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Some useful Stata command

1. ZEALIE
o FIFFSI(H: use CHEEA\LAF4 . dta, clear
® g%;ﬁ;% label variable x xlabel

° &37‘)@?&% describe , list

® é}Ei-I- %'TE summarize , tabulate , correlate, pwcorr , spearman

e |H|[&|: histogram x, width(1) frequency, kdensity x , scatter x1 x2,

twoway (scatter x1 x2) (1fit x1 x2) , twoway (scatter x1 x2) (gfit x1 x2)

o LRFITE: gen 1lnx = log(x), gen xsq = x*2, gen X = .,

replace x =1 if x > 1, rename x x1, drop 1ln*
o ITHERI08E: display log(2)
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BR85! BXXSE?
o FRNEHEZIBIRVBYIESR,; BEN BmERIR/N
o ROJEEmELHEHREYRTE (Classic Linear Model)
o R
o BRFHE
o ROEgEfFS1ES DT
o« ZFFRN
o FZRIREULITTIFEMER R
o E¥E(HITSEME/ A
o BEE SRS FIEICIRE
= CD 4F=RREL
» H S AR T
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2. L B33

® regress y $x

® regress y $x, noc

® regress y $x if g >= 6000
® predict yhat

® predict uhat, residual

® display 1/ b[x1]

xishanyu?2.github.io


https://xishanyu2.github.io/

® test x1 =1
® test (x1 =1) (x2 + x3 + x4 = 1)
® test x1 x2

® testnl b[x1l] = b[x2]"2
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Stata: fEIR! TVEIR!

reg y $x,
reg y $x,
reg y $x,
reg y $x,

reg y $x,
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robust
cluster(id)
vce(robust)
vce(cluster id)

vce(bootstrap)
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Stata: BRSRIREIR{CIENE:

RSSEARINER (clusten) IIEARBEZRINE 7 BEITURETUR B0 HmANRE, TOIFER
MERTFHINZ BFERXME, EARARENMRITHILZ B ILEATEX,

SRR S ECAHBISEEEI R ARSI, WEETZEENTVERETERSS, Alul,

RE—BERISCiE SEERTERERIRSR, BfFIREEELUPRHHRN (REHFAY
MARBRM AT RERIK AT, BRANRERMANIZERSSBBE T =M.
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—HERSSHREIR
SRTTYR, EMBEETRE, URRESEE)

reg y X, cluster(id)
reg y X, vce(cluster id)

cluster(id) , cluster(industry) , cluster(area)

ZiE (WR) /SHRRIFHER

reg y $x, vce(cluster area industry)

cgmreg y $x, cluster(id year)
vce2way reg y $x, cluster(id year)
vcemway reg y $x, cluster(id year)
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3. IE SO ials

® hist x, normal

® kdensity x, normal

® gnorm X

® jb6 x

sum x, detail

di (r(N)/6)*(r(skewness)*2)+[(1/4)*(r(kurtosis)-3)"2]
di chi2tail()

® sktest x

® swilk x

® sfrancia Xx
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4, FIENE
o HIRXEE:

o MNFIRLG :

e BPIGIS:

©)

®)

®)

®)

®)

©)

o WLS:
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estat
estat
estat
estat
estat
estat

reg

[T

rvfplot

estat imtest, white , whitetst

hettest

hettest, rhs

hettest [varlist]
hettest, iid

hettest, rhs iid
hettest [varlist], iid

y $x [aw = 1/var]
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I —
5. IRBNRTE
® ﬁ%"“t estat ovtest,

° gE_,\QETE. estat vif

o TRIREE:

predict lev, leverage
gsort -lev

sum lev

list lev in 1/3
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estat ovtest,

rhs
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Stata: EHEHE! BEHE? BHEHE!
o NJEUEIR
o 45

winsor x, gen(x_w) p(0.025)

winsor x, gen(x_wh) p(0.025) highonly
winsor x, gen(x_wl) p(0.025) lowonly
winsor2 x, replace cuts(2.5 97.5)

o HE
drop if x >=1
winsor2 x, cuts(2.5 97.5) trim

winsor2 x, cuts(2.5 100) trim
winsor2 x, cuts(@ 97.5) trim

* fi(E
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6. EHITE

® gen d = (year >= 1978)

® +tabulate province, gen(pr)

xi: reg y x i.Dummy //Dummy & 7-fF%4Y

encode Dummy, gen(dummy)
reg y X i.dummy
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7. IR ST FZER S

® Jogout

® sum2docx
® asdoc

® esttab

® outreg2

® reg2docx
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StataZ®F®: o, local! g, local!

£ Stata 1, HITHD NEEPFETT local SEFETT global FIF, HP, BEFETHITR
N—y—

—REBLIERARIN T, MEFETTE Stata XIFAZRI—EFE, ALIBISIA. 15178
2EEFETHZTwHN, FERXETR, BNEHE,

BEALFEREEF. X7, RA. TE. NHBEES.

local xx "x1 x2 x3 x4"
reg y ~xx'

global xx "x1 x2 x3 x4"
reg y $xx
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