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

regress nmpg wei ght foreign
Source SS df MS Nunmber of obs = 74
F(2, 71) = 69. 75
Model 1619. 2877 2 809.643849 Prob > F = 0. 0000
Resi dual 824.171761 71 11. 608053 R- squar ed = 0. 6627
Adj R-squared = 0. 6532
Tot al 2443. 45946 73 33.4720474 Root MSE = 3.4071
mg Coef . Std. Err. t P>|t] [95% Conf. Interval]
wei ght -.0065879 . 0006371 -10. 34 0. 000 -.0078583 -. 0053175
foreign -1.650029 1.075994 -1.53 0. 130 -3.7955 . 4954422
_cons 41. 6797 2.165547 19. 25 0. 000 37.36172 45. 99768
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mpg = BO + Bl -weight + 32 -foreign
= 41.68 — 0.0066 - weight — 1.65 - foreign (1)
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*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

ereturn |ist

scal ars:

e(N)
e(df_m
e(df _r)

e(F)

e(r2)
e(rnse)
e(nmss)
e(rss)
e(r2_a)
e(ll)
e(l1_0)
e(rank)

Macr os:
e(cndl i ne)
e(title)

e( mar gi nsok)
e(vce)
e(depvar)
e(cmd)
e(properties)
e(predict)

e( nmodel )
e(estat_cnd)

matrices:
e(b)
e(V)

functions:
e(sanpl e)

74

2

71

69. 74846262000308
.6627029116028815
3.407059285651584
1619. 287698167387
824.1717612920727
.6532015851691599
-194. 1830643938065
-234.3943376482347
3
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%~ 0000000000000000 —more— 000000000000000O0OOOODODO
gbobooooobobobooboobuob0obobboUbObOset more off DUDOOOOO
coooooooocooboooobooboa

5 r0000000000000 return 1ist 00000000000 00O0O0O

[ Statal2000000000000000 x) 0000000000000 O0OO0OOO00 [P]
ereturn 000000000




Statal/ whitepapers

Stata0 00000000000 O0COO0O0OOC eOOOO0OCOOOO0OODOOOOODOOOOOOOOOO
0000000000000 00 B0 e(OOOODODOOOOODOO

. matrix list e(b)

matrix list e(b)

e(b)[1,3]
wei ght

yl -.00658789 -1.6500291

foreign

41.679702

_cons
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. matrix list e(V)

matrix list e(V)

symmetric e(V)[3, 3]

wei ght foreign
wei ght 4. 059e- 07
foreign . 0004064 1.1577633

_cons -.00134646 -1.5713159

_cons

4.6895946
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e Statistics > Postestimation > Predictions

> Predictions and their SEs, leverage statistics, distance statistics, etc. > Launch 00O

e predict O OO0O: MainO0O: New variable name: mpghat?2

Produce: Linear prediction (xb) 0000000
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5] predict - Prediction after estimation Lol
. Ilair | if fiky .
Mew variable name: Neww wariable type:
mpghat2 [1loat v
Produce:
@ Linear prediction (xb) ~ Standard error of the prediction
) Resideals {equation-leve| scores) * Standard error of the forecast
") Standardized residuals ) Standard error of the rezidual
*) Studentized residuals I GOVRATIO
" Coak's distance I DFITS
I Leversae 1 Wiglzch digtance
Priv| LR )
7 Edy| Ly ]
Ely#), v¥ = maxl . minly, n
~  DFBET# for variable:
@ O = ok ][ cancel |[ Submit |

01 predict000O0OO -regressd00

predi ct npghat2, xb

predict U0 OOOO0O0OO00OO0OO0OO mpghat20 000000000000

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

make wei ght foreign npg npghat 1 npghat 2
1. AMC Concord 2,930 0 22 22.3772 22.3772
2. AMC Pacer 3,350 0 17 19. 61028 19. 61028
3. AMC Spirit 2,640 0 22 24.28768 24.28768
4. Bui ck Century 3,250 0 20 20. 26907 20. 26907
5. Bui ck Electra 4,080 0 15 14.80113 14.80113

gobo0og200000mpghat1i D000 0OO00OO0ODOOODOOODOOOO

ooboooooooooo
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