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1. 0000D000n

xtgee 00000000000 ODDOOODDOODODODOO (GLM: generalized linear models) O
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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)
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¥y 000000000000000000g()00D00000D0O00000O0
logit {E(yit)} = xit3, y ~ Bernoulli (3)
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In{E(yir)} = %3, 1y ~ Poisson (4)
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[ xtgee 00D OOO0ODOO (GEE: generalized estimating equations) 000000000 GLM
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> Example 2

Example 1|0 0000000000000000 xtgeeOOOOOOO0O0OO0OO0O0DOOOOOOODOODOO
000000000000 0000000000D00000D00000000 OLS (ordinary least squares)
000000000000 0000000 exchangeable 000 0000000000000 O0OOOOOO
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xtgee, family(gaussian) link(identity) corr(exchangeable) O xtreg, re 000000000
0000 GLSOODOO0OO0O xtreg, mle000O0O000O0O000O00O0O0O00O0OOO0O0OOOO0OOOO
0000000000000 00D0Oxtgee, family(gaussian) link(identity) corr(exchangeable)
O xtreg, mle00O0000O00O00000O0O0OO0O000O0O0O0O0O0DO0OO0OOOO0OO0OOOOOOO
O00o000o0oO00o0oo0o0o0oooo0o0ooo0oooo0o0ooo0o0ooooooooooo
O0000xtgee, family(gaussian) link(identity) corr(exchangeable) O xtreg, mle 0000
xtreg, re 000000000 Example 000000 nlswork2.dtad 0000000 0ODO unbalanced O
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(1) xtgee

000 xtgeeO U OOOOOOOOOOOOOO

e Statistics > Longitudinal /panel data > Generalized estimating equations (GEE) > Generalized estimating
equations (GEE) 00O DO
e Model O O: Dependent variable: 1n_wage
Independent variables: grade age c.age#c.age
Family and link choices: (Gaussian, Identity) 0000000
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e Correlation 0 O : Exchangeable 0000000

e Optimization O O : lteration log: Suppress iteration log

xt gee I n_wage grade age c.age#c.age, fam ly(gaussian) |link(identity) corr(exc
> hangeabl e) nol og

GEE popul ati on-averaged nodel Number of obs = 16, 085
Group vari abl e: i dcode Number of groups = 3,913

Li nk: identity Obs per group
Fam |y: Gaussi an mn = 1
Correl ation: exchangeabl e avg = 4.1
mx = 9
Wal d chi 2(3) = 2918. 26
Scal e paraneter: . 1416586 Prob > chi 2 = 0. 0000
| n_wage Coef . Std. Err. z P>| z| [95% Conf. Interval]
gr ade . 0717731 . 00211 34.02 0. 000 . 0676377 . 0759086
age . 1077645 . 006885 15. 65 0. 000 . 0942701 . 1212589
c. age#c. age -.0016381 . 0001362 -12.03 0. 000 -. 001905 -.0013712
_cons -.9480449 . 0869277 -10.91 0. 000 -1.11842 -. 7776698

0000000000000 00000000O (p)0D000000ODO0D0O0ODO0OD0ODODDOOODOOOD
U0DO00bbOoOobon pdb0O estat weorrelation O OODOOOODOOODOOOODOOOODOOO
000 [XT] xtgee postestimation (mwp-166) 000000000

(2) xtreg, mle
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(4) xtgee, vce(robust)
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