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epilogo della scorsa lezione

e Diagnostica del modello

e | comandi post-stima in Stata
e Test di Durbin-Watson
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Diagnostica del modello
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Review 1= |

uze "G:A\DottoratohCorso di |8

do "C:AU zers\a\applatadl
do "C:AU zers\adh\AppDatadl

do "C:\Users\a\ppData’l |

do "C:AU serstabapplatatl

do "C:\Users\a\ppDatas] |

do "C:AU serstabapplatatl
do "C:hU zers\d A ppDatadl
teling Iy

gen d=gdpc1-L12.gdpcl

do "C:\Usershahapplatatl :

TR
do "C:AU zers\a\applatadl

do T sershANAppD ata’] B
do "C:AU zers\a\applatadl

do "C:hU zers\dM\appDatadl
do "C:AU zers\a\applatadl

do "C:AU zerstabappliata’) |

do "C:hU zers\a\applDatadl

uze "GE:A\Dottorato\Corzo di |g

do "C:hU zers\d A ppDatadl
do "C:AU serstabapplatatl

uze "G:ADottorato\Corzo di |8

Variables 1=
W -
Y

t

res

m

use "G:4Di
nsumi ita

tsline gc

tsline pc

énd of do-file
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Summaries, tables, & tests

Linear models and related
Binary outcomes

Ordinal cutcomes

Categorical cutcomes

Count cutcomes

Endogenous covariates
Selection models

Generalized linear models (GLM)

Monparametric analysis

Time series

Multivariate time series
Longitudinal/Panel data

Survival analysis

Observational/Epi. analysis
Survey data analysis
Multreariate analysis
Resampling
Postestimation

Other

Linear regressicn

Regression diagnostics
ANCOVA

Box-Cox regression
Errors-in-variables regression
Frontier models

Truncated regression

Constrained linear regression

Multiple equation models
Censored regression
Fractional polynomials

Other

but with gaps

Lezione 6

Specification tests, etc.

Added-vanable plot
Component-plus-residual plot
Augmented component-plus-residual plot
Leverage-versus-squared residual plot
Residual-versus-fitted plot

Residual-versus-predictor plot

DFEETAs




g INTEMCOQISC 1313 2.0 - [MESUITS

@ File Edit Prefs Data Graphics [Statistics| User Window Help

= - = @ﬁ T -~ Summaries, tables, & tests »

Review 1= | Linear models and related

uge "G:ADottoratohCorso di
uge "G:ADottoratehCaorso di

Binary outcomes

help prais Ordinal outcomes
do "CA U sersd v ppl atat| )
prais expendit stock, thotyp Categorical outcomes
tzzet year
adit Count outcomes
gent=_n Endogencus covariates
praiz expendit stock, thotyp
taset pear Selection models
toset ! Generalized I dels (GLM
praiz expendit stock, thotwp eneralized linear models )
drop _al Monparametric analysis
drawnarmn w g, n[30] P Y
t= . . e

geni=.n Time series Setup & utilities

Multivariate ti i

ultivariate time series ARIMA models
Lengitudinal/Panel data ARCH/GARCH
. . Prais-Winsten regression
Survival analysis
. . . Regression with Mewey-West std. errors
B - Observational/Epi. analysis g i
. Rolli ind timati

Variables 1= B — olling windows estimation
" - N . Smoothers/univariate forecasters
y Multivariate analysis
t Tests

Resampling

Graphs
Postestimation

Other

m
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| Review 1z |

uze "G:A\Dottorato'Corzo di |
uze "GhDaottoratohCorso di |

help praiz

do T sershahapphatat) |§
prais expendit stock,, thatyr §

tzzet year
edit
gent=_n

praiz expendit stock, rhoter |8

tzzet year
tzzett

praiz expendit stock, rthotpg

drop _all

drawnomm « y, n[30)
gent=_n

help praiz

4 3

Wariables 1z

m

L8 Untitled2.do
File Edit Search Tools

bEeEd & #

predict res, residuals

graph twoway =scatter res index,

estat dwatson

prais v %, corc two rhotype(tsc)

prais v %, corc
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e Diagnostica del modello

e GLS
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/4" Per approfondire Stata

e Delicious

e Delicious

e Pagine su Stata ad UCLA
e Statacorp website

e Statacorp, risorse per 'apprendimento di Stata

e Tutorial (Carolina Population Center)

e Tutorial (Rodriguez Princeton University)

e Parole chiave utili: “Stata”, “Stata codes”, “Stata notes”, “Stata
commands”, “Stata tutorial”, “Stata programming”’, “Stata tips”.
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http://delicious.com/tag/stata�
http://delicious.com/c.drago/stata�
http://www.ats.ucla.edu/�
http://www.stata.com/�
http://www.stata.com/links/resources1.html�
http://www.cpc.unc.edu/research/tools/data_analysis/statatutorial/index.html�
http://www.cpc.unc.edu/research/tools/data_analysis/statatutorial/index.html�
http://data.princeton.edu/stata/default.html�
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http://www.ats.ucla.edu/stat/stata/output/reg_output.htm�
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