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bivariate probit model ........ 396-400
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bomd () function .................... 20
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casewise deletion............... 35, 134
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cross-sectional data.............. 67-68
csviiles........ooiiiii L 403
D
D. operator......................... 69
data
dictionary..................... 407
mining..............ooo 177
validation...................... 42
date formats........................ 68
date() function................. 39, 79
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Durbin’s A test ............ ... ..., 227
Durbin-Watson test ............... 226



Subject index

Durbin-Wu-Hausman tests for
endogeneity.......... 297-301
dynamic panel-data models ... 338-345

E
e(d) matrix.................. 133, 134
e(sample) vector.................. 134
e(V) matrix....................... 133
eclass ...l 133-135
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ewma () community-contributed
function ................... 20

447
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export delimited command....... 25
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extended macro functions........... 55
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process
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foreach command............ 3, b2-54
forecast confidence interval......... see
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fracreg probit command........ 372
fractional response models......... 372
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free format................. ... 402-404
frget command.................... 94
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general-to-specific approach........ 177
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linear regression model........ 200
method of moments . ..... 273-301
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gmean () community-contributed
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GMM........ see generalized method of
moments
Goldfeld—Quandt test for heteroskedas-
ticity ...t 216
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graph matrix command........... 173
graphics ..o, 38
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grouped logit .............. ... 364-367
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heckman command............ 394-396
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heckprobit command ........ 398-400
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import
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fred command................ 410
haver command .............. 410
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sas command................. 410
sasxport5 command.......... 410
sasxport8 command.......... 410
spss command. ............... 410
IMR....cooovvee. see inverse Mills ratio
in qualifier...................... 12-14
incidental truncation.......... 392-396
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disturbances.............. 224
indicator variables ............ 231-261
infile command........ 402404, 408
infix command................... 407
influential data .................... 182
inlist() function.............. 41, 46
inrange() function................. 41
instrument redundancy ............ 293
instrumental-variables estimator . .. 266
int data type ........ ... ol 10
int () function ..................... 41
integer division ..................... 41
integer variables.................... 36
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intreg command.................. 392
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ivreset community-contributed

command................. 178
J
Java Database Connectivity ....... 410
JDBC. .see Java Database Connectivity
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Julia programming language........ 64
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knot points............ ...l 255
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L. operator.....................o... 69
label command................. 21-22
lag operator........... see L. operator
Lagrange multiplier test ........... 227
for groupwise
heteroskedasticity ........ 323
latent variable............ 195, 356-358
BTEX output ...l 138
lead operator.......... see F. operator
least-squares dummy variable
model .................... 321
left-censoring ............ see censoring
leverage .........cooviiiiiiiiii.n. 183
likelihood-ratio test................ 371
Likert scale........................ 231
limited dependent variables ... 355-400
lincom command ........ 141-144, 370
linear
combination of coefficients . ... 143
filter ....... see filter () function
probability model ............. 355
restrictions................. ... 143
splines............o.ooiii 255
list command ...................... 8
Ljung-Box @ test ................. 226
local command................. 49-51
logical operators.................... 18
logit command................... 358
log-linear model ................... 127
long data type ...............o.t. 10
longmodel ................. ..., 172
long-format data.................... 71
longitudinal data ....... see panel data
LSDV......... see least-squares dummy

variable model
lvr2plot community-contributed com-

mand..................... 183
M
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007763 (0 TN 49-51
evaluation...................... 50
list functions................... 55
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macro command ......... ..o, 3
mad () function ..................... 19
makespline command............. 255
many-to-one merge ................. 72
marginal effects............... 156-167
margins command....26, 156-160, 358
marksample command............. 416
Mata........cooouee.. 57, 58, 420-426
mata command .................... 422
Mata functions ..................... 58
mata mosave command............ 424
matlist command............ 134-135
matrix programming................ 58
max () function ..................... 19
maxbyte() function................. 41
maxdouble () function .............. 41
maxfloat () function................ 41
maximum likelihood estimation....371
maximum-likelihood random-effects es-
timator................... 329
maxint () function.................. 41
maxlong() function................. 41
mdev () function .................... 19
mdy () function .............. 39-40, 79
mean command .................... 232
mean() function .................... 19
measurement error...194-195, 314-316
median() function.................. 19
METEE . oo vttt 72
merge command................. 72-73
_merge variable.............. ... .. 72
min() function ..................... 19
missing() function................. 34
missing values ...................... 34
mod () function ..................... 41
mode () function .................... 19
moment conditions ................ 273
month() function.................. 248
moving autocorrelations ............ 87
moving-window
correlation ..................... 87
regressions . ..., 351-354
statistics.............oo il 87
multiplicative seasonal............. 248
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Mundlak specification test......... 332
mvcorr community-contributed
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mvdecode command ................ 37
mvencode command ................ 37
mvsumm community-contributed
command.................. 87
N
nbreg command ................... 380
negative binomial distribution ..... 380
negative binomial regression....... 380
nested loops ...l 54
NetCourse........oovvvvnnn.n. 413, 420
newey command .............. 209-210
Newey—West estimates............. 278
Newey—West estimator........ 209-210
Nickell bias..........ccooviiiiin, 338
nlcom command.......... 147-148, 370
nnest community-contributed
command............ 149-150
nonnested hypothesis.............. 149
nonstationary series ............... 225
not seasonally adjusted ............ 248
notes command................. 22-23
null model......................... 125
numeric variables................ 35-37
numlist ... 11
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ODBC .......oon... see Open DataBase
Connectivity
odbc command .................... 410
oddsratio......................... 365
ologit command.................. 375
omitted-variables bias ............. 314
one-liner.............ooiiiiiiiii., 58
one-way random effects ....... 327-330
one-way ANOVA ................... 232
Open DataBase Connectivity ... ... 410
oprobit command................. 375
OPLIONS . .o v v 415
order command .................... 11
order condition.................... 269
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logit model.................... 374

measurements. ................ 231

probit model.................. 374
ordinal measurements.............. 231
ordinal variables................... 374
orthogonality conditions........... 274
outer join.....................o. 73
outlier..........cooviiiiiiii.. 183
overdispersion ..................... 380
overfitting .. ...l 176
overidentification .................. 269
overlapping subsamples ......... 33, 87
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pac command ..................... 226
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observability .................. 397

R%. 131

RZtest ..ooovviiiiiiiiiiiin.. 292

regression . ......oouiii... 187
pcO function....................... 19
pctile() function.................. 19
per capita regressions.............. 219
perfect prediction.................. 371
p-hacking. ...l 177
Phillips curve...................... 279
piecewise

continuous functions .......... 255

functions...................... 253

linear . ... see piecewise continuous

functions

poisson command................. 378
Poisson distribution ............... 378
Poisson regression ................. 378
pooled

cross-section time series........ 70
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ordinary least squares......... 319
portfolio shares.................... 351

prais command .............. 229-230
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Prais—Winsten estimator........... 229
predict command .. 151-156, 249, 359
predicted values............... 150-156
prefix commands ................... 26
preserve command ................ 81
probit command.................. 358
program command................. 415
proportionality....... see homogeneous
relationship
proxy variable............. ... ..., 314
pseudo-R? ... ... ... ... 371
pseudo-maximum likelihood ....... 379
psmatch2 community-contributed com-
mand.............o.oaa... 420
p-value ... 124
pwcorr command................... 35
pwd command ..................... 7-9
Q
Qtest. ..o 226
qualitative factors................. 231
quarter() function................ 248
quasidemeaning transformation . ... 328
quasidifferencing................... 229
R
rall () community-contributed
function................... 20
random effect...................... 320
rank condition..................... 269
rank() function.................... 19
rany () community-contributed
function........... ... ..., 20
rcOoption......oovvvviviii i, 28
rcount () community-contributed func-
tion ...l 20
real() function.................... 35
recode command................... 38
recode() function.................. 38
record() function.............. 20, 86
record value to date . .... see record ()
function
regime dummies ................... 258
regressand . ........... oo 111
TEEIESSOTS . ¢t ettt e eaeeenannn 111
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rename command............ 24,71, 91
TeName IrOUP . ..o vvveeeieeeennnn 24
renvars community-contributed
command.................. 91
replace command .............. 17-18
RESET ....iiiiiie it 178-179
reshape command........... 71, 88-92
residuals...................... 150-156
return command.................. 415
return values.................... 15-17
right-censoring........... see censoring
rndint () community-contributed func-
tion ... 20
robust estimator of the VCE. .. 202-205
robust option..................... 203
robust standard errors........ 202-205
robvar command ............. 220-221
rolling prefix................. 33, 351
rolling-window estimation........... 33
TOOt MSE « vt vi et 113
rowmax () function.................. 19
rowmean () function................. 19
rowmin() function.................. 19
rowmiss () function................. 19
rownonmiss () function............. 19
rowsd() function................... 19
rowtotal() function................ 19
rowwise functions............... 19, 20
R2 125
R 126-127
rviplot command............ 179-180
rvpplot command............ 179-180
S
S.operator............... ..l 69
sample command.................. 393
sandwich estimator ......... see robust
standard errors
Sargan test........................ 269
save command.................. 24-25
saveold command .............. 24-25
scale heteroskedasticity ............ 214
Schwarz information criterion ...... see

Bayesian information criterion
(BIC)
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sd() function....................... 19
sdtest command.................. 220
se[Jwvector...................... 133
seasonal
adjustment ............... 248-252
difference operator ......... see S.
operator
dummies................. .. ... 248
seasonally adjusted ................ 248
at an annual rate ............. 248
seemingly unrelated regression . ... 320,
346-351
selection model ............... 392-396
semean () community-contributed func-
tion ... 20
semielasticity ............ 127, 163, 240
separate command ................ 77
serial correlation.............. 224-230
short model ....................... 172
skew() function .................... 19
sort command........... 11, 12, 14-15
space-delimited files ............... 402
specification
analysis.................o.L. 111
1<) o) 171-189
search............coovvviinn... 177
spells. ... 83
spline functions.................... 255
spreadsheet data................... 405
SQL databases..................... 410
SSC Archive. ..., 4
ssccommand.................... 4,19
st_addvar () function............. 423
st_data() function................ 422
st_store() function .............. 423
st_view() function................ 422
stack command .................... 76
standard error
of forecast .................... 156
of prediction.................. 153
of regression......... see root MSE
standardized values ......... see std()
function
Statalist........................... 413
statistical discrimination........... 243
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statistical independence............ 237
statsby prefix................. 32, 351
std() function ..................... 19
storage optimization............... 410
string() function.................. 37
string variables.................. 3537
strL data type ..................... 10
structural
breakpoints................... 252
breaks ........... ... 261
change ................... 258-261
stability..............oooiL 252
stub ... 90
studentized residual ............... 184
sum() function ..................... 42
SUR........... see seemingly unrelated
regression
sureg command ................... 347
survivorship bias.................... 79
syntax command.................. 415
sysuse command.................. 79
T
tab-delimited files............. 403-405
table command................... 101
tabulate command............. 36, 47
tabulating results.................. 135
temporary variable ................ 416
tempvar ... 416
test command........... 141-147, 370
test of overidentifying restrictions. . 269
testnl command ........ 147-148, 370
testparm command........... 141-142
text editors. ...l 402
text files.......... ...l 401-410
texteditors community contributed
package ........... .. ... 402
time-series
calendar .............. ... ..., 68
data................ol 68-69
operators............ 2, 69-70, 417
tin() function ........... ... ... .. 69
tnbreg command.................. 383
tobit command................... 387
tobit model........... ... ... L 387

453
top coding ....... see upper truncation
tostring command ................ 37
total() function................... 19
tpoisson command ............... 383
trend . ... 250
truncated regression............... 384
truncation ................ ... 384-386
truncreg command ............... 385
tsfill command............ 75,79, 82
tsmktim community-contributed

command............. 80, 425
tsset command......... 20, 36, 68, 79
tssmooth ma command............. 85

tssmooth shwinters command ... 251
tsspell community-contributed

command .............. 83-85
ttest command................... 141
two-limit tobit......... see tobit model
two-stage least squares (2SLS)..266—267
two-way fixed effects.......... 324-325
U
unbalanced panel............ 75, 79, 82
underfitting ......... ... L 176
underidentified .................... 269
unicode commands................. 10
unit-root test........... ... 225
unobserved heterogeneity .......... 380
update query....................... 3
upper truncation .................. 385
usecommand ..................... 7-9
A%
var () community-contributed

function ................... 20
variance decomposition matrix. .. .. 132
variance inflation factor............ 131
varlist ... 11
version command................. 415
veryshortlabel option............. 78
view matrices.............. ..., 58
VIF........ see variance inflation factor
virtual matrix ........... .. ... 58

volatility clustering................ 213
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Wald test...........ooooil. 139
weak instruments............. 269, 296
webuse command.................. 79
weighted least squares............. 218
weighting matrix .................. 274
which command.............. 413, 415
whitenoise .............. ... 226
White standard errors ...... see robust

standard errors
White’s test for heteroskedasticity..215
whitetst community-contributed com-

mand ................ 215-217
wide-format data .............. 70, 347
wildcards . ......... ...l 19
Windmeijer correction for dynamic

panel-data models........ 342
within estimator................... 322
wntestq command............ 226-228
word Processors..........c....c...... 402
X
xt commands........... ... .. 82
xtabond2 community-contributed com-

mand............o.oo. 342,

420
xtcsd community-contributed

command................. 323
xtdescribe command........... 82-85
xtdpd command................... 342
xtdpdgmm community-contributed com-

mand..............oa.... 345
xtdpdml community-contributed

command................. 345
xtdpdsys command ............... 341
xthtaylor command .............. 337
xtivreg command................. 337
xtreg,

be command .................. 326
crecommand................. 332
fe command ............. 322-324
recommand.................. 329
xtset command .................... 79
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zinb command .................... 382

zip command ..................... 382




