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Subject and author index

This is the subject and author index for the Stata
Longitudinal/Panel Data Reference Manual. Readers
interested in topics other than cross-sectional time-series
should see the combined subject index (and the combined
author index) in the Stata Quick Reference and Index.
The combined index indexes the Getting Started manuals,
the User's Guide, and all the Reference manuals except
the Mata Reference Manual.

Semicolons set off the most important entries from the
rest. Sometimes no entry will be set off with semicolons,
meaning that all entries are equally important.

A

abond, estat subcommand, [XT] xtabond
postestimation, [XT] xtdpd postestimation,
[XT] xtdpdsys postestimation

Abramowitz, M., [XT] xtmelogit, [XT] xtmepoisson

Aigner, D. J,, [XT] xtfrontier

Albert, P. S, [XT] xtgee

Alvarez, J., [XT] xtabond

Amemiya, T., [XT] xthtaylor, [XT] xtivreg

Anderson, T. W., [XT] xtabond, [XT] xtdpd,
[XT] xtdpdsys, [XT] xtivreg

Andrews, M., [XT] xtmelogit, [XT] xtmepoisson,
[XT] xtmixed, [XT] xtreg

Arellano—Bond

estimator, [XT] xtabond
postestimation, [XT] xtabond postestimation,

[XT] xtdpd postestimation, [XT] xtdpdsys
postestimation

Arellano—Bover estimator, [XT] xtdpd, [XT] xtdpdsys

Arellano, M., [XT] xtabond, [XT] xtdpd, [XT] xtdpd
postestimation, [XT] xtdpdsys, [XT] xtdpdsys
postestimation, [XT] xtreg

Arora, S. S., [XT] xtivreg, [XT] xtreg

autocorrelation, [XT] xtabond, [XT] xtgee, [XT] xtgls,
[XT] xtpcse, [XT] xtregar

autoregressive model, [XT] xtabond, [XT] xtdpd,
[XT] xtdpdsys

B

Balestra, P, [XT] xtivreg

Baltagi, B. H., [XT] xt, [XT] xtabond, [XT] xtdpd,
[XT] xtdpdsys, [XT] xthtaylor, [XT] xtivreg,
[XT] xtmixed, [XT] xtreg, [XT] xtreg
postestimation, [XT] xtregar

Basford, K. E., [XT] xtmelogit, [XT] xtmepoisson,
[XT] xtmixed

Bates, D. M., [XT] xtmelogit, [XT] xtmepoisson,
[XT] xtmixed

Battese—Coelli parameterization, [XT] xtfrontier

Battese, G. E., [XT] xtfrontier

Baum, C. F, [XT] xtgls, [XT] xtreg

Beck, N., [XT] xtdls, [XT] xtpcse

Bentham, G., [XT] xtmepoisson

Bera, A. K., [XT] xtreg

between-cell means and variances, [XT] xtdescribe,
[XT] xtsum

between estimators, [XT] xtivreg, [XT] xtreg

Bhargava, A., [XT] xtregar

Blackwell, J. L., I, [XT] xtgls, [XT] xtpcse,
[XT] xtreg

Blundell-Bond estimator, [XT] xtdpd, [XT] xtdpdsys

Blundell, R., [XT] xtdpd, [XT] xtdpdsys

Bond, S., [XT] xtabond, [XT] xtdpd, [XT] xtdpd
postestimation, [XT] xtdpdsys, [XT] xtdpdsys
postestimation

bootstrap standard errors, [XT] vce_options

Bottai, M., [XT] xtreg

Bover, O., [XT] xtdpd, [XT] xtdpdsys

Boyle, P, [XT] xtmepoisson

Breslow, N. E., [XT] xtmelogit, [XT] xtmepoisson

Breusch—Pagan Lagrange multiplier test, [XT] xtreg
postestimation

Breusch, T. S., [XT] xtreg postestimation

Bruno, G. S. F, [XT] xtabond, [XT] xtdpd,
[XT] xtdpdsys, [XT] xtreg

Bryk, A. S, [XT] xtmelogit, [XT] xtmepoisson,
[XT] xtmixed

C

Cameron, A. C., [XT] xtnbreg, [XT] xtpoisson
Carpenter, J. R, [XT] xtmelogit
Carrall, R. J,, [XT] xtmixed
Carter, S. L., [XT] xt, [XT] xtmelogit,
[XT] xtmepoisson, [XT] xtmixed
Casdlla, G., [XT] xtmixed
Caudill, S. B., [XT] xtfrontier
Center for Human Resource Research, [XT] xt
Chang, Y., [XT] xtivreg, [XT] xtreg
Chao, E. C., [XT] xtmelogit, [XT] xtmelogit
postestimation, [XT] xtmepoisson,
[XT] xtmepoisson postestimation
Clayton, D. G., [XT] xtmelogit, [XT] xtmepoisson
Cleland, J., [XT] xtmelogit
cluster estimator of variance, [XT] vce_options
fit population-averaged panel-data models by using
GEE, [XT] xtgee
fixed- and random-effects linear models, [XT] xtreg
population-averaged cloglog models, [XT] xtcloglog
population-averaged logit models, [XT] xtlogit
population-averaged negative binomial models,
[XT] xtnbreg
population-averaged Poisson models, [XT] xtpoisson
population-averaged probit models, [XT] xtprobit
Codli, T. J,, [XT] xtfrontier
complementary log-log
postestimation, [XT] xtcloglog postestimation
regression, [XT] xtcloglog, [XT] xtgee
conditional logistic regression, [XT] xtlogit
constrained estimation, [XT] estimation options
random- and fixed-effects logit models, [XT] xtlogit



470 Subject and author index

constrained estimation, continued
random- and fixed-effects negative binomial models,
[XT] xtnbreg
random- and fixed-effects Poisson models,
[XT] xtpoisson
random-effects cloglog model, [XT] xtcloglog
random-effects interval-data regression models,
[XT] xtintreg
random-effects probit model, [XT] xtprobit
random-effects tobit models, [XT] xttobit
stochastic frontier models for panel data,
[XT] xtfrontier
Conway, M. R., [XT] xtlogit, [XT] xtprobit
correlated error, see robust
cost frontier model, [XT] xtfrontier
cross-sectional time-series
postestimation, [XT] xtregar postestimation
regression, [XT] xtregar

D

data manipulation, [XT] xtset
data,
autocorrelated, see autocorrelation
range of, see range of data
summarizing, see summarizing data
survival-time, see survival analysis
Davidson, R., [XT] xtgls, [XT] xtpcse
Dempster, A. P, [XT] xtmixed
descriptive statistics, displaying, [XT] xtsum,
[XT] xttab
dichotomous outcome model, [XT] xtcloglog,
[XT] xtgee, [XT] xtlogit, [XT] xtprobit
Diggle, P. J, [XT] xtmixed
DiNardo, J., [XT] xtrc
dispersion, measures of, [XT] xtsum
Drukker, D. M., [XT] xt, [XT] xtmelogit,
[XT] xtmepoisson, [XT] xtmixed, [XT] xtregar
Dwyer, J., [XT] xtreg
dynamic panel-data regression, [XT] xtabond,
[XT] xtdpd, [XT] xtdpdsys

E

EGLS (estimated generalized least squares), [XT] xtgdls,
[XT] xtivreg, [XT] xtreg
error-components model, [XT] xthtaylor
estat
abond command, [XT] xtabond postestimation,
[XT] xtdpd postestimation, [XT] xtdpdsys
postestimation
group command, [XT] xtmelogit, [XT] xtmelogit
postestimation, [XT] xtmepoisson,
[XT] xtmepoisson postestimation,
[XT] xtmixed, [XT] xtmixed postestimation

estat, continued
recovariance command, [XT] xtmelogit,
[XT] xtmelogit postestimation,
[XT] xtmepoisson, [XT] xtmepoisson
postestimation, [XT] xtmixed, [XT] xtmixed
postestimation
sargan command, [XT] xtabond postestimation,
[XT] xtdpd postestimation, [XT] xtdpdsys
postestimation
wcorrelation command, [XT] xtgee
postestimation
estimation options, [XT] estimation options

F

failure-time model, [XT] xtpoisson

Feinleib, M., [XT] xtreg

FGLS (feasible generalized least squares), [XT] xtgls,
[XT] xtivreg, [XT] xtreg

postestimation, [XT] xtgls postestimation

first-differenced estimator, [XT] xtivreg

Fisher, M. R., [XT] xtcloglog, [XT] xtgee,
[XT] xtintreg, [XT] xtlogit, [XT] xtprobit,
[XT] xttobit

fixed-effects model, [XT] xtabond, [XT] xtdpd,
[XT] xtdpdsys, [XT] xtivreg, [XT] xtlogit,
[XT] xtnbreg, [XT] xtpoisson, [XT] xtreg,
[XT] xtregar

Ford, J. M., [XT] xtfrontier

Franzese, R. J,, Jr., [XT] xtpcse

Franzini, L., [XT] xtregar

Frechette, G. R., [XT] xtprobit

frequency table, [XT] xttab

frontier model, stochastic, [XT] xtfrontier

G

Gange, S. J., [XT] xtcloglog, [XT] xtgee,
[XT] xtintreg, [XT] xtlogit, [XT] xtprobit,
[XT] xttobit

Gauss—Hermite quadrature, [XT] quadchk

GEE (generdized estimating equations), [XT] xtgee

postestimation, [XT] xtgee postestimation

generalized least squares, see FGLS

generalized method of moments (GMM), [XT] xtabond,
[XT] xtdpd, [XT] xtdpdsys

Goldman, N., [XT] xtmelogit

Goldstein, H., [XT] xtmelogit, [XT] xtmepoisson

Goldstein, R., [XT] xtreg

Gould, W. W., [XT] xtfrontier

graphs, cross-sectional time-series data, [XT] xtdata,
[XT] xtline

Greene, W. H., [XT] xt, [XT] xtdls, [XT] xtpcse,
[XT] xtpoisson, [XT] xtrc, [XT] xtreg

Griffiths, W. E., [XT] xtgls, [XT] xtpcse, [XT] xtrc,
[XT] xtreg

Griliches, Z., [XT] xtdls, [XT] xtnbreg, [XT] xtpcse,
[XT] xtpoisson, [XT] xtrc

Gropper, D. M., [XT] xtfrontier
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group, estat subcommand, [XT] xtmelogit
postestimation, [XT] xtmepoisson
postestimation, [XT] xtmixed postestimation
Grunfeld, Y., [XT] xtgls, [XT] xtpcse, [XT] xtrc
Guilkey, D. K., [XT] xtprobit
Guimaraes, P, [XT] xtnbreg
Gutierrez, R. G., [XT] xt, [XT] xtmelogit,
[XT] xtmepoisson, [XT] xtmixed

H

Hall, B. H., [XT] xtnbreg, [XT] xtpoisson

Hansen, L. P, [XT] xtabond, [XT] xtdpd,
[XT] xtdpdsys

Hardin, J. W., [XT] xtgee, [XT] xtmelogit
postestimation, [XT] xtmepoisson
postestimation, [XT] xtpoisson

Harville, D. A., [XT] xtmixed

Hauck, W. W., [XT] xtcloglog, [XT] xtlogit,
[XT] xtprobit

Hausman, J. A., [XT] xthtaylor, [XT] xtnbreg,
[XT] xtpoisson, [XT] xtreg postestimation

Hausman specification test, [XT] xtreg postestimation

Hausman—Taylor

estimator, [XT] xthtaylor
postestimation, [XT] xthtaylor postestimation

Heagerty, P. J., [XT] xtmixed

Henderson, C. R., [XT] xtmixed

heteroskedasticity, [XT] xtgls

hierarchical regression, [XT] xtmelogit,
[XT] xtmepoisson, [XT] xtmixed

Hilbe, J. M., [XT] xtgee, [XT] xtmelogit
postestimation, [XT] xtmepoisson
postestimation, [XT] xtpoisson

Hill, R. C., [XT] xtdls, [XT] xtpcse, [XT] xtrc,
[XT] xtreg

Hocking, R. R., [XT] xtmixed

Holtz-Eakin, D., [XT] xtabond, [XT] xtdpd,
[XT] xtdpdsys

Honorg, B., [XT] xttobit

Hosmer, D. W., Jr., [XT] xtgee

Hoyos, R. E. De, [XT] xtreg

Hsiao, C., [XT] xt, [XT] xtabond, [XT] xtdpd,
[XT] xtdpdsys, [XT] xtivreg, [XT] xtregar

Hug, N. M., [XT] xtmelogit

incidence-rate ratio and rate ratio, [XT] xtgee,
[XT] xtnbreg, [XT] xtpoisson
instrumental-variables regression, [XT] xtabond,
[XT] xtdpd, [XT] xtdpdsys, [XT] xthtaylor,
[XT] xtivreg, [XT] xtivreg postestimation
interval regression, random-effects, [XT] xtintreg
postestimation, [XT] xtintreg postestimation

J

jackknife standard errors, [XT] vce_options

Johnston, J., [XT] xtrc

Judge, G. G., [XT] xtgls, [XT] xtpcse, [XT] xtrc,
[XT] xtreg

Jung, B. C., [XT] xtmixed

K

Kadane, J. B., [XT] xtmelogit, [XT] xtmepoisson

Kalbfleisch, J. D., [XT] xtcloglog, [XT] xtlogit,
[XT] xtprobit

Katz, J. N., [XT] xtgls, [XT] xtpcse

Khanti-Akom, S., [XT] xthtaylor

Kiviet, J.,, [XT] xtabond

Klein, M., [XT] xtgee

Kleinbaum, D. G., [XT] xtgee

Kmenta, J., [XT] xtpcse

Kumbhakar, S. C., [XT] xtfrontier

L

Laird, N. M., [XT] xtmelogit, [XT] xtmepoisson,
[XT] xtmixed

LaMotte, L. R., [XT] xtmixed

Langford, I. H., [XT] xtmepoisson

Layard, R., [XT] xtabond, [XT] xtdpd, [XT] xtdpdsys

Lee, J W., [XT] xtmixed

Lee L., [XT] xtreg

Lee, T.-C., [XT] xtdls, [XT] xtpcse, [XT] xtrc,
[XT] xtreg

Lemeshow, S., [XT] xtgee

Leyland, A. H., [XT] xtmelogit, [XT] xtmepoisson

Li, Q., [XT] xtivreg, [XT] xtreg postestimation,
[XT] xtregar

Liang, K.-Y., [XT] xtcloglog, [XT] xtgee, [XT] xtlogit,
[XT] xtmelogit, [XT] xtmepoisson,
[XT] xtmixed, [XT] xtnbreg, [XT] xtpoisson,
[XT] xtprobit

Lin, X., [XT] xtmelogit, [XT] xtmepoisson

Lindstrom, M. J., [XT] xtcloglog, [XT] xtgee,
[XT] xtintreg, [XT] xtlogit, [XT] xtprobit,
[XT] xttobit

linear mixed models, [XT] xtmixed

postestimation, [XT] xtmelogit postestimation,

[XT] xtmepoisson postestimation, [XT] xtmixed
postestimation

linear regression, [XT] xtabond, [XT] xtdpd,
[XT] xtdpdsys, [XT] xtfrontier, [XT] xtgee,
[XT] xtgls, [XT] xthtaylor, [XT] xtivreg,
[XT] xtmixed, [XT] xtpcse, [XT] xtrc,
[XT] xtreg, [XT] xtregar

link function, [XT] xtgee

Littell, R. C., [XT] xtmelogit

Liu, Q., [XT] xtcloglog, [XT] xtintreg, [XT] xtlogit,
[XT] xtmelogit, [XT] xtmepoisson,
[XT] xtpoisson, [XT] xtprobit, [XT] xttobit
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logistic and logit regression,
fixed-effects, [XT] xtlogit
generalized estimating equations, [XT] xtgee
mixed-effects, [XT] xtmelogit
population-averaged, [XT] xtlogit; [XT] xtgee
postestimation, [XT] xtlogit postestimation
random-effects, [XT] xtlogit

Lovell, C. A. K., [XT] xtfrontier

Litkepohl, H., [XT] xtgls, [XT] xtpcse, [XT] xtrc,

[XT] xtreg

M

MacKinnon, J. G., [XT] xtgls, [XT] xtpcse

MaCurdy, T., [XT] xthtaylor

Maddala, G. S., [XT] xtgls

Marchenko, Y., [XT] xtmelogit, [XT] xtmepoisson,
[XT] xtmixed

maximum restricted-likelihood, [XT] xtmixed

McCullagh, P, [XT] vce_options, [XT] xtgee,
[XT] xtmelogit postestimation,
[XT] xtmepoisson postestimation,
[XT] xtpoisson

McCulloch, C. E., [XT] xtmelogit, [XT] xtmepoisson,
[XT] xtmixed

McDonald, A., [XT] xtmepoisson

McLachlan, G. J,, [XT] xtmelogit, [XT] xtmepoisson,
[XT] xtmixed

means, displaying, [XT] xtsum

Meeusen, W., [XT] xtfrontier

Milliken, G. A., [XT] xtmelogit

model specification test, [XT] xtreg postestimation

Molenberghs, G., [XT] xtmixed

Muir, C. S, [XT] xtmepoisson

multilevel models, [XT] xtmelogit, [XT] xtmepoisson,
[XT] xtmixed

Mundlak, Y., [XT] xtregar

Munnéell, A., [XT] xtmixed

Murphy, J. L., [XT] xtprobit

Murray, R. M., [XT] xtmelogit

N

Narendranathan, W., [XT] xtregar
Naylor, J. C., [XT] xtcloglog, [XT] xtintreg,
[XT] xtlogit, [XT] xtmelogit, [XT] xtmepoisson,
[XT] xtpoisson, [XT] xtprobit, [XT] xttobit
negative binomial regression,
fixed-effects, [ XT] xtnbreg
population-averaged, [XT] xtnbreg; [XT] xtgee
postestimation, [XT] xtnbreg postestimation
random-effects, [XT] xtnbreg
Nelder, J. A., [XT] vce_options, [XT] xtgee,
[XT] xtmelogit postestimation,
[XT] xtmepoisson postestimation,
[XT] xtpoisson
Neuhaus, J. M., [XT] xtcloglog, [XT] xtintreg,
[XT] xtlogit, [XT] xtprobit, [XT] xttobit

Newey, W. K., [XT] xtabond, [XT] xtdpd,
[XT] xtdpdsys
Newton, H. J,, [XT] xtgee
Newton, M. A., [XT] xtcloglog, [XT] xtgee,
[XT] xtintreg, [XT] xtlogit, [XT] xtprobit,
[XT] xttobit
Ng, E. S. W.,, [XT] xtmelogit
Nickell, S. J.,, [XT] xtabond, [XT] xtdpd,
[XT] xtdpdsys

O

odds ratio, [XT] xtcloglog, [XT] xtgee, [XT] xtlogit,
[XT] xtnbreg, [XT] xtpoisson, [XT] xtprobit

OIM, [XT] vce_options

OPG, [XT] vce_options

Orsini, N., [XT] xtreg

Over, M., [XT] xtivreg

P

Pagan, A. R., [XT] xtreg postestimation
Palta, M., [XT] xtcloglog, [XT] xtgee, [XT] xtintreg,
[XT] xtlogit, [XT] xtprobit, [XT] xttobit
panels, variable identifying, [XT] xtset
Paterson, L., [XT] xtmelogit
PCSE (panel-corrected standard error), [XT] xtpcse
postestimation, [XT] xtpcse postestimation
Pendergast, J. F., [XT] xtcloglog, [XT] xtgee,
[XT] xtintreg, [XT] xtlogit, [XT] xtprobit,
[XT] xttobit
Pickles, A., [XT] xtgee, [XT] xtmelogit,
[XT] xtmepoisson, [XT] xtreg
Pierce, D. A., [XT] xtcloglog, [XT] xtintreg,
[XT] xtlogit, [XT] xtmelogit, [XT] xtmepoisson,
[XT] xtpoisson, [XT] xtprobit, [XT] xttobit
Pinheiro, J. C., [XT] xtmelogit, [XT] xtmelogit
postestimation, [XT] xtmepoisson,
[XT] xtmepoisson postestimation, [XT] xtmixed
Pitblado, J. S., [XT] xtfrontier
Poi, B. P, [XT] xtrc
Poisson regression, [XT] xtgee, [XT] xtmepoisson
fixed-effects, [XT] xtpoisson
population-averaged, [XT] xtpoisson; [XT] xtgee
postestimation, [XT] xtpoisson postestimation
random-effects, [XT] xtpoisson
population-averaged model, [XT] xtcloglog, [XT] xtgee,
[XT] xtlogit, [XT] xtnbreg, [XT] xtpoisson,
[XT] xtreg
Prais—Winsten regression, [XT] xtpcse
Prentice, R. L., [XT] xtgee
probit regression,
generalized estimating equations, [XT] xtgee
population-averaged, [XT] xtprobit; [XT] xtgee
postestimation, [XT] xtprobit postestimation
random-effects, [XT] xtprobit
with panel data, [XT] xtprobit; [XT] xtgee
production frontier model, [XT] xtfrontier
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Q

Qagish, B., [XT] xtgee

quadchk command, [XT] quadchk

qualitative dependent variables, [XT] xtcloglog,
[XT] xtgee, [XT] xtlogit, [XT] xtnbreg,
[XT] xtpoisson, [XT] xtprobit

R

Rabe-Hesketh, S., [XT] xtcloglog, [XT] xtgee,
[XT] xtintreg, [XT] xtlogit, [XT] xtmelogit,
[XT] xtmelogit postestimation,
[XT] xtmepoisson, [XT] xtmepoisson
postestimation, [XT] xtmixed, [XT] xtpoisson,
[XT] xtprobit, [XT] xtreg, [XT] xttobit
random-coefficients
linear regression, [XT] xtrc
postestimation, [XT] xtrc postestimation
random-effects model, [XT] xtabond, [XT] xtcloglog,
[XT] xtdpd, [XT] xtdpdsys, [XT] xtgee,
[XT] xthtaylor, [XT] xtintreg, [XT] xtivreg,
[XT] xtlogit, [XT] xtnbreg, [XT] xtpoisson,
[XT] xtprobit, [XT] xtreg, [XT] xtregar,
[XT] xttobit
range of data, [XT] xtsum
Reo, C. R., [XT] xtmixed
Reo, D. S. P, [XT] xtfrontier
Rasbash, J., [XT] xtmelogit
Raudenbush, S. W., [XT] xtmelogit, [XT] xtmepoisson,
[XT] xtmixed
recovariance, estat subcommand, [XT] xtmelogit
postestimation, [XT] xtmepoisson
postestimation, [XT] xtmixed postestimation
regression (in generic sense),
dummy variables, with, [XT] xtreg
fixed-effects, [XT] xtreg
instrumental variables, [XT] xtabond, [XT] xtdpd,
[XT] xtdpdsys, [XT] xthtaylor, [XT] xtivreg
random-effects, [XT] xtgee, [XT] xtreg
Revankar, N., [XT] xtfrontier
robust, Huber/White/sandwich estimator of variance,
[XT] vce_options
fit population-averaged panel-data models by using
GEE, [XT] xtgee
fixed- and random-effects linear models, [XT] xtreg
linear dynamic panel-data estimation, [XT] xtabond,
[XT] xtdpd, [XT] xtdpdsys
population-averaged cloglog models, [XT] xtcloglog
population-averaged logit models, [XT] xtlogit
population-averaged negative binomial models,
[XT] xtnbreg
population-averaged Poisson models, [XT] xtpoisson
population-averaged probit models, [XT] xtprobit
Rodriguez, G., [XT] xtmelogit
Roodman, D., [XT] xtdpd, [XT] xtdpdsys
Rosen, H. S, [XT] xtabond, [XT] xtdpd,
[XT] xtdpdsys

Rubin, D. B., [XT] xtmixed
Ruppert, D., [XT] xtmixed

S

Sardfidis, V., [XT] xtreg

sargan, estat subcommand, [XT] xtabond
postestimation, [XT] xtdpd postestimation,
[XT] xtdpdsys postestimation

Sargan test, [XT] xtabond postestimation, [XT] xtdpd
postestimation, [XT] xtdpdsys postestimation

Schank, T., [XT] xtmelogit, [XT] xtmepoisson,
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