Subject and author index

This is the subject and author index for the Longitudinal-
Data/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 Glossary and Index.
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logistic, [XT] xtlogit, [XT] xtologit
Poisson, [XT] xtpoisson
probit, [XT] xtoprobit, [ XT] xtprobit
Coelli, T. J., [XT] xtfrontier
complementary log-log regression, [XT] xtcloglog,
[XT] xtgee
conditional
fixed-effects model, [XT] Glossary
logistic regression, [XT] xtlogit, [XT] xtologit
confidence interval
for incidence-rate ratios, [XT] xtgee, [XT] xtnbreg,
[XT] xtpoisson
for odds ratios, [XT] xtcloglog, [XT] xtgee,
[XT] xtlogit, [XT] xtologit
constrained estimation,
fixed-effects models
logit, [XT] xtlogit
negative binomial, [XT] xtnbreg
Poisson, [XT] xtpoisson
random-effects models
complementary log-log, [XT] xtcloglog
interval-data regression, [XT] xtintreg
logit, [XT] xtlogit, [XT] xtologit
negative binomial, [XT] xtnbreg
Poisson, [XT] xtpoisson
probit, [XT] xtoprobit, [ XT] xtprobit
tobit, [XT] xttobit
stochastic frontier models for panel data,
[XT] xtfrontier
Conway, M. R., [XT] xtlogit, [ XT] xtologit,
[XT] xtoprobit, [XT] xtprobit
correlated error, see robust, Huber/White/sandwich
estimator of variance
correlation structure, [XT] xtcloglog, [XT] xtgee,
[XT] xtgls, [XT] xtlogit, [XT] xtnbreg,
[XT] xtpese, [XT] xtpoisson, [XT] xtprobit,
[XT] xtreg, [XT] Glossary
cost frontier model, [XT] xtfrontier
Cox, N. J., [XT] xtdescribe
cross-sectional
data, [XT] Glossary
time-series data, [XT] Glossary
Cui, J., [XT] xtgee
Cummings, P., [XT] xtpoisson

D

Das, S., [XT] xtunitroot

data,
autocorrelated, see autocorrelation
range of, see range of data
summarizing, see summarizing data

data manipulation, [XT] xtset
Davidson, R., [XT] xtgls, [XT] xtpcse
De Hoyos, R. E., [XT] xtreg
descriptive statistics, displaying, [XT] xtsum,
[XT] xttab
dichotomous outcome model, see outcomes, binary
DiNardo, J., [XT] xtrc
dispersion, measures of, [XT] xtsum
disturbance term, [XT] Glossary
Drukker, D. M., [XT] xt, [XT] xtregar
Dwyer, J. H., [XT] xtreg
dynamic
model, [XT] Glossary
panel-data regression, [XT] xtabond, [XT] xtdpd,
[XT] xtdpdsys

E

Eberhardt, M., [XT] xtrc
EGLS, see estimated generalized least squares
endogenous
covariates, [XT] xtdpd, [XT] xtdpdsys,
[XT] xthtaylor, [XT] xtivreg
variable, [XT] Glossary
error-components model, [XT] xthtaylor,
[XT] Glossary
estat
abond command, [XT] xtabond postestimation,
[XT] xtdpd postestimation, [XT] xtdpdsys
postestimation
sargan command, [XT] xtabond postestimation,
[XT] xtdpd postestimation, [XT] xtdpdsys
postestimation
wcorrelation command, [XT] xtgee
postestimation
estimated generalized least squares, [XT] xtgls,
[XT] xtivreg, [XT] xtreg
exogenous variable, [XT] Glossary

F

feasible generalized least squares, [XT] xtgls,
[XT] xtivreg, [XT] xtreg
Feinleib, M., [XT] xtreg
FGLS, see feasible generalized least squares
first-differenced estimator, [XT] xtabond, [XT] xtdpd,
[XT] xtdpdsys, [XT] xtivreg
Fisher, M. R., [XT] xtcloglog, [XT] xtgee,
[XT] xtintreg, [XT] xtlogit, [XT] xtologit,
[XT] xtoprobit, [XT] xtprobit, [XT] xttobit
fisher, xtunitroot subcommand, [XT] xtunitroot
Fisher-type test, [XT] xtunitroot
fixed-effects model, [XT] xtabond, [XT] xtdpd,
[XT] xtdpdsys, [XT] xtivreg, [XT] xtlogit,
[XT] xtnbreg, [XT] xtoprobit, [XT] xtpoisson,
[XT] xtreg, [XT] xtregar, [XT] Glossary
Flay, B. R., [XT] xtologit, [XT] xtoprobit
Ford, J. M., [XT] xtfrontier
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Kleinbaum, D. G., [XT] xtgee
Kmenta, J., [XT] xtpcse
Kumbhakar, S. C., [XT] xtfrontier
Kwiatkowski, D., [XT] xtunitroot

L

Lahiri, K., [XT] xtgls
Layard, R., [XT] xtabond, [XT] xtdpd, [XT] xtdpdsys,
[XT] xtivreg
Lee, L. F, [XT] xtreg
Lee, T.-C., [XT] xtgls, [XT] xtpcese, [XT] xtrc,
[XT] xtreg
Lemeshow, S. A., [XT] xtgee
Leonard, M., [XT] xtgee
Levin, A., [XT] xtunitroot
Levin-Lin—Chu test, [XT] xtunitroot
Li, Q., [XT] xtivreg, [XT] xtreg postestimation,
[XT] xtregar
Liang, K.-Y., [XT] xtcloglog, [XT] xtgee, [XT] xtlogit,
[XT] xtnbreg, [XT] xtologit, [XT] xtoprobit,
[XT] xtpoisson, [XT] xtprobit
Libois, F., [XT] xtreg
limited dependent variables, [XT] xtcloglog, [XT] xtgee,
[XT] xtlogit, [XT] xtnbreg, [XT] xtologit,
[XT] xtoprobit, [XT] xtpoisson, [XT] xtprobit
Lin, C.-F., [XT] xtunitroot
Lindstrom, M. J., [XT] xtcloglog, [XT] xtgee,
[XT] xtintreg, [XT] xtlogit, [XT] xtologit,
[XT] xtoprobit, [ XT] xtprobit, [XT] xttobit
linear regression, [XT] xtabond, [XT] xtdpd,
[XT] xtdpdsys, [XT] xtfrontier, [XT] xtgee,
[XT] xtgls, [XT] xthtaylor, [XT] xtintreg,
[XT] xtivreg, [XT] xtpcse, [XT] xtre,
[XT] xtreg, [XT] xtregar, [XT] xttobit
link function, [XT] xtgee, [XT] Glossary
1lc, xtunitroot subcommand, [XT] xtunitroot
Lockwood, J. R., [XT] xtreg
logistic and logit regression,
fixed-effects, [XT] xtlogit
generalized estimating equations, [XT] xtgee
population-averaged, [XT] xtgee, [XT] xtlogit
random-effects, [XT] xtlogit, [XT] xtologit
longitudinal data, [XT] Glossary
Lovell, C. A. K., [XT] xtfrontier
Liitkepohl, H., [XT] xtgls, [XT] xtpcse, [XT] xtrc,
[XT] xtreg

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

MaCurdy, T. E., [XT] xthtaylor

Maddala, G. S., [XT] xtgls, [XT] xtunitroot

Marcellino, M., [XT] xtunitroot

McCaffrey, D. E, [XT] xtreg

McCullagh, P., [XT] vce_options, [XT] xtgee,
[XT] xtpoisson

means, displaying, [XT] xtsum

Meeusen, W., [XT] xtfrontier

Merryman, S., [XT] xtunitroot

Mihaly, K., [XT] xtreg

model specification test, see specification test
Molenberghs, G., [XT] xtreg postestimation
Moon, H. R., [XT] xtunitroot

Mundlak, Y., [XT] xtivreg, [XT] xtregar
Murphy, J. L., [XT] xtprobit
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Narendranathan, W., [XT] xtregar
Naylor, J. C., [XT] xtcloglog, [XT] xtintreg,
[XT] xtlogit, [XT] xtologit, [XT] xtoprobit,
[XT] xtpoisson, [XT] xtprobit, [XT] xttobit
negative binomial regression, [XT] Glossary
fixed-effects, [XT] xtnbreg
population-averaged, [XT] xtgee, [XT] xtnbreg
random-effects, [XT] xtnbreg
Nelder, J. A., [XT] vce_options, [XT] xtgee,
[XT] xtpoisson
Neuhaus, J. M., [XT] xtcloglog, [XT] xtintreg,
[XT] xtlogit, [XT] xtologit, [XT] xtoprobit,
[XT] xtprobit
Newey, W. K., [XT] xtabond, [XT] xtdpd,
[XT] xtdpdsys, [XT] xtunitroot
Newton, H. J., [XT] xtgee
Newton, M. A., [XT] xtcloglog, [XT] xtgee,
[XT] xtintreg, [XT] xtlogit, [ XT] xtologit,
[XT] xtoprobit, [ XT] xtprobit, [XT] xttobit
Nichols, A., [XT] xtre, [XT] xtreg
Nickell, S. J., [XT] xtabond, [XT] xtdpd,
[XT] xtdpdsys, [XT] xtivreg, [XT] xtunitroot

(o)

O’Connell, P. G. J., [XT] xtunitroot

O’Donnell, C. J., [XT] xtfrontier

observed information matrix, [XT] vce_options

Obstfeld, M., [XT] xtunitroot

odds ratio, [XT] xtcloglog, [XT] xtgee, [ XT] xtlogit,
[XT] xtologit

Oh, K.-Y., [XT] xtunitroot

OIM, see observed information matrix

OPG, see outer product of the gradient

ordinal outcome model, see outcomes, ordinal

Orsini, N., [XT] xtreg

Osbat, C., [XT] xtunitroot

outcomes,

binary,
complementary log-log, [XT] xtcloglog
generalized estimating equations, [XT] xtgee
logistic, [XT] xtlogit
probit, [XT] xtprobit
count,

generalized estimating equations, [XT] xtgee
negative binomial, [XT] xtnbreg
Poisson, [XT] xtpoisson
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outcomes, continued
ordinal,
logistic, [XT] xtologit
probit, [XT] xtoprobit
outer product of the gradient, [XT] vce_options
Over, M., [XT] xtivreg
overidentifying restrictions, [XT] Glossary
tests of, [XT] xtabond, [XT] xtabond
postestimation, [XT] xtdpd, [XT] xtdpdsys,
[XT] xtdpdsys postestimation

P

Pagan, A. R., [XT] xtreg postestimation
Palta, M., [XT] xtcloglog, [XT] xtgee, [XT] xtintreg,
[XT] xtlogit, [XT] xtologit, [XT] xtoprobit,
[XT] xtprobit, [XT] xttobit
panel data, [XT] Glossary
panel-corrected standard error, [XT] xtpcse,
[XT] Glossary
panels, variable identifying, [XT] xtset
Patterson, K., [XT] xtunitroot
PCSE, see panel-corrected standard error
Pendergast, J. E, [XT] xtcloglog, [XT] xtgee,
[XT] xtintreg, [XT] xtlogit, [XT] xtologit,
[XT] xtoprobit, [ XT] xtprobit, [XT] xttobit
Pesaran, M. H., [XT] xtunitroot
Phillips, P. C. B., [XT] xtunitroot
Pickles, A., [XT] xtgee, [XT] xtreg
Pitblado, J. S., [XT] xtfrontier
Poi, B. P, [XT] xtfrontier, [XT] xtrc
Poisson regression
fixed-effects, [XT] xtpoisson
model, [XT] Glossary
population-averaged, [XT] xtgee, [XT] xtpoisson
random-effects, [XT] xtpoisson
pooled estimator, [XT] Glossary

population-averaged model, [XT] xtcloglog, [XT] xtgee,

[XT] xtlogit, [XT] xtnbreg, [XT] xtpoisson,
[XT] xtprobit, [XT] xtreg, [XT] Glossary
Prais—Winsten regression, [XT] xtpcse
predetermined variable, [XT] Glossary
Prentice, R. L., [XT] xtgee
prewhiten, [XT] Glossary
probit regression,
generalized estimating equations, [XT] xtgee
population-averaged, [XT] xtgee, [XT] xtprobit
random-effects, [XT] xtoprobit, [XT] xtprobit
production
frontier model, [XT] xtfrontier
function, [XT] Glossary

Q

Qagqish, B., [XT] xtgee

quadchk command, [XT] quadchk

quadrature, [XT] Glossary
Gauss—Hermite, [XT] quadchk

qualitative dependent variables, [XT] xtcloglog,
[XT] xtgee, [XT] xtlogit, [XT] xtologit,
[XT] xtoprobit, [XT] xtprobit

R

Rabe-Hesketh, S., [XT] xtcloglog, [XT] xtgee,
[XT] xtintreg, [XT] xtlogit, [XT] xtologit,
[XT] xtoprobit, [XT] xtpoisson, [XT] xtprobit,
[XT] xtreg, [XT] xttobit
random-coefficients
linear regression, [XT] xtre
model, [XT] Glossary
random-effects model, [XT] xtabond, [XT] xtcloglog,
[XT] xtdpd, [XT] xtdpdsys, [XT] xtgee,
[XT] xthtaylor, [XT] xtintreg, [XT] xtivreg,
[XT] xtlogit, [XT] xtnbreg, [XT] xtologit,
[XT] xtoprobit, [ XT] xtpoisson, [XT] xtprobit,
[XT] xtreg, [XT] xtregar, [XT] xttobit,
[XT] Glossary
range of data, [XT] xtsum
Rao, D. S. P, [XT] xtfrontier
Ratcliffe, S. J., [XT] xtgee
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. S., [XT] xtfrontier
robust standard errors, [XT] Glossary
robust, Huber/White/sandwich estimator of variance,
[XT] vce_options
fixed-effects models,
linear, [XT] xtreg
Poisson, [XT] xtpoisson
linear dynamic panel-data estimation, [XT] xtabond,
[XT] xtdpd, [XT] xtdpdsys
population-averaged models, [XT] xtgee
complementary log-log, [XT] xtcloglog
logit, [XT] xtlogit
negative binomial, [XT] xtnbreg
Poisson, [XT] xtpoisson
probit, [XT] xtprobit
random-effects model
complementary log-log, [XT] xtcloglog
linear, [XT] xtreg
logistic, [XT] xtlogit, [XT] xtologit
Poisson, [XT] xtpoisson
probit, [XT] xtoprobit, [XT] xtprobit
Rogoff, K., [XT] xtunitroot
Roodman, D., [XT] xtdpd, [XT] xtdpdsys
Rosen, H. S., [XT] xtabond, [XT] xtdpd,
[XT] xtdpdsys

S

sandwich/Huber/White estimator of variance, see robust,
Huber/White/sandwich estimator of variance
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xtgee command, [XT] xtgee, [XT] xtgee
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xtgls command, [XT] xtgls, [XT] xtgls postestimation
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postestimation

xtline command, [XT] xtline
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[XT] xtlogit postestimation
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postestimation

xtologit command, [XT] xtologit, [XT] xtologit
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postestimation
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postestimation
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xtprobit command, [XT] quadchk, [XT] xtprobit,
[XT] xtprobit postestimation

xtrc command, [XT] xtre, [XT] xtrc postestimation

xtreg command, [XT] xtreg, [XT] xtreg
postestimation

xtregar command, [XT] xtregar, [XT] xtregar
postestimation

xtset command, [XT] xtset

xtsum command, [XT] xtsum

xttab command, [XT] xttab
xttestO command, [XT] xtreg postestimation
xttobit command, [XT] quadchk, [XT] xttobit,
[XT] xttobit postestimation
xttrans command, [XT] xttab
xtunitroot
breitung command, [XT] xtunitroot
fisher command, [XT] xtunitroot
hadri command, [XT] xtunitroot
ht command, [XT] xtunitroot
ips command, [XT] xtunitroot
11lc command, [XT] xtunitroot
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