Guideto Stata g

1. OPENING DATA SETS, LOG-FILES, DO-FILES

e Toopen alog-file
log using [path for the file]/classl.log, replace

0 Thiscommand opens afile with extension .log, where it keeps records of what
you have done and the results of the commands that you have executed.

0 Thesefiles can be opened later on with any editor (MS Word, for example)

0 Before opening any log-file you will need to close any other log-file that you
may have opened.

| og of f
| og on

I og cl ose
log using [path for the file]/classl.log, append

* Toopen aStata data set file: .dta
use [path for the file]/incone.dta
* Tosavea Stata data set file onceit has been modified
save [path for the file]/incone.dta, replace
This saves the changes that have been made in the original data set. If you want to keep

the origina data set, you must type a different name for the data set (e.g. income2.dta).
The extension .dtais assumed by Stata.

* Toclear the memory
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cl ear

If the data set has not been saved before doing cl ear , the changes will belost and only
the changes done before saving the data set will be saved.

* Do-files

Sometimes you will find it useful to write all the commands in a text processor and then
ask Stata to execute all the commands that you have written in this file. You can do this
using do-files. An advantage of these filesis that you can use the same file as many times
as you want and you do not need to write the commands in the Command window every
time you want to execute them. In addition, you can add comment lines to the file to
describe what you are doing in each step.

In order to insert a comment, put /* at the beginning of the comment and */ after the
comment. Statawill ignore what it iswritten between these two symbols.

Example: (in atext processor -i.e. MSWord or Notepad- we write)

/*do-file for the first tutorial*/

| og using classl.dta, replace

use incone.dta

descri be

sunmari ze

drop if inc==. /*we drop those observations whose incone is
m ssi ng*/

save inconme2.dta /*saving with different nane*/

cl ear

| og cl ose

After saving this file with the extension .do (e.g. classl.do) we write the following
command in Stata:

do path for the file\classl. do
2. GENERAL SYNTAX OF STATA COMMANDS
[by varlist ;] command [varlist] [=exp] [if exp] [in rangg] [, optiong]
Theexpressionby, if and i n areoptiona of all the Stata commands.
0 by varlist:
This option tells Stata that it has to execute the command separately for each set of
observations that share the same value for the variables specified invar | i st .
Note: in order to use the by option you first need to sort the observations of the data set
with respect to that variableinvar | i st . This can be done in Stata by typing:

sort [varnane]

0 in range



This option tells Stata the range of the observations over which we want to apply the

command.
list [variable nanme] in 5 lists the 5th observation of the variable
list [variable nane] in 5/10 lists from 5th to 10th observation
list [variable nane] in -3 lists the third-from-the-last
list [variable nanme] in 5/I lists from 5th to last observation

o if expression

After if alogic expression should be added in order to specify the conditions that we want
the observations to satisfy in order to execute the Stata command

The logic operators that can be used to write the logic conditions are the following:
== equal (note, 2 symbols =)
~= different
1= different
& and
| or
>= (<=) greater (less) or equal than
> (<) greater (less) than
! not

Note: In Stata missing values are represented with adot (.), in case we want to execute
some commands only for the observations which have missing values for a specific
variable.

Examples:
list if age==30
list if age==30& nc~=.
list if age=<30| age>40
3. DATA MANAGEMENT, GENERATION OF NEW VARIABLES

« Todescribethevariablesin thecurrent data set
descri be

This command will let you find out what variables are in the data set and how they are
named, with their description, the labels of the variables, the number of variables and
observations.



It can be also used to describe only specific variables. For example:

descri be inc

Tolabd variables
| abel variable [variable nane] “coment”

This command allows you to document your data set so that you can make comments on
the variables and give a short description (at most 31 characterslong) of the variable.

To label the values of the variables

For example, in the data set of our example, the variable et h takes only two possible
values 0 and 1, but this variable is not really a numerical variable. It is useful to give a
variable value 0 whenever the observation in “Non-white” and 1 whenever it is “White”.
Stata can remember which category corresponds to each number by executing the
following commands:

| abel define ethlabel 0 “Non-white” 1 “Wiite”
| abel val ues eth ethl abel

Tolist thevalues of the variables
| abel i st

This command will tell you which values have been assigned to each of the categories of
acategorical variable.

Tosummarizethevariables

summari ze
This command gives a series of summary statistics of al the datain memory. In
particular, it gives you the number of observations, means, variances and ranges of all the

|loaded variables.

In order to get more detailed statistics, such as the percentiles of each variable and higher
moments (skewness and kurtosis) the following command should be used.

summari ze, detail
Y ou can also abtain the summary statistics for only alist of variables

sunmmari ze inc eth
suminc eth

Tolist the observations

list [name of variable] [if expression] [in range]



Examples:

Iist
(this command lists al the observations of all the variablesin the data set)

list inc
(this command lists al the observations of the variable income)
Todrop and keep observations/variables

keep [nanme of variable] [if expression] [in range]
drop [nane of variable] [if expression] [in range]

To generate new variables and replace existing ones
generate [new nanme of variabl e]=expression if exp in exp

This command allows one to generate a new variable from the variables that aready exist
and you can aso specify the conditions with if and the range with in.

repl ace [nane of variabl e]=expression if exp in exp
This command allows one to modify a variable that already exists in memory.
Examples:

generate | ninc=l og(inc)

generate d=1 if inc>1000
replace d=0 if d==.

The same result could be obtained if we use the following command in Stata:
generate d=(i nc>1000)

(this command generates avariable d that takes value 1 if the expression inside the
bracketsistrueand O if it isfalse)

4. HISTOGRAMS, PLOTSAND GRAPHS

Todraw a histogram

graph [varnane], histogram bin(#)

#isthe number if intervals we want to specify (#=5 is the default)
Note that we would have obtained the same by typing

graph [varnane], bin(#)



because when we only have one variable Stata graphs a histogram as a defauilt.

If you include nor mal at the end of the command

graph [varnane], histogram bin(#) nornal

aline for the normal distribution appears so that you can compare whether your
distribution looks like anormal or it is very different.

Examples.

0 graph inc, histogram bin(25)
o sort eth
graph inc, by(eth) histogram bin(25)
('this graphstwo histograms. One for each possible values of eth)

Scatter plot of two variables

pl ot varl var?2
, Wherevar 1 isthey-axisvariable and var 2 isthe x-axis variable.
Otherwise, you can use the following command will produce a better quality graph:

graph varl var?2

5. TABLES OF FREQUENCIES AND CORRELATION

Totabulate variables: one-way frequency tables

This command allows one to create tables showing the frequency of each possible value
of the variable that has been specified in the command.

tabul ate [varnane] if[] in[]

Totabulate variables: two-way frequency tables

This command allows one to create tables showing the frequency for all the possible
values of two variables simultaneously.

tabulate varl var2 if[] in[]

Example:

tabulate d eth

tabul ate d eth, colum

tabulate d eth, row

tabulate d eth if inc~=., colum



Correation and covariances between two variables

correlate

(this command computes the correl ation coefficient between all the possible pairs of
variablesin memory)

correlate varl var?2
(this command computes the correl ation coefficient between the two variables specified)

correlate varl var2, covariance
(computes the covariance between the two variables instead of the correlation coefficient)

REGRESSION ANALYSIS

Y ou can do the regression analysis by

regress dep_var x1 x2 x3

This command executes the regression of the dependent variable (dep_var ) on the
independent variables or regressors (x1, x2, x3. . ). Thus, thefirst variable in the list of
variables is the dependent variable, and then we write the regressors.
Stata automatically adds a constant.
The option ,noconst ant has to be added to the command as follows if we do not want
to include a constant in the regression:

regress dep_var x1 x2 x3, noconst ant

Stata automatically shows many statistics relating to the regression (number of
observations, R?, t-statistic for each coefficient of the regression)

Statistical Tests for the values of the coefficientsin the regression:
After regressing a particular model with the command r egr ess

Individual tests:
test nane of the vari abl e=val ue

(this command tests the null hypothesis that the coefficient of the variable
specified is gatisticaly equal to theval ue)

Joint tests:

test varl=val uel
test var2=val ue2, accunul ate

(this command tests the joint null hypothesis that the coefficient of the variable
var 1 isequal totheval uel and that the coefficient of var 2 isequal totheval ue2)








