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

(Longitudinal analysis of pig weights)
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. list id week weight if id == 1 *2

idEEEweekEEEweight

BEL.
BR2.
BR3.
BIE4 .
BIRIS. B1ERRRRRSERERRERA8

BR6. B1REEREE6RERRERS4 . 5
BR7.
B8,
BIES.
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*1'0000000File > Example Datasets > Stata 19 manual datasets 0 0 O O Multilevel Mixed-Effects Reference Manual
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80+

60+

weight

40+

204

week

gbooboooocooooooobooboooobOdoboboOoooooooooOobOOobOoOoOOobOOoDbOon
pig.dta0 000000000 48000000000000O0O0O0O0O0OOOCCCOOOOO0O00O0000O
ooo4LKU0000000000000O0DOOOO0OO00O0DOODOOOO000O0DOODOO000O0DOOO0O0OO
oooooo00000000000000o0o0o0n (2)0000o0o0000 Zjw, 00000000000

0000000 (random-intercept) 0000000 D0O0ODO0ODODOOODODOODODOODOOOOOOD
gog

weight,; = (o + fiweek;; +uj + €5, i=1,...,9; j=1,...,48 (4)

20000000000 2000000 jO00000000O0OO0CO0O0O0O00ODOOOCO id0OO0ODO1
000000 :000weekO0OOOO0OO0O0O0O0O0O0O0OOOOO

000000000D000000 By+piweek;; 00000000000 1000000000000000O
oo00dodnow; 0000000000000000000O0000000O00000000000O000000
coooooooooooboOoooooooOoo yjO000 id00000000O0O0O0O0O0O0O0O0OOOOOO

*30000000 Graphics > Twoway graph (scatter, line, etc.)



Stata19 whitepapers

e Statistics > Multilevel mixed-effects models > Linear regression O O O
e Model O O: Estimation method: Maximum likelihood OO0 OO OO
Fixed-effects model: Dependent variable: weight

Independent variables: week
Random-effects equations: Create. ..

B mixed - Multilevel mixed-effects linear regression

Model by/iffin Weights SE/Robust Reporting EM options Maximization

Estimation method

© Maximum likelihood

Fixed-effects model

Dependent variable: Independent vanables:
weight e week =
(] suppress constant term

Random-effects model

Random-effects equations:

Create...
Edit

Disable

Enable
Press “Create” to define an equation

Options
(] Compute degrees of freedom

Residual
(] Residuals
Type iriab
Independent
al Al Wi 5 Constraints on fixed effects
w Manage...
b

() Restricted maximum likelihood (REML)

01 mixedJOOOO- Model 0O




Stata19 whitepapers

e Equation 100000 : Level variable for equation: id

EE Equation 1 x

Level variable for equation:
id v

Random coefficients

© Independent variables
"j Crossed-effects factor vanable 7

Variance-covariance structure of the random effects

independent hd
[ ) Suppress constant term from the random-effects equation

[ Frequency weights:

() sampling weights:

c

0 2 Equation 100000 -00000O0O0

.EmixedBweightEweekd| |@id:
PerformingBEMEoptimizationt. ..
Performing@gradientibasediloptimization:
Iterationi0:EELogElikelihoodE= E1014.9268

Iteration®l:BRLogllikelihoodl= 21014.9268

ComputingBstandardEerrorsH. . .

MiXede'F'FeCtSMLr‘egr‘essionhlhu-u-||-||-||-||-||-J|-n-n-nA||~||~||-||-||-||.||.||-||-||-||.||Jumbe|"O'FObS= ?
GroupBvariable: id Number&ZofRigroupsl= B
|‘||‘||.||.||?||?||?H?H?|\.||.||.||.||.||.||.||.||.||.||.||.||.||.||.||.||.||.||‘||‘||‘||.||.||?||?||?||?H?H?|\.||.||.||.||.||.||.||.||.||.||~||~||~|\)bsper‘gr‘oup:

2 2 2 2 2 2 2 2 2 2 2 2 2 2 2 3 3 3 3 3 3 3 3 3 3 3 3 3 3 3 3 3 3 3 3 2 3 2 2 3 3 3 3 B B B B M g S B B2 B3 B2 B2 B2 B2
19
25337.49
?= [0 .0000

353 2 3 2 B3 3 3 2 1 3 3 3t 3l 3 R 3 = Y
WaldBchi2 (1)l
LogilikelihoodB= 1014.9268 ProbE>Echi2BE
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PEEREREweight |ECoefficientEEStd.Berr.FRRRREZERREP> |z | EERER[ 95%Econt.Binterval ]

EEweek
_cons

EIEIE6 . 209896LRIR . 03901 24ERR159 . 18RRI . 000RREEE6 . 1334 33RERR6 . 286359
118 .18472RRE20.52651

BERandomBleffectsBparameters |BEEREstimatelRREStd.Eerr.ERERRR[95%conf.Binterval]

id:@Identity
PRRRRERRERRRRRRERERVar (_cons) |ERE14.81751FRR3. 124226 RRRERES . 801716FRRR22 . 40002

PRRRRRERRERRRERVar (Residual) |BERE4 . 383264ERE . 316334 8EREREE3 . 80511 2ERRRRS . 04926

LREtestRvs.BlinearBmodel: chibar2(01)B= 472.65 Prob@>=kichibar2k= ©.0000
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