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. sysuse auto.dta *?

(1978 Automobile Data)
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. regress mpg weight foreign *3

.BregressmpgBweightlforeign

ERE=CRRRREER74

EERERERSource |BEREREERESSERRRERRERRE fERRRREREMSEEREEEENumberBofElobs
BIBEF (2,B71)E
EI2EIEI809 . 643849 ProbB>BEIFE
F71ERR11.608053 RBsquared®
PRRAdjEREsquared
FRRRRRRTotal (2443 .45946RRRRRERE73ER33 . 4720474 ROOtEMSERE

FREModel PIF1619.2877
Residual [824.171761

EEERREREEMpE |ECoefficientEEStd.Rerr. EREERRtERREP> | t | BEREE[ 95%Econf.Binterval ]

EEEREREweight .0065879EEE. 000637 1RREE10 . 34RO . O0OREEEE . 007858 3RREER . 0053175
? Bforeign |EREE1.650029EFR1.075994RFREE1 . 53REE0 . 130FRERRRR3 . 7955RERR . 4954422
EEEREEE_cons |BREE41.6797REE2.165547RRRE19 . 25EREEO . 000RRREE37 . 3617 2EEER45 . 99768
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mpg = 30 + 31 -weight + 32 -foreign
= 41.68 — 0.0066 - weight — 1.65 - foreign (1)
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*1 0po0000000 s0000n00D0000D0O000ODOO0
*20000000 File > Example datasets > Example datasets installed with Stata 0000000000
*3 0000000 Statistics > Linear models and related > Linear regression
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. ereturn list

.Bereturnilist

scalars:

macros:

BE EERe(cmdline)R

Ble (marginsok)Bl

PEERRRERRERe (estat_cmd )@

matrices:

functions:
PRRERRRERERRRe (sample)

ERle(title)n:

FEEERe (vce )R :
PERRe (depvar)a:
ERRRRRRRERRRREEERe (cmd )& :
Ble(properties)d:
Be(predict)a:
ElRle (model)d:

ERRRRRRRRRRRRRRRRRe (b )& :
e(V)a:

PRERRERRRRRERRERRRe (N)B= 74
e(df_m)@= 2
e(df r)B= 71
e(F)B= 69.74846262000308
e(r2)B= .6627029116028815
e(rmse)B= 3.407059285651584
e(mss)B= 1619.287698167387
e(rss)B= 824.1717612920727
e(r2_a)k= .6532015851691599
e(ll1)B= [@194.1830643938065
e(l1_0)B= [234.3943376482347
e(rank)B= 3

:B"regressBmpglweight@foreign”
B"LinearBregression”
"XBEdefault"

@"ols"

B"mpg"”

B"regress"”

" bRV"

B"regres_p"

B"ols"

:B"regress_estat”

BI1EIXE3
BI3EIXE3
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. matrix list e(b)

.Bmatrix@listBe(b)

e(b)[1,3]
EEEEEEEEwe ightEREEREforeignaa
yl [IF.00658789R 1. 6500291FEF41.679702

O0e(WOOOODODOOOODODOOOODOOOODOOOODDOOOO

. matrix list e(V)

.Bmatrix@listRe(V)

symmetricBe(V)[3,3]
PRERRERRRREERWwe 1gh t BEREEFore ignRRERIRRRE_cons
Eweight EE4.059eR07

foreign BIEE.0004064FEF1.1577633

BRl_cons .001346460RER1 . 571315964 . 6895946

Postestimation 00 000000000000 0ODO0O0O0 eQOO0OO00O0ODDOOOOOOOODOOOOO
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2. 00000

oobooooooooooon

3. predict 0O 00O

00000 200000000000000000000000000@mpg 00000000000
postestimation 0O OO0 O0OO00OOOD predict D0 O0OOOO0O0OOO0ODOOODOOOODOOODOODO
gooo

e Statistics > Postestimation > Predictions
> Predictions and their SEs, leverage statistics, distance statistics, etc. > Launch 0 00O
e predict UOOOO: Main O0O: New variable name: mpghat?2
Produce: Linear prediction (xb) DO0O0O0O0O00O



Stata17 whitepapers

B predict - Prediction after estimation

Main  i#in
Mew variable name: HEW variable type:

| mpghat2 float
Produce:
(®) Linear prediction (xb) (T) Standard error of the prediction
() Residuals () Standard error of the forecast
i) Standardized residuals () Standard error of the residual
() Studentized residuals () COVRATIO
() Cook's distance () DFITS
(O Leverage (O} Welsch distance
i Priy] <y« )
O Ey| <y« )
IV Ely™), v = max( . minfy, )]

() DFBETA for variable:

2| ICl 2

Cancel

Submit

01 predict000O0O0 -regress000

.BpredictBmpghat2,kixb

predict UO0OOOO0OO0O00OO0O0O mpghat20 000000000000

. list make weight foreign mpg mpghatl mpghat2 in 1/5, nolabel

makeBEEEREREREEEWe 1ghtEREforeignEEEmpgEEEEmpghat1EEEEMpghat2

EE1.
BEE2.
BEE3.
EE4.
BRS.

AMCEIConcordEl 212,930k
AMCEIPacern 23, 350

F20REE20 . 26907EER20 . 26907
BuickBElectrabERE4 , 080REREEREEHNOEREE15EEE14 . 80113EERH14 . 80113

00000200000 mpghat1 000000000000 O0O0O0OOOODOO

oobooooooooon
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