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2 KAEfS 6S | NB

A Everyone who wishes to work along with the
presentation should log onto a machine

A Launch Stata, there should be an icon on the
desktop

A Do not open anything else yet



Outline

A By the end of this presentation you should be able
to:

1. Navigate around thé&tatainterface
2. Import data intoStata

3. Generate, manipulate and obtain descriptive
statistics for variables

4. Create basic graphs and plots
5. Use and appreciate the wonder of Do files

6. Estimate a basic OLS model and use-4sfitnation
commands

/. Keep a log of your work
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File Open & Data Data Graphics Statistics Window:
save data, manipulation Multiple Statistical Organizing
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Log Files

Viewer (#1) [view "L\PRISM\Brownbags\Intro to Stata\samplelog.smcl”]

Log FIIeS help Back | Refrezh | | Search || Help! || Contents ||What'sNew|| Mews |

yo u kee p trac k Of Command: |view "|:5\PRISH B rownbagshinto to Statahsamplelog.zmcl”

your Work In log t;gﬂ; ;::Z\I;R:[Sll\ﬂrmhags\]ntro to Stata\samplelog.smcl
opened on: 12 Jan 2010, 15:48:43

Stata . sum

. variable Obs Mean std. Dev. Min Max

After you begln a. countryabbrv [v]
ccodecow 192 469. 6615 264.787 2 990

I countryname o

d . . . .

0g, every gendratio s 177  oa.83351 1158863 5483002 114,574
command, model corrupel®h | B3 e 1o ceon dasey
govspendin~p 182 24.05426 11. 41216 2.71 69.62
and all results A o hNE NN T8
that appear in inaspendency 166 3674699  -ae3s7a7 o 2

. tab regime_type

the Results

regime_type Freq. Percent Cum.
window are 9 2 e e
-8 2 1.26 6.29
-7 12 8.18 14.47
Iogged -6 [ 2.77 18.24
-5 3 1.89 20.13
. -4 ri 4.40 24.53
Log files can be A
-1 2 1.26 31.45
d d o [ 377 35.22
saved and are 1 2 1.26 3648
3 2 1.26 39.62
portable. : : i@ g=
& 13 B.18 54.72
. 7 10 6.29 &1.01
Log files can be s e 25 om
10 33 20.75 100. 00

appended, but ms 100.00

thelr Contents - 1eg C}SE? I:\PRISM\Brownbags\Intro to Stata‘\samplelog.smcl

C}ggeéygﬁ: Sll;:;m 2010, 15:49:08
cannot be
modified.



To start a log file:
File > Log >
Begin

To end an ongoing
log: File > Log >
Close

To pause an
ongoing log: File
> Log > Suspend

To view a log file:
File > Log > View

Log Files

ﬁ Intercooled Stata 9.2
Edit Prefs Data Graphics Statistics User Window Help

Open... Ctrl+0 &S- HE 'X]
Open Graph... 1=
o | & Results
pen Recent P Elog.sme
atall.dt
Save Ctrl+5
Save As... Shift+Ctrl+5  Slog sme

ve Graph...

View...
Do...

Filename...

View...

mple Datasets...
Translate...

Exit

Variables

countryabbry
crodecow
countrynane
gdp_pc
gendratio_schools
fdi

coruption
govepending_pgdp
investment_pgdp
regime_durability
regime_tupe
independent_judiciary
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Getting Data into Stata

A Three options:

1. Entering it by hand using O I DdtaEditor

2. Opening existing data fildermated specifically
for Stata These files end indta>.
A File > Open

3. Import data that is not irbtataformat but that
Statacan understand (e.g. comrrseparated

files <csw; tabdelimited data; space delimited
data).

N.B. If none of the above wok STAT Transfer




Importing Data (non .dta files)

AYou must begin with an empty data set before importing data (To do this

type clear

Importing data
created by a
spreadsheet*

Importing
formatted
data

Importing
formatted
data

Open...
Open Graph...
Open Recent

Save
Save As...
Sawve Graph...

Viewts
Do...

Filename...

Print
Example Datasets,

Exit

Ctrl+ O

»

Ctrl+5
Shift+Ctrl+ 5

Leg ‘:| r: L—p
« ASCH data created by a spreadsheet
Export ASCIH data in fixed format

| - -

-

Alt+F4

. Note: All unsaved data and changes will be lost.)

EQ Intercocled Stata 9.2
Edit Prefs Data Graphics Statistics User Window Help

G- B88 LX)

| 1=

& Results

=log. smc
ata10.dt

slog.emc || (s

ASCI data in fixed format with a dictionary
Unformatted ASCI data

FDA data (SAS XPORT)

Hawver Analytics database

XML data

[

Variables

countrpabbry

=4
3
=}
3
3
-
7

2
-
7

2
5]

*You cannot import Excel (.xls) files directly. To get data from Excel to Stata,
save your Excel spreadsheet as a comma separated file (.csv). Then import

it using this option.



Importing a Comma Separated File¢

1. Browse and
find the file you
wish to import.

2. Change file
type to .csv in the
nNnOpen Fi
window.

3.Select comma-
delimited data

4. Click Submit

|| insheet - Import ASCI data = [
= p

ASCI dataset filename:

A| Browse... |

7

MNew wvariable names: {optional)

Storage type
@ Use default Force float Force double

Delimiter

@ Automatically determine delimiter
Tab-delimited data
Comma-delimited data

User-specified delimiter

Replace data in memory

9 Q= [ 0K |[ Cancel |[ Submt |

AWhen you import data into Stata and save, it is saved as a Stata data file.



Memory & Large Data Files

A When importing or opening large data files,
you may get the following error:

7june09. csv”, comma

ATo get around this, you need to increase the size of memory using the
set memory command. For example, to increase the memory available

to 500 megabytes:

clear
set memory  500m



Data Editor

Sort Sort data <</>>Move
by selected selected variable to

variable the first or last
column

Hide: Hide
selected
variable

Data Editor N z v <

[ Pmsmve][ Restore ] [ Sort ] < [ b ][ Hide ] [ Ddem“.] <
countryabbrv[1] =
countryabbrv | ccodecow countryname gdp_pc gendratio_~s
Preserve Save AFG 700 Afghanistan 618.7173 54.83202
Changes mad ALB 339 Albania | 3008. 685 94.74114 | 1
. bZa 615 Algeria 2970.837 97. 60344 1
In the data AND 232 Andorra . 101. 3379
editor AGOD 540 Angola 867.376 83.56847 | 1
ATG 58 Antigua and Barbuda . .
AZE 373 Azerbaijan 3065.151 97.60753 1
ARG 160 Argentina 7118.915 102.5345 2
AUS S00 Australia 22651.99 98.03285 1
Restore Undo AUT 305 Austria 20971.99 96. 37273 3
BHS 31 Bahamas . 103, 2553 1
a_H changes 12 EHR 692 Eahrain | 5374.7396 103.7165
made In the 13 BGD 771 Bang'|at|E%|’| 910.5417 106.5885
. 14 ARM 371 Armenia 5813.6386 105.0211 1
(jéitEi EB(th()r 15 ERE 53 Barbados . 99, 99618
since last 16 BEL 211 Belgium | 21049.52 106.7427 | 1
17 BTN 760 Ehutan . 89.57709
Save/preserve 18 BOL 145 Bolivia 2588.828 97.9472 &
19 BEIH 346 Bosnia and Herzegovina 5850.089 . 2
20 Bwa 571 Botswana 4646. 363 101.2242 4
21 BRA 140 Brazil 5598.751 103.1099 1
22 BELZ 80 Belize 98. 90617
23 SLE 940 Solomon Islands 91.72206

24 BRN 835 Brunei Darussalam

102.2261

Delete Delete
selected variable or
observation
Choose Wisely or
elsel)

Select cells to
edit their
contents
directly


http://www.youtube.com/watch?v=qOajmNKsb5Q

Describing the Data

A Important Commands:
| sumvariables
AProvides summary statistics
| tab variable
AProvides table showing distribution of values
| tab variablelvariable2
AProvides a crossb of the two variables
I describe
AProvides a summary of data types in your data



To geta
summary of
all variables,

simply type:
sum.

Togeta
summary for
just one

variable (e.qg.

FDI), type:
sum fdi

Summary Statistics

ﬁ Results

13. 34328
24.0625

4.27e+09

264.787

6973. 805
11. 54863

1.38e+10
2.085216
11.41216
7.B868832
30. 81405

1.38e+10

2

206. 5011
54.83202

6.14e+08 1.18e+11




Tables and Croskbs

ﬁ Results

To look at the distribution of a
variable across its values, simply
use the tab command e.g.

. tab independent_judiciary

tab independent_judiciary

L P Wl

For a cross-tab of independent
judiciary and regime type

tab regime_type
independent_judiciary
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Adescribe

Data Types:

Strings nonnumeric
variables

Floats numeric data

\

with up to 7 digits _—

of accuracy

Byte,int, double and
long are other
types of
numerical data.

7 :

Data Types

i Results

. describe

Contains data from I:\PRISM‘Brownbags‘Intro to Stata\Intro_to_5tatall.dta
192

12 i 11 Jan 2010 16:58

variable Tabel

countryabbrv
ccodecow

countryname

gdp_pc
gendratie—sch-s

fdi

corruption
govspending_p~p float
investment_pgdp float
regime_durabi~y in
regime_type

independent”j-

zafted by:

Useful commands for changing data types:
format, destring, encode



Correlation Matrices

To view the correlation coefficient between one more variables type:
correlate variablel variable2 e

E

i Results |E||E| £

. correlate gdp_pc gendratio_schools fdi corruption govspending_pgdp investment_pgdp regime_durability regime_type in
> dependent_judiciary

(obs=133)
gdp_pc gendra-~s fdi corrup~n govspe~p invest~p regime~y regime~e indepe~y
. 0000

5 L4338 . 0000
fdi . 5785 .1934 . 0000

uption . 8830 L4305 L4564 . 0000
~p 2494 0645 1509 1753 . 0000
D . 5861 . 3100 . 3749 . 5185 . 0040 . 0000
LT272 L3031 . 5285 L7116 2239 L3724 1.0000
L4821 L3437 . 2318 L4275 1256 L3860  0.2328  1.0000
. 6007 . 3045 . 3026 . 6030 . 009 L4113 0.4307 0.4540 1.0000




Generating New Variables

At times it will be useful for you to generate new variables in your data
set. Letds consider regime type, wl
(regime_type). This data ranges from -10 to 10, with -10 being full
autocracies and 10 being full democracies. However, it might be useful

to simplify this scale, and create a new dummy variable that simply

reflects whether a state is a democracy or not.

To do this, | etdos begin by generat.

generate democracy = regime_type

This command will generate a new variable called democracy that will
be identical to the existing polity variable called regime_type.



Recoding Variables

Now, we can work to recode our newly generated democracy variable by determining (arbitrarily)
that states with a polity score of 6 or higher are democracies, and states with a score of 5 or lower
are autocracies.

While we could recode each value
individually, it is much easier to recode tH Tt R 1 Nia -t T aR VT
entire range at once, which is easily (33 missing values generated)
accomplished using the /. . recode democracy -10/5 = 0
(democracy: 68 changes made)
recode democracy -10/5 =0 . recode democracy 6/10 = 1
recode democracy 6/10 =1 (democracy: 85 changes made)

. tab democracy

As the results window indicates, we have
now successfully recoded the democrac : 16. 52 16.54
variable so that it is now dichotomous. ' ' : 100. 00



a{ 2Nl € | yR ¢

A Sort variablel

var i abl aldveyou tog
sort your data according to |eEI—"—.
one or more variables in )

I 308 Y R A y 3 2 NIk by democracy: sum gdp_pc
before a variable if you wish
to sort in descending order). ==

3168.28  3863.584  206.5011
ASort and by together

allow you to sort data
according to a categorical
variable, and then run
various commands for - 0385, 7821, 614.8672
each category separately.

AUsing our newly created

democracy vari abSPiF JEMOEacy o
investigate the average
GDP level for democracies
and non democracies.

by democracy: sum gpd_pc



Command Structure: The Basics

The command structure in Stata is usually straightforward, although like any
language there are some exceptions to the basic rules. The vast majority of
commands follow this basic structure:

Command 8
command varl var 2 var3, options

The first word Following Following the variable list, you may
Is usually just the enter a comma, which tells Stata that
the name of command you now want to employ one or more
the given name is a list available options for the given
command you  of variables. command. For example, you may
want to When want to estimate your regression
perform, for estimating model with robust standard errors.
example models, the This can easily be accomplished by
regress in dependent typing <, robust> after the last
order to variable is variable.

estimate a listed first.

regression.



Command Structure: Options

Every command in Stata has
numerous options that can be
applied to it to provide very useful
additional functions. The easiest
way to determine what these options
are is through the help menu. To get
help for a specific command, simply

type:

help command

The help file provides the basic
syntax for the given command, as
well as information on all of the
possible options that can be added.

Viewer (#1) [help regress]
Back | Refresh | | Search || Help! || Contents HWhat‘sNewH News |

Command: ‘help regress

help regress dialog: regress
also see: regress postestimation
regress postestimation ts

Title

[R] regress — Linear regression

Syntax
regress depvar [indepvars] [7F] [in] [weight]l [, eptions]
aptions description
odel
noconstant Suppress constant term
hascons has user-supplied constant
tsscons compute total sum of squares with constant; seldom
used
SE/RobUsT
vee(voetype) vieetype may be robust, bootstrap, or jackknife
robust synonym for wce(robust)
cluster (varname) adjust standard errors for intragroup correlation
msel force mean squared error to 1
hc2 use wAz_j/({1-h_jj) as observation's variance
hc2 use wurz_j/(1-h_jj)Az as observation's variance
Reporting
devel(#) set confidence level; default is lewel(95)
beta report standardized beta coefficients
eform(string) report exponentiated coefficients and label as
string
noheader suppress the table header
plus make table extendable
depname(varname) substitute dependent variable name; programmer's
option

depvar and indepwvars may contain time-series operators; see varlist.

bootstrap, by, jackkmife, nestreg, rolling, statsby, stepwise, svy, and
xi are allowed; see prefix.

awmeights, fweights, iweights, and pweights are allowed; see weight.

See regress postestimation for Teatures available after estimation.

Description

regress fits a model of depvar on indepvars using linear regression.

Here is a short 1ist of other regression commands that may be of
interest. See estimation commands for a complete 1ist.

areg an easier way to Tit regressions with many dummy
variables

arch regression models with ARCH errors

arima ARIMA models

boxcox Box-Cox regression models

FAman rancnAra A—mnema 1 ranraccinn

St

m



Model Estimation: OLS

Letds say that we want to model GDP per <ca
regression, and our theory tells us that GDP varies as a function of regime durability,

regime type, and several other covariates. We type:
regress  gdp_pc independent variables

Above the main results, Stata also provides a
range of goodness of fit measures including R2.

. regress gqdp_pc regime_durability regime_type independent_\judiciary fdi gendratio_schools corruption

By default, Stata

0.8349

errors, and p values |
2890, 3

the main table.

, " source 58 df s Number of obs = 133
provides coefficient C6 126) = 112,23
i lode 5.6257e+09 6 937614205 or = 0.0000
estimates, standard esidual | 1.0526e400 126 8354087.47 = 0.8424

RooT MSE .

std. Err. [95% conf. Interval]

—+

—

7.049571 54.63893
?h 25]_1'r 218, 2006
2245.14

1. 58e-07

75.91662

2439.71

-1577.788

12.02377

Fod L W wn
N WD P

[ ]
===

jill il]_il-ll
2036, B6S
5031.735

[ay

[ e T T S e SN

= 3
[

4
[




If

Alf statements can be used to limit operations to a subset of the data fulfilling
the conditions set out by the if statement.

AFor example, we may wish to re-estimate the OLS model using only
observations that are democracies. To do this, we put the following statement
at the end of the command: if democracy == 1.

. reg gdp_pc regime_durability regime_type independent_judiciary fdi gendratio_schools corruption if democracy = 1

ia;i Note the lower
0.0000

ggijq number of
' observations

4.0784e+09 6 679740807
701052803 7 373983.15

62071398

22.50941 4. 7 .6 0.113 50.49874

209.5603 366, 5849 .57 0.569 9 940. 5099
1520.65 ] .63 0.109 3 75 3386. 54
7 3 0.000

. . 46929 9 0.329
2097.433 274.0181 7.63  0.000
-9576.002 4911.451 .95 0.055




AExporting a table is
easy. Simply
highlight the output
in Stata, right-click
and select Copy
Table. From there,
you can paste your
results into Word or
Excel.

CAUTION: This
output alone is not
sufficient to turn in
for your homework,
let alone a paper.
This is just an easy
way to transfer the
information. You will
need to make this
look more
professional.

Exporting a Table

Source 55 M5 Number of abs =
F( 6, 126) =

Model 5.6257e+09 6 937614205 Prob > F =
Residual 1.0526e+09 126 B8354087.47 R-squared =
Ad] R-squared =

Total 6.6783e+09 132 50593183.7 RoOt MSE =

gdp_pc Coef. _srd._Frr. T pelt] [95% conf. Interval]
: Copy Text Ctrl+C
regime_dur-y 30. 84425 7.049571
regime_type 122.2759 Copy Table 2625117
independen-y 024. 6961 Conv Table as HTML -3895.7482
Fdi [ 1.08e07 R 5. 76e-08
gendratio_-s 26.76164 Bref -22.39333
corruption | 2036. 865 (EISIENCES.. 1634.02 .
_cons | -5031.735 Font... —10285.68  -1577.788

Print...

Useful stata commands that can
help you do this are estout
and outreg?2




PostEstimation

Stata offers a range of post-estimation options. After estimating a model, all of these
commands will apply to the most recently estimated model. Among others, these
commands include: predict, adjust, level, test, vce and others.

For example, after
estimating our regression

mOdeI’ by typmg vce, we Covariance matrix of coefficients of regress model
can O_btaln the V_arlance e(v) | regime_d~y regime_t~e independ-y fdi gendrati~s corruption
covariance matrix for the  s———
model. type | 60.380134 2351.0874
i N 558.0089  445206. 52

—141.J4J1J
p plée-08 -3.381e-07  6.38%e-16

25,30413 -162.08886 1.116e-08  616.95885

12,9203 -49414,548 -4.409e-07 -1122.1031  41437.856
0294.069 72193.848 6.93Be-07 -52678.623  3005.5261

2
-8
-8. ¢
-2
-16
2

Similarly, we could obtain

the residuals for the model
using the predict command, §
and the option resid: '

predict newvar , resid

4840471.4




Stata is capable of
producing a range of
different graphs, and the
command structure for all
of these is similar.

To produce a scatter plot
with GDP per capita along
the y axis and regime
durability along the x axis,
the command is:

scatter gdp_pc
regime_durability

Graphing

B8 Graph (Graph)
ph (Grapl

gdp_pc

20000 30000
|

10000
|

y : ':. -{

I
100
regime_durability

I
150

I
200




Another useful graph that
can help you with
preliminary data analysis
IS a histogram.

In order to produce this
graph, it is necessary to
use several options,
which appear behind the
comma. In this case, |
have indicated that the
variable is discrete, and
that | want the
frequencies to be
displayed, as opposed to
percentages, etc.

histogram regime_type

Graphing Il

E Graph (Graph)

o |
F

20 30
|

Frequency

10

o T T T
-10 -5 0
regime_type

, discrete frequency

10



Graphing Il

In addition to different sorts
of graphs, it is also
possible to produce more
sophisticated graphs in
Stata. For example, we
might want to see if the
trend we observed in the
previous scatter plot is
consistent for both
democracies and non-
democracies. Using our
democracy dummy
variable, and the sort/by
commands this is possible.

sort democracy

scatter gdp_pc regime_durability

, by(democracy)



