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SPLUS function for the hybrid GEE-approach

· gee.hybrid (Y = Y, X = X, link = rep(1, (dim(Y))[2]), alphamethod = 1) computes the hybrid-GEE estimates. For each column of the Y-matrix, the user has to specify a link function in the “link”-vector, link = rep(1, (dim(Y))[2]): 

(i) 1 … identity link function, normal distribution, 

(ii) 2 .. exponential link function, 

(iii) 3… probit-link function, 

(iv) 4 … inverse link-function. 

The parameter alphamethod selects the method used for the estimation of the correlation structure: 

alphamethod=1 … exchangeable variance/covariance matrix, 

alphamethod=2 … unstructured  variance/covariance matrix, 

alphamethod=3 … variance/covariance matrix used in the application of the hybrid paper. 

The user can add additional variance structures by changing the SPlus code in the appropriate section of the code. 

Other functions: transform, transform.var, X.twindata, Y.twindata

Load Splus-functions with the command: data.restore("c://stat_mod.txt")

The function and datasets have been stored with the command: 

data.dump(c(“Y.twindata”,“X.twindata”,”gee.hybrid”, “transform”, “transform.var”, “twin.data”), “c://stat_mod.txt”)

Results:

	
	Intercept 1
	Intercept 2
	Intercept 3
	Intercept 4
	Beta1
	Beta2
	Beta3
	Beta4

	Estimate
	1.1756
	1.0460
	0.9961
	0.9817
	0.0462
	0.0487
	0.0448
	0.0354

	Std. Error (robust)
	0.0189
	0.0162
	0.0149
	0.0151
	0.0271
	0.0221
	0.0204
	0.0202

	P-value (robust)
	0.0000
	0.0000
	0.0000
	0.0000
	0.0879
	0.0274
	0.0278
	0.0791

	Std. Error
	0.0182
	0.0150
	0.0141
	0.0138
	0.0272
	0.0225
	0.0211
	0.0205

	P-value
	0.0000
	0.0000
	0.0000
	0.0000
	0.0889
	0.0303
	0.0338
	0.0840


Please note that the dataset is slightly smaller than the one used in the paper, but shows the same effects as the one discussed in the paper.  

