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What’s new in Stata 9
Have you updated your Stata 9 lately? Here are some of the new features:
• New command preﬁx nestreg: performs nested-model estimation. nestreg sequentially adds blocks of variables to the
model and reports comparison tests between nested models.
. nestreg, quietly: regress mpg (gear turn) (weight length)
Block
Block

1: gear_ratio turn
2: weight length

+-------------------------------------------------------------+
|
|
Block Residual
Change |
| Block |
F
df
df
Pr > F
R2
in R2 |
|-------+-----------------------------------------------------|
|
1 |
43.09
2
71
0.0000
0.5483
|
|
2 |
11.62
2
69
0.0000
0.6621
0.1138 |
+-------------------------------------------------------------+

A regression of mpg on gear and turn resulted in an R2 of 0.5483. Adding weight and length to the model increased
the R2 by 0.1138, and that change was statistically signiﬁcant (F(2,69) = 11.62, p < 0.0001).
• nl now supports the vce() option, allowing you to obtain bootstrap, jackknife, robust, and three heteroskedasticity- and
autocorrelation-consistent (HAC) variance estimators, including Newey and West’s.
mfx now works after nl. Getting marginal effects after ﬁtting an arbitrary nonlinear regression is easy.

• New command adoupdate makes keeping user-written commands you have downloaded up to date as easy as keeping
ofﬁcial Stata up to date. adoupdate compares the versions of user-written commands you have installed with the latest
versions available from the Stata Journal, Stata Technical Bulletin, Boston College SSC, and other download sites, and
optionally updates any outdated packages it ﬁnds.
To learn more, update your Stata, and then type
. help adoupdate

NEW BOOKS FROM STATA PRESS

Title: Regression Models for
Categorical Dependent
Variables Using Stata,
2nd Edition
Authors: J. Scott Long, Jeremy Freese
Publisher: Stata Press
Copyright: 2006
ISBN: 1-59718-011-4
Pages: 527; paperback
Price: $58.00

Regression Models for Categorical Dependent
Variables Using Stata, 2nd Edition
Regression Models for Categorical Dependent Variables Using Stata,
2nd Edition, by J. Scott Long and Jeremy Freese, shows how to ﬁt and
interpret regression models for categorical data with Stata. Nearly
50% longer than the previous edition, the book covers new topics
for ﬁtting and interpretating models included in Stata 9, such as
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multinomial probit (MNP) models, the stereotype logistic model, and
zero-truncated count models. Many of the interpretation techniques
have been updated to include interval as well as point estimates.
Although regression models for categorical dependent variables are
common, few texts explain how to interpret such models. Regression
Models for Categorical Dependent Variables Using Stata, 2nd
Edition, ﬁlls this void, showing how to ﬁt and interpret regression
models for categorical data with Stata. The authors also provide a
suite of commands for hypothesis testing and model diagnostics to
accompany the book.
The book begins with an excellent introduction to Stata and
then provides a general treatment of estimation, testing, ﬁt, and
interpretation in this class of models. Binary, ordinal, nominal,
and count outcomes are covered in detail in separate chapters. The
ﬁnal chapter discusses how to ﬁt and interpret models with special
characteristics, such as ordinal and nominal independent variables,
interaction, and nonlinear terms. One appendix discusses the syntax
of the author-written commands, and a second gives details of the
datasets used by the authors in the book.
This book is ﬁlled with concrete examples. Because all the examples,
datasets, and author-written commands are available from the authors’
web site, readers can easily replicate the examples using Stata. This
book is ideal for students or applied researchers who want to know
how to ﬁt and interpret models for categorical data.
The table of contents, as well as online ordering information, can
be found at http://www.stata-press.com/books/regmodcdvs.html.
You may also order using the enclosed bookstore order form.
Title:
Author:
Publisher:
Copyright:
ISBN:
Pages:
Price:

A Gentle Introduction to Stata
Alan C. Acock
Stata Press
2006
1-59718-009-2
289; paperback
$42.00

A Gentle Introduction to Stata
Alan C. Acock’s A Gentle Introduction to Stata is an ideal book for
students and for those with experience with other software packages
but new to Stata. For the reader who is just learning social statistics
and has never used a statistics package before, Acock leads the way,
ﬁrst explaining how to use the Stata GUI, use dialog boxes, and load
Stata datasets before moving on to statistical analysis. Users who are
familiar with other statistical software will be able to move quickly
through the book and become ﬂuent in Stata with ease.
Acock emphasizes using dialog boxes when starting out to help you
ﬁnd options easier and see the Stata commands that will accomplish
the same thing. This approach is particularly useful when learning
the graphics system.
The book relies on real datasets, such as the General Social Survey
for 2002 and the National Survey of Youth, 1997, to illustrate the

real-world application of statistics instead of using small, artiﬁcially
created ones. Exercises at the end of each chapter use these datasets.
The examples and exercises will appeal to anyone in the social
sciences, including economists, sociologists, and psychologists.
The ﬁrst four chapters are geared toward the mechanics of using
Stata: navigating the user interface, loading data into Stata, creating
value and variable labels, and saving results and logging commands.
The rest of the book follows the outline of a typical introductory
statistics course, beginning with descriptive statistics and graphs for a
single variable, such as pie graphs and histograms, and then moving
to bivariate analysis of two categorical variables, including tables and
chi-squared tests. One- and two-sample t tests are covered, as well
as nonparametric alternatives like the rank-sum test and the median
test. A chapter is devoted to bivariate analysis of continuous variables,
including simple correlation, regression, Spearman’s rho, Cronbach’s
alpha, and the kappa statistic of interrater agreement. One- and twoway ANOVA and repeated-measure designs are then covered, followed
by a chapter on multiple regression and diagnostics. The ﬁnal chapter
on statistics is devoted to logistic regression.
Acock’s A Gentle Introduction to Stata is an excellent ﬁrst book
for people new to Stata. The book would be particularly useful as
a supplementary textbook for an introductory statistics course,
allowing students to learn Stata on their own while course time is
spent on statistics.
The table of contents, as well as online ordering information, can be
found at http://www.stata-press.com/books/acock.html. You may
also order using the enclosed bookstore order form.
Title: Maximum Likelihood Estimation
with Stata, 3rd Edition
Authors: William Gould, Jeffrey Pitblado,
William Sribney
Publisher: Stata Press
Copyright: 2006
ISBN: 1-59718-012-2
Pages: 290; paperback
Price: $43.00

Maximum Likelihood Estimation with Stata,
3rd Edition
Maximum Likelihood Estimation with Stata, 3rd Edition, by
William Gould, Jeffrey Pitblado, and William Sribney, is written for
researchers in all disciplines who need to ﬁt models using maximum
likelihood estimation. Updated for Stata 9, the third edition includes
new features, such as the vce() option for selecting OIM, OPG, and
robust covariance matrices, as well as a chapter on making your
estimator support all of Stata 9’s new survey-data techniques.
Using a learning-by-doing approach, the book provides many
examples, beginning with simple estimators, such as logit and
probit for cross-sectional data, and proceeding to more challenging
estimators, such as the Cox proportional hazards model, randomeffects regression, and seemingly unrelated regression.
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The book presumes that the reader is familiar with Stata, but no
special programming skills are required for most of the book. The ﬁrst
chapter contains an overview of the theory of maximum likelihood and
numerical optimization, with an emphasis on practical implications
for applied work. The middle chapters detail, step by step, how
to use Stata to maximize your likelihood function, including many
examples and sample programs. The ﬁnal chapters cover survey data
and writing your own ml-based estimation commands.
Maximum Likelihood Estimation with Stata, 3rd Edition, is a musthave for anyone who wants to do maximum likelihood estimation
with Stata.
The table of contents, as well as online ordering information, can
be found at http://www.stata-press.com/books/ml.html. You may
also order using the enclosed bookstore order form.

FROM THE STATA BOOKSTORE
Title: Computer-Aided Multivariate
Analysis, 4th Edition
Authors: Abdelmonem Aﬁﬁ, Virginia A.
Clark, and Susanne May
Publisher: Chapman & Hall/CRC
Copyright: 2004
ISBN: 1-58488-308-1
Pages: 489; hardcover
Price: $71.75

Computer-Aided Multivariate Analysis,
4th Edition
The fourth edition of Computer-Aided Multivariate Analysis by
Abdelmonem Aﬁﬁ, Virginia Clark, and Susanne May, provides an
applied introduction to the analysis of multivariate data. Written in
a highly approachable style, the book can be used as a text in an
applied course in multivariate statistics or as a self-guided training
manual. The material will appeal to a broad range of behavioral
and biomedical scientists, as well as to industrial and academic
researchers.
The book is divided into three sections. Section 1 reviews the basics
of the different types of data, and how to prepare your data, transform
data, and select appropriate statistical techniques. Section 2 covers
linear regression techniques, including estimation and inferences, an
entire chapter on variable selection, and a chapter of special topics,
including missing values, dummy variables, constrained estimation,
multicollinearity, and ridge regression. Section 3, the second half of
the book, covers the core material of multivariate analysis, including
canonical correlations, discriminant analysis, logistic regression,
survival analysis, principal components, factor analysis, cluster
analysis, and log-linear models.
Each chapter includes subsections that contain an outline of the
material, discussions of when a particular technique is used and
with what type of data, a review of the basic concepts, an overview of

computer programs that implement a given technique, and caveats
for using the technique. Each chapter also contains problems and
references to the literature.
The wealth of examples from a wide variety of disciplines, engaging
writing style, and broad array of techniques covered make ComputerAided Multivariate Analysis an excellent resource both for those
learning multivariate analysis for the ﬁrst time and those who want
a refresher.
The table of contents, as well as online ordering information, can
be found at http://www.stata.com/bookstore/cama.html. You may
also order using the enclosed bookstore order form.

Title: Econometric Analysis of Panel
Data, 3rd Edition
Author: Badi H. Baltagi
Publisher: Wiley
Copyright: 2005
ISBN: 0-470-01456-3
Pages: 314; paperback
Price: $74.00

Econometric Analysis of Panel Data,
3rd Edition
If you need to know how to perform estimation and inference on
panel data from an econometric standpoint, then Econometric
Analysis of Panel Data is the book to read. Besides being a leading
graduate textbook, this book is the standard reference because it
contains all the details you need to understand and implement all the
leading panel-data models. It also provides a very good introduction
to newer, more advanced techniques.
This book provides an excellent introduction for the student or the
applied researcher because of its attention to detail and its use of
examples, many of which use Stata. The detail is especially useful
in the many sections that grow out of Baltagi’s own work. In these
sections, readers gain a deep enough understanding of the models
to implement them in a programming language like Stata. In other
sections, such as the chapter on limited dependent variables, Baltagi
combines a good introduction to the mechanics with an excellent
introduction to the literature, which readers can follow up on if more
details are required.
This third edition updates the coverage of recent theoretical
developments. The sections on methods for dynamic models,
limited-dependent variables models, and nonstationary models have
been expanded. Also, this edition includes many more examples than
previous editions.
The table of contents, as well as online ordering information, can
be found at http://www.stata.com/bookstore/eapd.html. You may
also order using the enclosed bookstore order form.
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Latest NetCourseTM schedule
To enroll, use the enclosed
http://www.stata.com/netcourse.
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NC-101. Introduction to Stata

Syllabus: http://www.stata.com/netcourse/nc101.html
Prerequisites
Stata 9
Dates offered
January 20–March 3, 2006
Course Leaders
Kevin Crow, Kerry Kammire, and Derek Wagner
Enrollment deadlines

From theJanuary
Stata 19
Bookstore
Price
$95

NC-151. Introduction to Stata programming
Syllabus: http://www.stata.com/netcourse/nc151.html
Prerequisites
Stata 9; basic knowledge of using Stata interactively
Dates offered
January 20–March 3, 2006
Course Leaders
Kevin Crow, Kerry Kammire, and Derek Wagner
Enrollment deadlines

From theJanuary
Stata 19
Bookstore
Price
$125

NC-152. Advanced Stata programming

Serving Brunei, Indonesia, Malaysia,
Singapore
tel: 62-21-452 17 61
email: puyuh23@indo.net.id

Columbia CP, Ltd.

Serving China, Hong Kong, Indonesia,
Malaysia, Philippines, Singapore,
Thailand, Vietnam
tel: + 86-755-83682622 China
+852-28580080 HK
+65-68425538 Singapore
+603-56389268 Malaysia
+63-2-564-7757 Philippines
+66-1-8346814 Thailand
+84-903-829876 Vietnam
email: info@columbiacp.com

Cosinus Computing BV

Serving The Netherlands
tel: +31 416-378 125
email: info@cosinus.nl

Dittrich & Partner Consulting
Serving Austria, Czech Republic,
Germany, Hungary
tel: +49 2 12 / 26 066-0
email: sales@dpc.de

East Asia Training & Consultancy

Serving Malaysia, Singapore, Thailand
tel: +65 62199062
email: stata@eastasiatc.com.sg

Ixon Technology Company, Ltd.
Serving Taiwan
tel: +886-(0)2-27045535
email: hank@ixon.com.tw

JasonTG

Serving South Korea
tel: +82-2-470-4143
email: info@jasontg.com

MercoStat Consultores

Serving Argentina, Brazil, Paraguay,
Uruguay
tel: 598-2-613-7905
email: mercost@adinet.com.uy

Metrika Consulting

Serving the Baltic States, Denmark,
Finland, Iceland, Norway, Sweden
tel: +46 (0)8-792 47 47
email: metrika@metrika.se

Syllabus: http://www.stata.com/netcourse/nc152.html
Prerequisites
Stata 9; NC-151 or equivalent knowledge
Dates offered
January 20–March 10, 2006
Course Leaders

Kevin Crow, Kerry Kammire, and Derek Wagner
Enrollment deadlines

From theJanuary
Stata 19
Bookstore
Price
$150

HOW TO REACH US
StataCorp
PHONE 979-696-4600
4905 Lakeway Drive
FAX
979-696-4601
College Station TX 77845
EMAIL stata@stata.com
USA
WEB
www.stata.com
Please include your Stata serial number with all correspondence.
Copyright 2005 by StataCorp LP.

MultiON Consulting S.A. de C.V.

Serving Belize, Costa Rica, El Salvador,
Guatemala, Honduras, Mexico,
Nicaragua, Panama
tel: 52 (55) 5559 4050
email: direccion@multion.com.mx

Quantec Research (Pty), Ltd.

Serving South Africa, Southern Africa,
Côte d’Ivoire, Ghana
tel: +27-12-3615154
email: software@quantec.co.za

Ritme Informatique

Serving Belgium, France, Luxembourg
tel: +33 (0)1 42 46 00 42
email: info@ritme.com

Scientiﬁc Solutions, S.A.

Serving Switzerland
tel: 41 (0)21 711 15 20
email: info@scientiﬁc-solutions.ch

SOFTWARE shop, Inc.

Serving Bolivia, Chile, Colombia, Ecuador,
Peru, Venezuela
tel: 425-651-4090
email: Ventas@SOFTWARE-shop.com

Survey Design & Analysis Service
Serving Australia, New Zealand
tel: +61 (0)3 9878 7373
email: sales@survey-design.com.au

Timberlake Consultants

Serving Eire, Ireland, UK
tel: +44 (0)208 697 3377
email: info@timberlake.co.uk

Timberlake Consulting S.L.

Serving Spain
tel: +34 (9) 5 560 14 30
timberlake@timberlakeconsulting.com

Timberlake Consultores, Lda.
Serving Portugal
tel: +351 245 308 549
email: info@timberlake.pt

TStat S.r.l.

Serving Italy
tel: +39 0864 210101
email: tstat@tstat.it

Vishvas Marketing-Mix Services
Serving India
tel: 91-22-25892639
email: vishvas@vsnl.com

INTERNATIONAL RESELLERS
Axoft Company

Serving Russia, Armenia, Azerbaijan,
Belarus, Georgia, Kazakhstan, Kyrgyzstan,
Moldova, Tajikistan, Turkmenistan,
Ukraine, Uzbekistan
tel: +7-095 232-5215
email: info@axoft.ru

BockyTech, Inc.

Serving Taiwan
tel: +886-2-23618050
email: raymond@bockytech.com.tw

CreActive snc

Serving Italy
tel: +39 0575 333297
email: staff@creactive.net

Informatique, Inc.

Serving Japan
tel: +81-3-3505-1250
email: sales@informatiq.co.jp

MP & Associates

Serving Greece, Cyprus
tel: +30-210-7600955
email: info@mpassociates.gr

NFUCA

Serving Japan
tel: 81-3-5307-1133
email: softinfo@univcoop.or.jp

Scientiﬁc Formosa, Inc.

Serving Taiwan
tel: 886-2-25050525
email: claire@sciformosa.com.tw

Tashtit Scientiﬁc Consultants, Ltd.
Serving Israel
tel: +972-3-523-0825
email: info@tashtitsoft.co.il

Timberlake Consultores Brasil

Serving Brazil
tel: +55-11-3040-3042
email: info@timberlake.com.br

Timberlake Consultants Polska
Serving Poland
tel: +48 600 370 435
email: info@timberlake.pl

Token Communication, Ltd.
Serving Romania
tel: +40 264 450201
email: token@pcnet.ro

UYTES

Serving Turkey
tel: +90 312 446 1866
email: info@uytes.com.tr

