Erratafor Chapter 6

e p. 184, Table 6.4, corrected Coefficients and SE:

Table 1 Robust GEE fits for the LEI dataset

Variable Coefficient (SE) p-value
intercept  —813(1.23) <1074
neckf | ex 3.04 (0.78) <1074
ext oa —0.47 (0.82) 0.56
propl gsp 1.38 (0.41) 0.0007
proplift 1.97 (0.50) <1074
askas —0.83 (0.52) 0.11
hel p 0.68 (0.24) 0.004
comnps 1.97 (0.97) 0.04
trhand 0.07 (0.51) 0.89
trgend 0.10 (0.48) 0.84
o 0.059

The estimates are obtained by solving (6.8), (6.10)

and (6.11) withc = 1.5 andk = 2.4 (Huber’s esti-

mator).

o p. 186, 1. -6:6 = 0.027.



