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. describe 
 
Contains data from 5.1.dta 
  obs:        33,988                           
 vars:             9                          3 Sep 2009 09:31 
 size:       713,748 (99.9% of memory free) 
-------------------------------------------------------------------------------- 
              storage  display     value 
variable name   type   format      label      variable label 
-------------------------------------------------------------------------------- 
caseid          float  %9.0g                  Case ID 
schoolid        int    %9.0g                  School ID 
score           byte   %9.0g                  Score 
cohort90        byte   %9.0g                  Cohort 
female          byte   %9.0g                  Female 
sclass          byte   %9.0g                  Social class 
schtype         byte   %9.0g                  School type 
schurban        byte   %9.0g                  School urban-rural classification 
schdenom        byte   %9.0g                  School denomination 
-------------------------------------------------------------------------------- 
Sorted by:   
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. xtmixed score || schoolid:, mle variance nostderr  
 
Performing EM optimization:  
 
Performing gradient-based optimization:  
 
Iteration 0:   log likelihood = -143269.53   
Iteration 1:   log likelihood = -143269.53   
 
Mixed-effects ML regression                     Number of obs      =     33988 
Group variable: schoolid                        Number of groups   =       508 
 
                                                Obs per group: min =         1 
                                                               avg =      66.9 
                                                               max =       190 
 
 
                                                Wald chi2(0)       =         . 
Log likelihood = -143269.53                     Prob > chi2        =         . 
 
------------------------------------------------------------------------------ 
       score |      Coef.   Std. Err.      z    P>|z|     [95% Conf. Interval] 
-------------+---------------------------------------------------------------- 
       _cons |    30.6006   .3694317    82.83   0.000     29.87652    31.32467 
------------------------------------------------------------------------------ 
 
------------------------------------------------------------------------------ 
  Random-effects Parameters  |   Estimate   Std. Err.     [95% Conf. Interval] 
-----------------------------+------------------------------------------------ 
schoolid: Identity           | 
                  var(_cons) |   61.02457          .             .           . 
-----------------------------+------------------------------------------------ 
               var(Residual) |   258.3572          .             .           . 
------------------------------------------------------------------------------ 
LR test vs. linear regression: chibar2(01) =  3749.78 Prob >= chibar2 = 0.0000 
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. xtmixed score, mle variance nostderr 
 
Mixed-effects ML regression                     Number of obs      =     33988 
 
                                                Wald chi2(0)       =         . 
Log likelihood = -145144.42                     Prob > chi2        =         . 
 
------------------------------------------------------------------------------ 
       score |      Coef.   Std. Err.      z    P>|z|     [95% Conf. Interval] 
-------------+---------------------------------------------------------------- 
       _cons |   31.09462   .0939156   331.09   0.000     30.91055    31.27869 
------------------------------------------------------------------------------ 
 
------------------------------------------------------------------------------ 
  Random-effects Parameters  |   Estimate   Std. Err.     [95% Conf. Interval] 
-----------------------------+------------------------------------------------ 
               var(Residual) |   299.7787          .             .           . 
------------------------------------------------------------------------------ 
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