508EER. 0069259

. 7400 . 4570
. 19CIEE0 . 0296k

.016
. O50EREREE . 001354 8REREEL . 722804
L0210 ?l.1377390RER1. 708951
.118
.008
.099

. 38R0 . 7026k
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