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. sysuse auto.dta *?

(1978 automobile data)
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. regress mpg weight foreign *3

.BregressBmpglweightiforeign

ERRRRRSource |RRERERESSEREEEEEEEEE FREREEEEEMSEREEEENumbe rtloflobs
FREEF (2,871)8

FI2B21809 . 643849 Prob>EFE
PE71EERE11.608053  REsquaredERl
FEPAd jEREsquaredBERR=EEEEO . 6532

PREERRRRTotal | E2443.45946RRRRERRR73ER33.4720474  ROOtEMSERRREREER=  R3.4071

FEModel | EE1619.2877E
BEREEResidual | E824.171761EFR

FREEEEEEEmpg | ECoefficientEEStd.Berr. BREEEELERRRP> | t | BEEER[ 95%Hconf .Binterval ]

BEREEEweight |EREE.0065879EEER. 0006371EMEE10 . 34EEIHO . 00OREEEE . 0078583REER. 0053175
BEEEEforeign |EBEE1.650029ERE1 . 075994REER1 . 53RO . 130RERERRE3 . 7955ERER . 4954422

BEER41 . 6797RRR2 . 16554 7ERRR1S . 25ERIE0 . 00Ol
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mpg = Bo + Bl -weight + 32 -foreign
= 41.68 — 0.0066 - weight — 1.65 - foreign (1)

00 regress0000000000 eQOOOOODOOOOODOOOOOOODOODOOOOOODOOOOOO
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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

.Bereturn@list

scalars:
PRERRRERRRERRRERERERe (N)B= 74
e(sum_w)B= 74
e(df_m)a= 2
e(df_r)p= 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)d= .6532015851691599
e(1l)B= [I194.1830643938065
e(ll_0)B= [234.3943376482347
e(rank)B= 3

macros:

Linearfregression”
'XBEdefault"

'ols"

"mpg
'regress”

:B"regress_estat

matrices:
ERERERRERRRERRERERe (b)) : B1EXE3
e(V)l
e(beta)d: BEIEXE2
functions:

FRe (sample)

[FF” r0000000000000 return 1list 000000000000000




Stata19 whitepapers

Stata0 00000000000 O0COO0O0OOC eOOOO0OCOOOO0OODOOOOODOOOOOOOOOO
0000000000000 00 B0 e(OOOODODOOOOODOO

. matrix list e(b)

.Bmatrix@listBe(b)

e(b)[1,3]
PRERREEEweightRRRRREforeignERERRERE_cons
y1 [IF.00658789CFE1 . 650029141 .679702

O0e(V)OOOODOOODOOOODOOUODOUOUDODOUOUOOOUOOOOOQ

. matrix list e(V)

.Bmatrix@listRe(V)

symmetrice(V)[3,3]

BIR FEweightBREERforeignEREEERE_cons
Bweight BR4.059eR07

foreign EBER.0004064RRR1.1577633

BR_cons ElE.001346460RER1.5713159ERE4 . 6895946

Postestimation 0 00000000000 0000000 eQOOO0O0O0O0OOOOOOOOOODODOO
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3. predict 0000
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e Statistics > Postestimation > Predictions
> Predictions and their SEs, leverage statistics, distance statistics, etc. > Launch 000
e predict OO OO: MainO0O: New variable name: mpghat?2
Produce: Linear prediction (xb) 0000000
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predict - Prediction after estimation

Main iffin
MNew variable name: New variable type:
mpghat2 float e
Produce:
O Linear prediction (xb) () Standard error of the prediction
() Residuals () Standard error of the forecast
() Standardized residuals () Standard error of the residual
() Studentized residuals () COVRATIO
(O Cook's distance () DFITS
) Leverage () Welsch distance
O Priy] <y < )
O Etyl <y=< )
O Ely*), y* = max( , minfy, )
() DFBETA for variable:
72l ¢ & Cancel Submit

01 predictO00000O - regresstd OO

.BpredictBmpghat2,Bixb

predict U0 OOOO0O0OO00OO0OO0O mpghat20 000000000000

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

makeRRRERRERERERwe ightEREforeignEEmpgBREEmpghat 1BEREmpghat2

BIEL.
BIE2.
BIE3.
EIE4 .
BIES.

BuickBElectraBRREE4 , 080RERRRERRERORRRR15ERR14 . 80113RER14 . 80113

00000200000 mpghat1 0000000000000 OOOOOODOO

ooboooooooooo
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