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0 Example 0O ODOODODO auto.dtal O OODO0O

. sysuse auto.dta, clear

(1978 automobile data)

000 price0 00 mpgUOO00OO0O0OO0O0OO0O0OO0O0O0O0O0O0O0O0O0O0O0O0O0OOOOO0OOGOOO
oo 300000000000000000000000000000O0mpgO 25,50, 7500000000
goboooooobooonooon

. summarize mpg, detail

.Blsummarizelmpg,tdetail

MileageB(mpg)
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EREREREPercentileskRERRRSmallest

PRERIERRL 2RRRRRRRRRRRIERL 2
PRIERRIER 14RRRRRIRRIRRRIRIRER 1 2
ERIRRRIRRI 14RRIRRRIRRIRREIRRR 14 Obs
] 21 8E

ERRRRRR20 Mean

LargestRREREREEStd . Bdev.

ERERERER2 SERRREERERRERR 34

FRREERER2 OB RRRERERERR3 5 Variance
PRRREIRR 34RERRRRRRRERRER 35 Skewness
PIRIPRRIRRA 1 RIRRRIRRRIRRRIRREA 1 Kurtosis

BE14 SumBlofBEwgt .

BIE21.2973
@5.785503

E33.47205
[.9487176
B13.975005

summarize 00 000000O0O0O000O000O0O00O00O0O0O0 mpg=18,20,25000000000000
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. makespline linear mpg, knots(3) basis(mpg)
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. describe mpg_x*

.Bdescribelimpg_*

Variablell StoragelREEDisplayRERREValue

BREENamel 2Bty peBRREformatEEEElabelERREREREVariablellabel

mpg_ 1 1 Bdoublell@%10.0g PiecewisellpolynomialBbasisktermil
forkmpg

mpg_ 1 2 BdoublellZ%10.0g PiecewisePlpolynomial@basisBtermi2
forkmpg

mpg_1_3 Bdoublell?%10.0g PiecewisellpolynomialBbasisBtermi3
forlmpg

0000 regress 000000000000 0O0DO0O00D0 mpgU mpgxU O ODOODOODOOOOOOO

0/100 i.foreign00000D0O0O0DOODOO

. regress price mpg mpg-* i.foreign

.BregressBprice@mpgkmpg_*@i.foreign

2 FEModel | EE316201619E
BEEEResidual | E@318863777EC

EETotal | ERE6350653968

ERRRRRSource |RRRRERERESSEREEEEEEERE FEREEEEEMSEREEEENumbe rEofRobsEl
PIRRF (5,268)
SEE63240323.8  ProbE>EF
?P68ER4689173.19 REsquaredkk

PRRAdjERREsquaredEl
FR73RR8699525.97 RootEMSERI

[10.4610
PR=  [2165.4

BICoefficientBRStd.Rerr.kl

tEREEP> | t |BEEEE[ 95%Econt . Binterval]

BEE1330. 2996213 . 042560
BIRE1698.953EkR622 . 51530
BIER622 . 9298651 . 5686E
BIEE139.4188ERE277 .07620

[11755.4190

905.1798
2941.163
677.2551
692.3158
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generate double xb = _b[_cons] + b[l.foreign]*foreign + ///
mpg*_b [mpg]l + (mpg>18)* (mpg-18)*_blmpg_-1_11 + ///
(mpg>20) * (mpg-20) *_b[mpg-1.2] + ///

(mpg>25) * (mpg-25) *_b [mpg_1_3]

mpg 0000000000000 O00O00ODOOOODOOOB]IOODODOOOODODOOOOODODOOOOO
goooog

mpg< 18000000000 _blmpgl 00D

18 <mpg< 20000000000 (blmpgl + _blmpg-1-11)0

20 <mpg< 25000000000 (_blmpgl + _blmpg-1_1] + _blmpg-1.2])0

25 <mpg 000000000 (blmpgl + _blmpg-1_11 + _blmpg-1.2] + _blmpg-1_.31)0

[¢]

o

O

o

gogboooboobboobbooboobbooboobobooboobbooboobo

. generate xb_domestic = _b[_cons] + mpg*_b[mpg]

> + (mpg>18)* (mpg-18) *_b[mpg_1_1]
> + (mpg>20)* (mpg-20) *_b [mpg_1_2]
> + (mpg>25) * (mpg-25) *_b [mpg_1_3]

. generate xb_foreign = b[_cons] + _b[l.foreign] + mpg+*_b[mpg]

> + (mpg>18)* (mpg-18) *_b [mpg_1_1]
> + (mpg>20)* (mpg-20) *_b [mpg_1_2]
> + (mpg>25)* (mpg-25) *_b[mpg_1_3]

gbooooboobooboboboboboooboobobmpgioooooooboobobobobon
gobooboobogoo

o 00000000000 DODODOO scatter plot O
o00O0C0OOOCOUOOCOCOOCOODDODODOO line plot OO

goboooboobboobooboooboobooobooopboobooobo

. twoway (scatter price mpg if foreign==0, mcolor(blue))
> (scatter price mpg if foreign==1, mcolor(red))

> (line xb_domestic mpg, sort lcolor(blue))

> (line xb_foreign mpg, sort lcolor(red)),

> x1ine(18 20 25)

> title("Fitted values for domestic and foreign cars")

> subtitle("Spline regression with knots at quartiles of mpg")
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xb_domestic
xb_foreign

Fitted values for domestic and foreign cars
Spline regression with knots at quartiles of mpg
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