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Sir dung Stata

m Caulénh

m Menu

T Stata/SE 15.1

File Edit Data Graphics
EHdS g&-
Review

A

[

# Command

There are no items to shou

DASTATA NATA

Statistics  User  Window  Help

Summaries, tables, and tests
Linear models and related
Binary outcomes

Ordinal outcemes
Categorical cutcomes
Count outcomes.

Fractional outcormes
Generalized linear models
Time series
Multivariate time series
Spatial autoregressive models
Longitudinal/panel data
Multilevel mixed-effects models
Survival analysis
Epidemiology and related
Endogenous covariates
Sample-selection models
Treatment effects

SEM (structural equation modeling)
LCA (latent class analysis)
FMM (finite mixture models)
IRT (item response theary)
Survey data analysis
Multiple imputation
Nonparametric analysis
Multivariate analysis

Exact statistics

Resampling

Power and sample size
Bayesian analysis
Postestimation

Other

Command
reg ¥y x1 x2 x3 x4 xj

Linear regression
Regression diagnostics

ANOVA/MANOVA

Constrained linear regression
Nenlinear least-squares estimation
Nonparametric regression
Censored regression

Truncated regression

Hurdle regression

Heteroskedastic linear regression
Endogenous covariates
Sample-selection models

Box-Cox regression

Fractional pelynomials

Quantile regression
Errors-in-variables regression
Frontier models

Panel data

Mixed-effects linear regression
Mixed-effects nonlinear regression
Spatial autoregressive models
Multiple-equation models
Treatment effects

FMM (finite mixture models)
Bayesian regression

Other
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Phan |: Cross-sectional OLS

m File dit ligu: “1 - Diem tot nghiep va luong khoi diem.xlsx”



Thay doi thw muc lam viéc, import di

lieu

File
B stata/sE 15.1 &
File | Edit Data Graphics Statisti | =
E  Open.. Ctrl+0 4
A -
v
View..,
Dao...
Filename..,
Change working directory...
Log *
Import ’ =
Export v
= Print 4
Exarnple datasets...
Recent files *
Exit

P stata/sE 151

Edit Data Graphics Statistics User Window Help
Open... Ctrl+O i3 B
x
q (R)
'., —
View... ¢ A R I N .
Do £ o Y A
Statistics/Data Analysis
Filename...
Change working directory... Special Editian
Leg b
Impaort L4 Excel spreadsheet (* xls;* xlsx)
Export L Text data (delimited, *.csv, ...)
Print b Text data in fixed format 13
Example datasets.., Text data in fixed format with a dictionary -
Recent files . Unformatted text data v
. SAS XPORT
Exit
Federal Reserve Economic Data (FRED)
Haver Analytics database P
ak

ODBC data source
dBaze (*.dbf)

E Import Excel

Excel file:

Ci\Users\Admin\Dropbox\STATA tutorialil - Diem tot nghiep va luong k

Workshest:
Sheetl A1:1912

Impart first row as variable names

[1mpart all data as strings

Preview: (showing rows 2-51 of 912)

Browse...
Cell range:
A1:1912
Variable case:
Preserve ~

S5TT | MasasV Howvaten Mgaythangnamsinh Gioitinh| Dar »
2 11231071337 Hoang Hai 6/10/1954 Nam  Mu
3 21231071540 Hoang Vi Higp 9/2/1993 Nam  Kink
4 31251071553 Mguyén Tét Léc 12/18/1%93 Nam  Kint
5 41231071366 Pham Manh Quan 2/2/1994 Nam  Kink
] 51251071571 Mguyén Tign 5§ 10/26/1994 Nam  Kint
T 6 1231071572 Bii B Tai 10/5/1994 Nam  Kink
< >
Cancel

cd "C:\Users\Admin\Dropbox\STATA tutorial"

import excel "1 - Diem tot nghiep va luong khoi diem.xIsx", sheet("Sheet1") firstrow




iém tra

B stata/sE 15.1

File  Edit
FES®
Review

% | Filter cc

# Comm

|mpo|-1-

Graphics  Statistics
Describe data
Data Editor
Create or change data

Variables Manager

Data utilities

Sort

Combine datasets

Matrices, Mata language

Matrices, ade language
ICD codes

Other utilities

v liéu

User  Window Help

Y

Data Editor (Edit) i

Diata Editor (Browse)
T T
PARE A R A T
atistics/Data Analysis

Special Editicon

.ser Stata network perpet
Serial number: 4015(
Licensed to: Andy
Oniwve

le  Edit

=

View Data

Tools

A =HES X,

gkey[1] Filter observations
ke datad _. X
Sl Filter cbservations
1 001004 | 28feb?
Filter by expression:
2 001004 S3Slmay? | |
Apply filtar
3 00lo04  2laugs
4 ooloo4  2opows | Filter by observation emove filter
5 00l004 25fehl (®) Use inrange qualifier: Close
g 001004 3lmay? |
o 001004  3laugs () By observation #
g 001004  20novi 1 401302
8 001004 28febl
Jse live filtering
1a 001004 3lmay?




Quan ly cac bién

[] Variables Manager

ge) - [Untitled]

Data Tools
Describe data 4 Drag a column header here to group by that column, Variable properties
Data Edit b .
1 e £ Name Label Type Format Value label MNotes Mame:
- Create or change data b ; STT STT e %10.0g <2 variables selected>
Variables Manager :
e sy et Edit variable properties E
Data utilities 2 Hovaten Ho va ter
Keep only selected variables
Sort Mgaythangna.. |Mgay thz o _ Tipe:
Combine datasets b Gioitinh Geoi ink I SRR SIS
Matrices, Mata language Dantoc Dan toc e
R i Ll " MNganh Mganh Manage notes for dataset..,
- Diemtotnghiep  |Diem tot Copy varlist Ctrl+C
ICD codes 4 - : . Value label:
S Diernhoatdong  |Diem ho Select all Ctri+&
Other utilities » g
g | 12E1071561 Luengkhoidiem [Luong K] Send varlist to Command window Note
otes:
Print... Ctrl+P

drop STT MasoSV
rename Ngaythangnamsinh DoB

sort Diemtotnghiep




Format cua dir liéu

Numerical
Sfmt Description Example

right-justified

S#.#9 general $9.0g
S#.#E£ fixed $9.2f
S#. #e exponential $10.7e
$21x hexadecimal $21x
%16H binary, hilo $16H
$16L binary, lohi $16L
%$8H binary, hilo %$8H
%8L binary, 1lohi $8L

right-justified with commas

S#.#gc general %$9.0gc
S#.#fc fixed $9.2fc

right-justified with leading zeros
$0#. #f fixed $09.2f

left-justified

S—#.#9 general %$-9.0g

S—#.#L% fixed $-9.2f

S—#. #e exponential %-10.7e
left-justified with commas

S—-#.#gcC general %-9.0gc

S—#.#fc fixed $-9.2fc
You may substitute comma (,) for period (.) in any of
the above formats to make comma the decimal point. In

%$9,2fc, 1000.03 is 1.000,03. Or you can set dp comma.



Format cua dir liéu

date string

Sfmt Description Example Sfmt Description Example
right-justified right-justified

$tc date/time $tc S#s string %$15s

$tC date/time $tC

std date std left-justified

Stw week Stw S—#s string $-20s

Stm month Stm

%tqg quarter stq centered

sth half-year %th S~#s string $~12s

Sty year Sty

stg generic $tg

left-justified

$-tc date/time $-tc
$-tC date/time %-tC
%-td date s-td

@tEe,




M hinh hoi quy OLS

m Luwong khéi diém = Diém tot nghiép + Piém hoat dong + Nganh + Giéi tinh + &



Cac phéep toan trong stata

Relational
Arithmetic Logical (numeric and string)
+ additien & and » greater than
- subtraction | or € less than
*  multiplication ; not »= » or equal
[ diwvision ~  not <= < or equal
~  power == equal
- negation = not equal
+ string concatenation ~= pot equal

A double equal sign (==) is used for equality testing.

The order of evaluation (from first to last) of all operators is ! {or
~), ™, - (negation), f, ¥, - (subtraction), +, != (or ~=), >, €, <=, >=
==, &, and |.



Tao bién moi

tab Gioitinh

tab Nganh

gen D_Nam = 1 if Gioitinh=="Nam”
replace D_Nam=0 if Gioitinh!="Nam”

gen D_NganhKT = 1 if Nganh=="Kinh te”
replace D_NganhKT=0 if D_NganhKT ==..
encode Gioitinh, gen(D_Gioitinh)

encode Nganh, gen(D_Nganh)

tab D_Gioitinh

tab D Nganh

save "Diem tot nghiep va luong khoi diem.dta"



M6 ta tdng két di¥ liéu

B Stata/SE 15.1

File Edit Data Graphics

FEHS EE-- B
Review

A, | Filter co st Fier

# Command

% import excel "Ct\Users\Ad...
2 drop STT MasoSV

Statistics | User

Window Help
Summaries, tables, and tests
Linear models and related
Binary outcomes

Ordinal outcomes

Categerical outcomes

Count outcomes

Fractional outcomes
Generalized linear models
Time series

Multivariate time series

Spatial autoregressive models
Lengitudinal/panel data
Multilevel mixed-effects models
Survival analysis

Epidemiclogy and related
Endogenous covariates
Sample-selection models
Treatment effects

SEM (structural equation modeling)
LCA (latent class analysis)
FMM (finite mixture models)

IRT (itern response theory)

[ 3

Summary and descriptive statistics »
Frequency tables »
Other tables »
Classical tests of hypotheses ¥
MNonparametric tests of hypotheses »
Distributional plots and tests »

Multivariate test of means, covariances, and normality
800-5TATA-PC http://www
G74-6596-4600 statalstat:
9T7E-696-4601 (fax)

rpetual license:
J1506201132

ady Phan

niversity of Adelaide

sorted; see help unicode advice.

of variables is set to 5 s 8ce help sct me

\Admin\Dropbox\STATA tutorial\l - Diem tot m¢

Summary statistics

Means

Proportions

Ratios

Totals

Pairwise comparisons of means
Confidence intervals

Mormal mean Cl calculator
Poisson mean Cl calculator
Propartion Cl calculator
Variance C| calculator

Standard deviation Cl calculator
Correlations and covariances
Pairwise correlations

Partial correlations

Intraclass correlations
Tetrachoric correlations
Arith./geometric/harmonic means
Graph means/medians by groups
Centiles with Cls

Create variable of percentiles

Create variable of quantiles

sheet



M6 ta tdng két di¥ liéu

m Mo ta: sum Luongkhoidiem Diemtotnghiep Diemhoatdong D Nam D NganhKT
m Mo ta chi tiét: summarize Luongkhoidiem, d
m Mo ta theo nhom: bysort Gioitinh: sum Luongkhoidiem

m Bang mo ta: table Gioitinh Nganh, contents(mean Luongkhoidiem median
Diemtotnghiep max Diemhoatdong )

m Twong quan: pwcorr Diemtotnghiep Diemhoatdong Luongkhoidiem D Nam
D NganhKT, sig star(5)

m Biéu do: twoway (scatter Luongkhoidiem Diemtotnghiep, sort)



T-test

Statistics  User  Window  Help

Summaries, tables, and tests
Linear models and related
Binary outcomes

Ordinal outcomes
Categerical outcomes

Count outcomes

Fractional cutcomes
Generalized linear models
Time series

Multivariate time series
Spatial autoregressive models
Longitudinal/panel data
Multilevel mixed-effects models
Survival analysis
Epidemiclogy and related
Endogenous covariates

Sample-selection models

Jiemho~g Luongk~m

Summary and descriptive statistics
Frequency tables

Other tables

Classical tests of hypotheses
Menparametric tests of hypotheses

Distributional plots and tests

Multivariate test of means, covariances, and normality
D Nam D Hgan~T

.0000

.2071* 1.0000
.0000

.0451 -0.0078% 1.0000

1741 n oi1nog

)_NganhKT, sig star(3)

t test (mean-comparison test)

t test calculator

z test (mean-comparison test, known variance)

z test calculator

Effect size based on mean comparison
Effect-size calculator

Binomial probability test

Binomial probability test calculator
Proportion test

Proportion test calculator
Variance-comparison test
Variance-comparison test calculator

Robust equal-variance test

[=] ttest - t tests (mean-comparison tests)

Main by/if/in
ttests

(O One-sample

(®) Two-sample using groups

(O Two-sample using variables

() Paired

Twao-sample t test using groups

Varizble name:

.Luongkhoidiem W

|:|Unr:qual\rariances

Welch's approximation

E | Confidence level

Group variable name:

Gioitinh

Cancel

~

Submit

ttest Luongkhoidiem, by(Gioitinh)

ttest Luongkhoidiem, by(Nganh)

ttest Luongkhoidiem if Dantoc == "Kinh", by(Nganh)




Chay hoi quy

m Luwong khéi diém = Diém tot nghiép + Piém hoat dong + Nganh + Giéi tinh + £

Statistics | User  Window  Help
Summaries, tables, and tests
Linear models and related
Binary outcomes
Ordinal cutcomes
Categorical outcomes
Count outcomes
Fractional outcomes

Generalized linear models

Linear regression

Regression diagnostics
AMNOVA/MANOVA

Constrained linear regression
Meonlinear least-squares estimation

Monparametric regression

e A el

[ regress
| Model  by/iffin Weights SE/Robust Reporting
Dependent variable: Independent variables:
mngkhoidiem |+ || ... Diemtotnghiep Diemhoatdong D_MNam el | 0
B | STT
Treatment of constant |DOB
" 1 Diemtotnghiep

[[] Suppress constant ter Diemheoatdong
Luongkhoidiem

| | ] Has user-supplied col D Mam

[ Total 55 with constan

90 O Cancel Submit

regress Luongkhoidiem Diemtotnghiep Diemhoatdong D_Nam D_NganhKT

regress Luongkhoidiem Diemtotnghiep Diemhoatdong D_Nam D_NganhKT, vce(robust)

regress Luongkhoidiem Diemtotnghiep Diemhoatdong D_Nam D_NganhKT if Dantoc =="Kinh", vce(hc2)

regress Luongkhoidiem Diemtotnghiep Diemhoatdong D_Nam D_NganhKT, cformat(%6.3f) sformat(%4.11)

pformat(%4.2%)




Phan tich sau hoi quy

m Breusch-Pagan / Cook-Weisberg test for heteroskedasticity: estat hettest
m Residual: predict RES, resid
m Fitted values: predict fitted Luong khoi diem



MO h

_‘

nh hoi quy mé& réng

m Luwong khéi diém = Diém tot nghiép + Piém hoat dong + Nganh + Giéi tinh + Tudi
+ Thang sinh + Dan toc + ¢

m gen ThangSinh=month(DoB)
m gen NamSinh=year(DoB)

m gen Tuoi=2018-NamSinh

m Replace Dantoc=trim(Dantoc)

m xi: reg Luongkhoidiem Diemtotnghiep Diemhoatdong D Nam D NganhKT Tuoi
1.ThangSinh 1.Dantoc



M hinh hoi quy mé& rong vai bién
tvong tac

m Luong khéi diém = NganhKT x Piém tot nghiép + Diém hoat dng + Gidi tinh +
Tuo6i + Thang sinh + Dan toc + ¢

m xi: regress Luongkhoidiem D NganhK T##c.Diemtotnghiep Diemhoatdong D Nam
Tuo1 1. ThangSinh i.Dantoc

m Luwong khoi diém = Piém tot nghiép + NganhKT x Piém hoat dong + Gio6i tinh +
Tu6i + Thang sinh + Dan toc + €

m xi: regress Luongkhoidiem Diemtotnghiep D NganhKT##c.Diemhoatdong D Nam
Tuoi1 1. ThangSinh i.Dantoc

m Luwong khoi diém = NganhKT x Piém tot nghiép + NganhKT x Piém hoat dong +
Gidi tinh + Tuo6i + Thang sinh + Dan toc + €

m xi: regress Luongkhoidiem D NganhK T##c.Diemtotnghiep
D NganhKT##c.Diemhoatdong D Nam Tuoi1 1. ThangSinh i.Dantoc



Xuat bang két qua

m ssc install estout
m eststo: regress Luongkhoidiem Diemtotnghiep Diemhoatdong
m eststo: regress Luongkhoidiem Diemtotnghiep Diemhoatdong D Nam D NganhKT

m eststo: xi: reg Luongkhoidiem Diemtotnghiep Diemhoatdong D Nam D NganhKT
Tuoi 1.ThangSinh i1.Dantoc

m ecsttab estl est2 est3



Tao cac bién quantile, chudi con,
winsorized

m cgen Q Diemhoatdong = xtile(Diemhoatdong), n(4)

m cgen Q Diemhoatdong = xtile(Diemhoatdong), by(Gioitinh) n(4)
m split Hovaten, p(" ")

m ssc install winsor2

m winsor2 Luongkhoidiem, cut (1 99)



Thwec hanh

m Summarize cac bién quantile va winsorized, summize theo bién factor

m Chay ho1 quy dung cac bién quantile, winsorize va factor mdi



Phan II: Time-series OLS

m File dit li¢u: “2 — VNINDEX .xlsx”

m import excel "2 - VNINDEX xlsx", sheet("VNINDEX") firstrow

m save "VNINDEX.dta*

m import excel "2 - VNINDEX xIsx", sheet("Foreign trading") firstrow
m save “Foreign Trading.dta*

m merge 1:1 Date using "VNINDEX.dta*

m save "VNINDEX-FOREIGNTRADING.dta”



M hinh hoi quy time-series

VNINDEX Return,; = Foreign Trading, + &;



Setup time-series

Statistics | User Window  Help
Summaries, tables, and tests
Linear models and related
Binary outcomes
Ordinal outcomes
Categorical outcomes
Count outcomes
Fractional outcomes
Generalized linear models
Time series
Multivariate time series
Spatial autoregressive models

Longitudinal/panel data

RAultilas el mrivad - affarte rmndale

=d)

Setup and utilities

ARIMA and ARMAX models
ARCH/GARCH

ARFIMA models

T Py e et o PR s gty 48

Declare dataset to be time-series data
Report time-series aspects of dataset
Fill in gaps in time variable

Add observations to time-series dataset

tsset Date, daily
sort Date
gen timeid=_n

tsset timeid




r

Tao cac bién

Data = Graphics  Statistics
Describe data
Data Editor
Create or change data

Variables Manager

Diata utilities

Sort

Combine datasets
Matrices, Mata language
Matrices, ade language
ICD codes

Other utilities

sid=_n

User  Window Help

n Foreign Net Volume=ForeignBuyWVolume - ForeignSaleVolume

tsset

Create new variable ned
Create new varnable (exdended)

Other variable-creation commands ]
olume — ForeignSaleVolume

Change contents of variable

Other variable-transformation commands  # Cenvert data between wide and long

Add or insert observations Encode value labels from string variable

Drop or keep observations Decede strings from labeled numeric variable

Dynamically generate new values Convert variables from string to numeric
delta: 1 day Convert variables from numeric to string

timeid Recode categorical vanable

time variable: timeid, 1 to 240 Change missing values to numeric

P P L R——— o YR PSS L SR LAY LA, (e N

destring Open High Low Close ForeignBuyValue ForeignBuyVolume ForeignSaleValue ForeignSaleVolume TradingVolume

TradingValue NegotiatedTradingValue NegotiatedTradingVolume, replace ignore(" ,")

gen In_VNI_Ret=In(Close/Close[ n-1])

gen Foreign Gross_Volume=(ForeignBuyVolume-+ForeignSale Volume)/10"9

gen Foreign Net Volume=(ForeignBuyVolume-ForeignSaleVolume)/10"9




Thwec hanh

m Tao bién quartile cho Foreign Gross Volume, Foreign Net Volume

m Lip bang mo ta tong két cac bién, mo ta theo quartile

m Tao bién D High Foreign Gross Volume, D High Foreign Net Volume

m t-testIn VNI Rettheo D High Foreign Gross Volume, D High Foreign Net Volume



Stationary test

Statistics  User Window Help

Summaries, tables, and tests »
Linear models and related »
Binary outcomes r Newey-West
COrdinal outcomes 3 Coef. S5td. Err. £ Pxlt]| [65% Conf. Interwval]
Categorical outcomes »
c ol -89%e-11 5.46e-12 -7.12 0.000 -4.97e-11 -2.82e-11
e e J021463 .000561 3.83  0.000 .001041 .0032515
Fractional outcomes »
Generalized linear models »
Time series 4 Setup and utilities 3
Multivariate time series » ARIMA and ARMAX models - _ —
Spatial autoregressive models ARCH/GARCH y | 237y = 0.49
= 0.4831

Loengitudinal/panel data » ARFIMA models

Multilevel mixed-effects models
Survival analysis
Epidemiclogy and related

Endogenous covariates

Unobserved-compaonents model
Markov-switching model
Threshold regression model

Prais-Winsten regression

[95% Conf. Interval]

- Regression with Newey-West std. errors o B G e e
Sample-selection models r S e = - 01 . 0009129 .0033399
Treatment effects » State-space models
SEM (structural equation modeling)  » Forecasting
LCA (latent class analysis) » Postestimation 3
FMIM (finite mixture models) 4 Rolling-window and recursive estimation ber of obs = 234
IRT (item respense theory) Smoothers/univariate forecasters 4

. 10% Critical
Survey data analysis ; Filters for cyclical components » 211
BN 5 Value
Multiple imputation
Tests L Augmented Dickey-Fuller unit-root test
Monparametric analysis » .
Graphs » DF-GLS test for a unit root
Multivariate analysis » —a.=0u =z, 900 Phillips-p it i
illips-Perron unit-root tesi
Exact statistics » -3.480 -2.911

Dartlottle merindnaram bharadwbhita anics fart

dfuller In VNI_Ret, lags(4)

pperron Foreign Gross Volume, lags(4)




Chay hoi quy Newey-west

m newey In VNI Ret Foreign Gross Volume, lag(3)

m gen Month=month(Date)

m newey In_ VNI Ret Foreign Gross Volume 1.Month, lag(3)

m newey In VNI Ret Foreign Net Volume, lag(3)

m newey In VNI Ret Foreign Net Volume i.Month, lag(3)

m regln VNI Ret Foreign Net Volume i.Month, lag(3) (dé c6 R-square)



Thwe hanh

m Tao cac bién Foreign Gross Value, Foreign Net Value
m Tao bién Day of Week: gen DoW=dow(Date)

m Summarize cac bién

m Test unit-root ctia cac bién méi

m Chay hoi quy sir dung cac bién méi



M hinh hoi quy VAR

VNINDEX Return; = Foreign Trading,_ 1 + VNINDEX_ Return;_4 + &

Foreign Trading, = VNINDEX Return;_, + Foreign _Trading,;_q + &



Chay hoi quy VAR

Statistics | User  Window  Help
Summaries, tables, and tests 3
Binemodchandyciicy "k 4 0.000 1.6e-06 -7.68483 -7.62529 -
Binary cutcomes P 3 4 0.000 1.4e-06 -7.78602 -T7.70266 -
Ordinal outcomes poAw 4 D0.000 1.3e-06 -7.85146 -T7.74429+ -
e e , P 4 0.051 1.3e-06% -7.85756% —7.72658
C t out 5
Gl = =t Foreign Gross_Volume
Fractional cutcomes »
Generalized linear models »
TR CETES " reign Net Volume, lags(1/1) step(8)
Multrvariate time series b Setup and utilities b

Spatial autoregressive models Vector autoregression (VAR)

Longitudinal/panel data » Basic VAR
Multilevel mixed-effects models 4 Structural vector autoregression (SVAR)
Survival analysis 3 Vector error-correction model (WVECM)

var In_ VNI Ret Foreign Gross Volume, lags(1/1)
varsoc In_ VNI Ret Foreign Gross Volume, maxlag(5)

var In_ VNI Ret Foreign Gross Volume, lags(1/5)




Thwec hanh

m Chay hoi quy VAR bang céc bién Foreign Net Volume, Foreign Gross Value,
Foreign Net Value

m Tao céc‘bién Netgotitate trading, chay hdi quy Newey West va VAR (voi cac lag khéc
nhau) bang cac bién nay



Phan Ill: H6i quy Panel

m File dit ligu “US firms quarterly.dta”

m Mo hinh: Return;, = Net income;; + Cash;; + Dividend;, +
Market value;; + Total assets;; + &;,



Tao bién thdi gian va bién ID

m gen timequarter=quarterly(datacqtr, "YQ")
m format timequarter %tq

m gen timeid g=qofd(datadate)

m format timeid q %tq



Setup panel data

Statistics | User  Window  Help

B Summaries, tables, and tests J
Linear models and related ¥
Binary outcomes 3
Ordinal cutcomes ¥
Categorical outcomes b
Count outcomes 3
Fractional outcomes ' Spbox\STATA tutoriall\fdeT7T4c862d125c5 dta\Quarterly.dta"
Generalized linear models 3 -
Time series »
Multivariate time series bl Mean Std. Dev. Min Max

! Spatial autoregressive models

Lengitudinal/panel data » Setup and utilities b Declare dataset to be panel data
Multilevel mixed-effects models 4 Linear models b Describe pattern of xt data

Survival analysis 4 Random-coefficients regression by GLS Summarize xt data

Epidemiolegy and related 4 Binary outcomes » Tabulate xt data

Endogencus covariates 4 Ordinal outcomes " Report transition probabilities
Sample-selection models 4 Count outcomes k Faster specification searches with xt data

Treatment effects 4 Censored outcomes 4 Check sensitivity of quadrature approximation

e e . . - e - - B

xtset companyID timequarter, quarterly




Tao cac bién can thiét cho héi quy

m gen In Return=In(prchg/prchq[ n-1])
m genln MV=gen In MV=In(mkvaltq)
m gen In Asset=In(atq)

m gen Industry=substr(sic,1,1)



Chay hoi quy v&i time fixed effect va firm
fixed effect

Statistics | User Window  Help

Summaries, tables, and tests 3
Linear models and related 3
Binary cutcomes b Obs per group:
Ordinal outcomes 3 min = a L
Categorical outcomes b amgi= 2l
max = 43
Count cutcomes 3
Fracticnal cutcomes 4 F(15,200252) E- 190.68
Generalized linear models b Prob > F = 0.0000
Time series ¥
HiChaanste i Enesene: ’ Std. Err. T Pxlt] [95% Conf. Intervall]
Spatial autoregressive models
Longitudinal/panel data bk Setup and utilities 3
Multilevel mised-eff del nnnni 923 nnNN2ne
ultilevel mixed-effects models b LiEar el » Linear regression (FE, RE, PA, BE)
Survival analysis 4 Random-coefficients regression by GLS Lagrange multiplier test for random effects
iy ok sk : Binary cutcomes » Linear regression with AR(1) disturbance (FE, RE)
Endogenous covariates 3 Ordinal ocutcomes »

xtreg In_Return niq chq dvpspq In MV In_Asset i.year, fe
xtreg In_Return niq chq dvpspq In MV In_Asset i.year, fe vce(cluster Industry)



Chay hoi quy vé&i time fixed effect va
industry fixed effect

m encode Industry, gen (Industry ID)
m xtset Industry ID
m xtreg In Return niq chq dvpspq In. MV In_Asset 1.year, fe



Chay hoi quy v&i bién tré va bién thay
dol

= Net income;,;_4 + Cash;;_; + Dividend;;_, + Market value;,_, + Total assets;,;_4
+ ei,t

Return;,
= A¢Net income; + A;Cash; + A Dividend; + Market value;;_, + Total assets;;_1 + &;;
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