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~. —>#3), InsHli A Del MBR. 47 (Home). 17 R (End). E—47(PgUp). F —47(PgDn). Bk
¥ ( Tab). F3&(Ctrl-Home 1T 5). A A#treview [ n] 7~ B A B4y 4 . Windows ik T §E 5
A AN .

TE %3¢ T stata/mnultf , A FIF10 BEASEER R G0 . S 500 LA 't e 68 R B B 45 5 [ 22 Bk
TP . FEWindowsi A< 71 4 H edit Flbrowse 48 F1 i B0 209 T1ER .

O, EERA

Stata FIEHEAF R EE Ty, BB | BORE BE B0URS BE VT /4. 5. -5 5.2, .5, 5.2E+2. 5.2D 424

REVENRR. AUTHREMESE.
FIF H A BRI str2,strd,...,str80, 1" Example” . 72.17, 77,
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all(TAEZR). float(FanTF MR re(RFIME). skip(Bkid3k). b(BEIHRE). if(5%
). n(HEFIE ) using(FH L R) . coef(RE) . in(WETEH). N(BWEL) . _weight(f&
). cons(F ). int(BERIFE/R). pi(n). with(5). double(BUKEE) long(K B %) . _pred (TR
f8).
Stata K JR 46 B985 72 — M TE R, AR AR 8 UAR 8 44 R 7m WE 12N, Stata [F]
I AT ORI 1 B o W IR BARFERE X, 5 — S RSB _cons AR, HEATT
A0, XXFRAXPIER, 0] f1 4y 2 convert JE . set contents xp A PLHEZE — /N &= 44 4 _cons.
Stata [ F LA T B SCAF 4R 7R

.det ASCIT % #% 7

.do 1B4T 3L

.dta Stata % 2 ) £ P8 SC 4

.gph EJE T

log BAT W F XM

raw ASCII #% =X ¥ #5045 45

XP Stata # 25 X AR £ 95 46

AR BRAE R EAR K <SCFBRAERRT> [REIIR] using < 4>, W

infile x1 x2 str10 (x3 x4) yl-yl0 using myin
outfile using myout

graph using mygph

log using mylog

5 — RRITER ) 73 A S Fmyin MG H S Fmyout, 2 = 4] A I B 7R B 30 Fmygph,
58 00 A1) Flmylog SCHFF A SR, TFFLUJR . BALOG ON FILOG OFF fEid K847 15 & i P13 IF
Ko
B> H B 51, Stata A8 9 TE AR R
[by varlist] fiy & [varlist] [=exp] [if exp] [in range] [,options]. H:Hvarlist AL B F|FK . exp N
IR, exp & —NBEHEMHIRIEX, range RNV, options £ FH RAEIN, —BK
Utoptions Snooptions Xf N, FLEETN&H S BN IZBRERES W .
Stata FETF kN B 5 (%) AT R, FE.DOSCAF R A I /* */ R
Stata F)RIEX 5 HEBRMA K EH A XA, 5C &SR,
H2E BRI HL: abs(x) - acos(x) - asin(x) « atan(x) « comb(x) « cos(x) exp(x) In(x) » Infact(x)  Ingamma(x) « log(x) + log10(x)«
vt ek £

Binomial(n,k,7) ZEniX W 22 kK PA L F 1 2
binorm(h,k,p) fHR RECA o KP4 IEDS R A
chiprob(df,x). invchi(df,p) B HE Ax FIERFT7.
fprob(df1,df2,f) . invfprob(dfl,df2,p) F-434f
gammap(a,x)~ invgammap(a,p) 5825 5 AF
ibeta(a,b,x) A 584 W& 43 A

invbinomial(n,k,p) ¥ — T 4 4



§8.1 b F % 321

invnchi(df,1,p) nchi(df,1,x). npnchi(dfx,p) &L T .
invnorm(p)~ normd(z)~ normprob(z) IEZ 747

invt(df,p)+ tprob(df,t) t737f o

uniform ()35 £h BE L%k

HHI K % date(s1,52)+ day(e). dow(e) mdy(m,d,y). month(e). year(e).
FFF B PR index(s1,52) « length(s) « lower(s) « ltrim(x) « real( s)  rtrim(x) . string(n) - substr(s,n1,n2) .\ trim(x)  upper(;
HoAh e %5 : autocode(x,ng,xmin,xmax) . cond(x,a,b) . float(x)  group(x)- int(x) » max(x1,...,xn) » min(x1,...,xn) , sum(x)
, xn) ~ round(x,y). sign(x). sum(x)o
Stata ZFE E SCE T MW S B EALIE R, Pr LR M A2 help macros” ZR73 — 2245 R, W
BFAER—NSHERER 1 BN R%2, F5%. RHIEETRKRMELR-9, ZIHEENK
HStata HIGRKAE, HH 2T fir S
replace varname=. if varname==-9

HEATDMRXFRRE, RSN GSRIRBBIN. FBIERF

program define fix
replace %_1=. if %_1===

end

BIEAE T & Mfix FRIREFF 4, W AUUE A fix varl’, BEAH 24 T 3047 : ‘replace varl=. if varl==9’,
HARBE AR RS BT

. program define fix
1. replace %_1=. if %_1==9
2. end

WIR IR EE A B Az, Wiy & fix 2 8 A x4

. BT 5L

Stata $&MIL T —ER M H 22 FE T, W: intro.tut,graphics.tut,tables .tut,anova.tut,regress.tut,probit.tut
survive.tut, statkit.tut, graphkit. tut, datakit.tut, qckit.tut, ourdata.tut, yourdata.tut.f# F doBtutorial
14 o Wintro.tut 437 :

. use c:\statalauto

. describe

. drop mpg hdroom runk length turn displ gratio
. list in 1

. summarize rep78

. tabulate rep78, plot

. list if rep78==

. list if rep78==5

. tabulate rep78 foreign

. tabulate rep78 foreign, column

. tabulate rep78 foreign, column nofreq chi2

. tabulate foreign, summarize(rep78)
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. graph weight price

. plot weight price

. correlate weight price

. regress weight price

. predict resid, residual

by foreign: summarize weight price resid
. generate weightd = weight if "foreign
. generate weightf = weight if foreign
. graph weightd weightf price

. plot weightd weightf price

. graph weightd weightf price

. graph price weight, by(foreign) total
. plot weightd weightf price

. regress weight price foreign

A5 Brep78 R WA WM S HBHL, Fsummarize RMEL, H KR BRIFNERMRITE
B, GREFNERBICIANEZERN F, PR IR G ? 2B foreign’ & —MRHER, &
ZEHEE, HAEA0 B, B X MR RATHIR . (LA BG5S, JEEE ™
EHIEEZRMRT SR, THERBEAEZRRPFYEELR. ASMEFEESENN
B, REWT? —F AT ARELTLERNE. BREER, MEMKH LA, EEHRENT.
BH BRI &R, ff  Hplot BRI RB—F. MUEREESME MR, TS E—
MEE. #E—H, BEESNENEIESHT. BIERERZER —%2 Aresid MERER. [
H T2 )5, Stata FEI T X L6455 DL & REL, predict WAEH T X L/5 B, 456 RGEIE K
11 Hpredictions, residuals, PA Kinfluence statistics. IXFER] AR, EH =53 OFE4EdxF
AR, EEE/M‘E R LBREXENS? BRER, F—0#& TNHE>4)LFytistn
FEE,

§8.2 HJit4#h
§8.2.1 #it#HlE

%4 . tabulate

58 MR RIS RL, EATEAE =Fow, MR DIA 2y, S RATI S K22 JRAG e -

Disease 1 Disease 2 Disease 3
Drug 1 42,44,36 33,26,33 31,-3,25

13,1922 21 25,24
Drug 2 28,2334 34,3331  3,26,28
42,13 36 32,4,16
Drug3 1,29,19  11,9,7 21,1,9
1,-6 3
Drug 4 24,922  27,12,12 227,25
2,15 516,15 5,12

. use systolic, clear
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. tabulate drug

. tabulate drug disease

1§ H fir @ tabulate =K. FERHYERSD, Stata AJLLHHFZIEHEIN, Uinofreq (A FT EIR
)\ column (#REFIAH ) row IREATH L) Seell (4T H ). TREIR T disease
Hdrug K XEHRGEWR, e EHMBELHKE T .

. tab dis dr, col row cell
. tab disease drug, chi2

Patient’s| Drug Used

Disease| 1 2 3 4 Total

___________ o

1| 5 | 19

2 | | 19

3 | 5 | 20

___________ o

Totall 15 15 12 16 | 58
chi2(6) = 1.4048 Prob>chi2 = 0.966

Xt F 2 gERAG WAL, R TF = Evarl. var2 Kvars, i :

. sort varl

. by varl: tabulate var2 var3
T Y5 WA R RRIIR

. tabulate drug, summarize(systolic)

| Summary of Increment in Systolic B.P.

Drug Used| Mean  Std. Dev. Freq.
____________ o
1| 26.07 11.68 15

| 25.53 11.62 15

| 8.75 10.02 12

| 13.50 9.32 16
____________ o
Total | 18.88 12.80 58

. tab disease drug, sum(systolic)
. tab disease drug, sum(systolic) mean
. sort varl

. by varl: tab var2 var3, sum(contvar)

FEAESHEGERE, SR T IME . FeEZE KW s 8 S s s A B R H R AN g
= (mean, standard, freq), % 4L,
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§8.2.2 HESWHMAZESLW

HEAT 77 22 43 W7 48 F i S oneway . anova Fltesto FRATIAR 3¢ F 1 26 &6 4 T 4= 4L (K158 AN A
FI# kL. oneway i & i THone-way ANOVA A HY - GEA P PN LL 8, HAB VR A : oneway &k N AR
BEEHTE, kit

. oneway systolic drug

. oneway systolic drug, tabulate

. oneway systolic drug, bonferroni

. test drug

. test drug drug*disease

. test drug, error(drug*disease)

. anova systolic drug disease

. regress

. anova systolic drug disease

. anova systolic disease drug, sequential

. anova systolic drug disease drugkdisease

. test _coef[ drug[2] ] = _coef[ drug[3] 1]

. test _coef[disease[2]] + 3*_coef[disease[3]] = 6 + _coef[disease[3]]
. quietly anova systolic drug disease drug*disease
. test, symbolic

. test drug, symbolic

. use sysage, clear

. summarize age

. anova systolic drug disease age disease*age, continuous(age)
P a RwT

Analysis of Variance

Source S8 df MS F Prob > F
etveen grows 1323851 3 10464164 909 0.0001
Within groups 6206.91667 54 114.942901
ot ooussr st e
Bartlett’s test for equal variances: chi2(3) = 1.0063 Prob>chi2 = 0.800

| Summary of Increment in Systolic B.P.

Drug Used| Mean  Std. Dev. Freq.
____________ o
1| 26.07 11.68 15

| 25.53 11.62 15
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4 | 13.50 9.32 16
____________ +____________________________________
Total | 18.88 12.80 58
Bartlett’s test for equal variances: chi2(3) = 1.0063 Prob>chi2 = 0.800

Row Mean-|

Col Mean |

Comparison of Increment in Systolic B.P. by Drug Used

-17.32
0.001

-12.57
0.012

Source |

drug

drugxdisease

|
|
|
disease |
|
|
|

Residual
Total |

Source
drug
Residual

Source

drug drug*disease

Residual

(Bonferroni)
2 3
-16.78
0.001
-12.03 4.75
0.017 1.000
Number of obs = 58
Root MSE = 10.5096
Partial SS df MS
4259.33851 11 387.212591
2997.47186 999.157287
415.873046 207.936523
707 .266259 117.87771
5080.81667 46 110.452536
9340.15517 57 163.862371
Partial SS df MS
2997.47186 3 999.157287
5080.81667 46 110.452536
Partial SS df MS
3770.69912 9 418.966569
5080.81667 46 110.452536
Partial SS df MS

Source

R-square

Adj R-square

F

9.05
1.88
1.07

0.4560
0.3259
Prob > F

0.0001
0.1637
0.3958

Prob > F

gy

gy BB g By S Sy B

Prob > F
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___________ o
drug | 2997.47186 3 999.157287 8.48 0.0141
drug*disease | 707.266259 6 117.87771
Source | SS df MS Number of obs = 58
————————— Fomm F( b5, 52) = 6.38
Model | 3552.07225 5 710.414449 Prob > F = 0.0001
Residual | 5788.08293 52 111.309287 R-square = 0.3803
————————— ettt Adj R-square = 0.3207
Total | 9340.15517 57 163.862371 Root MSE = 10.55
Response variable is systolic
Variable Coefficient Std. Error t Prob > [t] Mean
_cons 9.878751 3.317476 2.978 0.004 1
drug
1 12.46897 3.807342 3.275 0.002 .2586207
2 12.36457 3.80698 3.248 0.002 .2586207
3 -4.526825 4.033439 -1.122 0.267 .2068966
4 (dropped)
disease
1 6.434081 3.388837 1.899 0.063 .3275862
4.294931 3.400646 1.263 0.212 .3275862
(dropped)

(1) drugl[2] - drug(3] = 0.0, F(1, 52) = 16.89, Prob > F = 0.0001
(1) disease[2] + 2.0 disease[3] = 6.0, F(1,52) = 0.25, Prob > F= 0.6182

Number of obs = 58 R-square = 0.6221
Root MSE = 8.48737 Adj R-square = 0.5604
Source | Partial SS daf MS F Prob > F
___________ o~
Model | 5810.41855 726.302318 10.08 0.0000
I
drug | 2791.94475 3 930.648251 12.92 0.0000
disease | 129.092158 2 64.5460789 0.90 0.4148
age | 1817.80067 1 1817.80067 25.23 0.0000
disease*age | 43.4069507 2 21.7034754 0.30 0.7412
I
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Residual | 3529.73663 49 72.0354414

___________ gy

Total | 9340.15517 57 163.862371

AT T Z2 3R, AR 25 IR N\ 22 TR WL 4 s ) 5032 2 2 35 D o A Ml tabulate 126750
i}, Stata & H R EFNACE ERIE, KRG RMEA . A6 Bonferroni /7 A HEAT P
PEEI TR - BRI —APIRER . WAL RS, kNAZRRME, #H2REZHY)
RGP o AT S 05 R AT 7 R e S A test & ARSI 25 W0 O VE R LA RS HLAE T
BRAEFFHIHE %, Stata (M KR AR RB TR RE, BWEHATRR. TEINZ)E,
MR EIET o test WA AT A TR GG MDA R E SAMK IS — . B =P 4P R B B
Al o Stata i A] B H 0 5 327 1 BR BNV 28 o 56 1A AT Al v R Bl 7E WA AR L2 32 B 4k
M )5, FTHEAT 0I5 2 0 47 DA SR A P A2 & fEage.

§8.2.3 [EIAH R

i FH & A) : regress. test. predict Mistepwiseo L A O 2 ) %R EAT 0B . 24T RSP
A

. describe
. summarize
. regress drate medage medagesq pcturban
. test medage medagesq
. test medage=2*medagesq
. test 2x(medage-medagesq)-(medage-medagesq)/2=(medage-medagesq)/2+medagesq
. test pcturban=medage, accumulate
. correlate, _coef
. stepwise drate medage medagesq pcturban
. predict dhat
. summarize drate dhat
. predict influ, cooksd
. summarize influ, detail
. list state if influ>1
. regress drate medage medagesq pcturban if influ<1
. summarize pop
. regress drate medage medagesq pcturban =pop
. use hsng, clear
. keep hsngval faminc rent pcturban region
. describe

. regress rent hsngval pcturban (faminc reg2-reg4 pcturban)

HERN:

Source | SS df MS Number of obs
————————— R F( 3, 46)

50
31.47



3 .000018643
46 5.9236e-07

49 1.6975e-06

Std. Error

.001207
.0000206
8.29e-06
.0178979

= 44.03, Prob
edagesq = 0.0

= 0.15, Prob
edagesq = 0.0
0.15, Prob
edagesq = 0.0
0.0

21.85, Prob

rban

dagesq pcturban

\

Prob > F
R-square
Adj R-square
Root MSE

.0000

.7021

.7021

.0000

________ e ————————

328
Model | .000056593
Residual | .000027249
_________ +_______________
Total | .000083179
Variable | Coefficient
————————— +
drate |
————————— +
medage | .0004851
medagesq | 2.37e-06
pcturban | -.0000353
_cons | -.005598
————————— +
(1) medage = 0.0
( 2) medagesq = 0.0
FC 2,  46)
(1) medage - 2.0 m
F(C 1, 46)
(1) medage - 2.0 m
FC 1,  46)
(1) medage - 2.0 m
( 2) - medage + pctu
F( 2, 46)
| medage me
medage | 1.0000
medagesq| -0.9985
pcturban| 0.3235 -
_cons| -0.9984
Variable | Obs M
drate | 50 .008
dhat | 50 .008
Source | Ss
Model | .000038537
Residual | .000014471

1.0000

0.3352 1.0000
0.9942 -0.3385
ean Std. Dev
436 .0013029
436 .0010684
df MS

3 .000012846
46 3.1458e-07

.0039915
.0045433

1.0000

.0106902
.0111047

Number of obs
F( 3, 46)
Prob > F

R-square

2 )\ E Stata

0.0000
0.6724
0.6510
.00077

29.54
875.422
66.94913

50
40.83
0.0000
0.7270



§8.2 Fit At

medage
medagesq
pcturban

_cons

Dropping:

Source

Model

Residual

medage
pcturban

_cons

Model

.000053008

Coefficient

.0005844
-4.36e-07
-.0000285
-.0063644

.0000565922
.000027256

.000083179

Coefficient

.0006238
-.000035
-.0076466

36677.4033
24565.7167

61243.12

Coefficient

49

1.0818e-06

Std. Error

0.

.000994
.0000163
6.53e-06
.0152071

0133

.000027961
5.7993e-07

1.6975e-06

Std. Error

.0000658
7.73e-06
.0019034

18338.7017
522.674823

1249.85959

Std. Error

Adj R-square
Root MSE

Number of
F(C 2,
Prob > F
R-square
Adj R-square
Root MSE

Number of
F(C 2,
Prob > F
R-square
Adj R-square
Root MSE

obs

47)

obs
47)

30.11047
909.3716
73.66408

(stepwise)

50
48.22
0.0000
0.6723
0.6584
.00076

29.54

329
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hsngval | .0022398 .0003388 6.612 0.000 48484

pcturban | .081516 .3081528 0.265 0.793 66.94913
_cons | 120.7065 15.70688 7.685 0.000 1

_________ +______________________________________________________________

A Fregress fir & HEAT &R H o [MH 72 -

drate = by + b; medage + b, medagesq + bs pcturban

drate & MFET-H, medage &M AN HD#F 475, medagesq & FW P77 F A5, pcturban
FEAEEWX AN OS] . BIHZ KRG, 1 Hregress fiv 4 o] LE B [ 45 R o Htest fiy
L REATH R K, #5485 Eaccumulate EIE, A LA K 2 AMR . v & 1K W 77 2 B W] A
i il correlate, _coef T f4. & & [0 JH 5 % W J& (backward) . [a] §( forward). & 5 (stepwise),
BE R 5 Bk FIF-{E Hfenter(#) FMfstay(#) 8%, BRIME S H80.5 F0.1,

HEMER: BUIME. 5% iRz FENERZE . INARHER . WA & (Cook’s
FEBS . B KX M JUMDF-Betas. — MRS E W A, BT EHR T K. Rz a9k
7o regress A& WHEHEAT INALEIH, BULAEEHE P& Epop ErRBLEMALE, &EF—1
2 TRARBERI M Bii /D —3ef#. & f) 4 Aregress Ihsvar rhsvarl rhsvar2 ... (exogvarl
exogvar2 ... ), ZJa AT B KB EINAE T .

HHEhsng 0 3% 71980 A 13 2 £ 4 BT (median housing values Mrents), {d v1 A Y 2 .

hsngval = ag + a1 faminc + ag reg2 + a3 reg3 + a4 regd

rent = by + by hsngval + by pcturban

§8.2.4 logit/probit 747
fir & probit Mllogit, /548 K FH VR ZE 48 7~ 6 .

. use auto, clear

. keep make foreign mpg weight

. describe

. inspect foreign

. logit foreign weight mpg

. logit, tabulate nocoef

. probit foreign weight mpg

. predict probhat

. summarize probhat

. list in 1/13

. predict zhat, index

. summarize probhat zhat

. correlate, _coef

. cor, _c cov

. test (weight-mpg)/2 - (mpg-weight) = mpg - (weight+mpg)*2
. test mpg=0, accumulate

. probit foreign weight mpg if mpg>18
. tabulate foreign repair

. probit foreign repairl repair2
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BATHR
foreign: Car type Number of Observations
—————————————————— Non-
Total Integers Integers
| # Negative - - -
| # Zero 52 52 -
| # Positive 22 22 -
- ettt
| # Total 74 74 -
| # Missing -
ool
0 1 74
(2 unique values)
Logit Estimates Number of obs = 74
chi2(2) = 35.72
Log Likelihood =-27.175156 Prob > chi2 = 0.0000
Variable | Coefficient Std. Error t Prob > |t] Mean
_________ o
foreign | .2972973
_________ o
weight | -.0039067 .0010116 -3.862 0.000 3019.459
mpg | -.1685869 .0919175 -1.834 0.071 21.2973
_cons | 13.70837 4.518709 3.034 0.003 1
_________ o
Comparison of Outcomes and Probabilities
Outcome | Pr < .5 Pr >= .5 | Total
_________ T
Failure | 46 6 | 52
Success | 9 13 | 22
_________ S
Total | 55 19 | 74
Probit Estimates Number of obs = 74
chi2(2) = 36.38
Log Likelihood =-26.844189 Prob > chi2 = 0.0000

Variable | Coefficient Std. Error t Prob > |t] Mean
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_________ e
foreign | .2972973
_________ e
weight | -.0023355 .0005661 -4.126 0.000 3019.459

mpg | -.1039503 .0515689 -2.016 0.048 21.2973
_cons | 8.275464 2.554142 3.240 0.002 1
_________ o
Variable | Obs Mean  Std. Dev. Min Max
_________ e
probhat | 74 .294487 .3074146 9.52e-06 .9029781
zhat | 74  -.9904795 1.376307 -4.275976  1.298709
|  weight mpg _cons
________ o

weight | 1.0000
mpgl  0.7809  1.0000
_cons| -0.9504 -0.9305 1.0000

|  weight mpg cons

weight| 3.2e-07
mpg| .000023 .002659
_cons| -.001374 -.122554 6.52364

(1) 3.5 weight - .5 mpg = 0.0, F(1, 71) = 3.26, Prob > F = 0.0753

0.0

( 1) 3.5 weight - .5 mpg
(2) mpg = 0.0
F(C 2, 71) = 10.38
Prob > F = 0.0001

Probit Estimates Number of obs = 47
chi2(2) = 23.10

Log Likelihood =-19.203993 Prob > chi2 = 0.0000
Variable | Coefficient Std. Error t Prob > |t] Mean
_________ o
foreign | .3617021
_________ e e e e e e e e
weight |  -.0023289 .0007681  -3.072 0.004 2642.766
mpg | -.0302598 .060018  -0.504 0.617 24.34043
_cons | 6.14531 3.02718 2.030 0.048 1
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Probit Estimates Number of obs = 48
chi2(1) = 9.53
Log Likelihood =-22.229138 Prob > chi2 = 0.0020
Variable | Coefficient Std. Error t Prob > |t] Mean
_________ o
foreign | .25
_________ e e e
repair2 |  -1.281552 .4297326  -2.982 0.005 .625
_cons |  -3.75e-16 .295409  -0.000 1.000 1
_________ o

logit Mprobit FI T 7 #1 @ EZBKE K, XEMHESE™ES#E O EE I TER,
MinspectFATTBH #5728 B B AR BUE - foreign I T ¥85, T A BEA RS B . WhZE A
e AN B EBIR A, F ST 4R XSSOSR E R~ 45. 03321, EARSIREHLSL T-27.175156, 4k 4L
Flogit 7] LAEE B 7+ 5 45 2R o probit Fllogit, fir & # AT LA A2 —AN R 4R 73 2K 5 7 540 R HEALR
X HitabulatelE I 58 i o probit T+ KA (E 4 IR H-45.03321, 5K J5 [ 45 F 4-26.844189 . probit
Hllogit 3 HIEARBARKEAEL Al v &, WS AT B =AM & TR H o iterate(#) R E KL
RHL, tolerance(#) Fa 7~ REUAE VM, ltolerance(#) T8 7~ X ZUALUR bR B A VFPE o predict
A FFER DU TP, 31X B P 5 R R MEZRAE . predict A8 TH Hindex BRI FRHIME, X
Fprobit 43#7, T Eprobhat = F(zhat), F() /& R IEA i . Stata [Fprobit Fllogit iy
L 5B SRR E—A, BE TG, LSRG TR TE BRI 7 Z 6, BIfE
BRI, REX s BT R, accumulate I L PRI A0 B, HRBEARLK.
HERRE, s TR, X HALR B B AYIE H-30.756389, 5 XIS T-19.203993.
Frol B, AP HERRERRE TEROEIEE, FarZEFE M LT
KRE, & HALRNE TLNIRZRM, Stata B8 AN LILIXMAETE . ¥4 00 85 hn
T =A% Arepair &, BENL, 2, 3, RKn £, FAE . A THEBHEBIERKEENEZ
H =%, HEMYEBE R SNET R, Wrepair==1 KIHEZH K0, Blprobit Bllogitf] & %
KT/ MiStata K45 R IEH . A H-26.992087 47, 4 KHELT-22.229138,

§8.2.5 HETESW

ﬁﬁfﬁﬁﬁ%%kapnuﬂer,gwood,Inanuﬂ,wdknxonﬂlogrank,survcurv7kxﬂogs,cox7coxvar,coxbasa
boxhaz. cox 4 REXT A G [H] . A2 Fl I A8 i A8 & B BHAl oF LU U i Y, IA — AN R
ML BERE, LRBOHT H 2R Bl K, 10 320X 2k R HLTE B T T AT B 2 WA /N 4.

. use kva, clear

. describe

. cox failtime load bearings
. correlate, _coef

. correlate, _coef covariance

BATEHR
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Cox regression

Log Likelihood = -8.577853

Number of obs
chi2(2)
Prob > chi2

lt]

2 )\ E Stata

12
23.39
0.0000

_________ g B g My g S iy R M S

74.66667

_________ e ————————————————————————————————————————————_——

_________ -

Variable | Coefficient Std. Error
failtimel|
load| .4229578 .1433485
bearings| -2.754461 1.173115
load bearings
________ +__________________
load| .020549

bearings| -.121008 1.3762

X AL AR IE R AIME H-20.274897, B5IRIEARMSL 22 -8.577853 load Fbearings [H] fIAH 2 4-0.7196.
A S PATcox T &0, LSERBFIHKLE R,
vk A AR R WS AR, R — NS i EE .

. use cancer, clear

. describe

. tabulate died, summarize(studytim)
. tabulate drug, summarize(studytim),
. tabulate drug, summarize(died)

. quietly tabulate drug, gen(drug)

if died

. cox studytim age drug2 drug3, dead(died)

. test drug2=drug3

1 if patient| Summary of Months to death or end of exp.

Freq.

17
31

died| Mean  Std. Dev.
____________ o

0 | 21.117647 10.652948

1] 12.419355 8.7512825
____________ o

Total | 15.5 10.25629

48

Drug typel Summary of Months to death or end of exp.

Freq.

19

(1=placebo) | Mean  Std. Dev.
____________ e

1| 9.0526316 6.6204539

2 | 14.5 7.2318739

6
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3 | 21 10.620734 6
____________ o
Total | 12.419355  8.7512825 31
Drug typel Summary of 1 if patient died
(1=placebo) | Mean Std. Dev. Freq.
____________ e
1] .95 .2236068 20
2 | .42857143 .51355259 14
3 | .42857143 .51355259 14
____________ o
Total | .64583333 .48332111 48
Cox regression Number of obs = 48
chi2(3) = 36.52
Log Likelihood =-81.652567 Prob > chi2 = 0.0000
Variable | Coefficient Std. Error t Prob > [t] Mean
_________ o
studytim| 15.5
died| .6458333
_________ o
agel .11184 .0365789 3.058 0.004 55.875
drug2| -1.71156 .4943639 -3.462 0.001 .2916667
drug3| -2.956384 .6557432 -4.508 0.000 .2916667
_________ e

(1) drug2 - drug3 = 0.0, F(1, 45) = 3.31, Prob > F = 0.0757

17 AN NADRAENE , AT AR A I TR BARZE K. ZETRR AT, S5 2 ZEFT 1, Tide
S3IMEFT 2. UTPRSH 1 MERZE, FHABEAE) = ho(t)exp(brage + badrugs + bydrugs)
HEBREE, - dead( ) I, SoXI 9w S2M3HK 244 fide ~ A &, A DU fcox 4 T .
X BB AR AH £H-99.911448, £ P RIEAR H-81.652567. e Jafr i 55 58 — R 2y & A XA, 58—,
BEPFAREE AR,

Survive.Kit & —#Stata Fl TAF S HIFEF, M@ 2run Survive. Kit F A . 7EStata
3.0 PLJE PAADOSC 4% 20 H « kapmeier Flgwood F T % filKaplan-Meier 4= 47 il 28 F145 H AR
P& Greenwood 24 R 45 H I B A5 7 » loglogs 22 Hillog(-log(S(t))) Xlog(t) I, FHHIS(t) b HHKaplan-
Meier BUEGEvH 8 2 SCH AR A7 B Bl o B4 EL4, B0 ik A\ BATT 7R (Weibul) 7347 o survsum
Fsurveurv AT BR G GEE Gt B4 A28 & . logrank 15 W 20 5% £ ZH1og-rank
G E, HTHEEANERZANHRAEG L . mantel flwilcoxon vt 5 B 41 i I Mantel-Haenszel
86 Kk Wilcoxon-Gehan 5 o 4, coxhaz « coxbaseFflcoxvar 25 Hcox [Bl VT 437 Ji FE 26 XU 2R
. EFMEMEL AR R, X8 H MR

<fr &> MR T IR RZ &, by(4r AL &)



2 )\ E Stata

48
4439.69
0.0000
0.9897
0.9895
.09713

2.449985

336
FET R AR IE Y | WRRIET:, PP R RWT:
. kapmeier studytim died
. kapmeier studytim died, by(drug)
. gwood studytim died
. gwood studytim died, by(drug)
. survsum studytim died
. survsum studytim died, by(drug)
. loglogs studytim died
. loglogs studytim died, by(drug)
. survcurv studytim died
. gen loglogs = log(-log(_surv))
. gen logt = log(studytim)
. regress loglogs logt
. logrank studytim died, by(drug)
Source S8 daf MS Number of obs
——————————————————————————————————————— F( 1,  46)
Model 41.886338 1 41.886338 Prob > F
Residual .433987958 46 .009434521 R-square
——————————————————————————————————————— Adj R-square
Total 42.320326 47 .900432467 Root MSE
Variable Coefficient Std. Error t Prob > |t]
loglogs
logt 1.075852 .0161464 66.631 0.000
_cons -3.375435 .0419694  -80.426 0.000
Group Events Predicted
19 7.2459559
6 8.1984653
6 15.555579
Chi2( 2 ) = 25.526241 , P = 2.864e-06

SRRP=ZHKHAR, PAEH/DT0.1%, FEEBEF19+6+6=31 NIET- LA Frid A) T{E
H31. XTXRA, E—AD), WER19 ML, EERARARGMHEMNERE. Aa
H7.25 MoK E.
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§8.2.6 Stat.Kit

337

R—HEF, AT —RIGHRK. B4 Srun Stat.Kit A ERA T+ I dr

2.
dbeta THE 4L 7 EDF-Betas
genrank AR ERIBRIK, JE R8BI R BRIK
genstd PR RIIME 0, FE]D
glogit 7 Hlogit
gprobit 43 S probit
ksmirnov  Kolmogorov-Smirnov 43 i #H 2 i 56
kwallis Kruskal-Wallis 5. K & 77 Z 7 #7
means AR U 34 A A0~ 2
ranksum  Wilcoxon FkFl(Mann-Whitney PIFEAR) Gt &
regdw [5] )9 3 7= i Durbin-Watson &t 11 &
signrank  Wilcoxon B X} 5 5 Bk KK K
signtest T o A B v A A B
spearman  Spearman K FIFH ¢ R L
teststd oy 56 77 72 2 A5 A [F) Bl A 1 O AN £
ttest PR A 2 B 1y 640 56
U EEA I —MOFT B RRRHZS N A A R, 128V A S5, BT O I A AR A L
B &RWT:
Without With Without W
Treatment Treatment Treatment Tre
20 24 18
23 25 24
21 21 20
25 22 24
18 23 23
17 18 19
. summarize
Variable | Obs Mean  Std. Dev. Min
_________ e e e
mpg0 | 12 21 2.730301 17
mpgl | 12 22.75 3.250874 17
. means
| Arithmetic Geometric
| Mean Obs Mean Obs
_________ e
mpg0 21 12 20.83629 12 20.6

ith
atment

17
28
24
27
21
23

Max

25

28

Harmonic

Mean Obs

7272 12
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mpgl 22.75 12 22.52909 12 22.30015 12

. ttest mpg0=20

. ttest mpgO=mpgl, paired
. ttest mpgO=mpgl

. signtest mpgO=mpgl

. signrank mpgO=mpgl

DL b iy & AT S0 2 20 AL 56, PO 0T A 56 R R At R 3 o 36 A i 2 ttest mpgO=mpgl, un-
equal’ M 2255 M IR %« IR Fsigntest iy 2 #5607 202 B AH R, 12 F Wilcoxon B Xt f3F
GRS RAS 5 4y A 2 T AH I .

BT R A O 2 H i census.dta, KK R, HAERLE, HEEHMRLI8Z L
EWANE, RIEHERGIEESFERIAAR, 7 DUEH R Fpearson K1y 4 Bispearman iy

2o

. use census, clear

. generate mrgrate = marriage/popl8p
. summarize mrgrate

. correlate mrgrate medage

. spearman mrgrate medage

. summarize mrgrate, detail

§8.3 SR PHFITHIE

§8.3.1 ER@®<L

Stata 1.0 78 43 ¥ 45 v ) B I B8 A& FEStata/GRAPH SE I, Stata 2.0 I Kl Th AE # 45
JRFE i 2graph, HIEVEN -

[by varlist:] graph 22 &K [=A] [in Y] [if £HRER] [, D] 5L graph using CAF
AL [, I

i Fgraph iy & A LA \FH B B, Blhistogram (B J7 Bl). matrix( — 4 85 B B FE,
B2 AT $830 M E) . box(Z KN & KIBox-whisker El). bar( B K. twoway( — 4EH S
Bl). oneway(—4E5 K], Tl Hbox &&MH) | star(ETEEl, &ZH16 N E) HMpie(|H &),
KB W] DL BRI PEEK .

graph using LM 44 ST 4[] [, 8 FETH]

IE Tt b1 r1|2title(” AR L") margin(#) saving(3C A 44 [ replace])

EEUE

. graph x, saving(hist)

. graph y, saving(hist2)

. graph y x, saving(twoway)

. graph y x, by(region) saving(many)

. graph using hist hist2 twoway many

1 B[R B Fusing Msaving() [FIFE ) S04 A B S B8 IR A 1 S0
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10.

11.

12.

13.

14.

15.

16.

17.

18.

19.

20.

21.

22.

A aElihpriE = SR

. saving( A 4 [ replace]) B FE LA 44 5 replace $8 7~ 78 o JR A SCAHF
Cby(BER) s dr-ArlE, A ENIEF TS .

total &5 &by() T8~ BN BAE R ETE .
bsize(#) T67~ 73 A AR BAR T B FAR KA
Rescale {45 &by() A, N0 HEHANRRRE.

title("ARAL") FEE B T S AR L. 2 HMAB SRR FAFLT, 515 T L. 1£
BT _ER 224 70 50 W) LU AR, i ide1() bl() 5o

x|y|r|t<n>title(" AR AR") 1 Fset textsize # ¥ Hll b5 B SCF KN o
gap(#) B BUM I gap () B8 Ze AR AN I Bl (B A K, BRI K8,

x|y|r|tlable([#,....#]) Fix|y|r|ttick([#...#] ) SAn @A, H T w67 B bs 5 8 B bs
FE o x|ylr|tline([#,.., #]) & ~7E B H N EABE BB o x|y|rscale(#,4) T8 7 FH T B4 58 1
REZHE.

noaxis 78 AN 7 Fl %l o

[no]border F -5 il & () 1L HE

log ¥ 7 .77 B F o BOR BE 76 W5 4 I o Filrlog s ylog . xlog SR FR7R 6
pen(#.#) ‘T H—FJL, Stata H—5 EFr 1L B RIFR5 .
shading(#..#) R EE, SHEBOBE, HTETE. BE&EMEE.

symbol(c..c) F§ 7Ntwoway Flmatrix B KIS, W& 5 Hs()e HO KE. o ME. S KI7
B d/NEETE . T K= p IS R4 AR R H R . A (o] RS
(St

trim(#) AR B L MFT T, BB &2 TR, BRI A8 . &4 FK” California”,
Kl Hgraph y x, s( & 4) trim(2) £ 548 5 A Ca.

psize(#) RN B A 55 KA, BRILA100.

connect(c..c) 5 Ntwoway Flmatrix H g [ FIEE V%, WEE Kc(). . RAAE, 1 £
H) I B 4%, m % #Fmedian bands, s KnH ZIRFERIER .

bands(#) 14 7x- Bl _tbands FOBCH . BLAT -5 Sy RO Gr8
density (#) 1878 7E B 4 161 MO 45 T30, BRA M5,

bin(#) R FHBH . Bk W5,

freq 457 S\ Bl FEL S5 4 A ) B B
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23.

24.

25.

26.

27.

28.

29.

30.

31.

32.

33.

34.

35.

36.

37.

38.

39.

% )\ & Stata

normall(#,#)] $R7~7E B J7 B b5 i — AN IE A% B i 2k .
density(#) X Hnormal Rk 4100,

jitter(#) B0 — N BEHLGE S . 4 Ko & ETBIX I G, &K RS,
rescale 778 5ENy-32 B 20 B AR AL -

rbox i/ b IR —Mbox E .

y[x|rreverse F 7 JUBE A2 A B i o

jitter(#) fEn# A RAERH L BN Bk

half $8 7/ T = [ .

jitter(#) Htwoway 4%

molalt $57< 7EAH X IETF Mk 5 )2 75 ZATHE

vwidth 7= A AN [R] 5 B RO AR 2 BT RO 56 B2 5 WL 2 R B 8

root & 7Rvwidth Flroot FEI 5 B ) %8 & 15 W G4 H J7 iR B AE L
[noalt Hbox A1k -

means Fi§ 7 i (117 4k F A2 8 19 A RUAE 1L -

stack i 7 BB 2 B 3 T JE ML 4R PR o

label(% B 4) fa7m X AR 45 € LB 4 KN AEMIR S .

select (#,#) H T HBOREHE LR TEIE .

21-24F THTE, 25-28 1 T 4K, 290 T— 4K, 30-31H TAEFE R, 32 -34H T4, 35-
STHT4KE, 3sf3oHTEKAE.

VX

1 -

graph y x =pop, %x Sy KK, LUE KK/ EZ2spop BIR/N.

graph y x =pop, psize(150), 5 bR, (HFTHE R 5 H K50%.

graph y x =pop, s([name]), f§ 38 Ename 1) N EEFRIL, P KD Spop B HLHI .
graph y x =pop, symbol(.) jitter(4) BEHLHL 5 7 [B 55 R ZRpop I K/,

graph y hat x =pop, s(Oi) ¢(.1) sort 2y hat & Fx FIE, HELZEFHE K 5. hat & Hregress

=pop IE]UEI#EEpredlct hat i%@ﬁ%mﬁjmuﬁo

AR ZE SR MBI T FiStata BT . ORI . IMER . AR R . HA

A 1 o

. graph mpg, histogram normal saving(hist)

. graph price mpg, twoway saving(twoway)

. graph price mpg weight length, matrix saving(matrix)
. graph weight, oneway by(foreign) total saving(onwway)

. graph weight, box by(foreign) total saving(box)
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. graph price mpg displ wwight in 1/9, star saving(star)

. graph repl-rep5, bar saving(bar)

. graph repl-rep5, pie saving(pie)

. graph using hist twoway matrix oneway box star bar pie saving

(combined) title(The Combined Graphic Analysis)

§8.3.2 [EHTED

Stata 2.0 fff Fl #2 FFgphdot Hgphpen BEAT EJEAE#E D1, AR ML FRF, HARAT LA
fEStata T FISHELL A, {HEEFAEDOS KRG T KM .

gphdot 32 7 % % i H (pixel-oriented) 15 & W1 55 FEFT ENALAITHP laser T ED#HL. Tigphpen
2 FF ) & i H (vector-oriented) 15 £ 4 FH £ B 28 1 24 A 1 PostScript 3T EIHL

V% : gphdot|gphpen X444 [/option /option ...]

44 BB (Lgph) SCHF, ETRA -

/Lp|l ({5 gphdot) & 7~"portrait/landscape K2

/Dfilename 57~ T ED ML &R XA, BRINE /& default.gdi/default.pen.

/Odevice: i 1 & %% . gphdot M ¥ X447 H, WPRN:. /Ocoml RfikfE

/Ofilename COMT1:, /Omyfile.bin it} Zmyfile.bin ( 7] LLFHDOS ICOPY/B iy & 16T EN
L, 3R o2 — 3t k% =) o gphpen — X IE A COMI:, {H/Oprn: M ZIXEFEPRN: /Omyfile.asc
& 1% fEmyfile.asc, BRIE AL pic CIF, gphpen (1% H B ZASCIT 285 . FIDOS KJCOPY BPRINT
iy 2 A IR AEFT EIAL

/- EITEAT Bl J5 AN e 5T

[+ FFAR T BN 56 4 5T

JC# Ta7- 48 DA H, Andaasid h1

/N AT EflStata b &

JR# B ETERIR /N, BRIA A /R100

JRX# BTG 7K T3 ) K/ i 3

/RY# BB 1 1 4

/S# 875 T A Stata £F 5 B K/, BRIARZ/S100

/SOIS|T|o|d|p|.# Fa7=%¢ & 55 HIK/, 11/5050

JISC A 24 X PostScript 4§ Fps.plf, %f.pic 3L A pic.plfo

/X (I % gphpen) 48 F %2 1B 2 T8018 5 2 DA B =5 9k 21 32 B I L

JP#..# M BRINL K25 /P123456789. P122 $E7R3 SEF25 %,

JT#..# TR B W B FE BRI A L. I 300-dpi () ¥ & I, $87R A4 v B B 4 — 28, /T144
¥ —S% N1, 2 5853 58 M4,

fTEN BT ETE, EDOS RE T, BITM 2

C>gphdot combined /r52 /Dhplphr

B F SC A combined ¥ ZEHP laserJet+ FETH .

§8.3.3 i0EX i

Stata I 4T 10 F XAF B AR W LAZEDOS T A FHPRINT 4 BN, B4 H RS- 4L A% X
L FEFFFSL I 45 & gdf Flprofile.fsl 7] LLiEStata (X8 7l H M B B k. 5HE R,
X—IhEe i ANEH — ¥,
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184775 Dos: fsl i3 44 [ log] [/3EIH]
Unix: fsl [-E 0] i3C £ 44 [ log]
1B 4 A BATIE R B4 5

1fx Epson FX, LX, RX
llgq Epson LQ, SQ
Imx Epson MX
lhp HP LaserJet
lhpfonts HP LaserJet with prestige elite fonts
libmgr IBM Graphics printer
lhispeed IBM Mainframe
Inecp67 NEC P6 or P7
Inec8023 NEC 8023A-C
T A lokidata Okidata 84, 92, 93, 182, 183
ltoshiba Toshiba 3-in-1
lelite Other, elite font or 90+ characters across
ldefault Other, less than 90 characters across (default)

DM RERIHSEG . Bk pprofile .
MG WIS B £ pm
WP TR

WURPEE] ST

BT /R

sc|p 4 % H 2R
q I AT

§8.3.4 graph.kit 5qc.kit

FEstata 2.0 graph.kit-5qe kit & X — 4 2 B A 2124 B 1<, Frun @72 510, £
fir 2 help graph kitBhelp qe.kit ¥ 3R EATHE R 785 B AL A b B L WadoS0 AR

grebar error-bar chart
leverage i [H] A AT #F
quantile 7347 g &
qnorm AL R —IE A& K
qgplot AL R —5 A B
symplot  XJFR
HERA B R R &, WHGETE BB AT B4 L X &L -, f Sunview T HJSun
B, 56 % B 'window define tut’ 0 R & UF— 28, i H dy @ query 7] LS 2] TH HHLEI B & F W .

iy AE:

graph.kit ]y &

. use auto, clear
. keep make price mpg weight displ foreign
. hilite mpg displ, hilite(foreign) ylabel xlabel

I — AP R B, I AR SR E .
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7] PLA# Fregress mpg displ weight foreign B{regress mpg foreign weight displ fiy & #E4T — MK
[F1E 57, AR ERRFS TR, XN T 245 5 5] HAT A B AR, 0 T {ffweight
JA TR L AR . AN T 48 75 A Eforeign, 7] LAE H 4y &

. leverage mpg foreign displ weight

A I RATR — AN AR B 23 A J2 750 BRI R, AT LS N RR R i

B P f o B R4 815,906, FRARIKI 083,291, BLFERE €5 8 b LRI 4= 7L L
B H AR, O O 2 Rl N R R R A B A2 B 85,006, 50, BRI B G
1£810,899.50 T 5 {8 B HI4 >4£$1,715.50,  HI LT EATH T BRI 2 56 HE i B B R e i
B, R RR E R EAR, BUE 4.

. symplot price

qe.Kit F iy 4 J& : cchart, pchart, plotebar, shewhart. 3 F Acheson J . Duncan 3 Quality Con-
trol and Industrial Statistics H (¥, BRI H K150 Mrailway frames F£24 BT Tt Hrailway
frames$ H , XL E0 4 2 7o H 4 k28 R £ 4

. describe

. summarize rejects, detail

. pchart rejects day ssize, ylabel xlabel

. pchart rejects day ssize, ylabel xlabel

. pchart rejects day ssize, xlabel ylabel stabilized title(May Production)

NN AT 2 cchart, BT SR, EdxTHEA5 G, 3t 2 5 AWK R IR B £ H

. cchart defects sample, ylabel xlabel title(c-Chart for Radio Subassemblies)

. list

date mean std
1. 8 192.2194  3.937047
2. 9 192.6444 2.833564
3. 10 192.3667 4.578077
4. 13 194.7625  3.250883
5. 14  192.6889  2.889829
6. 156 195.0182  1.730357
7. 16  193.4028 2.61576

. plotebar mean std date, yline(195) title(Weight Variation) ylabel xlabel

% J5 fcusum B, Fgraph er A A T »
. graph sum top bot unit, yline(0) ylabel xlabel c(.11) s(oii)
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