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6% g

capture log close
27 log using refresh.txt, text replace
28
29
30
31
32
33
34
35 * Summary statistics for medical expenditure dataset
36 summarize totexp ltotexp posexp suppins phylim actlim totchr age female income
37
38 * Detailed summary statistics of a single variable
39 summarize totexp, detail
40
41 * Two-way table of frequencies
42 table female totchr
43
44 * Two-way table with row and column percentages and Pearson chi-squared
45 tabulate female suppins, row col chi2
46
47 *x Three-way table of frequencies
48 table female totchr suppins
49
50 * One-way table of summary statistics
51 table female, contents(N totchr mean totchr sd totchr p50 totchr)
52
53 * Two-way table of summary statistics
54 table female suppins, contents(N totchr mean totchr)
55

7533 :



Outlines

e Categorical variables

* Interactions (categorical and continuous variables)
* Test for group differences

* Tests of slopes

* Graphs



Data

* National Health and Nutrition Examination Survey
* webuse NHANES?2

 Random sample 50%

 Sample =5,176

* nanagtlieya 1w bmi age female wuw

* codebook bmi age female



Regress with categorical variables

* regress bmi age female
* §a4n1g N n1A region

* regress bmi age i.female i.region s

* regress bmi age i.(female region)
* NsugAHALLLLARY base 41984 13 set showbaselevels on

* By default Andngaaasilszinn axilu base wu female=0 region=1 \flu base
* fnsinsnisilanu base wuregion = 3 iy base 14 b#.
* regress bmi age i.female b3.region

* fnfieenisuen region=4 aanainnguaus agnamen

* regress bme age i.female 4.region



Regress with interactive term

e ## #1150 main term and interactive term

* regress bmi age female#t#iregion, allbaselevels
* # 43y interactive term only 1u

* regress bmi age female#fregion



Interactive term; continuous variable

Bin € Bdusoulssieiiosdy ane

regress bmi c.age##iregion i.female

Avsudqulesiaiiies fu interactive fusqudssiaiiio

regress bmi c.age##c.vitaminc i.female i.region

regress bmi c.age##c.age i.female i.region



Postestimation

* Prediction
* Hypothesis test
* Checks for assumption



Joint test

* regress bmi age female##iregion

* regress, coeflegend /// observe variable names

* Wald test /// joint test that region has no effect

* test 2.region 3.region 4.region /// when female =0

* testparm i.region#ti.female /// test all coefficients associated with
interactive terms



Test model, not just some variables

e Store result 1w

* regress bmi age femalett#tregion / with interactive term

est store m1l

regress bmi age i.female i.region /without interactive term

est store m2

Likelihood ratio test

* Lrtest m1 m2

* Test of difference

* test 3.region#l.female = 4.region#1.female



Average prediction

* estrestore ml

* margins /// average predicted value of bmi

* margins region /// predicted value of bmi at diff region

* margins region female /// for multiple variables

* marginsplot /// graph predicted values

* margins, over(female)

* margins region, at(age=(20(25)70)) vsquish /// age=20, age=45, age=70



Continuous and continuous interactions

* regress bmi c.age#t#tc.vitaminc i.female i.region

* lincom vitaminc+c.vitaminctc.age*49 /// slope for vitaminc when age=49
* lincom age+c.vitaminc#tc.age*1 /// slope for age when vitaminc=1

* margins, dydx(vitaminc) at(age=(20(10)70)) vsquish

* marginsplot, yline(0) /// must follow margins
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Logit regression
(Summarize from Rose Medeiros, StataCorp LLC)
This is for KKU Econ students only.



Outlines

e Categorical variables and interactive term
* Tests of coefficients

* Predictions

* Marginal effects



Logistic regression model

* Data file NHANES?2

 Random sample 50%

* codebook highbp age bmi female
* |ogit highbp age bmi female



mstau categorical variable and interactive term

 widaudunsl Linear regression

* |ogit highbp age bmi i.female i.region

* |ogit highbp age bmi I.(female region)

* logit highbp bmi c.age##female i.region



Test of coefficients

logit, coeflegend

* test 2.region 3.region 4.region /// joint test

* testparm i.region

* LR test

* logit highbp bmi c.age##female i.region

* eststore ml

* logit highbp bmi c.age#ttfemale if e(sample) /// no region, same sample
* est store m2

* |rtest m1 m2



Tests of differences

» est restore ml1 /// recall the previous two regression
* test 3.region = 4.region /// test equlity of coefficients
* lincom 3.region — 4.region /// calculate linear combination



Prediction

* margins

* margins, at means

* margins region female

* margins region#tfemale /// each combination of region and female
* marginsplot

* margins, at(age=40)

* margins, at(age=(20(10)70)) vsquish

* marginsplot



* margins female, at(age=40 bmi=25 region=2) /// specify multiple
variables

* margins r.female, at(age=40 bmi=25 region=2) /// compare predicted
probabilities for males and females

* margins female, at(age=(20(10)70)) vsquish /// compare
* marginsplot, legend(order(3 “Males” 4 “Females”))



