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rank-ordered logit model...... 475
sequential logit model . ... 378-382
signs of effects ................ 366
standardized coefficients. . ... .. 332
stereotype logistic regression model
............. 370
transformed coefficients . ... ... 332
ORM..... see ordinal regression models
outfile command.................. 33
outliers.............. 209, see residuals
over() option............ see margins
command, options
overdispersion...... see count reression
models
P
panel data............. ... ... 9
parallel regression assumption...... see
ordinal regression models
percentage change coefficients. . ... 179,
184
perfect prediction ... 197, 319, 320, 397
pformat option.................... 321
plotting .................... see graphs
poisson command................. 488
Poisson distribution.......... see count
regression models
polynomial terms ......... 90, 146, 241
marginal effects............... 259
postestimation commands
estimation sample.............. 98
posting estimates...... see predictions,
posting
posting predictions . ... see predictions,
posting

prx commands..................... 12
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predict command............ 138, 206
binary regression model....... 206
count regression models
hurdle regression model..... 531
Poisson regression model....501
zero-truncated models ... ... 524
default predictions............ 139
multinomial logit model....... 412
ordinal regression model ...... 339
predict() option......... see margins
command, options
predicted probabilities............. see

mgen command; mtable
command; mchange command;

predictions
predictions ......... ...l 137
at specified values........ 139-162
average prediction............. 177
by group.........cooiiiii.n. 150
distribution of predictions. ... 207,
340, 414
each observation .............. 138
global means............. 273, 429
ideal types...... 270-280, 282, 351
comparing with tests...274, 275
local means............ 273, 283
local means. ... 273, 282, 283, 357,
429
graphing.................... 303
over() option.............. 430
multiple predictions........... 146
nondefault .................... 153
observed and average predicted
probabilities.............. 501

plotting ... 171, 173, 286-308, 344,
359, 432, 500, 543
interaction and power terms. ...

............. 301
multiple outcomes .......... 175
multiple predictions........ 175,
293-297
posting ...l 165
subsamples.................... 429
tables...... 155, 280-284, 355, 423
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predictions, continued

testing.......... ...l 165
using margins................. 141
predicts perfectly........... see perfect
prediction
primary sampling unit............. 100
PRM...... see count regression models,
Poisson regression
probability model............. 192, 314
probit command.................. 192
probit model
binary....... see binary regression
models
nominal. .. .see multinomail probit
model
ordered ..... see ordinal regression
models
profile.dofile..................... 27
proportional-odds assumption...... see
ordinal regression models
proportional-odds model........... 309
pseudo-R?.......... see measures of fit
putexcel command ............... 114
pwcompare command .............. 231
pwd command ............. ... ... 29
pweight modifier................... 99
Q
quasiseparation . . see perfect prediction
R
r-returns . ...l 202
RZ.................. see measures of fit
count ... 127
Cox—Snell..................... 126
Cragg and Uhler’s............. 127
Efron’s........................ 127
maximum likelihood .......... 126
McFadden’s................... 126
McKelvey and Zavoina’s . ..... 127
Nagelkerke.................... 127
Tjur’s coefficient of discrimination
............. 127
random numbers .................. 411
random utility model .............. 465
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rank-ordered logit model........... 475
ties .o 476
recode command................... 55
reference category ... .. see multinomial
logit model, base outcome
regression models, overview......... 10
relative-risk ratios ............ 391, 435
replace command.................. 54
replication............. ... ... ... 40
research diary ...................... 40
reshape command................. 456
residuals..............o.o ol 209
robust standard errors........ 103, 512
ROLM . ... see rank-ordered logit model
rologit command................. 475
rowmiss command.................. 95
S
save command ..................... 32
saveold command.................. 33
scalar measures of fit .. see measures of
fit
scobit command.................. 225
search command ................... 28
second differences. .see marginal effects
selecting observations......... see data
management
selecting variables............. see data
management, variable
seqlogit command........... 380, 381
sequential logit model......... 378-382
set logtype command ............. 31
set scheme command.............. 68
set scrollbufsize command...... 26
set seed command................ 411
sformat option.................... 321
SLM .. see stereotype logistic regression
model
slogit command............. 371, 448
SMCL...see Stata Markup and Control
Language
SORM . ... see stereotype logistic model
specification searches.............. 398

spex command ..................... 17
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SPost
cting ... Xx11
support ... oo 18
SPost commands
brant............. ...l 330
countfit.......... ... 551
fitstat ...l 120
leastlikely.................. 217
listcoef....... 179, 336, 492, 514
mchange ... 166, 246, 341, 416, 497
mchangeplot............. 346, 417
mgen....... 173, 359, 485, 500, 543
mlincom........ 165, 275, 354, 427
mlistat............. 148, 288, 426
mlogitplot................... 439
mlogtest............ 398, 403, 408
mtable.............. 497, 533, 541
SPost13
spost13_ado package....... 11, 14
installing................. 13, 14
uninstalling .................. 17
spost13_do package........ 17, 36
installing ................. ... 17
SPoStO. ..o 11
spost9_ado package............ 11
uninstalling . ................. 14
spost9_legacy package........ 11
standardized coeflicients..179, 236, 332
fully standardized............. 182
odds ratios.................... 435
z-standardized ................ 180
y-standardized, y*-standardized ..
............. 181
Stata
abbreviating commands........ 27
adopath.................. .. 43
command syntax............ 41-46
file types......coooeiiiiit 30
forum...............o 29
getting help................. 27-29
interface ........... ... ... ... 23
introduction ............ 23, 73-80
Markup and Control Language ...
............ 31, 32
NetCourses .......c.covvuen... 29
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Stata, continued
PDF documentation ............ 28
short courses................... 29
Statalist ....................L. 29
tutorial ............ .. ... 73-80
updating..................... .. 12
VEISIONS . ..vvvvveennnnn 33, 39
Windows ..o, 23-25
working directory .............. 29
Stat/Transfer....................... 33
stcox command................... 476
stereotype logistic regression model . ..
.......... 370, 445
higher dimensional ............ 453
identification.................. 447
interpretation................. 452
oddsratios.................... 450
ordinality ............ ... .. ... 452
strata ... 100
suest command................... 529
summarize command............ 43, 47
survival analysis ..................... 8
svy command ..................... 100
vce(cluster clustvar) option....
............. 100
svy estimation
output ... 107
svyset command.................. 101
symbolic names..... see factor-variable
notation
Syntax
brant......... ... ... 330
countfit.......... ... ... ... 551
estimates store............. 108
estimates table............. 112
estimation commands.......... 86
fitstat ... 121
leastlikely.................. 217
listcoef ...l 179
log ..o 30
logit.......oooooiiiiiiii 192
Irtest....coovinniiin... 118
mlogit............. ..ol 390
mlogtest ..................... 398
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syntax, continued

ologit............ooiiiil 314
oprobit ........... ... ... 314
poisson ............. ...l 488
predict............. 138, 206, 339
probit......... ...l 192
slogit.............ooiil 448
Stata ... 41-46
tnbreg..................L. 521
tpoisson..................... 521
zinb.... oo 538
ZIP .o 538
T
tabl command ..................... 49
tables ......... i 160
tables of estimates................. 111
tabulate command............. 48, 87
test command..... 115, 116, 201, 203,
321, 401
accumulate option............ 118
combining alternatives........ 404
factor-variable notation ....... 323
test types
combining categories.......... 403
Hosmer—Lemeshow statistic...223
ideal types .......... 274, 275, 354
independence of irrelevant alterna-
tives. ...l 407
marginal effects ... .. 169, 244, 348
multiple coefficients ... ... 203, 322
overdispersion............ 511, 547
parallel regression assumption . ...
............. 328
predictions.................... 166
second differences . ....... 285, 426
single coeflicients......... 200, 321
variables
) 123
multinomial logit model..... 399
Vuong test.................... 548
testing.......... ...l 114

binary regression model .. 200-205
independence of irrelevant alterna-
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testing, continued
likelihood-ratio ... .. 116, 118, 202,
204
invalid test ................. 120
multinomial logit model .. 398-406
one-tailed versus two-tailed....115

ordinal regression models . ... 320—
324
Vuong test................ ... 548
Wald and likelihood-ratio tests
compared................. 205
Wald test ...t 115
testparm command. .. ... 117, 204, 323
thresholds ............... see cutpoints
tnbreg command.................. 521
tpoisson command ............... 521
trace command................... 102
translate command ............... 32
truncated count model ............. see

count regression models, zero-
truncated models

tutorial........ ... ... ol 73-80
twoway area command............ 363
twoway command................... 63
overlaying multiple plots ... ... 293
twoway connected command...... 361
twoway rarea command........... 292
twoway scatter command......... 66
U
underdispersion . . . see count regression
models
update command................... 18
use command ................ ... 32
\%
value labels..... see data management,
variable
variable labels .. see data management,
variable
variables ........ see data management
vce() option ................. 100, 103
verinst command.................. 18
version command.................. 39
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vsquish option................. ... 103
Vuong test ...l 548
W
Wald test........ see testing, Wald test
weights ...l 99, 100
workflow for data analysis....... 40-41
working directory................... 29
Z
zero-inflated negative binomial
model. .. .see count regression
models, zero-inflated models
zero-inflated Poisson model......... see

count regression models, zero-
inflated models

zero-truncated negative binomial
model. . ..see count regression
models, zero-truncated models

zero-truncated Poisson model ... ... see
count regression models, zero-
truncated models

ZINB...... see count regression models,
zero-inflated models

zinb command .................... 538

ZIP ....... see count regression models,
zero-inflated models

zipcommand ..................... 538

ZTNB..... see count regression models,
zero-truncated models

ZTP....... see count regression models,

zero-truncated models
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