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1 0000000
1. xtreg 00000
Yit = Xit3 + Vi + €i (16.1)

0000000000000 D0000000D0000000D0000D00000000 (individual
effects) », 000 0000D00O0O0O0O0O0O0OOOOOOODOOODO v, OODODOODOODODOODOOO
000000000000 (FE: fixed effect mode) 00O 00000000 DOD0OOOOODOOOD
00000000000 (RE: random effect model) 0 00O xtreg 0000000000000 0ODO
gobooboobbooboo

o FEO OO (within estimator)

o BEO OO (between estimator)

o GLSREOOO

o MLREOOO

0000000 [XT] xtreg (mwp-017) 000000000

2. xtregar 00000 [XT] xtregar 0000 (16.1)00 ¢, 0 1000000000O00O0O0O AR(1)
gboboobooboobbooboobobooobooboon
o FEO OO (within estimator)
o GLSREOOO
O2000000000000

3. xtivreg D00 OO [XT] xtivreg 00 OO0 00000000 ODOOO0OOOODODOODOOOO
ggodoooooooboboobooo
o between-2SLS estimator
o within-2SLS estimator
o first-differenced-2SLS estimator
o GLS random-effects-2SLS estimators
gooooooogg
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4. xtnixed 00000 xtreg000000O0000O0O0DOOOCOOOO0OOOOCOOCOOOOOOO
oolo0boo000oooooobooboooobooooobobOoooDon

Yit = Bo + BrTss + voi + urizic + € (16.2)

Oooo0oooooobobd w; +uze 000000000 O0OO0OCOOOOCOOOOCOOOO0OO0
O0u, 0000000 (random intercept)Juy; 0000000 (random slope) 000000000
Oxtmixed 0000000000000 00000000O0OO0OOOOOOOOOOOOO [XT]
xtmixed (mwp-018) 000000000

5. xtabond 0 0000 [XT] xtabond O 0000000000 OOOO0 —OO0O0OOODOOOOODOOO
0 —0000000000000000000 Arellano-Bond 0000000000000 (GMM:
generalized method of moments) 00 0000000000000 0ODOOODOO

o1l0000DO

o 1000000000

oc200000

00 xtabond 000 Sargan 00 0000000000000 O0OO0OD

6. xtdpdsys 0 00 00 [XT] xtdpdsys 0000 xtabond 00000000 O0AROOOCOOOOO
gooobobbooooobboooobobbobooooobboobb xtabond OO OOOOOO
(efficient) 00000000 D0O0O0Oxtabond 00000000000 DODO0OOODODOOOOODOO
Ub00Oxtdpdsys DU OOOOO0OO0OO00OO00O00OOOOOO0OO0OOO00OO

7.xtdpd 00000 [XT] xtdpd OO0 00 xtdpdsys OO0 000000000 DOOOO0OODOOOO
O0o0obD0oob0o0ob0o0obU0bobobOb0o0ob0ob0obUOO0bdzxtdpdsys O xtabond DO OO0
000000 (idiosyncratic errors) D000 OO 00O (serial correlation) 000000000000
gb0odo0od0Oxtdpd0 000000 0OOODOOOOOOOOODOODOODODODOOOODOODOODO
gbobooboobbooboobbooboobn

8. xtgls 00000 [XT] xtgls 0000
Yir = XitB + €ir (16.3)

000D0000000000000 200 (GLS: generalized least-squares) 0000000000
O00000e 0000000 DODOOO00DOOOOODOODO:O0D0000DOOO0O0ODOO0 idd.
(independently and identically distributed) D000 00000 (heteroskedasticity)0 00000
(cross-sectional correlation) 0000000000000 DO0OO0O0O0ODOOO¢tODODOOOODOO
gboboboooon AR(l)DDDDDDDDDDDDDDDDDDD*ID

9. xtpcse D0 00D [XT] xtpcse 000000 (disturbances) U 1.i.d. 0000000000 Oxtgls
0000000000000 0000DOODOOO0OO0 OLSOOO0O0 Prais-Winsten 0000000 DO0O
0000000000000 00000DoO (PCSE: panel-corrected standard error) 00000
ooo

*IAR(1) 0000000000000 0000000000000N000N0000O0N0N0N0000N0N0D0D00N00N0ooNooNono


http://www.math-koubou.jp/stata1402.html�

Stata12 whitepapers

10. xtreg0 0000000000 REODODOODOO:0000000D00000DDO (exchangeable
correlation) D00 O000D000O0D0O0O xtgls0D000D0D000D0O0ODO0ODODOODDOO xtgee
oooooooooood
xtgeel [XT] xtgee U0 OO PA (population-averaged) 000 0000000000000 DODOO
gboo0o0o0ooOoooOobooooOObOOoOOOzxtgeeOOOOOOOODOODOOODOODDODODDOO
0000000000000000000000 (unstructured) 000000000000 0O0ODOO
gboboooooooooooboooooboooOoOOOOOOOOOOxtgeeOOOODOOODOODODOO
oooooooO0o0oooopoO00o030oooooooon

11. xthtaylor 00 00O [XT] xthtaylor DO OO

Vit = X148 + XoifBy + Z1i01 + Zoi62 + u; + ey (16.4)

000000000000000000000D00D0000D000O0 (instrumental variables) O
O000000D0O0ODO0O0OD00O0O000 v, 00ODOOD X340 Zy; 00000000 DODODOOX ;4 O
Z,;,000000000000DOO000DODO0ODDOO0Z,0Z,0000000000000O00DO

12. xtfrontier 000 0O [XT] xtfrontier 000000000000 0000DO0OO00ODOOO
(stochastic frontier models) 00 0000000000000 0ODOO0OOOOOODOOUODOOODOOO
oo0o200000000000DOO0000DO0OOOODO0OO010D00O000DOOOODOOOOO
00000000 2000000000000000000000000000O0000O0O0O00ODOO
0000000 (inefficiency term) 0000000000000 0DO0O0OOOO0OOOOOOOOOO
gbooooobobobobooooooobooboboboooooboon

2 D00OOO00oO0oOooobOoooo

1. xttobit 0O OO0 [XT] xttobit 00000000 tobit 00000000 ODOOOODODODOOODO

(61)000000
Yit = XitB + Vi + €t (16.5)

0000000000000 00D0000 (leftcensored) DODODO0DDO0 ¥y <y, 000000D
0y, 0000000000000 (right-censored) 00000000 v >y, 00000000 v,
oboooooooooooooooooobooooon

2. xtintreg 00000 [XT] xtintreg 00000000 O0DO (interval regression) 0000000
O0OOxtintreg0 000000000000 0O0OO0OO0OOOOOO
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3 DOoobooboono
00000000 (GLM: generalized linear model) 00 0000000000000 00O0O
HAEW) =8, yi~F (16.6)

000 ¢g)0D00O0O0O (link function)D FOOODOODODOOODOODOOOOOODOOOOODODOOOOOD
0000oooooooo0oo0 GLMOOOOOOO0OODOO0ODO0OOO0O0000oo0oOooooOoD 200000000
0000000000 (GLMM: generalized linear mixed model) 000000000 (GEE: generalized
estimation equations) 0 0000000000000 OO

GLMMOOODOOOOO (randomeffects) 00 0000000000000 O0O0O00O0DOOOOOOOO
goobooboboooog

o xtmixedD [XT] xtmixed (muwp-018) 00O
o xtmelogitlO [XT] xtmelogit (mwp-020) 00O

o xtmepoissonl [XT] xtmepoisson 000

000000 GEEDODOODDOOODOO (working correlation structure) 0000000000000
oooooooO0o0ooooo0oo0ooOooooooooo

o xtgeel [XT] xtgee 00O

4 OUO0OoooooOon

1. xtprobitO [XT] xtprobit 00 0 0000000000000 O0OOOOOOOOOOOPA
(population-averaged) 000 0000000000000 0DO0ODO0ODOODOODOO xtgeeODODOO
000000000 DDODOexchangeable DO ODOO0O0DO0O0O0O0ODOO0O0OOOOOOO

2. xtlogitO [XT] xtlogit (mwp-019) OO0 00000000000 ODOOODOOODOODODOOOO
000000000000 D000000000000000000Oxtprobit000000OGEE
0000 PAOOOOOODOOOOOOOO

3. xtcloglogl [XT] xtcloglog 00 000D 0DO0OO0DOON cloglog (complementary log-log) OO
000000000000 GEEODOOO PAOOCOCOOOOOOOOOOOOOOOO

4. xtmelogitO [XT] xtmelogit (mwp-020) 00 0000000000000 O0OO0ODOOOOOOO
00000 (multilevel mixed-effects models) 0000000000

5. xtmepoissonl [XT] xtmepoisson 000 0000000000000 0O0OO0DOOOOOOOOOO
gbooooooobooboboo
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5 Joouoooooooon

1. xtpoissonl [XT] xtpoisson 00000000000 DO200000000000O0O0ODODODODOOO
gooooopoobobobobobbbbooooooooboobooboobobbobbbbboooooooooo
0000000000000 0D0o000oo0Doo0Oo000 GEEODDOO PAODOOOOOOOOO
000000000000 xtgee0JODODOOODDOODOODDOOOexchangeableDOOOOOOOO
goboobogobod

2. xtnbregl [XT] xtnbreg 000000000000 DOOODOOOOOOOODOOODODOOOOO
gbobooboobobooboobooobooboobbooboobboobooboboooboon
00 GEEOOOO PAOODOOOOODOODOOOOOOOOO

6 DO00D0oooon

xtrceO [XT] xtre 0000 Swamy 00 000000000000 (random-coefficients linear regression
model) 000000000000 D0O0DD0O0OODOOODOOODOOOOOOODOOODOOOOODOOO
000000000000 000000O0xtreO xtnixed00000O000O0O0O0OO



