Stata19 whitepapers

xtgee - DO ODOOOOO 0O OO0 O

xtgeeDOOOOOOOODOOOOOOOOODOOOODOOOOOOOO

1.00000000
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/r19/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
BRR PEDelta: 1Bunit

Unbalanced 0000000000 COO0O000OOCOOOOOOOOOOOOODOOOOODOOOOOO
goboobooboooboobooobbooboobbooboobbobDboobboobDbooboo
gboooooog

. describe 1ln_wage grade age"‘2

.Bdescribellln_wagelligradeBage

VariableRBRERERStoragelEDisplayEEEValue
EERENameREERREERE LY peREERformatEEERlabe 1EEEEREVariableflabel

1n_wage BfloatBRRE%9.0g 1n(wage/GNPRdeflator)
grade BEbytell CurrentBgradelicompleted
age BbytelRER%8 . 0g AgelRinBlcurrentRyear

*1'0000000File > Example Datasets > Stata 19 manual datasets O O O O Longitudinal-Data/Panel-Data Reference
Manual [XT] O xtgee DO OODOO0OO0OOODODODO
*20000000 Data > Describe data > Describe data in memory or in a file
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oo oo

1n wage oooogo

grade oooo [o0-18]

age 00000000 [14-46]

O0O00 lnwage O grade, age, age’ 000 000000000000000000000OD0OODOO
regress 10 0000000000000 O00O0O0O0O0O00O0O0O0OCOOO0O0O0O0O0O0O0O0O0O0O0O0OOO0O03
000000000000 000D0000D00000D0000 idcoded0DDOO0O0DDO (observations)

gogboogooboobboobooboboooboo

. regress ln wage grade age c.age#c.age ™

.BregressBlln_wageligradellagelic . age#c. age

BEREREESource | BREREERESSERRERERRRRR fERRERREMSEREREREENumbe rElofRob sERR=ERRR16 , 085
PRERF(3,216081)E BR1413.68
EEREEREEEModel | ERS597.54468EFEEREREE3EREE199.18156  ProbR>EFERE 10 . 0000
BEEREResidual | E2265.74584BRRER16,081R. 14089583 REIsquared:k [0 . 2087
FEEAdjEREsquareds [10.2085
ERTotal | [2863.29052EFER16,084ER.178021047 RootEMSEREE

B.37536

EEEEEL1N_wage |ECoefficientEEStd.Berr.ERRRREtEREEP> |t |EEEER[95%Econt.Binterval]

=

=

Bgrade .07244830RER . 0014229ERER50 . 91RIRIREO . 000RREEE . 069659 2RRRR . 0752374
Flage .1064874RER . 0083644EFER12 . 73EEE0 . O0QREEEE . 090092 2RERE . 1228825

Blc.age#c.age .00169310EE. 0001655ERE10 . 23RO . O0QRREEE . 00201 74RERE . 0013688

F_cons |[GEE.8681487CER. 1024896FRERERS . 47EIFR0 . 00ORRRRER1 . 06904ERER . 6672577

*3 0000000 Statistics > Linear models and related > Linear regression
ooo

00000000000000000 /mwp-028
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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

xtgee - GEE population-averaged panel-data models

Model Model 2 Correlation by/iffin Weights SE/Robust Reporting Optimization
Dependent variable: Independent variables: Panel settings..
In_wage ~ ... grade age c.age#cage ot
Family and . Inverse . Negative
link choices: Gaussian | Gaussian | Binomial | Poisson | binomial | Gamma
' \dentity  © O O o) o) O
Leg O O @ O @ O
Logit_ @
Probit O
C.log-log @)
Power O O @ O @ O
QOdds power | O
MNeg. binom. O
Reciprocal | O O @) O
711G By Cancel Submit
L

01 xtgeeOOOOO- Model OO
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e Correlation O O : Independent

EE xtgee - GEE population-averaged panel-data models

Within-group correlation structure for PA model
() Exchangeable

© Independent

() Unstructured

~
o

Correlation matrix
Autoregressive order

Stationary order

O 0O

1 . | Nonstationary order

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

0 2 xtgee 000 O0O- Correlation 0 O

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

xtgee - GEE population-averaged panel-data models

Standard error type:

Default standard errors
Robust

Conventional
Bootstrap

Jackknife

Note: The default is conventional.

Model Model2 Correlation by/if/in Weights SE/Robust Reporting Optimization

Scale factors
() Divisor N (default)
© Use divisor N-P instead of N [nmp)]

Scale value choices

© Default for chosen family

() Pearson chi-squared over d.f.

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

O User-supplied scale

0 3 xtgeeOOOOO- SE/Robust 00O
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.BIxtgeelln_wageBigradellagelic . agettc.age,Bifamily (gaussian)@link(identity)Bcorr(indep
>Bendent )Enmp

IterationBl:ERTolerancel= 8.765ek13

GEEBpopulationBaveragedimodelZRRRRRRERERERREREREREEENumbe relofElobsEEl 216,085
GroupBvariable: idcodeRRRRRRRERERRERRRERRRRRRERRRERENumberBofRgroups 3,913
Family :BGaussianERERERRERERERRERERERERRERERERREREREOb SEpe rRigroup :

Link:EERIdentity® ;
Correlation: independentEREERRRERRRRRRERRRRRRERRRRRRERRERRRRRRERavgR= BRRERA . 1
PREEREERREERRRERERRRRER R R ERR R RRR R R RRR R RRRR ERRRERRERRRRRRREMmaxE=  ERRREERIERIO

ScaleBparameteri= .1408958RERRERRRERRERERRRERRRERRREProbR>Echi 26

Pearsonlichi2(16081)ER= (2265 .75ERFRRRRERERERRERERERDeVianceRRRRERERR= [2265.75
DispersionBl(Pearson)B= .1408958 DispersionBE .1408958

EEEERLN_wage |BECoefficientEEStd.Eerr.EEERERZERREP> |z |EEERE] 95%Hcont.Binterval]

.0752372
.1228812

Egrade
lage

10. 23RO . 000Fk

Blc.aget#tc.age |BEE.0016931ECER. FlE. 0020174EEEER . 0013688

EE] 218 . 470 . 000 REREL . 06902 5EREE . 6672728

B _cons |GCRE.8681487CRE.

OO00OO000O000000000 regressO00000000O0O00O0O0O0O00O0COO00000nmp OO
00o00oooooooo0ooo0oo0oo0ooo0o0D NOOODOOooooooooooooooo

oooooooooon

> Example 2
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