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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)

gogbooobgooboobbooboobobooboobbooboobbooba

© Copyright MathOOO 00O (© Copyright StataCorp LP (used with permission)



Stata15 whitepapers

00000 glim0000000OC0DOO0O0OCO0ODOOO0OOU0OOOO0DOOUODOOOOUODDOODOOUODOOOO
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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> Example 1

[R] logistic (mwp-039) O Example 1 00 0000000000000 000O0DO0O0OOOOOOOOO
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. use http://www.stata-press.com/data/r15/1bw.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)

B glm - Generalized linear models

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

Dependent variable: Independent variables:
lew w age lwt i.race smoke ptl ht ui |v|,|
Family and Inverse - MNegative
link choices: Gaussian | Gaussian | Binomial Poisson | binomial Gamma
Identity i O o O @) Q
log| O @) O O | o | ©
Legit ®
Probit O
C log-log O
Power, O O O O @] O
Cdds power o
Neg. binem, O
Log-lng @)
Log-comp, ] _
Bernoulli trials (n): @ Ij Constant O | | Variable

00 Cancel Subrmit

01 glmO0000 - Model OO

*1'0000000File > Example Datasets [> Stata 15 manual datasets 0 0 0 0 Base Reference Manual [R] 0 gim 0000
ooooooooa


http://www.math-koubou.jp/stata1405.html�
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glmlow age Iwt i.race snmoke ptl ht ui, famly(binomal 1) link(logit)
Iteration O: log likelihood = -101.0213
Iteration 1: log likelihood = -100.72519
Iteration 2: log likelihood = -100. 724
Iteration 3: log likelihood = -100. 724
General ized |inear nodels No. of obs = 189
Optim zation .M Resi dual df = 180
Scal e paraneter = 1
Devi ance = 201.4479911 (1/df) Deviance = 1.119156
Pear son = 182.0233425 (1/df) Pearson = 1.011241
Variance function: V(u) = u*(1-u) [Bernoul li]
Li nk function :g(u) = 1In(u/(1l-u)) [Logit]
Al C = 1.1611
Log likelihood = -100. 7239956 Bl C = -742.0665
aMm
| ow Coef . Std. Err. z P>| z| [95% Conf. Interval]
age -. 0271003 . 0364504 -0.74  0.457 -.0985418 . 0443412
| wt -. 0151508 . 0069259 -2.19 0. 029 -. 0287253 -. 0015763
race
bl ack 1.262647 . 5264101 2.40 0.016 . 2309024 2.294392
ot her . 8620792 . 4391532 1.96 0.050 . 0013548 1.722804
smoke . 9233448 . 4008266 2.30 0.021 . 137739 1.708951
ptl . 5418366 . 346249 1.56 0.118 -.136799 1.220472
ht 1.832518 . 6916292 2.65 0.008 . 4769494 3.188086
ui . 7585135 . 4593768 1.65 0.099 -.1418484 1.658875
_cons . 4612239 1. 20459 0.38 0.702 -1.899729 2.822176
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