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sysuse "auto.dta", clear
version 7.0 /] BHE
FhF Stata FERBAPAS graph price wei

—/ Stata HRPIETFEF

EER (RLUXS)

arlionn@163.com
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Stata BUEIHS 4

e History of Stata, help version

e Stata Press, 2015, Thirty Years with Stata: A Retrospective

1984
1985
1986
1987

1988

1989

1990

__ Thirty Years

1992

vv|th Stata:

1995
1996
1997
1998
1999 ARIMA/
2000 ARCH
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o ZIm

o Stata F
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o Stata (U
o Eff
* HWiR
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Stata: 16 — 17 28ZIAY

® help whatsnewl6tol? New in Statal7

e Jupyter Notebook with Stata

e pystata: Example 1; API

e Machine Learning - H20.ai = H20 integration

e Java integration (Java: BFRZELK; BRE, TF)

Python Java
Stata Jupyter Notebook R

Matlab C++ Fortran
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https://www.stata.com/new-in-stata/
https://www.stata.com/new-in-stata/jupyter-notebooks/
https://www.stata.com/python/pystata/index.html
https://www.stata.com/python/pystata/notebook/Example1.html
file:///D:/vsCode/%E8%BF%9E%E7%8E%89%E5%90%9BPPT/5th-Stata%E7%94%A8%E6%88%B7%E5%A4%A7%E4%BC%9A/%E8%BF%9E%E7%8E%89%E5%90%9B-2021-5th-Stata%E7%94%A8%E6%88%B7%E5%A4%A7%E4%BC%9A-%E4%B8%80%E4%B8%AAStata%E7%94%A8%E6%88%B7%E7%9A%84%E8%8B%A5%E5%B9%B2%E6%80%9D%E8%80%83.html
https://docs.h2o.ai/
https://www.stata.com/new-in-stata/h2o-integration/
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Types of Microdata

Quantitative Data

discrete or continuous

unrestricted range

restricted range

Qualitative Data

discrete

Binary
Logit, Probit

Multinomial
mlogit, mprobit

Ordered

ologit, poisson

Limited Dependent Variables
tobit, intreg, fracreg, heckman

Durations and Counts
cox, nbreg, poisson
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3] Stata

o ELAKMRAZEYY: OLS, GMM, MLE - [E
e Conditional Expectation function (CEF):
o E(ylx) = f(x;8) = a+z15
o Marginal Expectation Effects (MEE)
o OLS — Dummy — FE, RE, DID, RDD

SRHERT - H2sZF>?

+ 29089 + €

o GMM - 1V, 2SLS, Dynamic Panel Data

e Conditional Probability Function (CPF):
o P(y|x; B) = g(x; B) = (x'B)

o Marginal Probability Effects (MPE)

or 9(x; ) = 1255,

o MLE - Probit/Logit, Count Data, Tobit, Heckman, Treament
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BEREIAYIEY: CEF v.s CPF

Types of Microdata

Quantitative Data

discrete or continuous

unrestricted range

restricted range

Qualitative Data

discrete

Binary
Logit, Probit

Multinomial
mlogit, mprobit

Ordered

ologit, poisson

Limited Dependent Variables
tobit, intreg, fracreg, heckman

Durations and Counts
cox, nbreg, poisson
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RS

o FTHEM: Prabability , Matrix, Mata, Bayes

o I&TRAEEIREFR

o BEAMLE., mURE (AZ) - WAZD
s IEfZ 7 CPF — Probit, Tobit, Heckman, Count data

o BN —IRMEAEZ  Econometrica BRIEEK
o MIFEW + RS

o —ANERA 3-5 AP - EIFED

o ENMA. TH= (What is Bootstrap ?)

o XK., Bk
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iR

e github —» my Github  github-Stata

.

o HABANIME: worldbank/stata, mostly-harmless, stata-fundamentals

o fRIEHE: reghdfe, ivreghdfe, moremata, gtools, xtdcce2
o HFEFNABES: ML (18.2k Star), PythonDataScienceHandbook (30.5k Star)

* gitee (f5 )
o At Markdown  synth S EI-28%

o lianxh, songbl
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https://github.com/arlionn?tab=repositories
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https://github.com/sergiocorreia/ivreghdfe
https://github.com/benjann/moremata
https://github.com/mcaceresb/stata-gtools
https://github.com/JanDitzen/xtdcce2
https://github.com/trekhleb/homemade-machine-learning
https://github.com/jakevdp/PythonDataScienceHandbook
https://gitee.com/
https://gitee.com/arlionn/md
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Source: ML (18.2k Star)
(5]

K-Means Agglomerative
[ ] [ 99 ] FF Growth
Linear Paolynomial -
Regression Regression

Decision Mean Shif \ (—/
\ /-J Naive Bayes Clustering

Trees
Association Rule —
| A Learning
Ridge/Lasso i I

Regression Regression Classification Fuzzy C-Means

Supervised ‘ Unsupervised Dimensionality

N LSA
Learning Learning Reduction

’ C
. - ‘ ‘--_I SVD
LDA
- Machl_ne Stacking
Learning
baN T
Reinforcement Ensemble .

Learn"‘.g ‘k—{ Learn"‘.g Bagging

[Genetic Aigorithm | [ A3c | ¥

Neural Netwnrks.

SWVM

Logistic
Regression

Euclat

Boosting

and Deep

Learning | LightGBM
4
Convolutional Neural
Networks (CNN) Perceptrons
Tl conone
DCNN Recurrent Neural "
Networks (RNN] Adversarial Networks Autoencoders
(GAN)
[ (sm ] [ eRU |
LSTM

EZ% - lianxh.cn | Bilibili | #3=


https://github.com/trekhleb/homemade-machine-learning
http://lianxh.cn/
https://space.bilibili.com/546535876
https://gitee.com/arlionn/collections/175903

LRI B RIERAT

www.uone-tech.cn

TH: Github — Gitee —» Ei%EE

o FXRY EiEkE: https://gitee.com/arlionn/collections

e }2{E: Fork Github GJFE - 1H A\ Gitee
- 8\ Github B — Star, e\ [2i%E&E]
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TERhEERKERAT
T

= #F}$HData dofile ¥ G e ERH ¥ 2%
— L AN O ST ISFIEUE

991G [M4mis W miEk 28 MGEE M4mis [ MR
(ﬂ https://gitee.com/arlionn/collections 'i.’?)
 DID ! @) v - EBRERE w7
e A FnESRESELE (Abadie et al, 2010, 2015); &8kDID: —#%
StatailEES KSCM; [IMHEFSCM; Lasso-SCM; &
@arlionn
A NG EZSTEM: lianxh.cn [14E T AR 10 MMEFE (148 [ ips
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Statai®= 4% / alternative-synthetic-control-sparsity Stataif =% / pensynth

An alternative to synthetic control for models with many covariates under Penalized Synthetic Control w/ Alberto Abadie

otk - i S = EIFESET 51~ BHi

Stataif=<% / synth_runner Stataif= % / ElasticSynth

A tool to run a pool of synthetic controls, conduct inference, and produce Synthetic Controls for Causal Analysis using Elastic Net Regression
=tk s g = - alin=2E - g = =

StataiE= < / SytheticControlMethod Stataif= <& / microsynth

Simulation study of Synthetic control method Synthetic controls for micro-level data

EiREE: 29 B alin=2E - i S =

Stataif= <& / augsynth Stataif= £ / tidysynth

Augmented Synthetic Control Method A tidy implementation of the synthetic control method in R
iR 5 NERi i e = T
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i I B - Markdown
R 55§ Markdown:

9 ## 2. )5V

18

11 > S{EATM: Markdown &R bricil 5

12

13 ## faidfr

14 AR IR E R L A P**—  *Markdown* |

15

16 ---

17

18 ### {4 N Markdown ?

19 - RERAIERICEE S

20 - W T# s AR, C## bRl bR
21 - - bR AR gRERRE T - e 8k H
22 - fiuﬂfh;ufﬂftlﬂik

23 ‘regress”  (HHigE 1) A AR

24

25 " stata

26 . sysuse "auto.dta", clear

27 . regress price weight length

28 . regfit

29 price = 10386.54 + 4.70*weight - 97.96*length
30 (4308.16) (1.12) (39.17)
31 N =74, R2 = ©.35, adj-R2 = 9.33
an .

E=% - lianxh.cn | Bilibili | 8=

https://gitee.com/arlionn/md, FTR{ISR

2. J]RX

SHeiE: Markdown EEPRIRCIES

Y
Eivlx
o PN BRI — Markdown !

HALE Markdown ?
o —TNERAFRCIES
o FB# %T—%Em%ﬁ, ## FRC_Zbm;
o H - RE—1

. ﬁﬁ%%%ﬂﬁﬁ%ﬁ& regress (FERY) mSREEFA:
sysuse "auto.dta", clear
regress price weight length
regfit
price = 10©386.54 + 4.70*weight - 97.96*length
(4308.16) (1.12) (39.17)

N = 74, R2 = ©.35, adj-R2 = ©.33

%8, BHFE - T _REE;
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i TH - Markdown

e Stata 17 tB32#F Markdown iEX T
e Jupyter Notebook F=EFH Markdown K5
e V/Scode + Typora + web.marp.app
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ZicIH - LaTeX

o T KR Dexter Chua BY Cambridge Notes MRK—ZIKP

o github — &

& decdl.user.srcf.net/notes/

MICHAELMAS TERM
Differential Equations (2014, M. G. Worster)

HTML  PDF

Groups (2014, J. Goedecke)

HTML  PDF

PDF PDF
(thm) (thm+proof)

PDF PDF
(thm) (thm+proof)

Numbers and Sets (2014, A. G. Thomason)

HTML  PDF

PDF PDF
(thm) (thm+proof)

Vectors and Matrices (2014, N. Peake)

HTML  PDF

EE% - lianxh.cn | Bilibili | 8=

PDF PDF
(trim)  (defs)
PDF PDF
(trim) (defs)
PDF PDF
(trim) (defs)
PDF PDF
(trim) (defs)

PDF PDF
(thm) (thm+proof)

TEX

TEX

TEX

TEX

—

=T 4000 214

Example Official
Sheet Notes

Example Official
Sheet Notes

Example Official
Sheet Notes

Example Official
Sheet Notes
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https://dec41.user.srcf.net/
https://dec41.user.srcf.net/notes/
https://github.com/dalcde/cam-notes
https://github.com/dalcde/cam-notes/archive/refs/heads/master.zip
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ZicITH - LaTeX

TeX Live + TeX Studio + Mathpix IS
® D:Ctexlive\lian_book\Body\chp8_panel HetSlope.tex - x

File Edit Idefix Tools LaTeX Math Wizards Bibliography Macros View Options Help

(+] H H 6 » b Q \left( ¥ \right) ~ subsubsection ¥ label ¥ tiny = r F '— r s_l A A

Structure » main.tex X chp21_LimitedDep.tex X chp8_panel_HetSlope.tex X B ! Q {"ﬂ ' Iﬁ * EIOf 18 * ﬂ el I - O X
|E| v main| A8 & - ’
> T 41~ \section{BiHLE1FHHE (Random Trend Model)}
1B 5 7.2 BiLUEHEDY (Random Trend Model)
C 43 ~| \boxtext[Z#]{0.7}{
Pyl aa Wooldridge (2010, pp. 374-381), S
v chp2 = 45 X7 . 374-381
@ = P 11.7 Models with Individual- i f 1 — .\\rooldrldg(, (2(:]10, ppl, :%rfl 381), o
- > T ; 47 11.7 Models with Individual-Specific Slopes
> @ = a8 11.7.1 Random Trend Model 11.7.1 Random Trend Model
v chpg « 49
> Lgs 5@ 4 (Wooldridge 201@, pp. 374-381) .. ) .
= > T x_ 51 % 11.7 Models with Individual-Specific Slopes Consider the following extension of the standard unobserved effects model:
v @0 52 % 11.7.1 Random Trend Model
E‘ xj 53 Uit = ¢ +g_g£—|—x“ﬂ+um t= 12,T (7—1)
j > : the : . of the This is alled d trend del ach individual, fi ity, and is allowed
¥ % unobserved effects model: is is so es called a random trend model, as each individual, firm, eity, and so on is allowec
55 | \begin{equation}\label{eg:panel-koold20108-11-64} 1ave its own time trend. The individual-specific trend is an additional source of heterogeneity. If
Jx p 5 Y
52: {E{idt}zé_ﬁiggg{;} t?mighbi{x}a{i -]t_}z \ldots, T 1 yie is the natural log of a variable, as is often the case in economic studies, then g; is (roughly) the
oldsymbo eta}+u_{i quad t= ots
57 | \end{equation} ’ o ’ average growth rate over a period (holding the explanatory variables fixed). Then equation (7-1) is
sg  Ihis 1s sometimes called a \textbf{random frend model}, referred to a random growth model; see, for example, Heckman and Hotz (1989).
% as each individual, firm, city, and so on is allowed to ) - : . (n TP PRI
© have its own time trend. The individual-specific trend In many applications of equation (11.64) we want to allow (¢;, g;) to be arbitrarily correlated

EZ=% - lianxh.cn | Bilibili | 8=


http://tug.org/texlive/
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Help: texdoc pdfplots (pp.68)
4.3.8 Keys To Configure Plot Graphics
\usepackage{tikz} tikz Examples, tikz 53 3Fff}-1000% 0

_ % Preamble: “pgfplotsset{width=Tcm,compat=1.17}
< ~ \begin{tikzpicture}
- ' \begin{axis}[

grid=both,minor tick num=1,
xlabel=$x$,ylabel=8y$,

\addplot3 graphics [
points={} important
(0,1,0) => (0,207-112)
(1,0,0) => (446,207-133)
(0.5546,0.5042,1.825) => (236,207)
(0,0,0) => (194,207-202)

T,
] {plotdata/plotgraphics3dsurf.png};
Y 00 T \end{axis}
\end{tikzpicture}
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AT

6 7 8 g \tikz \graph [branch right, grow down]

‘ zggzggiggégagzgzz ‘ { subgraph K_nm [V={6,...,9}, W={b,...,e}] };

1 2 3 \tikz \graph [simple, branch right, grow down]

{
l:z§§§;F£§§§i££;;§ subgraph K_nm [V={1,2,3}, W={a,b,c,d}, ->];
a | C d

subgraph K_nm [V={2,3}, W={b,c}, <-];
};

\tikz \datavisualization [
school book axes, all axes={unit length=7.5mm},
visualize as smooth line/.list={log, lin, squared, exp},
style sheet=strong colors]

data group {function classes};

b
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MiR: AJER
aJ

linlll

S SIS WHACRIEREVAH RS SR eI =2

o K. —mNE—INER; IERER, readme. txt

o {XfY: version 16 . F&I\.

help net — net set

e IJEE - UK seeBXEI-28%, readme.txt!

D:\stata15\ado\personal\Lian RDD

adofiles |15 Y 7%
data g S A

examples
refs

fHlLian RDD.do

EZ% - lianxh.cn | Bilibili | #3=

D

D:

:\statal5\ado‘\personal‘iLian RDD

—adofiles

L—r
—data

L—Gilraine 2016 ex
——examp les
—Cattaneo 2015 Senate
—~Graded
—1.ee2004 vote
—Lindo 2010 Edu

'—outputs

—NMeyersson 2014
—Out

—refs

—Ludwig_Miller_2007_QJE_RDD
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#d

twoway (histogram x
(histogram x_tr
(histogram x_cen,

color |
color |
color |

legend(label (1l "x")
label (2 "x_tr")
label (3 "x _cen')
ring(0) position

#d cr

A

EZ=% - lianxh.cn | Bilibili | 8=

red*0.8%40))
blue*0.5%40))
green*(0.8%40))

(3)

row(3))
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#d
twoway (histogram x , color( red*0.8%40))
(histogram x_tr , coleor( blue*0.5%40))

(histogram x cen, color( green*0.8%40))

legend(label (1l "x")

label (2 "x _tr")

label (3 "x _cen")

ring(0) position(3) row(3))
#d cr
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2. 5281 (F17) 1iJgYiie
o SIfi: BvsH

© :)ﬂ”lﬁ?—iﬂ"]:g . lianxh, ihelp, cnbeta, xtsmooth,6 ttsf
o FRBEIERISIIR: HESX. 1H X (Econometrica)

o —"EIMIBRIENE:
o Stata + Python (R) + ......

o Fg Markdown BY, LaTeX B
o FHX @\ + BNEG
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3. ¥J Stata 2RIAI—=iBiIY

o BEEXILY
o Stata - SSC (3605 items Top 25)
= Github ? ? github-Stata (1,710 repositories)

o R packages (18038 packages) | R github (Repositories 21.7k)
o Python - pypi.org (322,106 projects)
o T Stata?
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https://econpapers.repec.org/software/bocbocode/
https://logec.repec.org/scripts/itemstat.pf?type=redif-software
https://github.com/search?l=Stata&o=desc&q=stata&s=stars&type=Repositories
https://cran.r-project.org/web/packages/
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o FEIN
o — BT HE. B — packages (ARETF FAQs, Stata List)
o adofiles &fh: #&=tk. FN
= Stata Journal — Stata Tips, Stata Blogs — Stata Packages

o Markdown 3z%5: HfttdmigssHaNE &5

o LaTeX 2 ¥§F:
n EEI sjlatex , stata.sty, esttab, outreg2, texdoc ......

» OJLAB: stata.sty YRE TeXLive Z1ThRF; 1BiEE=
o R¥EMO: rcall

o Cheaper ...... A-A
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https://www.stata.com/support/faqs/
https://www.statalist.org/
https://www.stata-journal.com/
https://journals.sagepub.com/doi/pdf/10.1177/1536867X1601600201
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Thanks
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