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ïÆDOS �CONFIG.SYS ©�¥O\�éDEVICE=[d:][path]ANSI.SYS§ù�3^�¦

^�§òw«±çÚ"3DOS J«Îe§�\

D:\Stata>stata
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k
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all(¤kCþ)!float(�«2:a.)! rc(�£è)! skip(aP¹)! b(£8Xê)!if(^

�)! n(�cP¹)!using(¦^©�¶)! coef(Xê)!in(*	��)! N(o*	)! weight(N

­)! cons(~ê)!int(�.�«)! pi(π)!with(�)!double(V°Ý)!long(��ê)! pred(ýÿ

�)"

Stata��©êâ´��Ý/�L�§ØÓ�Cþ±Cþ¶L«*ÿ�d1�N"StataÓ

�¦^��¦Èa.�]�"��©êâÝ
�X§1��dXÚCþ cons|¤§Ùz��

�«§X’X¡�XP/ª§�d·-convert /¤"set contents xp�±r1��þU¶� cons"

Stata �¦^±e�©��«µ

.dct ASCII êâi;

.do $1©�

.dta Stata �ª�êâ©�

.gph ã/©�

.log $1P¹©�

.raw ASCII �ª�êâ8

.XP Stata �ª���¦Èêâ8

©�ö�äkÄ��ªµ<©�ö�'�i> [Cþ�L] using < ©�¶>§Xµ

infile x1 x2 str10 (x3 x4) y1-y10 using myin

outfile using myout

graph using mygph

log using mylog

1�éÚ1�é©OÖ\©�myin Ú�Ñ©�myout§1néN\¿w«ã/©�mygph§

1oé^mylog©���(J§�m±�§±LOG ONÚLOG OFF�P¹$1&E���m

'"

Ø�ê~	§Stata ¦^��é�ª�µ

[by varlist] ·-[varlist] [=exp] [if exp] [in range] [,options]"Ù¥varlist �Cþ�L"exp �

�\��§exp ´��NB^��L�ª§range L«��§options ´k'�À�§��5

`options �nooptions éA",
À�¹këþAT�3)ÒS"

Stata rmÞ�(Ò(*)�1À�5º§3.DO©�¥�^/* */ L«"

Stata �L�ª�Ù§^��^{¿vk«O§�C �óaq"

êÆ¼êµabs(x)!acos(x)!asin(x)!atan(x)!comb(x)!cos(x)!exp(x)!ln(x)!lnfact(x)!lngamma(x)!log(x)!log10(x)!mod(x)!sin(x)!sqrt(x)!tan(x)"

ÚO¼êµ

Binomial(n,k,π) 3ng*	¥kg±þ�VÇ

binorm(h,k,ρ) �'Xê���ü���\È©Ù

chiprob(df,x)!invchi(df,p) gdÝ�x �\Èk�"

fprob(df1,df2,f)!invfprob(df1,df2,p) F-©Ù"

gammap(a,x)!invgammap(a,p) Ø��³ê©Ù

ibeta(a,b,x) Ø���©©Ù

invbinomial(n,k,p) _��©Ù
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invnchi(df,l,p)!nchi(df,l,x)!npnchi(df,x,p) �¥%k�©Ù"

invnorm(p)!normd(z)!normprob(z) ��©Ù"

invt(df,p)!tprob(df,t) t©Ù"

uniform()þ!��Åê

FÏ¼êµdate(s1,s2)!day(e)!dow(e)!mdy(m,d,y)!month(e)!year(e)"

iÎG¼êµindex(s1,s2)!length(s)!lower(s)!ltrim(x)!real( s)!rtrim(x)!string(n)!substr(s,n1,n2)!trim(x)!upper(s)"

Ù¦¼êµautocode(x,ng,xmin,xmax)!cond(x,a,b)!float(x)!group(x)!int(x)!max(x1,...,xn)!min(x1,...,xn)!sum(x)!recode(x,x1,...

, xn) !round(x,y)!sign(x)!sum(x)"

Stata ?§Äk�
)ëê�÷D4�§¤±�^·-’help macros’ ¼��
&E§X

§S¶�1��ëê´% 1§1��´% 2§��"�êâ8¥�"��P�-9§�r§�U

�Stata �"��§��u·-µ

replace varname=. if varname==-9

�ek��ù��Cþ§�éõù��·-´é�¡�"/Ï§S

program define fix

replace %_1=. if %_1===9

end

Ò�)
¶�fix�§S¶§d�==¦^’fix var1’,Ò��u�1µ’replace var1=. if var1==9’§

Ù{��/�gaí"ö�Xeµ

. program define fix

1. replace %_1=. if %_1==9

2. end

��©êâCþ�z§K·-fix z é^fix�ö�"

%!$1¢~

StataJø
�@�����Æ§S§Xµintro.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.¦^do½tutorial

·-"Xintro.tut�©Ûµ

. use c:\stata\auto

. describe

. drop mpg hdroom runk length turn displ gratio

. list in 1

. summarize rep78

. tabulate rep78, plot

. list if rep78==1

. 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

Cþrep78 ´�¤ö��w�?ü¶§^summarize 5*	§Ùg´����.Ú�Ð��

."(JÐ��.q±	I��Ì§²þ5`´ù��íºCþ’foreign’ ´��«5þ§e

��I�§Ù��0ÄK�1§/Ï§éü«a.1�L"¦^ýéêÚz©'§¿O�I�

��	I��m�k�ÚOþ§
�'�üö�m�²þ�?P¹",	w�­���d

�§'XXÛº�«�ª´ÏL±ã5*	"ã/w«§�Xd��þ,§�­�O\
"

vkã/���§¦^plot ã«�J���"�±���­�d���'Xê§ýO¬´�

���"?�Ú§k�­�d��£8©Û"£8�í�^��¶�’resid’ �þ5L«"£

8©Û��§Stata �Ñ
ù
Cþ±9Xê§predict K¦^
ù
&E§(Ü�©êâ5

O�predictions, residuals, ±9influence statistics"ù��±*	§I��?���?P¹k

¤ØÓ§3�­/d�'Xþ�´ù��íºã/w«§Ó�d�e�I��A�þ'?�

��­"

§8.2 ÚO©Û

§8.2.1 ÚO�L

·-�µtabulate

58 �¾<�á�§§��kn«¾§Ñ^o«�§P¹¦�ÉØ�Cz"�©êâ�µ
Disease 1 Disease 2 Disease 3

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

13,19,22 21 25,24

Drug 2 28,23,34 34,33,31 3,26,28

42,13 36 32,4,16

Drug 3 1,29,19 11,9,7 21,1,9

1,-6 3

Drug 4 24,9,22 27,12,12 22,7,25

-2,15 -5,16,15 5,12

. use systolic, clear
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. tabulate drug

. tabulate drug disease

¦^·-tabulate �)�L"3ü�L¥§Stata �±kNõÀJ�§Xnofreq (Ø�<ª

ê)!column (�w�z©')!row (�w1z©') 9cell ( �fz©')"eLw«
disease

�drug ��Lk'ÚOþ§·-!À�ÚCþ¶ÑÑ�
"

. tab dis dr, col row cell

. tab disease drug, chi2

Patient’s| Drug Used

Disease| 1 2 3 4 Total

-----------+--------------------------------------------+----------

1 | 6 5 3 5 | 19

2 | 4 4 5 6 | 19

3 | 5 6 4 5 | 20

-----------+--------------------------------------------+----------

Total| 15 15 12 16 | 58

chi2(6) = 1.4048 Prob>chi2 = 0.966

éuõ�L��aq§X'un�þvar1!var2 9var3, ¦^µ

. sort var1

. by var1: tabulate var2 var3

z«�Ô�Â Ø�'X�L"

. tabulate drug, summarize(systolic)

| Summary of Increment in Systolic B.P.

Drug Used| Mean Std. Dev. Freq.

------------+------------------------------------

1 | 26.07 11.68 15

2 | 25.53 11.62 15

3 | 8.75 10.02 12

4 | 13.50 9.32 16

------------+------------------------------------

Total | 18.88 12.80 58

. tab disease drug, sum(systolic)

. tab disease drug, sum(systolic) mean

. sort var1

. by var1: tab var2 var3, sum(contvar)

�)©|ÚOþ§(J�)
þ�!IO�9Â ØO\ªê½ö==w«Ù¥,�ÚO

þ(mean, standard, freq)§õ��aq"
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§8.2.2 ������©Û

?1��©Û¦^·-oneway!anova Útest"yE,æ^�LÜ©¤Jø�58 �¾<

�á�"oneway ·-�Oone-way ANOVA �.¿U�üü'�§Ù�{�µoneway �AC

þ��Cþ§d?

. 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 drug*disease

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

. 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)

§S(JXeµ

Analysis of Variance

Source SS df MS F Prob > F

------------------------------------------------------------------------

Between groups 3133.23851 3 1044.41284 9.09 0.0001

Within groups 6206.91667 54 114.942901

------------------------------------------------------------------------

Total 9340.15517 57 163.862371

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.

------------+------------------------------------

1 | 26.07 11.68 15

2 | 25.53 11.62 15

3 | 8.75 10.02 12
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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

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

(Bonferroni)

Row Mean-|

Col Mean | 1 2 3

---------|---------------------------------

2 | -0.53

| 1.000

|

3 | -17.32 -16.78

| 0.001 0.001

|

4 | -12.57 -12.03 4.75

| 0.012 0.017 1.000

Number of obs = 58 R-square = 0.4560

Root MSE = 10.5096 Adj R-square = 0.3259

Source | Partial SS df MS F Prob > F

-----------+----------------------------------------------------

Model | 4259.33851 11 387.212591 3.51 0.0013

|

drug | 2997.47186 3 999.157287 9.05 0.0001

disease | 415.873046 2 207.936523 1.88 0.1637

drug*disease | 707.266259 6 117.87771 1.07 0.3958

|

Residual | 5080.81667 46 110.452536

-----------+----------------------------------------------------

Total | 9340.15517 57 163.862371

Source | Partial SS df MS F Prob > F

-----------+----------------------------------------------------

drug | 2997.47186 3 999.157287 9.05 0.0001

Residual | 5080.81667 46 110.452536

Source | Partial SS df MS F Prob > F

-----------+----------------------------------------------------

drug drug*disease | 3770.69912 9 418.966569 3.79 0.0012

Residual | 5080.81667 46 110.452536

Source | Partial SS df MS F Prob > F
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-----------+----------------------------------------------------

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

---------+------------------------------ F( 5, 52) = 6.38

Model | 3552.07225 5 710.414449 Prob > F = 0.0001

Residual | 5788.08293 52 111.309287 R-square = 0.3803

---------+------------------------------ 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

2 4.294931 3.400646 1.263 0.212 .3275862

3 (dropped)

------------------------------------------------------------------------

( 1) drug[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 df MS F Prob > F

-----------+----------------------------------------------------

Model | 5810.41855 8 726.302318 10.08 0.0000

|

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

|
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Residual | 3529.73663 49 72.0354414

-----------+----------------------------------------------------

Total | 9340.15517 57 163.862371

���|m��J«§�ÉØÓ�Ô�¾<�mÂ Ø�UC´wÍ�"¦^tabulate À�

�§Stata �w��Cþz�Y²þ�þ�§Ù{(J�Ó"�~^Bonferroni�{?1üü

'���{k"Äk�«��üÏ�!vk�p��.§�ACþ´ÉØ§��Cþ´�Ô

Ú;¾«a"u�¥^�²�Ú´ ²�Ú"¦^test�éu��Ô��^±9�p�^µ

Ø�AO�½§Stata ¦^�´^�{þ���Ø��§ÄK�?1A�"��©Û��§

qU��£8"test �é��^uu�£8Xê§d?u�1�!1n«�Ô�Xê´Ä�

Ó"Stata ��±�Ñ^PÒL«�¼êÚA½u����O¼ê"3²(@
Cþ´ëY

���§�?1���©Û"±þæ^��Cþ´age"

§8.2.3 £8©Û

¦^�éµregress!test!predict Ústepwise"y^<�Ê��]�?1`²"$1�§S

�µ

. describe

. summarize

. regress drate medage medagesq pcturban

. test medage medagesq

. test medage=2*medagesq

. test 2*(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)

Ù(J�µ

Source | SS df MS Number of obs = 50

---------+------------------------------ F( 3, 46) = 31.47
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Model | .00005593 3 .000018643 Prob > F = 0.0000

Residual | .000027249 46 5.9236e-07 R-square = 0.6724

---------+------------------------------ Adj R-square = 0.6510

Total | .000083179 49 1.6975e-06 Root MSE = .00077

Variable | Coefficient Std. Error t Prob > |t| Mean

---------+--------------------------------------------------------------

drate | .008436

---------+--------------------------------------------------------------

medage | .0004851 .001207 0.402 0.690 29.54

medagesq | 2.37e-06 .0000206 0.115 0.909 875.422

pcturban | -.0000353 8.29e-06 -4.262 0.000 66.94913

_cons | -.005598 .0178979 -0.313 0.756 1

---------+--------------------------------------------------------------

( 1) medage = 0.0

( 2) medagesq = 0.0

F( 2, 46) = 44.03, Prob > F = 0.0000

( 1) medage - 2.0 medagesq = 0.0

F( 1, 46) = 0.15, Prob > F = 0.7021

( 1) medage - 2.0 medagesq = 0.0

F( 1, 46) = 0.15, Prob > F = 0.7021

( 1) medage - 2.0 medagesq = 0.0

( 2) - medage + pcturban = 0.0

F( 2, 46) = 21.85, Prob > F = 0.0000

| medage medagesq pcturban _cons

--------+------------------------------------

medage| 1.0000

medagesq| -0.9985 1.0000

pcturban| 0.3235 -0.3352 1.0000

_cons| -0.9984 0.9942 -0.3385 1.0000

Variable | Obs Mean Std. Dev. Min Max

---------+---------------------------------------------------

drate | 50 .008436 .0013029 .0039915 .0106902

dhat | 50 .008436 .0010684 .0045433 .0111047

Source | SS df MS Number of obs = 50

---------+------------------------------ F( 3, 46) = 40.83

Model | .000038537 3 .000012846 Prob > F = 0.0000

Residual | .000014471 46 3.1458e-07 R-square = 0.7270
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---------+------------------------------ Adj R-square = 0.7092

Total | .000053008 49 1.0818e-06 Root MSE = .00056

Variable | Coefficient Std. Error t Prob > |t| Mean

---------+--------------------------------------------------------------

drate | .0087368

---------+--------------------------------------------------------------

medage | .0005844 .000994 0.588 0.559 30.11047

medagesq | -4.36e-07 .0000163 -0.027 0.979 909.3716

pcturban | -.0000285 6.53e-06 -4.368 0.000 73.66408

_cons | -.0063644 .0152071 -0.419 0.678 1

---------+--------------------------------------------------------------

Dropping: medagesq F= 0.0133

(stepwise)

Source | SS df MS Number of obs = 50

---------+------------------------------ F( 2, 47) = 48.22

Model | .000055922 2 .000027961 Prob > F = 0.0000

Residual | .000027256 47 5.7993e-07 R-square = 0.6723

---------+------------------------------ Adj R-square = 0.6584

Total | .000083179 49 1.6975e-06 Root MSE = .00076

Variable | Coefficient Std. Error t Prob > |t| Mean

---------+--------------------------------------------------------------

drate | .008436

---------+--------------------------------------------------------------

medage | .0006238 .0000658 9.483 0.000 29.54

pcturban | -.000035 7.73e-06 -4.531 0.000 66.94913

_cons | -.0076466 .0019034 -4.017 0.000 1

---------+--------------------------------------------------------------

(2SLS)

Source | SS df MS Number of obs = 50

---------+------------------------------ F( 2, 47) = 42.66

Model | 36677.4033 2 18338.7017 Prob > F = 0.0000

Residual | 24565.7167 47 522.674823 R-square = 0.6448

---------+------------------------------ Adj R-square = 0.6297

Total | 61243.12 49 1249.85959 Root MSE = 22.862

Variable | Coefficient Std. Error t Prob > |t| Mean

---------+--------------------------------------------------------------

rent | 234.76

---------+--------------------------------------------------------------
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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

---------+--------------------------------------------------------------

�~^regress ·-?1�5£8"£8�§�µ

drate = b0 + b1 medage + b2 medagesq + b3 pcturban

drate ´²k�Ç§medage ´²<�#¥ ê§medagesq ´c#²�¥ ê§pcturban

´)¹3¢«�<�'~"£8(å�§¦^regress ·-�±­w£8�(J"¦^test ·

-?1k'�u�§e�½accumulate À��§�±u�õ�b�"�Oþ����
�±

¦^’correlate, coef’
�"ÅÚ£8�{k��(backward)!�c( forward)!ÅÚ(stepwise)§

?\ÚGØ�F-�dfenter(#) Úfstay(#) �½§%@�©O�0.5 Ú0.1"

Ù§�þkµýÿ�!í�!Izí�!Æ)zí�!ýÿIOØ!K�ÚOþ(Cook’s

ål!ÝK
é��ÚDF-Betas"��*	´pK�:§yr§éÑ5"ØKT:UY�

O"regress ·-�U?1\�£8§y3êâ¥¹Cþpop L«z?�<�ê§����

´óäCþ{Úü�ã���¦)"�é�ª�regress lhsvar rhsvar1 rhsvar2 ... (exogvar1

exogvar2 ... )§��?1b�u�½O�ýÿ�
"

êâhsngP¹
1980<�Ê�êâ©Û(median housing values9rents)§�O��.´µ

hsngval = a0 + a1 faminc + a2 reg2 + a3 reg3 + a4 reg4

rent = b0 + b1 hsngval + b2 pcturban

§8.2.4 logit/probit ©Û

·-probit Úlogit§E,æ^ð�êâ«�"

. 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 repair1 repair2
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$1(Jµ

foreign: Car type Number of Observations

------------------ Non-

Total Integers Integers

| # Negative - - -

| # Zero 52 52 -

| # Positive 22 22 -

| # ----- ----- -----

| # # Total 74 74 -

| # # Missing -

+---------------------- -----

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

---------+--------------------------------------------------------------

foreign | .2972973

---------+--------------------------------------------------------------

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

---------+--------------------------------------------------------------

Comparison of Outcomes and Probabilities

Outcome | Pr < .5 Pr >= .5 | Total

---------+------------------------+-----------

Failure | 46 6 | 52

Success | 9 13 | 22

---------+------------------------+-----------

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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---------+--------------------------------------------------------------

foreign | .2972973

---------+--------------------------------------------------------------

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

---------+--------------------------------------------------------------

Variable | Obs Mean Std. Dev. Min Max

---------+---------------------------------------------------

probhat | 74 .294487 .3074146 9.52e-06 .9029781

zhat | 74 -.9904795 1.376307 -4.275976 1.298709

| weight mpg _cons

--------+---------------------------

weight| 1.0000

mpg| 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

( 1) 3.5 weight - .5 mpg = 0.0

( 2) mpg = 0.0

F( 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

---------+--------------------------------------------------------------

foreign | .3617021

---------+--------------------------------------------------------------

weight | -.0023289 .0007581 -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

---------+--------------------------------------------------------------

foreign | .25

---------+--------------------------------------------------------------

repair2 | -1.281552 .4297326 -2.982 0.005 .625

_cons | -3.75e-16 .295409 -0.000 1.000 1

---------+--------------------------------------------------------------

logit Úprobit ^u©Ûá5ÏCþ��/§ùp^´ÄI��½?����©ÛCþ§

linspect·�²(©ÛCþäN���"foreign\
IÒ§¤k���3IÒp"��Cþ�

�­Úpê�£8§O�m©�éêq,��- 45. 03321§S�5g�Âñu-27.175156§UY

^logit�±­wO�(J"probitÚlogit·-Ñ�±�)���©©a�O�©a�'�L§

ùdtabulateÀ��¤"probitO�S�Ð��½�-45.03321§5g��(J�-26.844189"probit

Úlogit þdS�Eâ¦���5�Oþ§Âñ5�dn�À���"iterate(#) ���S�

gê§tolerance(#) �«XêNN5§ltolerance(#) �«éêq,¼ê�NN5"predict ·

-Ó��±^uýÿ§ùp�ýÿ(J´VÇ�"predict �UO�index ¼ê�ýÏ�§é

uprobit ©Û§ýÿVÇ´probhat = F(zhat)§F() ´\È��©Ù"Stata �probit Úlogit ·

-�Ù§·-�A5��§�.©Û��§�±���OþÄu&EÝ
����
§=&

E
�_
"�âù
&E?1u�§accumulate À�#Nu��\È§Ï
´éÜu�"

Ù§�A�§X�«f8©Û§éêq,¼êS�Ð��-30.756389§5 gÂñu-19.203993"

AO­��´§��.¥�ÏCþ��û½
(J�¤õ�Ä§@oNõ§S¬�ÑÃ¡

��Xê§½ö�ÑØL´o�Ê\Ø��)§Stata U9�±yù«�/"ð�êâO\


��¶�repair �þ§���1, 2, 3, L«�!²þÚÐ"duêâ¥�?P¹���þ´

I��§e�^�?P¹5ýO	I�û§Krepair==1 �VÇ�0§=probit ½logit�Xê

¬Ã¡�"
Stata �(J�("S�g-26.992087 ©§̄ gÂñu-22.229138"

§8.2.5 )�©Û

¦^·-kapmeier, gwood, mantel, wilcoxon, logrank, survcurv, loglogs, cox, coxvar, coxbase,

boxhaz. cox ·-Uék'�m!��Ú�C�Cþ]��O'~ºx�.§y^��u>

Å�]�§'�#Îa.�¶«§P¹ù
u>Å3�KÖe$1�������ê"

. use kva, clear

. describe

. cox failtime load bearings

. correlate, _coef

. correlate, _coef covariance

$1(Jµ
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Cox regression Number of obs = 12

chi2(2) = 23.39

Log Likelihood = -8.577853 Prob > chi2 = 0.0000

Variable | Coefficient Std. Error t Prob > |t| Mean

---------+--------------------------------------------------------------

failtime| 74.66667

---------+--------------------------------------------------------------

load| .4229578 .1433485 2.951 0.015 27.5

bearings| -2.754461 1.173115 -2.348 0.041 .5

---------+--------------------------------------------------------------

| load bearings

--------+------------------

load| .020549

bearings| -.121008 1.3762

éêq,S�Ð��-20.274897§²5gS�Âñ�-8.577853"load�bearingsm��'�-0.7196"

Ø�ëê�1cox ·-�§�¬­w£8�(J"

�O�k��*	�êâ§¦^�´���Ô¢��êâ"

. use cancer, clear

. describe

. tabulate died, summarize(studytim)

. tabulate drug, summarize(studytim), if died

. tabulate drug, summarize(died)

. quietly tabulate drug, gen(drug)

. cox studytim age drug2 drug3, dead(died)

. test drug2=drug3

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

died| Mean Std. Dev. Freq.

------------+------------------------------------

0 | 21.117647 10.652948 17

1 | 12.419355 8.7512825 31

------------+------------------------------------

Total | 15.5 10.25629 48

Drug type| Summary of Months to death or end of exp.

(1=placebo)| Mean Std. Dev. Freq.

------------+------------------------------------

1 | 9.0526316 6.6204539 19

2 | 14.5 7.2318739 6
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3 | 21 10.620734 6

------------+------------------------------------

Total | 12.419355 8.7512825 31

Drug type| Summary of 1 if patient died

(1=placebo)| Mean Std. Dev. Freq.

------------+------------------------------------

1 | .95 .2236068 20

2 | .42857143 .51355259 14

3 | .42857143 .51355259 14

------------+------------------------------------

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

---------+--------------------------------------------------------------

studytim| 15.5

died| .6458333

---------+--------------------------------------------------------------

age| .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

---------+--------------------------------------------------------------

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

17�¾<E,�¹§¦��)��mg,��"k��¾<¥§?Ò�­��Ðu¬§
?

Ò®�Ðu­"q�?Ò�¬����§¦^�.h(t) = h0(t)exp(b1age + b2drug2 + b3drug3)

¿�Ä���§¦^dead( )À�§ké?Ò2Ú3��)¤�«Cþ§Ò�±¦^cox·-
"

éêq,�d-99.911448§²ogS��-81.652567"��u��1�«�´k«O�§1�!

1nü«�´Äk¤ØÓ"

Survive.Kit ´�|Stata ^u)�©Û�§S§¦^·-run Survive. Kit C\"3Stata

3.0 ±�±ADO©��ªN^"kapmeier Úgwood ^u±�Kaplan-Meier )�­�Ú�Ñ�

âGreenwoodúª�Ñ��&�"loglogs±�log(-log(S(t)))élog(t)�ã§Ù¥S(t)�dKaplan-

MeierÈÝÚOþ½Â�)�¼ê"e­����§KêâÑl%Ù�(Weibul)©Ù"survsum

Úsurvcurv^uw«)�©Û�nÜÚOþÚ)¤)�Cþ"logrankO�ü|½õ|log-rank

ÚOþ§̂ u'�ü�½õ�|�)�­�"mantelÚwilcoxonO�ü|��Mantel-Haenszel

u�9Wilcoxon-Gehanu�",	§coxhaz !coxbaseÚcoxvar�Ñcox£8©Û�Ä�ºx¼

ê!)�­�ÚÄ�)�Cþ"ù
·-Ï^��ª´µ

<·-> �mCþk��«Cþ[, by(©|Cþ)]
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k��«Cþ���¬�L«k�§§S9(JXeµ

. 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 | SS df MS Number of obs = 48

---------+------------------------------ F( 1, 46) = 4439.69

Model | 41.886338 1 41.886338 Prob > F = 0.0000

Residual | .433987958 46 .009434521 R-square = 0.9897

---------+------------------------------ Adj R-square = 0.9895

Total | 42.320326 47 .900432467 Root MSE = .09713

Variable | Coefficient Std. Error t Prob > |t| Mean

---------+--------------------------------------------------------------

loglogs | -.7396131

---------+--------------------------------------------------------------

logt | 1.075852 .0161464 66.631 0.000 2.449985

_cons | -3.375435 .0419694 -80.426 0.000 1

---------+--------------------------------------------------------------

Group Events Predicted

--------------------------------------------

1 19 7.2459559

2 6 8.1984653

3 6 15.555579

Chi2( 2 ) = 25.526241 , P = 2.864e-06

(JL²n|�(ØÓ§P-��u0.1%§5¿�k19+6+6=31 �k�±)( IP�) ýÿ�

�31"éuéì|§(1�|1)§*	�19 �k�§�e¤k¾<äk�Ó�)�Ç"�¬

k7.25 ��u)"
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§8.2.6 Stat.Kit

´�|§S§^u�X�ÚOu�"ÏL·-run Stat.Kit N\"§Jø
�Ê�#·

-"

dbeta O�K�ÚOþDF-Betas

genrank �)Cþ��g§¿�Ä��Ó�g

genstd �)IzCþ(þ�«§��1)

glogit ©|logit

gprobit ©|probit

ksmirnov Kolmogorov-Smirnov ©Ù��u�

kwallis Kruskal-Wallis üÏ���©Û

means �â²þ!AÛ²þÚNÚ²þ

ranksum Wilcoxon �Ú(Mann-Whitney ü��) ÚOþ

regdw £8¿�ÑDurbin-Watson ÚOþ

signrank Wilcoxon �éÎÒ�gu�

signtest �éu�¥ êu�

spearman Spearman �Ú�'Xê

teststd u���´Ä�Ó½ö´Ä�,�~ê

ttest �«a.�t-u�
y�u��«#�-�V\J�k�5§̂ 12ýð�¢�§?1kÃV\J�p§�'

�§(JXeµ

Without With Without With

Treatment Treatment Treatment Treatment

------------------------------------------------------------------

20 24 18 17

23 25 24 28

21 21 20 24

25 22 24 27

18 23 23 21

17 18 19 23

. summarize

Variable | Obs Mean Std. Dev. Min Max

---------+---------------------------------------------------

mpg0 | 12 21 2.730301 17 25

mpg1 | 12 22.75 3.250874 17 28

. means

| Arithmetic Geometric Harmonic

| Mean Obs Mean Obs Mean Obs

---------+----------------------------------------------------

mpg0 | 21 12 20.83629 12 20.67272 12
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mpg1 | 22.75 12 22.52909 12 22.30015 12

. ttest mpg0=20

. ttest mpg0=mpg1, paired

. ttest mpg0=mpg1

. signtest mpg0=mpg1

. signrank mpg0=mpg1

±þ·-?1þ�´Ä20�u�§�éu�Ú¤|t-u�"¦^·-’ttest mpg0=mpg1, un-

equal’Ø���à5�b�"Ùg^signtest·-u�¥ ê´Ä�Ó§$^Wilcoxon�éÎ

Ò�gu�u�©Ù´Ä�Ó"

�e5¦^<�Ê�êâcensus.dta§u�(´Ç§Äk)¤Cþ§̂ (´êØ±18�±

þ�<ê§,��	(´Ç�c#��'§�±¦^�k�pearson �'·-½spearman ·

-"

. use census, clear

. generate mrgrate = marriage/pop18p

. summarize mrgrate

. correlate mrgrate medage

. spearman mrgrate medage

. summarize mrgrate, detail

§8.3 p©EÚO�ã

§8.3.1 ã/·-

Stata 1.0 �p©EÚO�ãõU´�Stata/GRAPH �¤�§Stata 2.0 ��ãõU�8

¤3·-graph§Ù�{�µ

[by varlist:] graph Cþ�L[=�] [in ��] [if ^�L�ª] [, À�] ½: graph using ©�

¶[©�¶[..]] [, À�]

¦^graph ·-�±±�l«ã/§=histogram (��ã)!matrix( ��Ñ:ãå
§

�õ��30 �Cþ)!box(õ�8�Cþ�Box-whisker ã)!bar( �^ã)!twoway(��Ñ:

ã)!oneway(��^/ã§��box (Ü¦^) !star((/ã§�õk16 �Cþ) Úpie(�ã)§

ã/�±­wÚ©é"

graph using ©�¶[©�¶[..]] [, ÀJ�]

À�t|b|l|r1|2title(”IK”) margin(#) saving(©�¶[,replace])

^~µ

. 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

5¿Ó�^using Úsaving() Ó��©�¶k�¬»��k�©�"
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�^�ÀJXµ

1. saving(©�¶[,replace]) ã/©�¶§replace �«CX�k©�"

2. by(Cþ¶) �«©|�)ã/§©|CþAU,Sü�"

3. total (Üby() �«�)��êâ�ã/"

4. bsize(#) �«©|CþIÒ�iN��"

5. Rescale =(Üby() ¦^§¦z�©|þ^ØÓ�ºÝ"

6. title(”IK”) 3ã/�eà\IK"õêØ�¹AÏiÎ��¹e§ÚÒ�±�Ñ"3

ã/�þe�m©O�±kü�IK§{Pt1()!b1() �"

7. x|y|r|t<n>title(”IK”) ¦^set textsize # 5��IK©i���"

8. gap(#) w«ê¶�gap() �½�IKÚã¶ê����§%@�8"

9. x|y|r|tlable([#,...,#])Úx|y|r|ttick([#,..,#] )�IK��§̂ u�«�«ã¶IÒÚã�I

Ý"x|y|r|tline([#,.., #]) �«3ã¥\þpî©��"x|y|rscale(#,#) �«^#��°�

ºÝ±ã"

10. noaxis �«Øw«ã¶"

11. [no]border ^u��ã�>µ"

12. log �«��ã^éêºÝ"3ü�ã¥^rlog!ylog!xlog 5�«"

13. pen(#..#) Òèd��Ê§Stata ^�Ò)IPã�IÒ"

14. shading(#..#) ÒK�Ý§Òè����§̂ u��ã!�^ãÚ�ã"

15. symbol(c..c) �«twoway Úmatrix ã¥�ÎÒ§�{��s()"kO ��!o ��!S ��

¬!d �!/!T �n�!p �\Ò[Cþ¶] rCþ¶^�IP!. :![ n] ¦^P¹Ò!i

Û¹"

16. trim(#)�¦^Cþ¶�ÎÒ�§ã/¥�õ���iÎê§%@�8"¶¡”California”,

Ïdgraph y x, s(Cþ¶) trim(2) ¥ÎÒC¤�Ca"

17. psize(#) �«[Cþ¶] ÎÒ���§%@�100"

18. connect(c..c) �«twoway Úmatrix ¥:m�ë��{§�{��c()". L«Øë§l 3:

mx��§m ë�median bands§s L«^ng�^ë�"

19. bands(#) �«x-¶þbands �ê8§d�O�x �y �¥ ê"

20. density(#) �«3�^m��fê§%@�5"

21. bin(#) �««mê8§%@�5"

22. freq �«p¶^ªêü �O©êü "
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23. normal[(#,#)] �«3��ãþ�x�����Ý­�"

24. density(#) =�normal %@�100"

25. jitter(#) O\���ÅD("# L«D(Óã/«�'~§���5"

26. rescale �«z�y-Cþ©O5�z"

27. rbox �«ãþw«��box ã"

28. y|x|rreverse �«ºÝ´lp�."

29. jitter(#) �«# �:3�¶þw«Ñ5"

30. half �«=^en�
"

31. jitter(#) �twoway ��"

32. [no]alt �«3�ªãe�IÒ´Ä���"

33. vwidth �)ØÓ°Ý��ªã§ã�°Ý�*	ê¤'~"

34. root �«vwidth Úroot À��§ã�°Ý�*	ê8��¤�'"

35. [no]alt �box ��"

36. means �«^þ�
�^Cþ�Ú5�z"

37. stack �«ã/´Uª�
�5��"

38. label(Cþ¶) �«éz�P¹^�½Cþ¶�SN�IÒ"

39. select(#,#) ^u��êâ¥,
(/ã"

21-24^u��ã§25-28^u��ã§29^u��ã§30-31^uÝ
ã§32 -34^u�ªã§35-

37^u^/ã§38Ú39^u(/ã"

^~µ

graph y x =pop§±x �y �ã§±�����«pop ���"

graph y x =pop, psize(150)§�þÓ§�¤kÎÒO�50%"

graph y x =pop, s([name])§¦^Cþname �SN�IP§iN���pop ¤'~"

graph y x =pop, symbol(.) jitter(4) �Å/�«�:L«pop ���"

graph y hat x =pop, s(Oi) c(.l) sort±�y hat'ux�ã§̂ ��ë��:"hat´dregress

y x =pop £8¿dpredict hat �é
5�ýÿ�"

¦^ð�êâ�~f§̂ Stata ±���ã!V�ã!Ý
ã!�ªã!(/ã!�^ã

Ú�ã"

. 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 rep1-rep5, bar saving(bar)

. graph rep1-rep5, pie saving(pie)

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

(combined) title(The Combined Graphic Analysis)

§8.3.2 ã/�<

Stata 2.0 ¦^§Sgphdot �gphpen ?1ã/M��"§�´Õá�§S§�,�±^

3Stata e¦^SHELL 5�§��Ð3DOS XÚe5�"

gphdot |±��ÑÑ(pixel-oriented) ���X:
�<ÅÚHP laser �<Å"
gphpen

|±�þÑÑ(vector-oriented) ��X¦^±ã)�±ã¤ÚPostScript �<Å"

�{µgphdot|gphpen ©�¶[/option /option ...]

©�¶=ã/(.gph) ©�§À�kµ

/Lp|l (=égphdot) �«portrait/landscape G�"

/Dfilename �«�<Å£ã©�§%@�´default.gdi/default.pen.

/Odevice: ÑÑ��"gphdot Ï~x ¿1�§XPRN:"/Ocom1 òx 

/Ofilename COM1:"/Omyfile.binÑÑ�myfile.bin (�±^DOS�COPY/B·-x �<

Å§Ï�©�´�?��ª)"gphpen ��x COM1:§�/Oprn: K´x PRN: /Omyfile.asc

´x myfile.asc§Ø�´.pic©�§gphpen�ÑÑo´ASCIIa."̂ DOS�COPY½PRINT

·-�x �<Å"

/- ã/�<�Ø��

/+ m©�<�k��

/C# �«��°ê§Ø\�«��1

/N Ø�<Stata I�

/R# UCã/���§%@�/R100

/RX# ã/Y²����N�

/RY# ã/p�N�

/S# �«¤kStata ÎÒ���§%@´/S100

/SO|S|T|o|d|p|.# �«A½ÎÒ���§X/SO50

/I©�¶éPostScript ¦^ps.plf§é.pic ©�^pic.plf"

/X (=égphpen) ¦^±ã)�ú�Ý±�$í�ß²��þ"

/P#..# UÄ%@±ã)Ò/P123456789"P122 �«3 Ò)Ó2Ò)"

/T#..#�«)�þÝ"%@�1"¦^300-dpi����§�«�4�¦ã/Ðw�
"/T144

ò¦�Ò)�1, 2 Ò)�3 Ò)�4"

�<þ¡�ã/§3DOS XÚe§$1·-µ

C>gphdot combined /r52 /Dhplphr

ã/©�combined ò3HP laserJet+ þ<Ñ"

§8.3.3 P¹©�ÑÑ

Stata�$1P¹©��,�±3DOSe|^PRINT·-<Ñ§�¦^XÚJø��ª

z§SFSL ¿(Ügdf Úprofile.fsl �±rStata �'�i28/w«Ñ5"�Ù§^��'§

ù�õU¦<�8�#"
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$1�{µDos: fsl i©�¶[.log] [/À�]

Unix: fsl [-À�] i©�¶[.log]

À�´µ

l�O¶ �ªz$1P¹��O¶i

lfx Epson FX, LX, RX

llq Epson LQ, SQ

lmx Epson MX

lhp HP LaserJet

lhpfonts HP LaserJet with prestige elite fonts

libmgr IBM Graphics printer

lhispeed IBM Mainframe

lnecp67 NEC P6 or P7

lnec8023 NEC 8023A-C

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)

p©�¶ �¹�O�©�¶§%@�pprofile.fsl"

o©�¶ ÑÑ©�¶§%@�o©�¶.prn

h[”]IK[”] �IK

u[”]^r¶[”] ^r�¶i

a[”]áÒ[”] áÒ/�è

sc|p Ø ÑÑaO

q ×��1

§8.3.4 graph.kit �qc.kit

3stata 2.0¥graph.kit�qc.kit½Â�|±ãÚ�þ��ã�·-§̂ run·-Ú^§¦^

·-help graph.kit½help qc.kitò¼�§�^{�`²"3�Ï)Ä�¥®²�ado©���"

graph.kit �·-k:

grebar error-bar chart

leverage  £8m\ã

quantile © :ã

qnorm © :���ã

qqplot © :�© :ã

symplot é¡ã

evkã/w«��§K�U3ã/�<��þÑÑù
ã/§¦^Sunview e�Sun

�§ýk��’window define tut’�J¬Ð�
"¦^·-query �±��O�Å����¹"

·-´µ

. use auto, clear

. keep make price mpg weight displ foreign

. hilite mpg displ, hilite(foreign) ylabel xlabel

x��ü�Ñ:ã§¿�¦Ü©êâ28"
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�±¦^regress mpg displ weight foreign ½regress mpg foreign weight displ ·-?1��

£8©Û§m>Cþ�gS�©ÛÃ'§éAu�­� £8m\ãKØ,§7I¦weight

¤��§m>1��Cþ"�Au�«Cþforeign,�±¦^·-

. leverage mpg foreign displ weight

k�·�é��Cþ�©Ù´Äé¡a,�§�±¦^é¡ã«{"

ð�êâ¥�p��d�$15,906§�$��$3,291§y3ò§è�êâ¥;.��.'

�§e©Ùé¡§d���OA´XÓ�"�d�¥ ê�$5,006. 50§Ïd�B��õ

s$10,899.50 
�B¨���s$1,715.50§ddw§�´é¡�íºéÙ§�êâ­Ed�

{§Ò´é¡ã�g�§y��^·-"

. symplot price

qc.Kit�·-´µcchart§pchart§plotebar§shewhart"y^Acheson J . DuncanÍQuality Con-

trol and Industrial Statistics ¥�êâ§dzU6Ñ�50�railway frames ��¤ýO�railway

framesê8§ù
êâ´Ê�°Þ28U�êâ"

. 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)

�ü«·-cchart§¦^#�êâ§§P¹
z|°�§�­°|ÂÑÅ�uy¯K�ê8"

. 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. 15 195.0182 1.730357

7. 16 193.4028 2.61576

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

��´cusum ã§̂ graph ·-Ò�±
"

. graph sum top bot unit, yline(0) ylabel xlabel c(.ll) s(oii)
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