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Introduction to Regression

Regression analysis is the most common statistical technique that
sociologists use to answer research questions. Regression
analysis is further extended into other advanced statistical
techniques such as structural equation modeling and hierarchical
linear models.

Regression analysis assumes a linear relation between the
predictor and the outcome variable. Since the outcome variables
may follow different distributions, Stata has commands for
conducting regression analysis for each of these outcomes.

Stata regression commands have options to provide better
estimates of regression coefficients by taking account how sample
Is selected, how to adjust the estimate of variance of the
regression coefficient when respondents are not independent
from each other, whether the analysis is conducted for a subset of
observations, and so on.
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Introduction to Regression (Cont.)

After fitting a regression model, researchers may need to use
post-estimation commands to test regression coefficients or
examine marginal effects to answer their research questions

The goal of this workshop to demonstrate how Stata can be

used to conduct regression analysis and answer research
questions
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Venn Diagram of Question, Data, and
Regression Analysis

« Regression analysis lies in the overlapping areas of
research question and data

* The goal for researchers conducting regression analyses
Is to consider both research questions and attributes of
data to obtain most valid findings to reject or suport the

hypothesis
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Steps of Conducting Regression Analysis
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Research Questions and Hypotheses

1. Regression
X1 bl
> Y
X2 b2

2. Regression with a two-way interaction term

b2 Y
Z
b3
Z1*X
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Research Questions and Hypotheses (Cont.)

3. Regression with a three-way interaction

X1

X1*Z

X1T*W

X1*Z*W
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Research Questions and Hypotheses (Cont.)

Table 1. Research Question, Null Hypothesis, Statistical Evidence, and Analysis

# Research Question Null Hypothesis Statistical Evidence Analysis
| Wlth X1 in the ‘model, 18 X2 an b2=0 R e difterent from 0 Regression or post-estimation
important predictor of Y? commands
) Do X1 and X2 have significant, bl = b2 The differences between bl and ~ Regression and post-estimation
but different relations with Y? b2 is significantly different from 0  commands
Do the effects of X1 and X2 bl =-b2 or . Regression and post-estimation
3 th fbl and b2 ificantl
cancel each out? bl +b2=0 i R commands
Does the relation between X1 PN et s timation
4 and Y change with the levels of b3 =0 b3 1s significantly different from 0 < b
commands
7?
b1+b3 =0 (X1 is
involved in a two-
When a regression model has an ~ way interaction); ,
5 interaction term, what is the total b1+b4+b5+b6 =0 i o5, and 6.5 Post-estimation commands

effect of X1?

(X1 is involved in
two- and three-way
interactions)

significnalty different from 0

Family and

gDemographiC Rresearch



Sheet1

		Linear fixed- and random-effects models



		Linear model with panel-level effects and i.i.d. errors 



		Linear model with panel-level effects and AR(1) errors 



		GLS and ML estimators 



		Robust and cluster–robust standard errors 



		Multiple imputation 



		Bayesian estimation New

		Random-effects regression for binary, ordinal, and count-dependent variables



		Probit 

		*

		Logistic regression 

		*

		Complementary log-log regression 

		*

		Ordered logistic regression 

		*

		Ordered probit regression 

		*

		Multinomial logistic regression 

		*

		Interval regression 



		Tobit 



		Poisson regression (Gaussian or gamma random-effects) 

		*

		Negative binomial regression 



		Bayesian estimation New

		*Robust standard errors 



		Conditional fixed-effects regression for binary and count-dependent variables



		Logit regression 



		Poisson regression 



		Negative binomial regression 





		Random-effects parametric survival models 





		Weibull, exponential, lognormal, loglogistic, or gamma models

		Robust and cluster–robust standard errors

		Bayesian estimation New

		Watch Panel-data survival models in Stata.



		Two-stage least-squares panel-data estimators 





		Between-2SLS estimator

		Within-2SLS estimator

		Balestra–Varadharajan–Krishnakumar G2SLS estimator

		Baltagi EC2SLS estimator

		All with balanced or exogenously balanced panels

		Robust and cluster–robust standard errors

		Multilevel mixed-effects models

		Watch Multilevel models for survey data in Stata.



		Regressors correlated with individual-level effects 





		Hausman–Taylor instrumental-variables estimators

		Amemiya–MaCurdy instrumental-variables estimators

		Robust and cluster–robust standard errors



		Panel-corrected standard errors (PCSE) for linear cross-sectional models 





		Swamy’s random-coefficients regression 





		Stochastic frontier models 





		Time-invariant model

		Time-varying decay model

		Battese–Coelli parameterization of time effects

		Estimates of technical efficiency and inefficiency

		Specification tests



		Hausman specification test 



		Breusch and Pagan Lagrange multiplier test for random effects 





		Panel-data unit-root tests 





		Im–Pesaran–Shin

		Levin–Lin–Chu

		Hadri

		Breitung

		Fisher-type (combining p-values)

		Harris–Tzavalis

		Summary statistics and tabulations



		Statistics within and between panels 



		Pattern of panel participation 





		Panel-data line plots 





		Graphs by panel

		Overlaid panels



		GEE estimation of generalized linear models (GLMs) 





		Six distribution families

		Nine links

		Seven correlation structures

		Specific models include:

		Probit model with panel-correlation structure

		Poisson model with panel-correlation structure

		Linear dynamic panel-data estimators



		Arellano–Bond estimator 



		Arellano–Bover/Blundell–Bond system 



		Opening, closing, and embedded gaps

		Serially correlated disturbances

		Complete control over instrument list

		Predetermined variables

		Tests for autocorrelation and of overidentifying restrictions 



		Population-averaged regression



		Complementary log-log regression 



		Generalized estimating equations 



		Logit regression 



		Negative binomial regression 



		Poisson regression 



		Probit regression 



		Linear models regression 



		Stationarity tests



		Panel-data unit-root tests 



		Im–Pesaran–Shin

		Levin–Lin–Chu

		Hadri

		Breitung

		Fisher-type (combining p-values)

		Harris–Tzavalis

		Cointegration tests for nonstationary process 

		New

		Kao, Pedroni, or Westerlund tests

		Include panel-specific means or panel-specific time trends

		Watch Panel-data cointegration tests.



		Postestimation Selector 





		View and run all postestimation features for your command

		Automatically updated as estimation commands are run

		Watch Postestimation Selector.

		Factor variables 

		Updated



		Automatically create indicators based on categorical variables

		Form interactions among discrete and continuous variables

		Include polynomial terms

		Perform contrasts of categories/levels

		Watch Introduction to Factor Variables in Stata tutorials

		The basics

		Interactions

		More interactions

		Marginal analysis 





		Estimated marginal means

		Marginal and partial effects

		Average marginal and partial effects

		Least-squares means

		Predictive margins

		Adjusted predictions, means, and effects

		Works with multiple outcomes simultaneously

		Contrasts of margins 



		Pairwise comparisons of margins 



		Profile plots 



		Graphs of margins and marginal effects 



		Watch Introduction to margins in Stata tutorials

		Categorical variables

		Continuous variables

		Interactions

		Watch Profile plots and interaction plots in Stata tutorials

		A single categorical variable

		A single continuous variable

		Interactions of categorical variables

		Interactions of categorical and continuous variables

		Interactions of two continuous variables

		Additional resources



		Longitudinal-Data/Panel-Data Reference Manual

		In the spotlight: Meet Stata's new xtmlogit

		The Stata Blog: xtabond cheat sheet

		NetCourse 471: Introduction to Panel Data Using Stata

		Panel Data Analysis Using Stata training course
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		Linear regression 



		Linear constraints within and across equations

		Influence statistics and fit diagnostics 

		Postestimation Selector 

		Ramsey regression specification-error test for omitted variables

		Variance-inflation factors

		Cook’s distance

		COVRATIO

		DFBETAs

		DFITs

		Diagonal elements of hat matrix

		Residuals, standardized residuals, studentized residuals

		Standard errors of the forecast, prediction, and residuals

		Welsch distance

		Constraints 

		Form interactions among discrete and continuous variables

		Instrumental variables 

		Perform contrasts of categories/levels

		Heteroskedastic regression 

		New 

		Truncated regression 

		Interactions

		Errors in variables 



		Multivariate regression 



		Tests for heteroskedasticity 

		Estimated marginal means

		Cook and Weisberg test

		Szroetzer’s rank test

		Information matrix test

		Cameron and Trivedi’s decomposition

		White’s test

		Tests for autocorrelation 

		Works with multiple outcomes simultaneously

		Durbin–Watson

		Durbin–Watson d statistic

		Breusch–Godfrey

		Tests for structural breaks

		Unknown break point 



		Known break points 



		Cumulative sum test for stability of coefficients 

		New

		ARCH LM test 

		Watch Introduction to margins in Stata tutorials

		Moran's test for spatial dependence 

		New

		Diagnostic plots 

		Watch Profile plots and interaction plots in Stata tutorials

		Added variable (leverage) plot

		Component plus residual plot

		Leverage vs. squared residual plot

		Residual vs. fitted plot

		Residual vs. predictor

		Effect sizes 

		Contrasts 

		Eta-squared—η 2

		Omega-squared—ω2

		Confidence intervals

		Fixed- and random-effects models for panel data 

		Comparisons against reference groups, of adjacent levels, or against

		Traditional, robust (Huber/White/sandwich), cluster–robust, bootstrap, or jackknife standard errors 

		Orthogonal polynomials

		Robust regression 

		Custom contrasts

		Graph predictions and confidence intervals 

		Contrasts of nonlinear responses

		Newey–West estimator of variance 

		Balanced and unbalanced data

		Variance-weighted least squares 

		Contrasts of means, intercepts, and slopes

		GLM 



		GLS for cross-sectional time-series data 

		Pairwise comparisons 

		Multiple imputation 



		Finite mixture models 

		New 

		Bayesian estimation 

		New 

		Multiple-comparison adjustments: Bonferroni, Šidák, Scheffé, Tukey HSD, Duncan, and Student–Newman–Keuls adjustments

		Watch Heteroskedastic linear regression.

		Watch Tests for multiple breaks in time series.

		Watch Simple linear regression.

		Watch Instrumental-variables regression.

		Watch A tour of effect sizes.

		Censored outcomes



		Interval censored (such as income reported in ranges) 



		Tobit model 

		Updated 

		Correlated data corrections to standard errors

		Heteroskedastic consistent standard errors

		Model heteroskedasticity

		Predictions 



		Outcome in the absence of censoring

		Outcome conditional on being in the censoring interval

		Outcome with censoring imposed

		Probability of censoring

		Finite mixture models 

		New 

		Bayesian estimation 

		New 

		Interval regression with endogenous regressors, treatment effects, and sample selection 

		New 



		Sample-selection linear models 





		Maximum likelihood and Heckman's two-step estimation 



		Robust, cluster–robust, bootstrap, and jackknife standard errors 



		Linear constraints

		Combine with endogenous regressors and treatment effects 

		New 



		Hurdle models 





		Linear and exponential

		Lower or upper boundary values

		Robust, cluster—robust, bootstrap, and jackknife standard errors



		Stochastic frontier models 





		Production and cost frontiers

		Half-normal, exponential, and truncated-normal distributions

		Modelling of conditional heteroskedasticity



		Quantile regression 





		Median regression

		Least absolute deviations (LAD)

		Regression of any quantile

		Interquantile range regression

		Standard errors

		Koenker and Bassett

		Robust — choose bandwidth and kernel

		Bootstrap

		Multiple imputation



		Extended regression models 

		New 



		Combine endogeneity, Heckman-style selection, and treatment effects

		Linear regression 



		Exogenous or endogenous regressors

		Exogenous or endogenous treatment assignment 



		Binary treatment–untreated/treated

		Ordinal treatment levels–0 doses, 1 dose, 2 doses, etc.

		Endogenous selection using probit or tobit

		All standard postestimation command available, including predict and margins

		Watch Extended regression models (ERMs).



		Linear mixed models 





		Multilevel random effects

		BLUP estimation

		Residual-error structures for linear models

		Standard errors of BLUPs

		Multiple imputation

		Bayesian estimation 

		New 



		Fractional polynomial regression 





		Support for a wide variety of models

		Component-plus-residual plots

		Support for zero-inflated regressors

		Endogeneity and simultaneous systems



		Two-stage least-squares regression 



		LIML estimation 



		GMM estimation 



		Instrumental variables 



		Tests of instrumental relevance 



		Tests of overidentifying restrictions 



		Three-stage least-squares regression 



		Linear constraints within and across equations 



		Finite mixture models 

		New 

		Linear regression with endogenous regressors, treatment effects, and sample selection 

		New 



		Seemingly unrelated regressions 
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		Linear regression

		    Influence statistics and fit diagnostics

		        Ramsey regression specification-error test for omitted variables

		        Variance-inflation factors

		        Cook’s distance

		        COVRATIO

		        DFBETAs

		        DFITs

		        Diagonal elements of hat matrix

		        Residuals, standardized residuals, studentized residuals

		        Standard errors of the forecast, prediction, and residuals

		        Welsch distance

		    Constraints
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		    Heteroskedastic regression New

		    Truncated regression
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		        Cook and Weisberg test

		        Szroetzer’s rank test
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		        White’s test

		    Tests for autocorrelation

		        Durbin–Watson

		        Durbin–Watson d statistic

		        Breusch–Godfrey

		    Tests for structural breaks

		        Unknown break point

		        Known break points

		        Cumulative sum test for stability of coefficients New

		    ARCH LM test

		    Moran's test for spatial dependence New

		    Diagnostic plots

		        Added variable (leverage) plot

		        Component plus residual plot

		        Leverage vs. squared residual plot

		        Residual vs. fitted plot

		        Residual vs. predictor

		    Effect sizes

		        Eta-squared—? 2

		        Omega-squared—?2

		        Confidence intervals

		    Fixed- and random-effects models for panel data

		    Traditional, robust (Huber/White/sandwich), cluster–robust, bootstrap, or jackknife standard errors

		    Robust regression

		    Graph predictions and confidence intervals

		    Newey–West estimator of variance

		    Variance-weighted least squares

		    GLM

		    GLS for cross-sectional time-series data

		    Multiple imputation

		    Finite mixture models New

		    Bayesian estimation New

		Watch Heteroskedastic linear regression.

		Watch Tests for multiple breaks in time series.

		Watch Simple linear regression.

		Watch Instrumental-variables regression.

		Watch A tour of effect sizes.

		Censored outcomes

		    Interval censored (such as income reported in ranges)

		    Tobit model Updated

		    Correlated data corrections to standard errors

		    Heteroskedastic consistent standard errors

		    Model heteroskedasticity

		    Predictions

		        Outcome in the absence of censoring

		        Outcome conditional on being in the censoring interval

		        Outcome with censoring imposed

		        Probability of censoring

		    Finite mixture models New

		    Bayesian estimation New

		    Interval regression with endogenous regressors, treatment effects, and sample selection New

		Sample-selection linear models

		    Maximum likelihood and Heckman's two-step estimation

		    Robust, cluster–robust, bootstrap, and jackknife standard errors

		    Linear constraints

		    Combine with endogenous regressors and treatment effects New

		Hurdle models

		    Linear and exponential

		    Lower or upper boundary values

		    Robust, cluster—robust, bootstrap, and jackknife standard errors

		Stochastic frontier models

		    Production and cost frontiers

		    Half-normal, exponential, and truncated-normal distributions

		    Modelling of conditional heteroskedasticity

		Quantile regression

		    Median regression

		    Least absolute deviations (LAD)

		    Regression of any quantile

		    Interquantile range regression

		    Standard errors

		        Koenker and Bassett

		        Robust — choose bandwidth and kernel

		        Bootstrap

		    Multiple imputation

		Extended regression models New

		    Combine endogeneity, Heckman-style selection, and treatment effects

		    Linear regression

		    Exogenous or endogenous regressors

		    Exogenous or endogenous treatment assignment

		        Binary treatment–untreated/treated

		        Ordinal treatment levels–0 doses, 1 dose, 2 doses, etc.

		    Endogenous selection using probit or tobit

		    All standard postestimation command available, including predict and margins

		Watch Extended regression models (ERMs).

		Linear mixed models

		    Multilevel random effects

		    BLUP estimation

		    Residual-error structures for linear models

		    Standard errors of BLUPs

		    Multiple imputation

		    Bayesian estimation New

		Fractional polynomial regression

		    Support for a wide variety of models

		    Component-plus-residual plots

		    Support for zero-inflated regressors

		Endogeneity and simultaneous systems

		    Two-stage least-squares regression

		    LIML estimation

		    GMM estimation

		    Instrumental variables

		    Tests of instrumental relevance

		    Tests of overidentifying restrictions

		    Three-stage least-squares regression

		    Linear constraints within and across equations

		    Finite mixture models New

		    Linear regression with endogenous regressors, treatment effects, and sample selection New

		Seemingly unrelated regressions

		    Linear constraints within and across equations

		Postestimation Selector

		    View and run all postestimation features for your command

		    Automatically updated as estimation commands are run

		Watch Postestimation Selector.

		Factor variables Updated

		    Automatically create indicators based on categorical variables

		    Form interactions among discrete and continuous variables

		    Include polynomial terms

		    Perform contrasts of categories/levels

		Watch Introduction to factor variables in Stata tutorials

		The basics

		Interactions

		More interactions

		Marginal analysis

		    Estimated marginal means

		    Marginal and partial effects

		    Average marginal and partial effects

		    Least-squares means

		    Predictive margins

		    Adjusted predictions, means, and effects

		    Works with multiple outcomes simultaneously

		    Contrasts of margins

		    Pairwise comparisons of margins

		    Profile plots

		    Interaction plots

		    Graphs of margins and marginal effects

		Watch Introduction to margins in Stata tutorials

		Categorical variables

		Continuous variables

		Interactions

		Watch Profile plots and interaction plots in Stata tutorials

		A single categorical variable

		A single continuous variable

		Interactions of categorical variables

		Interactions of categorical and continuous variables

		Interactions of two continuous variables

		Contrasts

		    Analysis of main effects, simple effects, interaction effects, partial

		    interaction effects, and nested effects

		    Comparisons against reference groups, of adjacent levels, or against

		    the grand mean

		    Orthogonal polynomials

		    Helmert contrasts

		    Custom contrasts

		    ANOVA-style tests

		    Contrasts of nonlinear responses

		    Multiple-comparison adjustments

		    Balanced and unbalanced data

		    Contrasts in odds-ratio metric

		    Contrasts of means, intercepts, and slopes

		    Graphs of contrasts

		Pairwise comparisons

		    Compare estimated means, intercepts, and slopes

		    Compare marginal means, intercepts, and slopes

		    Balanced and unbalanced data

		    Nonlinear responses

		    Multiple-comparison adjustments		 Bonferroni, Šidák, Scheffé, Tukey HSD, Duncan, and Student–Newman–Keuls adjustments

		    Group comparisons that are significant

		    Graphs of pairwise comparisons





Type of Regression

		Dependent variable

		Continuous

		Continuous

		Truncated Continuous Variable

		Interval Regression

		Quantile regression



		Categorical 

		Binary		Probit

				Logit

		Multinomial		Mlogit

		Count 

		Possion		Possion

		Count data extra variation that is greater than the mean		Negative Binomial Regression





Qustion and hypotheses

						Table 1

		#				Research Question				Research Hypotheis		Expected Statistic Evidence				Analysis

		1		what  variables predict Y ?		Do  X1, X2, or X3 predict Y?						The coefficients of X1 and X2 are statistically significant from 0. 				Regression analysis

		2		Does Z change the relations between X and Y		Does the association between X1 and Y remain the same for different level of X3						The regression coefficient of X1 differ significantly for different levels of Z				Regression analyiss for OLS regression and Post-estimation of regression analysis for logistic regression

		3		Given X1 already predicts Y, does X2 also predict Y		Does X1 and X2 jointly predict Y?				b2 is significantly different from 0;		The regression coefficents of X1 and X2 are statisticallyl signifiant at the same time				Post-estimation of regression analysis

		4		Do X1 and X2 are similar in predicting Y		Are X1 and X2 equally predicative Y 						X1 and X2 have similar predicative power of Y				Post-estimation of regression analysis

		5		Given X1 predicts Y1 and X2 predict Y2, does X1 and X2 have similar predictive power for their respective outcome variables		When X1 predicts Y1 and X2 predicts Y2, does X1 and X2 have similar predicative power in the respective outcome variables.						The predictive power of X1 of Y1 and that of X2 for Y2 are similar.				Post-estimation of regression analysis

				After Controlling for X1, is X2 an important predicotr of Y		With X1 in the model, is X2 an important predictor of Y?				b2 = 0		A sifificant b2

				Do X1 and X2 have differnt relation with Y		If X1 and X2 both are important predictors of Y, are they equally good in predicating Y 				b1  =  b2		Reject the hypotheis that b1 =b2

				Do the effects of X1 and X2 cancel each one out?		Do the effects of X1 and X2 cancel each out?				b1 = -b2  or 
b1 + b2=0		Reject the hypothesis that b1 =-b2
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		Table 1. Research Question, Null Hypothesis, Statistical Evidence, and Analysis



		#				Research Question				Null Hypothesis				Statistical Evidence				Analysis



		1				With X1 in the model, is X2 an important predictor of Y?				b2 = 0				 b2 is significantly different from 0				Regression or post-estimation commands



		2				Do X1 and X2 have significant, but different relations with Y?  				b1  =  b2				The differences between b1 and b2 is significantly different from 0				Regression and post-estimation commands



		3				Do the effects of X1 and X2 cancel each out?				b1 = -b2  or 
b1 + b2=0				the sum of b1 and b2 is significantly different from 0				Regression and post-estimation commands



		4				Does the relation between X1 and Y change with the levels of Z?				b3 =0 				 b3 is significantly different from 0				Regression or post-estimation commands



		5				When a regression model has an interaction term, what is the total effect of X1?				b1+b3 =0 (X1 is involved in a two-way interaction); b1+b4+b5+b6 =0 (X1 is involved in two- and three-way interactions)				The sum of b1, b4, b5, and b6 is significnalty different from 0				Post-estimation commands
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Attributes of Variables, Samples, and Data

The number of dependent variables and/or the nested data
structure determine the number of regression equations needed
(e.g., OLS regression vs. SEM, HLM)

The measurement level of dependent variable (regression vs.
logistic regression)

If the respondents were selected with unequal probabilities, the
results need to be weighted using the -svy- command or -pweight-
command

If some respondents are not independent from each other, it can
be dealt with using the robust option or choose a method that
takes into account the dependence of the observations

Analyzing a subpopulation may create an inaccurate estimate of
variance when the data were collected with a complex survey
design and the -svy- and -subpop- options are not used

2Family and
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Specify Regression Models

The measurement level of the dependent variable determines the
type of regression model used:

Data collected without a complex survey design

Continuous dependent variable (e.g., income)
regress depvar indepvars [if] [in] [weight] [, options ]

Binary, ordered, and nominal dependent variable
logit depvar indepvars [if] [in] [weight] [, options ]
ologit depvar indepvars [if] [in] [weight] [, options ]
mlogit depvar indepvars [if] [in] [weight] [, options ]

Count variable
possion depvar indepvars [if] [in] [weight] [, options ]
nbreg depvar indepvars [if] [in] [weight ] [,nbreg options]

2Family and
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Specify Regression Models (Cont.)

Regression using data collected with a single-stage survey design
svyset [psu] [weight] [, design_options options]

Continuous dependent variable (e.g., income)
SVy: regress depvar indepvars [if] [in] [, options ]

Binary, ordered, and nominal dependent variable
svy: logit depvar indepvars [if] [in] [, options ]
svy: ologit depvar indepvars [if] [in] [, options ]
svy: mlogit depvar indepvars [if] [in] [, options ]

Count variable:
svy: possion depvar indepvars [if] [in] [, options ]
svy: nbreg depvar indepvars [if] [in] [, nbreg options]

2Family and
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Specify Regression Models (Cont.)

Regression using data collected with a single-stage survey design and
analyze only a sub-sample

Continuous dependent variable (e.g., income)
svy, subpop(indicator): regress depvar indepvars [if] [in] [, options ]

Binary, ordered, and nominal dependent variable

svy, subpop(indicator): logit depvar indepvars [if] [in] [, options ]
svy, subpop(indicator): ologit depvar indepvars [if] [in] [, options ]

svy, subpop(indicator): mlogit depvar indepvars [if] [in] [, options ]

Count variable:
svy, subpop(indicator): possion depvar indepvars [if] [in] [, options ]
svy, subpop(indicator): nbreg depvar indepvars [if] [in] [, nbreg
options]
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Post-estimation Commands

Post-estimation commands are used after the regression
model has been fitted

Post-estimation commands allow researchers to test the
equality and linear combination of regression coefficients

Post-estimation commands are very useful when the
regression models involve interaction terms and/or
categorical dependent variables

Two most commonly used post-estimation commands
are -test- and -margins-

2Family and
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Sample Stata Code

Descriptions of the variables

l=male, 2=female

l=white, 2Z2=klack, 3=other
height (in.)

welght (lbs.)

sampling weight

State ID (strata)
County ID (P5U)
School ID (55T)
Person ID

Stage 1 FPC
Stage 2 FPC

» The sample Stata codes are in the accompanying handouts.

2Family and .
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Conclusions

An accurate application of regression analysis requires a
clear specification of research hypothesis, choosing the
correct regression model and options, and using a
suitable test for the hypothesis

Research hypotheses determine what regression
coefficients will be tested in the end

The number and measurement level of the dependent
variables decide the specification of the regression
model and analysis

Depending on whether the equality, linear combination,
or the total effect of variables is tested, different post-
estimation commands will be used

2Family and
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Conclusions (Cont.)

« The sample Stata code can be used for dependent
variables that are categorical or counts

 When your research question involves more than one
dependent variable, it is likely your research question is
not one listed in Table 1. If you are not sure what

research hypothesis will be tested and/or how to specify

the regression model, please stop by my office and we
can discuss it.

gFamlly and
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Additional Information

Estimation and post-estimation commands:
https://www.stata.com/manuals13/u20.pdf

svy and post estimation:
https://www.stata.com/manuals/svy.pdf

Test linear hypotheses after estimation:
https://www.stata.com/manuals/rtest.pdf

Nonlinear combinations of estimators:
https://www.stata.com/manuals13/rnlcom.pdf

Marginal means, predictive margins, and marginal
effects: https://www.stata.com/manuals/rmargins.pdf

cFamily and
gDemographiC Rresearch
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