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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
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E(y) = x0, y ~ Normal (2)
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logit {E(y)} = %3, y ~ Bernoulli (3)
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In{E(y)} = x8, y ~ Poisson (4)
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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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> Example 1

[R] logistic (mwp-039) O Example 1 00 0000000000000 000O0DO0O0OOOOOOOOO
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. use http://www.stata-press.com/data/r17/lbw.dta *!

(Hosmer & Lemeshow data)

glm0 0000 family(binomial), link(logit) D0 OOOOOOOOO

e Statistics > Generalized linear models > Generalized linear model (GLM) OO0 O
e Model 0 O: Dependent variable: low
Independent variables: age lwt i.race smoke ptl ht ui

Family and link choices: (Binomial, Logit)

B glm - Generalized linear madels

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

Dependent variable: Independent variables: _
lovw Ea age bwt i.race smoke ptl ht ui |1 .|
Family and Inverse Megative
link choices: Gaussian | Gaussian | Binomial | Poisson | binomial | Gamma
dentity O O O O O O
leg| O O O O O O
Logit ®
Probit | O
C. lag-lag O
Power O O O O O Q
Odds power O
Meg. binom, - - . O
Log-log . O |
Log-comp. 0 |

Bernoulli trials (n): @ 1|$_. Constant (O ~ Vanable
el Conee || s

01 glm00000 - Model OO

*1' 000 0000File > Example Datasets > Stata 17 manual datasets 0 0 O 0 Base Reference Manual [R] 0 gm 00000
oooooooao
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.BglmPlowRlagelllwtRi. racelsmokelptlBhtRui,Bfamily (binomial®@l)@1link (logit)

Iterationi0:RERlogRlikelihoodi= [ER101.0213

Pearson =[IPI182 . 0233425 RRRERERERERRRRRRE ( 1/ df )EPearsonkRl
Variance@function: V(u)B=Bu*(1Bu) [Bernoulli]
LinkBfunctionERER®: g(u)B=Eln(u/(1Ru)) [Logit]

ER=EEEERL.1611
EE=EEE742.0665

LogRlikelihoodBERE= E1100.7239956 BICRP

FRRRRRERRRRRREREROIM
BCoefficientBREstd.Berr . RERRERZEREREP> | z | BEERE[ 95%kconf . Binterval ]

BIRIE. 6271003 . 0364504RREREO . 74EREO .

.029

BIEE1 . 26264 7REER . 5264101C1C]
EIEE. 862079 2RRR . 439153 201l

212 . 40EIEE0 . 016RRERERER . 23090242 . 294392
. ©50REEEE . 001354 8RRRE1 . 722804

EEEEEROther

ERERRERERsmoke |BEER.9233448RER . 4008266R

. 30RIRR0 . 021CR]
.118
.008
.099
. 7020k

Bl.137739CEREERL . 708951
1.220472
. 3.188086
.14184840RFRR1 . 658875
?IP11 . 89972902 . 822176

2RIE. 7585135 .45937680
BIEE . 46122 39RRRE1 . 204 59C1]
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