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graphing predicted means. . ..386-
homoscedasticity . . . . see regression
diagnostics, homoscedasticity
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regression, continued

interpreting coefficients . . .[394H399

Beta coefficients........ 397H398
multiple-unit change . ..B95H397]
one-unit change............. 395

standardized coefficients . . . B97-
linearity ............ see regression
diagnostics, linearity

multicollinearity .. .. see regression
diagnostics, multicollinearity
multiple regression .......
nested models............
nonlinearity......... see regression
diagnostics, linearity
outliers............. see regression
diagnostics, outliers
output explained .........
partial correlation . .......
power analysis.......... see power

analysis, regression
presenting results. . .see presenting
regression results
robust standard errors ........
semipartial correlation. .. .398H399
simple regression ......... 379H389
standardized coefficients. B97H398]
H406]

standardized residuals............
....see regression diagnostics,
standardized residuals

Stata video tutorial ........... 330]
stepwise models .......... 453H456

studentized residuals .............
....see regression diagnostics,
studentized residuals

testing multiple coefficients . . [399+
400)

equal to zero........... 400HAOT]
equality of coefficients . . A0THA02
linear combinations . ... d02H403
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regression, continued
variance inflation factor ..........
....see regression diagnostics,
variance inflation factor

VIF..... see regression diagnostics,
VIF
regression diagnostics......... 456H491]
added variable plots...... [A67THATT]
Cook’'s Do [462HAGT]
COVRATIO .....oevviiiinnnn 64
DFBETA .........covvn.... 467 (HA (]
DFITS ..ottt 464
excluding suspect observations. ...
...........
homoskedasticity ......... 487THARO!
influential observations . . .d53H4T2]
leverage .................. [462HAGT]
leverage versus residual squared
plot.................. 406HA0T
linearity ..................

assessing analytically . . .[479HASH]
assessing graphically ... [d72HA79
assessing using contrast

command ............
assessing via factor variables ...
...........
assessing via graphing means. ..
........... 4(0HA (9
assessing via lowess. . ... A74HATO
assessing via polynomials . . @80
2631
assessing via residuals....... @4
assessing via scatterplots. . H72
47/
multicollinearity .......... [4A85HART]
normality of residuals..... A89HA9T]
outliers...................
scatterplot matrix.............
standardized residuals .. . .[460HAG2]
studentized residuals .. ... [462HAGT]
variance inflation factor. . [485HA8T
VIF it
Welsch distance............... 1641
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repeated measures designs . . . .BT3H34T]
see also longitudinal designs
analyzing using ANCOVA . .[337H341]
mixed-designs. . . see mixed-designs
ONE-WaY .« o vvvvvine e 0 14Ho 19
residual covariance structures. .. ..
...... BI5H3IT,
repeating commands with loops ..[B63-

000
replace command............ HE7THH68
replace option, save command . .[B6I-
002
reproducing results..............
required sample size......... see power
analysis
reshape long command......
reshape wide command...... HROHE82
reshaping datasets
long to wide .............. HI0HER2
wide tolong.............. H78H580
residual covariance structures. . ... BT5-
317,
residuals
normality ....... ... .. .. ..ol

....see regression diagnostics,
normality of residuals
standardized .....................
....see regression diagnostics,
standardized residuals
studentized................. ... ...
....see regression diagnostics,
studentized residuals
residuals() option, mixed command

...... BIoH3Tal [329H333]

robust regression.............. 2 (SH2 (D)
robust standard errors
ANOVA ... ..o, 209H2 (5]
estimation commands.........
TegresSioN ..o v v v e 489

row percentages..see cross-tabulations,
row percentags

rreg command................ 273H2TH

rstandard option, predict command

........ G0 62, B0
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rstudent option, predict command..
........... 4062HA60!

.rtf file, saving regression tables as. ..
..... see presenting regression
results, as .rtf file

rvfplot command....... @74 [A-87HARS

S

sample size estimation....... see power
analysis

save command................

replace option........... B61IHL62

saving Stata datasets..........

Scheffé adjustments .......... [I25HI30,
623H5241 5:33) 650} B53]

scheme () option, marginsplot
command.................

search command ............... [IOHIT

selecting contrasts. . [JOOHI02] [T04HIOH],
[[09HITQ, CT6HITT

selecting reference group . ..... LOTHIOZ
semipartial correlation ........ [B98H399]

showcoding command ................
. see user-written programs,
showcoding command
Sid4k adjustments . . [2Z5HI30], (23H524]
533 B50, 553
significance ............ ... ... %51
simple contrasts
three-way ANOVA ... see three-way
ANOVA, simple contrasts
two-way ANOVA ...... see two-way
ANOVA, simple contrasts
simple effects
three-way ANOVA ... see three-way
ANOVA, simple effects
two-way ANOVA ...... see two-way
ANOVA, simple effects
simple interactions, three-way ANOVA. .
.see three-way ANOVA, simple
interactions
simple partial interactions, three-way

.see three-way ANOVA, simple
partial interactions
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simple regression........ see regression,
simple regression
sort option, pwcompare command . ...

...... 131 137 654 G55

source code, Stata .................. 01
speed, of Stata .................... [BHIl
split plot designs . ... see mixed-designs

SPSS commands, Stata equivalents .. ..
. see Stata equivalents of SPSS

commands
SSC archive..............o.oo.... [IoHITl
ssccommand ................... IaHITl
standardized coefficients . ... see regres-

sion, standardized coefficients;
see also regression, intepreting
coefficients
standardized effect
Cohen’s d..see effect size, Cohen’s
d
power analysis.......... see power
analysis, standardized effect
standardized residuals.................
....see regression diagnostics,
standardized residuals

Stat/Transfer............... Rl BEOHE6T]

Stata Blog............ccooooii... 12

Stata equivalents of SPSS commands
ADD FILES........c..ccnn.e..
AGGREGATE . ...................
ANOVA. ... 03]
AUTORECODE. .......ccvivennn..
CASESTOVARS.................. 09 1]
COMPUTE ......... ..o, 09
CROSSTABS ........ccovviinen. 094l
DELETE VARIABLES............ 09|
DESCRIPTIVES ................ 099
DISPLAY ... 000
DOCUMENT .........ccoiiiinn... 001
FACTOR......ccoviiiiiiia. 002
FILTER....... ..o .. 002
FORMATS ... 600
FREQUENCIES.................. 600
GET FILE..............uat. 605)
GET TRANSLATE............... 000|
LOGISTIC REGRESSION........ 000
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Stata equivalents of SPSS commands,
continued

MIXED........oiiiiiinnn..
MULTIPLE IMPUTATION........ 0] 1]
NOMREG.........covviininn... 0] 1]
PLUM. ... ... i 012
PROBIT..............iiii... 015
RECODE....... ..ol 014
RELIABILITY.................. 010
RENAME VARIABLES............ 0105
SAVE . ... .. 017
SAVE TRANSLATE.............. 0] 5]
SELECT IF..........covin... 01
SORT CASES................... 015
SORT VARIABLES.............. 619
SUMMARIZE.................... 019
T-TEST............ ... 619
VALUE LABELS ................ 620
VARIABLE LABELS............. 02 1]
VARSTOCASES.................. 022)
Stata estimation commands........ see

estimation commands
Stata interface, Stata video tutorial. .20l

Stata Journal ................... T2HT3!
Stata manuals, Stata video tutorial. [21]
Stata Press books ...............
Stata pricing...............o.oLL S|
Stata source code................... 11
Stata strengths................... BHI3I
access to source code........... 11
ANOVA . ..ot BHT
ANOVA technology............... ]
data management............ OHIO
ease of learning.................. O]
economical .............. ... ..., S
FAQS ottt
multiprocessing ............... BHa
online resources............. TTHT2]
point and click interface........ 11
powerful and simple............ 11

Pricing ..o ]

643
Stata strengths, continued

speed ... BHal
Stata Blog ..........cccoovin...
Stata Journal............... 12HI3
Stata Technical Bulletin. ....... 13
Stata/MP..................... B3l
Statalist .......................
statistical powerhouse......... B9

user-written programs . .[ITOHIT] see
also user-written programs

video tutorials on Stata ........
Stata Technical Bulletin ............ I8
Stata video tutorials......... see video
tutorials on Stata
Stata web forum....................
Stata website....................
Stata YouTube channel ...... see video
tutorials on Stata
Stata/MP ..., [BHEl
Statalist .....cooviiiii i

statistical power ... .[I36HIZ6] BOTH306]

see also power analysis
ANCOVA versus ANOVA . . .[[36HI40]
ANCOVA........oien. 30 1H300)
ANCOVA versus ANOVA . . . BOTH306]
ANCOVA versus repeated measures

ANOVA ......oooiiiein...
increasing using covariates . . . B0l
statistical significance............... 41
stepwise regression models ......... see

regression, stepwise models
stepwise: prefix command . .[d53H456]

stored results
displaying ................
e(sample) ...............
regress command .......

storing results ....... g15H4T6],
structure of residual covariance . ..BI5H
B17
student pricing, Stata................ S
Student—Newman-Keuls’s
adjustments . . . .[[25HI30] B50]
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studentized residuals..................
....see regression diagnostics,
studentized residuals
subsamples, analyzing. .B2H34]
subsequent levels, contrast to. .[TTIHITT
subtitle() option, marginsplot com-

mand...........ooien 540

summarize command............ BIH34

with if specification........

summary data, analyzing........... see
immediate commands

summary statistics .............. BIH34

by one variable............. 32H34

by two variables............ 36H3T

for subgroups............... 32H341

svy: prefix command ........ 2651269,

0 [oHo 16

T
t test
one-sample .. see one-sample t test
paired sample. ..see paired sample
t test
two-sample . . see two-sample t test
tabl command ..................... 301
tabi command.................. HAH56
chi2 option.................
exact option ...............
tabulate command
chi2 option................. 48HH0!
exact option ............... 48HH0!
missing option............. 2 7H50
one-way .. see one-way tabulations
Stata video tutorial ............ 49
two-way .. ... see cross-tabulations

with summarize () option...[33H34
tabulations
one-way .. see one-way tabulations

two-way ..... see cross-tabulations
test command................ [400HA0T]
testparm command........... 40THA02

.tex file, saving regression tables as. ..
..... see presenting regression
results, as .tex file
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three-way ANOVA ............. 233257
interaction contrasts...... 248H252]

partial interactions. ...... [2441246]
248H202)

simple contrasts.......... 244

simple effects............. 239]

simple interactions . .236H239] 242]
20 2H200)

simple partial interactions. .. .242}

three-by-three-by-three design....
...........
interaction contrasts ...
partial interactions. . ...

simple contrasts ............ 250]
simple effects ............... 250]

simple interactions..... 2521250
two-by-two-by-three design. . .240-

240!
partial interactions. .. ..
simple contrasts ............ 244
simple interactions..........
simple partial interactions. .242}-
244
two-by-two-by-two design ... .234}
simple effects ............... 230
simple interactions..... 236239
time
as a continuous predictor...... see
longitudinal designs
piecewise modeling of.......... see

longitudinal designs, piecewise
modeling of time
title() option, marginsplot

command................. h40
treatment effect..................... I
ttesti command ...............
Tukey adjustments ...... [[25HT32] B50]
two-sample t test........ 4041 B1HR2L
BEIHG3L
Cohen’sd................... 6 7HES
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two-sample t test, continued

power analysis.......... see power
analysis, two-sample ¢t test

Stata video tutorial ............ 40
using summary data........
Stata video tutorial ..........
two-sample test of proportions. . .[A3H40]
using summary data............
two-way ANOVA............... 16 1H201]
CIs, interpreting .......... 198H200
interaction contrasts...... 19THI9J
interpreting CIs........... [198H200)

partial interactions....... [7HIRTL,
[IR3HIRA] MO0HIOT]

power analysis.......... see power
analysis, two-way ANOVA
simple contrasts ......... [76HITT,

1 SSH190)
simple effects . . .[I68HI72] I7EHITE,

[I82HIR3 [I88
Stata video tutorial ........... 172

three-by-three design..... [185HI93
interaction contrasts ... [19IHI9J
partial interactions..... [T9QHTOT]

simple contrasts........ [18SHI90
simple effects ............... 188}
two-by-three design....... [173HI8A

partial interactions . ...[I77HISQ,
1 SoHISO)

simple contrasts........
simple effects.......... [I"7EHI7aA]

1 S2H1 S
two-by-two design ........ IGRIZIVRS
simple effects........... 16SHIT2
unbalanced designs . ...... T93HIOS]
two-way tabulations................ see

cross-tabulations

U
UCLA IDRE website ................. 12
unadjusted means, ANCOVA ........ see
ANCOVA, unadjusted means
use command ............. 26
clear option.............
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user-written programs........... [TOHTT]
coefplot command...... 439H440
downloading ................ TOHIT
Stata video tutorial .......... 10
esttab command. ...dHd]
extremes command .............
for this book ....... see about this
book, downloading programs
fre command............ @ 2SH30
outreg command .............
outreg2 command............ 438
power multreg command ...... @
493H500
power nestreg command ...... @
000HH04!
showcoding command........... @
xml_tab command........ 438439
Vv
value labels ................ ... H65HB66
variable labels.................
variables
creating new.............. H66HH6S]
dropping ................. H70HET2
keeping................... H70HET2
modifying ................ H6THL68
recoding.................. H6IHETO

variance inflation factor. .see regression
diagnostics, variance inflation

factor
vce(robust) option..... 269H273 [439]
video tutorials on Stata
exporting results to Excel .. ... 440
video tutorials on Stata
ANCOVA ... 150
with interactions............ 237
chi-squared test................ 49]
using summary data ......... B4
converting datasets............ HOT]
correlation ..................... B
cross-tabulations ........... 23
using summary data ......... B4
cross-tabulations and summary
statistics................... 37
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video tutorials on Stata, continued

descriptive statistics............ 38

downloading user-written
Programs.................. I

effect sizes ........... .. ... 691

Excel workbooks

importing................... 59
pasting data into ........... HG0
factor variables................. G3]
factorial ANOVAwith interactions. .
............. 1200
Fisher’s exact test.............. 49
using summary data ......... B4
getting help in Stata ........... 201
importing Excel workbooks to
Stata.........oooiiiil B9
interactions, factorial ANOVA . .200]
linear regression............... 380
one-sample t test, using summary
data...............o.l
one-way tabulations............ 28]
paste Excel workbooks to Stata. ..
............. 000!
PDF documentation in Stata....2]
power analysis................ 306
regress command............ 330
Stat/Transfer ................. H6T]
Stata interface ................. 20]
Stata manuals.................. 21
t test
one-sample................... 43
paired sample................ 42
two-sample .................. 4q
tabulate command............ 49
two-sample t test, using summary
data.................l
two-way ANOVA............... 12
user-written programs, download-
g ..o I
viewing datasets.................... 24]
viewsource command .............. 11
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web resources, Stata.............
web site for this book ... see about this

book, online resources

weighted contrasts............
welsch option, predict command. 464
Why use Stata..... see Stata strengths
wide datasets, reshaping to long . .B7T8-

S0
within subjects designs........ B14H319]
within/between designs ............ see

mixed-designs
Word document, saving regression ta-

blesas........... see present-
ing regression results, as Word
document

X

xdimension() option, marginsplot
command................. 6431

xlabel () option, marginsplot
command............ (40, 47

.xml file, saving regression tables as. ..
..... see presenting regression
results, as .xml file

xml_tab command .... see user-written
programs, xml_tab command,;
see also presenting regression

results
xscale() option, marginsplot
command................. 500
xtitle() option, marginsplot
command................. B40
Y
ylabel () option, marginsplot
command................. 5%10)
YouTube channel, Stata...... see video

tutorials on Stata
yscale() option, marginsplot

command................. B40l
ytitle() option, marginsplot
command................. (40



