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• Stata command to perform exhaustive robustness (and/or exploratory) 
exercises on control variables

• Sensitivity of coefficients of interest to changes in covariates

• Methodology
• Systematically vary covariates
• Compare estimates and statistical significance
• Upper/lower bound robustness sense
• Decompose effects of sample / omitted variables

• Key features
• Flexibility across estimators (OLS, IV, GMM, etc.)
• Efficient handling of the combinatorial space
• Graphical diagnostics and tables
• Reduced computation time
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samregc: Sensitivity Analysis of Main Regression Coefficients 
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Leonardo Gasparini -  Economía de la 
Distribución
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𝑝𝑟𝑖𝑐𝑒 = 𝛽0 + 𝛽1𝑓𝑜𝑟𝑒𝑖𝑛𝑔 + 𝛽2𝑙𝑒𝑛𝑔𝑡ℎ +෍

𝑗

𝛽𝑗𝑟𝑒𝑝78𝑗 + 𝜖

regress price foreign length i.rep78 

mpg headroom trunk displacement turn gear_ratio

weight

samregc price foreign length, fixvar(i.rep78) 

iterateover(mpg headroom trunk displacement turn 

gear_ratio weight)

Dep. Var. Main Variables Fixed Variables

Iteration Variables
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Variable Name

Total number of reg. 

where the iteration var. 

is included

No. of reg. where 

iteration var. makes 

main var. non-

significant

No. of reg. where main 

var. coef. > 0 & sig. 

turns non-sig. w/ iter. 

var.

No. of reg. where main 

var. coef. < 0 & sig. 

turns non-sig. w/ iter. 

var.

No. of reg. w/ non-sig. 

main var. coef. with & 

without (baseline) iter. 

var.

No. of reg. where iter. 

var. increases main var. 

t-stat.

displacement 64 43 0 43 0 0

turn 64 37 0 37 0 0

mpg 64 29 0 29 0 0

headroom 64 29 0 29 0 1

gear_ratio 64 29 0 29 0 0

trunk 64 27 0 27 0 0

weight 64 13 0 13 0 0

Variable Name

No. of reg. where iter. 

var. increases main var. 

t-stat.

No. of reg. where iter. 

var. decreases main 

var. t-stat.

No. reg. w/ main var. t-

stat increases > 1.96 

due to iter. var.

No. reg. w/ main var. t-

stat decreases > 1.96 

due to iter. var.

Average coef. of main 

var. where iter. var. is 

included

displacement 0 64 0 24 -37.5202

turn 0 64 0 30 -20.2735

mpg 0 64 0 24 -28.5533

headroom 1 63 0 28 -19.5107

gear_ratio 0 64 0 28 -25.0235

trunk 0 64 0 27 -24.6820

weight 0 64 0 0 -87.3105

Variable Name

Average coef. of main 

var. where iter. var. is 

included

Main var. coef. in the 

Baseline regression.

Average t-stat. of main 

var. where iter. var. is 

included

Average t-stat. of main 

var. in the Baseline 

regression.

displacement -37.5202 88.6051 -0.91387 5.14864

turn -20.2735 88.6051 -0.37051 5.14864

mpg -28.5533 88.6051 -0.59614 5.14864

headroom -19.5107 88.6051 -0.25860 5.14864

gear_ratio -25.0235 88.6051 -0.43254 5.14864

trunk -24.6820 88.6051 -0.40332 5.14864

weight -87.3105 88.6051 -2.21126 5.14864



Variable Name

Total number of reg. 

where the iteration var. 

is included

No. of reg. where 

iteration var. makes 

main var. non-

significant

No. of reg. where main 

var. coef. > 0 & sig. 

turns non-sig. w/ iter. 

var.

No. of reg. where main 

var. coef. < 0 & sig. 

turns non-sig. w/ iter. 

var.

No. of reg. w/ non-sig. 

main var. coef. with & 

without (baseline) iter. 

var.

No. of reg. where iter. 

var. increases main var. 

t-stat.

mpg 64 0 0 0 0 52

headroom 64 0 0 0 0 54

trunk 64 0 0 0 0 55

displacement 64 0 0 0 0 60

turn 64 0 0 0 0 52

gear_ratio 64 0 0 0 0 60

weight 64 0 0 0 0 64

Variable Name

No. of reg. where iter. 

var. increases main var. 

t-stat.

No. of reg. where iter. 

var. decreases main 

var. t-stat.

No. reg. w/ main var. t-

stat increases > 1.96 

due to iter. var.

No. reg. w/ main var. t-

stat decreases > 1.96 

due to iter. var.

Average coef. of main 

var. where iter. var. is 

included

mpg 52 12 0 0 3229

headroom 54 10 0 0 3306

trunk 55 9 0 0 3333

displacement 60 4 0 0 3299

turn 52 12 0 0 3271

gear_ratio 60 4 0 0 3628

weight 64 0 0 0 3397

Variable Name

Average coef. of main 

var. where iter. var. is 

included

Main var. coef. in the 

Baseline regression.

Average t-stat. of main 

var. where iter. var. is 

included

Average t-stat. of main 

var. in the Baseline 

regression.

mpg 3229 2655 3.23655 2.67478

headroom 3306 2655 3.46234 2.67478

trunk 3333 2655 3.45367 2.67478

displacement 3299 2655 3.52626 2.67478

turn 3271 2655 3.35288 2.67478

gear_ratio 3628 2655 3.49325 2.67478

weight 3397 2655 3.75927 2.67478







growthpc =

𝛽0 + 𝛽1𝑝𝑟𝑜𝑥𝑝𝑐 + 𝛽2𝑓𝑖𝑛𝑑𝑒𝑣 + 𝛽3conc3 + 𝛽4interpcfindev

+𝛽5interpcconc3 + 𝛽6meancost_3 + ϵ

Bank Concentration and Schumpeterian Growth: 
Theory and International Evidence

B. Diallo, W. Koch (2019)

• Covariables and Interactions

School ➔ school interpchk 

Money growth ➔ M2 interpcM2

Gover. consump. ➔ govc interpcgovc

Creditor rights ➔ credrights intpcCred

Corruption ➔ corrup intpcCorr

Landlock ➔ landlocked interpcland



ivreg2h growthpc proxpc meancost_3 (findev conc3 

interpcconc3 interpcfindev = legor_uk legor_fr

legor_ge proxlegoruk proxlegorfr proxlegorge

cathos muslims protmgs proxcatholic proxmuslim

proxprotest), small robust gmm2s

samregc growthpc findev conc3 interpcconc3 

interpcfindev , fix(proxpc meancost_3) 

griterateover(landlocked interpcland | school 

interpchk | credrights intpcCred | corrup intpcCorr 

| govc interpcgovc | M2 interpcM2) cmdest(ivreg2h) 

cmdoptions(small robust gmm2s) cmdiveq(findev conc3 

interpcconc3 interpcfindev = legor_uk legor_fr 

legor_ge proxlegoruk proxlegorfr proxlegorge cathos 

muslims protmgs proxcatholic proxmuslim proxprotest)

Dep. Var.
Main Variables

Fixed Variables

Iteration Variables Options
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𝑓𝑐5 = 𝛽0 + 𝛽1𝑖𝑓𝑟 + 𝛽2𝐷. 𝑖𝑓𝑟 + 𝜖
samregc fc5 ifr d.ifr if EA_LA_TR ==1,it(v1-v23) 

cmdoptions(robust) sisters(both) ncomb(3) 
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