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2 Stata EiRE

2.1 FENE
Stata [ 7 3 Z AL 5 LUR J LA
« 4EMNO (Command): #i A Stata fir %
o ZEREMO (Results): Winmm TS
« TEHM (Variables): &7~ 4aIEdEE T A =
. BMEO (Properties): T/TEREMEER

« AEHEDO (Review): ek EHATHIMNS

2.2 EHAXGHS

2.2.1 BUIREEGS

* EELAWIFHEX
2| pwd

*x B THEHX

5cd "C:\Users\YourName\Documents\Stata"

1k EE YR HKE
s| describe

ol summarize

11| * E&%_ﬁfﬂJﬁ:#i%
2| 1list in 1/10

14| * ﬁf%’%iiﬂ%ii

5| 1ist varl var2 in 1/10




3 ZAEAE

2.2.2 HEEANFH

x 5 NExcel X

import excel "data.xlsx", sheet("Sheetl") firstrow clear
* § ACSVX
5| import delimited "data.csv", clear

x & A\ Statatk X % E

use "data.dta", clear

* RFHE

save "newdata.dta", replace

| x & W A csv

export delimited using "output.csv", replace

3 HIEAE

3.1 TEHRE

3.1.1 fIEMBHNTE

* £ KK E

generate newvar = varl + var2

slgen log_income = log(income)

o|* A EREE

gen high_income = 1 if income > 50000

replace high_income = 0 if income <= 50000

o|* £ flegen i A

egen mean_income = mean(income)
egen sd_income = sd(income)

egen group_id = group(city year)

3.1.2 TEHRE

| * %X BB AT A




[

3 ZAEAE

label variable income "/ AFUW A (j;) "
label variable age "4 @ "

S| R EBEBRWAFE

label define gender 1 "H" 2 "L

label values gender gender

3.2 HIEBIE
3.2.1 HREEIE

x B F K E
misstable summarize

misstable patterns

S| * M B & & sk K& E B I

drop if missing(varl)

* M B BT R X B A R K AL

olegen miss = rowmiss(_all)

drop if miss ==

* R ZEZHRRLE

slreplace varl = 0 if missing(varl)

3.2.2 FEEAIE

x RA FEME (F FIQRA &E)

summarize income, detail

s)gen outlier = 1 if income > r(p99) | income < r(pl)

tab outlier

* Ml B R % E

]
1
[

drop if outlier

x Winsorize #E (% B A #)

winsor2 income, cuts(l 99) replace




4 DO LH4mEBHTE 6

3.3 HEEH

*x 1 [/ & (merge)

2>luse "datal.dta", clear

3imerge 1:1 id using "data2.dta"

drop _merge

* 4\ 1| A& HF (append)

use "datal.dta", clear

s append using "data2.dta"

4 Do XH#wmEME

Do 3CHF2 Stata HORAF fiv & FP I BUIIA SRR, RAF R4S ST+ 5 m AR R
A AT S 28 R 2,

4.1 Do XHEARLEH

1 R e e S S S R e EEEE S PSS S S S R S R S P EEEEE
Jx TUH & R XXX R

[ * fF & XXX

J*x H#E: 20244

[ * WO A XA T XXX AT

(IR e == S E S S PR E e S S SIS S S DS S S SIS E

clear all

set more off

o WE TEHEHX

scd "C:\Users\YourName\Documents\Stata"

| BB

global output ".\output"

/|global data ".\data"

2iluse "$datalraw_data.dta", clear
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4 DO H%mEBHTE

S| * AL E gt K E

drop if missing(income)

sx AEFHE

| winsor2 income, cuts(l 99) replace

7| regress income age education

ol x IR TR

save "$output\cleaned_data.dta", replace

4.2 wWEME
LOERRFES: MAES OO WRINERE, BRI KT A
2. SYEREME: A 4 BE Lk AR RS 4 9 R R 3 45
3. TEWMH: WHARNWLESY, BREHSS
4. &/ HH global & X H MR, Tk
5. $EIRALIR: {EFH capture i IR AT L0 iR

6. LERRTF: LI ORAFEER, BRELIHH

4.3 ERHmERIT

* FRETAELANALE

ol foreach var of varlist income age education {

summarize “var'

gen log_"var' = log( var')
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5 ERAW)EFk

* R A& AT
if “condition' {

regress y x1 x2

b
else {

regress y x1 x2 x3
+

S| * B I B T fF
| tempfile templ temp2

save “templ'
use "data2.dta", clear

save ~temp2'

5 HEAKRRBYIGE

B/ _"F;E (OLS)

5.1 i
W3 BN IR R A AR R A 5, B T T R [ R A

51.1 HEAGS

* fi % )3

regress y X

* % L E A

s|regress y x1 x2 x3

* I e i I

regress y x1 x2 x3, robust /] RE AR EIR
regress y x1 x2 x3, cluster(id) /] R KA IR
regress y x1 x2 x3, vce(hc3) // HC3#r ¥ &

5.1.2 ZRERE
o] )9 25 B EL ek

« R¥ (Coef.): fEFEAE AR
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5 ERAW)EFk

FrofEiR (Std. Err.): RELTHAIAHE ML

t{E: MR R E T

P{E: EFEKT

e R-squared: HAFULSE

5.1.3 SR

* NPl RRBZFTHRANNEH

use "wage_data.dta", clear

. R I

5| summarize wage education experience age

* OLS [ )4

regress wage education experience age, robust

(%4

estimates store olsl

sk AW EH K E

regress wage education experience age married urban, robust

slestimates store ols2

* 2 R
estimates table olsl o0ls2, star(0.1 0.05 0.01) b(%9.3f) se(%9.3f)

5.2 TERET=%X (IV)
RS B R S IR A (PR ), B A T AR R,

5.2.1 HAKG®S

* M B s/ FE (2SLS)

ivregress 2sls y (x = z) controls

* AIRERRAMALE (LIML)

s|ivregress 1liml y (x = z) controls
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5 ERAW)EFk

* ] X M (GMM)

ivregress gmm y (x =

z) controls
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5.2.2 RNEMKRIE

* H—MEEA
regress x z controls

test z

slx A M % (Hausman® %)

z) controls

ivregress 2sls y (x =
estimates store iv
regress y x controls
estimates store ols

hausman iv ols

/I BT AXEWNHERE (FRITEN AT 10D

5.2.3 HEIRAEIE

sl estat overid

* BTEAXEHREL THEXER

ivregress 2sls y (x =

z1l z2) controls

// Sargan#® ¥ 3 Hansen J/H %

5.2.4 SEERPH

* o~

use "wage_data.dta", clear

* F—HhE: TAEXENAAEXE

// % EFHRIE

test quarter

* BB IVE A

ivregress 2sls wage (education

* WEERE

ivregress 2sls wage (education

5l estimates store iv_model
regress wage education experience age,

slestimates store ols_model

HABETENRANER (EALEFEFEANTERL E)

v &

sl regress education quarter controls,

robust

quarter) experience age, robust

quarter) experience age, robust

robust
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hausman iv_model ols_model

5.3 WEEH5%A (DID)

WEZZ A TIPS R B B A ROR 38T L Ak B2 A0 LA b PR AT = 1
FEFt o

5.3.1 EAKX®S

|* F M ZEDIDE R
2|gen did = treat * post

sjregress y treat post did, robust

S| % £ flreghdfe# 4 (¥ F, T &EHE Z K N)
¢l reghdfe y did, absorb(id year) cluster (id)

s * fE R diff & A
oldiff y, t(treat) p(post)

5.3.2 FITHEBKEE

| *x ERFHEEEE

2/gen time_to_treat = year - treatment_year
slreplace time_to_treat = -5 if time_to_treat < -5
/lreplace time_to_treat = 5 if time_to_treat > 5

ol EHHFRE
7| forvalues i = -5/5 {

8 en pre i' = (time_to_treat == "i' & treat == 1)
g p

ol }
w|drop pre0 // DAB K L MBI — & A E &

12| regress y pre* treat post, robust

5.3.3 FTEERAI

Y YT Y e Y P LA

2luse "employment_data.dta", clear
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* 4 ®DIDE &

|gen post = (year >= 2015) // {R & 20154 % i K &

gen treat = (province == "Jt®E") // AL EH
gen did = treat * post

ol * DID [E A

regress employment treat post did controls, robust cluster(province)

* R B R %N

sireghdfe employment did, absorb(province year) cluster (province)

| THAESRR

gen time_to_treat = year - 2015

forvalues i = -3/3 {

gen pre i' = (time_to_treat == “i' & treat == 1)
}
drop pre0O

regress employment prex* treat post controls, robust cluster (province)

5.4 Er=lEYIi%it+ (RDD)
BRI ]V ) ) Ak B A B KA

i1 (B A ) BIR R R PRR AR

5.4.1 HEAX&HS

x f# l rdrobust & 4 (3 %)
rdrobust y x, c(0) // c(0) &k ~Ur m EOR

* F 7] 52 JLRDD

s gen x_centered = x - cutoff
gen treat = (x >= cutoff)
gen x_treat = x_centered * treat

regress y treat x_centered x_treat, robust

i

5.4.2 TR E

* f# F rdrobust H g & & & It % &
rdrobust y x, c(0) p(1) // p(1) &K ;-Efl & HEA
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* FE AR

s|rdrobust y x, c(0) h(10) // h(10) &k &~ # % 410

¥

N
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5.4.3 FREMRIG

. TA%%
rdrobust y x, c(0) h(5)

slrdrobust y x, c(0) h(10)

rdrobust y x, c(0) h(15)

* T %2 AN &

rdrobust y x, c(0) p(1) // %M
rdrobust y x, c(0) p(2) // =K
rdrobust y x, c(0) p(3) // =X

© P EE AR
rdrobust covariate x, c(0) // BB WH T E AWM A AL E T K

5.4.4 STEERPH

* Tl HABELBEEANAF KRN H

use "college_data.dta", clear

* ERBTREE (RIS HKLHA5004)

5| gen score_centered = score - 500

gen above_cutoff = (score >= 500)

* # ARDD [E )3
regress admission above_cutoff score_centered

c.score_centered#c.above_cutoff, robust

*x & J/l rdrobust # 4

rdrobust admission score, c(500) p(1)

x TR RSB

5| rdrobust admission score, c(500) h(10)

rdrobust admission score, c(500) h(20)

7/l rdrobust admission score, c(500) h(30)




6 “R#HE 5T 14

| hEEFHELD

rdrobust gender score, c(500) // BB MHF EMH AL E TS HRK
rdrobust age score, c(500) /] BB EW AR AR TR

6 ERHELSTMKL
6.1 ZFEREHL

x f& H estout H B T4 F

ssc install estout

35leststo clear

eststo: regress y xl x2, robust

s|eststo: regress y x1 x2 x3, robust

esttab using "results.rtf", replace star(x 0.1 **x 0.05 *xx*x*x 0.01) ///
b(%9.3f) se(%9.3f) r2 ar2

6.2 ERLH

* o E

scatter y x

x U5 E A&
s|scatter y x || 1fit y x

*x 48 & K

graph box income, over (education)

* B 77 A

histogram income, normal

slx R FEF

graph export "figure.png", replace width(800) height (600)

7T BREBSBRER

7.1 AELE
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x A

set max_memory 2g

* ff | preserve firestore

s5|preserve

© HATE LB

restore

7.2 RERALIE

* £ fl sample 4 4 i Bl £ K
sample 10 // % BU10%HY # &

* £ fl collapse# A L & % #

s|collapse (mean) mean_income=income (sd) sd_income=income, by(city

year)

7.3 HIRHIEAIE

* 7 HERKE

xtset id year

* B =N E A

5| xtreg y x, fe robust

* FE AL A B A

xtreg y x, re robust

L EHF BB
xtreg y x, fe

estimates store fe

3| Xtreg y X, re

estimates store re

sl hausman fe re
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3. Do XHHRE: WS, iy
4. EY3753%: OLS. IV. DID. RDD [¥ZEA Ay & F1 M H
5. AR AR HE L

FIRIXLEIEART R, AR NAZ RS AL 58 R 0 SEUERT 78 AR . e G I SEf
TUH AWIZR>], IRXS Stata FJEERIZ .

9 SENESH RIFIE

o Baum, C. F. (2006). An Introduction to Modern Econometrics Using Stata. Stata

Press.

o Cameron, A. C., & Trivedi, P. K. (2010). Microeconometrics Using Stata. Stata

Press.

« Wooldridge, J. M. (2010). Econometric Analysis of Cross Section and Panel Data.
MIT Press.

o Stata B 7 X#4: https://www.stata.com/manuals/
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10 ME: wRaSRETER

10 Hix: ERGSEER

% 1: Stata ¥ Ha DAL

Lh&eE

AN
ap L

Hodh
AR
ARG
il At
iR giit
EVEX
T AR S A
gt Rt
IR 22 il

use, save, import, export
generate, replace, egen, label
drop, keep, missing, winsor2
merge, append, joinby
summarize, tabulate, correlate
regress, ivregress, reghdfe
xtset, xtreg, xtabond
estimates, estout, esttab

scatter, line, histogram, graph box
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