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adoupdate command .............. 130
agreement, intraclass correlation ... 261
alpha command................... 391
alpha reliability............... 387, 389
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analysis of covariance. .. .. see ANCOVA
analysis of variance......... see ANOVA
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ANOVA,
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command
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command, continued
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irt 1pl.............. ... 510-511
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power oneway .. 234-236, 264-266
power repeated ......... 268-270
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power twoway............ 266-268
predict........ 291-293, 310, 493
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PWCOTT ..ot 207-210
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recode ................ 61-63, 299
regress........ 211-214, 277-278
302-304, 310-312
rename............. 47-49, 57, 257
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reshape............. 257-259, 478
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SAVE ..ttt 41-42
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sdtest ...l 175-176
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SEM. ... 417-447, 473
sembuilder.............. 429-431
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sktest..........ooiiiil 285
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Xtset. ...l 259
Command window ............... 8, 10
commenting do-files................. 85
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€gEeNMOTe. ... ...ovvvrnnnnn. 70, 71
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powerlog ...l 374
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compatibility .............. .. ... 42
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confidence interval
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content validity ratio.............. 396
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correlate command .............. 208
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correlation, continued

multiple comparison........... 210
ratio................. 228, 249-250
count outcome variables........... 348
Cramér’s V', measure of association ...
............. 134
creating value labels............. 57-60
criterion-related validity ........... 397
cross-tabulation ................ ... 124
curve fitting......... ... .. ... 318-324
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data,
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cleaning............. ... ... .. 43
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clibarchart.................. 357
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chores...........ooooiiiiit. 176
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ANOVA . ...t 227
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dependent ¢ test................... 176
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dfbeta command............. 293-294
dialog box,
alpha..........ccoiiiiiiin, 390
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€ZeN. ... i 70-72
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graph bar........... 144-145, 233
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logistic................. 349-350
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summarize..................... 11
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tabstat ...l 117
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ttest...... 164-165, 168-170, 177
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display command..170-172, 229, 355,

437-438
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do-file,
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creating. ... 82
example......... ... 87
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download datasets ............ 545-546
drop command .......... ... ... 73
dummy variables.............. 300-301
E
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effect size............ 170-172, 228, 281
N2 228, 249-250
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r-squared................. 170-172
egen command ......... 65, 70-72, 383
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egen rowmean command....... 72, 383
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egenmore command............. 70, 71
eigenvalues ............ ...l 404
entering data.................... 29-33
equal variance test............ 175-176
equal variance, Bartlett test ....... 227
equality symbol............. ... ... 79
esize command .............. 170-172
estat esize command....... 249-250
estat report command...... 510-511
estat vif postestimation command ..
........... 295-296
estimates store command....... 361
eta-squared ................... 228, 234
Excel.......ooooiiii 47-49
exporting data.............. 47-49
importing data ............. 47-49
exit Stata............. ... 18, 43
explained variance................. 278
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exponentiation..................... 355
external validity ................... 207
F
Fratio................ooo L. 227
F test of unequal variances........ 175
Facebook....... see Stata on Facebook
factor analysis,................ 402-406
communality ............. 404, 405
eigenvalues.......... 404, 405, 410
exploratory factor analysis . ... 403
extraction..................... 405
factor score .............. 405, 414
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oblique rotation.......... 405, 412
orthogonal rotation....... 405, 411
2 ) P 404
PE .o 403
postestimation................ 406
principal component .......... 405
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scree plot............ 404, 405, 410
simple structure.......... 404, 405
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fixed effects ........... ... ... 473-474
fonts, fixed .......... ..ol 89
format,
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ftable command............. 131, 227
full mediation ..................... 441
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geometric mean..................... 97
glm command................. 433-434
Goodman and Kruskal’s gamma, mea-
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graph,
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bar chart....... 108, 146, 233, 358
box plot.................. 118, 239
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discontinuity ............. 203-205
hanging rootogram............ 283
heteroskedasticity ............. 287
histogram ........... 108, 111, 283
horizontal box ................ 119
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interaction effects......... 311
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item characteristic curve..505, 512
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help, listcoef option........ 355-357
help label command.............. 43
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hierarchical linear models . .... 471-500
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indicator variables ............ 300-301
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interaction, margins command .... 314
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two-parameter logistic model .. ...
........... 506-507
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irt grm command............ 524-525
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K
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Kuder—Richardson coefficient of
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kurtosis................... 99, 113, 285
kwallis command............ 236-239
L
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label variable command......... 59
labeling values...................... 33
labeling variables ................... 23
less than or equal................... 79
likelihood ratio chi-squared......... 147
likelihood-ratio chi-squared test...361—
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limitations of Stata................ 546
linear regression............... 417-419
list command............. 81-82, 224
listcoef command........... 355-357
listwise deletion ................... 207
log, .smcl extension................ 90
log files.....coovveiiiiiii s, 89
logistic command........... 349-354
logistic regression ........ 339-379, 439

bar chart...................... 358
exponentiation................ 355
hypothesis tests............... 361
interpreting odds ratio........ 354
likelihood-ratio chi-squared test. ..
............. 361
logits ..o 346
margins .................. 364-372
marginsplot command....... 371
McFadden pseudo-R? ......... 354
nested models ............ 372-374
nestreg command ....... 372-374
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odds ratio................ 344, 360
percentage change............. 354
power analysis................ 374
pseudo-R? .. ... ... ... ...... 354
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testing coefficients ............ 361
vs. OLS regression............. 343
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marginsplot command....... 254-256,
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median ... 95
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partial ........ ... ... . 441
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mi set command............. 461-462
mibeta command ............. 464-466
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listwise deletion............... 453
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misstable command.......... 457-458
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multicollinearity ................... 294
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multilevel models
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............. 487
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Scheffé........................ 225
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............. 464
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multiple regression diagnostics. .. .. 291

multiple regression with interaction
term ...l 310-315

565
multiple regression,
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indicator variables ............ 301
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nonparametric ANOVA alternatives....
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Kruskal-Wallis ........... 236-239
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516
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ttest oo 164
test ... i 157-159
test of means ................. 164
one-tailed tests........... .. .. .. 156
one-way ANOVA............... 221-222
oneway option
bonferroni................... 225
scheffe............. .. ... ... 225
sidak.......... ..ol 225
open
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option,
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beta...........oooiiiiii 277
bonferroni, oneway .......... 225
help, listcoef .......... 355-357
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nolabel, list................ 224
percent, listcoef ........... 357
scheffe, oneway.............. 225
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ordinal-level variables............... 96
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P
paired t test.............o L. 176
panel data .................... 472-473
part correlation.................... 281
partial correlation ................. 281
partial mediation.................. 441
pasting, ... 89
reformatting ................... 89
pasting results to word processor, ... 89
formatting .......... .. .. ... 89
path analysis.................. 440-444
pcorr command .............. 281, 303
Pearson’s chi-squared ......... 128, 139
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Phi...ooo 134
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estat vif ............ .. 295-296
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marginsplot ... 254-256, 314-315,
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predict........ 291-293, 310, 493
test ... 304-305
Postestimation Selector ....... 546-547
power analysis ................ 178-185
chi-squared test............... 146
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correlation................ 216-218
one-way ANOVA.......... 234-236,
264-266
Tegression ................ 328-333
repeated-measures ANOVA ... 268
270
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two means................ 183-185
two-way ANOVA .......... 266268
power command.......... 182-185, 330
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264-266
power repeated command....268-270
power twomeans command ........ 185
power twoway command...... 266268
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predictive validity ................. 397
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two-sample test ............... 160
prtest command ............. 157-163
pseudo-R? .................... 351, 354
pwecorr command ............. 207-210
pweights ..................... 297-298
pwmean command ............. 229-231
Q
quadratic model,
centering ................. 324-325
examining ................ 326-328
fitting . ... 318-324
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R
RZ ... 170-172, 278
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random
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alternative to................. 240
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ranksum command................. 186
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kappa ..., 393
kappa with three raters....... 395
Kuder—Richardson coefficient of re-
liability................... 392
prophecy formula ............. 389
split-half...................... 389
test—retest ........... L. 387
weighted kappa ............... 395
rename command....... 47-49, 57, 257
rename variable ................... 257
rename, lower command........... 53
repeated-measures
ttest o 176
ANOVA . ... 256
design.................... 268-270
replace command............. 65, 167
reshape command ....... 257-259, 478
reshape wide to long format . ..257-259
reshaping data................ 477-480
residual . ..... ... ... oo 286, 287
Results window ...................... 8
clear ......... ... ... 16
scroll size ... 4
reverse cOding ..............oooou.. 383
reverse coding by subtraction....... 67
reverse-code variables............... 60
Review window ...................... 8
robust estimation of standard errors. ..
............. 290
robust regression .................. 285
root mean squared error........... 213
S
sample, draw ...................... 195
sample command ........ 146, 154, 195
SAS .t 47-49
SASXPORT ... oii e 49
save command.................. 41-42
saveold command.................. 42
scale construction.................. 382
reverse coding................. 383
scale creation....................... 70

scatter command............ 195-202
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scattergram................... 194-205
with confidence interval ....... 215
with jitter() option......... 198

scattergram, alternative....... 201-205

Scheffé, multiple comparison....... 225

schemes ..., 15

scientific notation.................. 280

scree plot ... ool 409-410

S-CUIVE. . oot 342

sdtest command ............. 175-176

search command .................... 6

seed for starting a random sample..195
SEM
assumptions with method (mlmv) ..

............. 421
auxiliary variables........ 426-428
Builder, restore default settings. ..
............. 429
estimating R%................. 423
linear regression.......... 417-419
mediation models......... 440-444
path analysis............. 440-444
sem advantages.................... 417
sem command ............ 417447, 473
sembuilder command ........ 429-431
semipartial correlation....281-282, 303
set obs command................. 154
set seed command...... 146, 154, 195
Siddk, multiple comparison . ....... 225
significance,
statistical .......... ... ... ... 206
substantive ................... 206
skewness.................. 99, 113, 285
sktest command.................. 285
slope ..o 213
SMCL. ..see Stata Markup and Control
Language
spearman command ............... 215
Spearman’stho............... 215-216
split-half reliability ................ 389
SPSS . 49
ssccommand ..................... 540
standard deviation.................. 98
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standardized
beta coefficient................ 213
beta weights .................. 280
coefficients . ................... 213
regression coeflicients ......... 280
Stat/Transfer.................. 49, 546
Stata, limitations.................. 546
Stata Blog. ...l 541
Stata bookstore ................... 542
Stata code for textbook examples. . 540
Stata/IC limitations............... 546
Stata Journal...................... 542
Stata Markup and Control Language. .
............. 90
Stata NetCourses.................. 545
Stata on Facebook................. 541
Stata on Twitter .................. 541
Stata Portal, UCLA....... 207, 540, 542
Stata screen ............ ...l 7
Stata tutorial .................. 18, 545
Statalist Forum.................... 541

statistical significance versus
substantive significance . .. 206
structural equation modeling . .417-447

sum of squares..................... 227
sum score of scale limitations...... 385
summarize command....5, 11-13, 113,
211, 284
summarize (), tabulate option... 250~
256
summary of data ................... 27
summated scores versus mean scores . .
............. 73
sunflower command .............. 197
sysuse command............ 10, 47-49
T
t test,
difference of means............ 169
grouped data ................. 169
one-sample.................... 164
power analysis............ 182-185
repeated measures........ 176-178
two-sample.................... 166

tabcommand ..................... 147
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tabl command ............... 101, 207
tab2 command .................... 300
tabdisp command................. 259
tabi command................ 142-143
table ... 124
calculator ................ 142-143
probability............ ... ... 129
summary statistics............ 237
table command .............. 143-144
tables for quantitative data........ 143
tabstat command............ 117, 237
tabulate command ................. 5,

64, 68-70, 101, 124-129, 137,
139-141, 250-256

tau, measure of association........ 139
test information function graph ... 514,
521, 528
test of significance,
kurtosis. ...l 113
skewness..................L. 113
test postestimation command. .. .304—
305
test—retest reliability .............. 387
tests,
Bonferroni.................... 210
chi-squared ................... 127
dependent ¢ test .............. 176
equal variance............ 175-176
likelihood-ratio chi-squared...361—
362
likelihood-ratio chi-squared with
logistic regression......... 361
logistic regression ............. 361
long format for portions....... 162
Mann-Whitney ............... 186
median ............ .ol 187
multiple comparison with correla-
tions ... 210
nonparametric ................ 186
one-sample ¢ test.............. 164
paired ¢t test ....... ... L 176
proportions .............. 157, 160
rank sum ... 186
repeated-measures ¢ test ...... 176
skewness and kurtosis......... 285
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tests, continued

two-sample t test.............. 166
unequal variances............. 175
Wald chi-squared test......... 361
wide format for proportions... 160
z test for proportions ......... 163

z test with logistic regression..361
textbook examples using Stata

commands................ 540
three-parameter logistic IRT model.. ..
............. 507
time-invariant covariate............ 476
time-varying covariate ............. 476
tolerance. ..., 295-296
toolbar,...... ... 9
Stata for Mac................... 9
Stata for Windows .............. 9
ttable command.................. 131
ttest command.......... 164-170, 177
tutorial ......... ... L 18, 545
Twitter .......... see Stata on Twitter
two-by-two table................ ... 124
two-parameter logistic IRT model. .506—
507, 516-521
two-tailed tests.................... 156
two-way ANOVA............... 250-256
twoway command ........ 200-201, 311
twoway 1lfit command............ 493
types of reliability ................. 387
U
UCLA Stata Portal ............ 207, 540
reshaping data wide to long...257
UCLA Stata support ................ 11
unequal variance test.......... 175-176
use command .............. ..., 85
v
validity,
construct................. 397-401
criterion ... 397
criterion related............... 397
expert judgment.......... 396-397
external....................... 207

predictive....... ... ... ... 397
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value labels....... 23, 33-40, 5760, 82
variable labels ...................... 23
variable name................... 22, 25
reserved. ... ..., 22
Variables Manager . ...34-40, 57-59, 73
Variables window .................... 8
variance inflation factor....... 295-296
varimax rotation.............. 410-412
VEISIONS . & e ee e 42
video tutorials...................... 18
VIF........ see variance inflation factor
W
Wald chi-squared test.............. 361
weighted data................. 296299
weighted kappa.................... 395
weights, pweights............. 297-298
wide format....160, 170, 223, 257259,
477
Word
transfering picture of result .... 88
transfering results.............. 88
working directory ............ ... .. ... 9
X
xtreg command .............. 260, 263
xtset command................... 259
Y
YouTube ... 18
Z
z test,
one-sample proportion ........ 157
two-sample proportion ........ 160
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