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  T
opics: 

 �

R
eading/L

oading D
ata 

�

P
lotting D

ata and E
xploring C

orrelation 

�

O
rdinary and W

eighted L
east Squares 

 
 

R
eading/L

oading D
ata  

 

�

Stata:  infile
 (from

 text file), inshe
et (from

 spreadshe
et), cut and paste  

 �

SA
S:  infile

 (from
 text file)  

 
data

 datanam
e; 

 
infile ' filenam

e'; 
 

in
p

ut varnam
es; 

 D
ata

 sets are
 available

 at netw
ork neighborhood in both Stata

 and T
ext form

ats 
(se

e
 handout).  T

o infile
 for SA

S
 one

 should delete
 the

 variable
 nam

es from
 the

 
first row

 of the
 text files, then use

 the
 input option. 

 
E

xam
ining D

ata 
 

�

Stata:  use
 the

 editor; table
 or tabulate

 give
 frequencies  

 �

Sas:  PR
O

C
 Print, PR

O
C

 Freq  
  See also: Sas and Stata intro handouts. 
      



   

P
lotting D

ata / E
xploring C

orrelation 
      

• 
Strength  

• 
T

im
e D

ependence 
• 

Inference C
oncerning Interaction (E

ffect 
M

odification) 
                      

 



C
reating a L

ongitudinal P
lot (Stata) 

 
• 

G
raph com

m
and (see Stata H

andout) 
• 

Sort D
ata P

oints w
ithin Sam

pling U
nit, then by tim

e 
• 

C
onnect P

oints w
ithin sam

pling U
nit 

 Syntax: 
  

form
:  com

m
and varlist, options 

 
  

L
abel var tim

e “T
im

e Since Seroconversion”  (labels tim
e variable) 

  
 

   sort id tim
e 

graph count tim
e, connect(L

) sym
bol(i) xlab ylab 

 
  

T
he graph above m

ay not be very useful - it's too noisy. 
  

T
im

e
 S

in
c

e
 S

e
r
o

c
o

n
v

e
r
s

io
n
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 M
ake a graph connecting only the individuals at the deciles of the distribution 

of starting C
D

4 count: 
     Syntax:  (this is a com

plicated instance - the tim
e points are not the sam

e for 
all individuals) 
 sort id tim

e   * sorts by tim
e inside individuals 

 gen first =
 id!=id[_n-1]   *is it a new

 individual? P
ick out each person's first 

observation 
  sort first count    *g

roup all 'first' observations together; w
ithin this group, 

order people according to C
D

4 count 
    

CD4 Count

T
im

e
 S

in
c

e
 S

e
ro

c
o

n
v

e
rs

io
n
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gen decile =
 first &

 (int(_n/37)=
=_n/37)   

 * this is the toughest part - an observation is a "decile" obs. if it's a person's 
first observation A

N
D

 the observation num
ber (_n) is an even m

ultiple of 37 
(there are 369 "first" observations)   T

he "int" function rounds the result of 
w

hat's in the parenthesis (_n/37) to the nearest integer.  H
ence int(_n/37) w

ill 
only be the sam

e as _n/37 if _n/37 is a w
hole num

ber.   
 T

his statem
ent is strongly dependent on the w

ay w
e have ordered the data and 

our kn
ow

ledge of the num
ber of individuals. 

 sort id tim
e  * re-order the data by individual 

 replace decile=decile[_n-1] if id=
=id[_n-1]  *now

 that w
e kn

ow
 w

ho are our 
decile people, m

ark all of their observations that w
ay. 

 gen count2 =
 count if decile  *m

ake a variable of only the decile observations 
 graph count count2 tim

e, s(.i) c(.L
) xlab ylab  *m

ake the plot   
  

N
otice that w

e had to create an extra variable (count 2) so that w
e could 

connect the decile points and not the others. 
  W

H
E

W
!! 

  SA
S: sim

ilar difficulties.  E
xplore P

R
O

C
 G

P
L

O
T

. 
            



Scatterplot M
atrix:  (seizure data) 

     T
o construct this plot, you need the data in W

ID
E

 form
at (see data handout). 

 syntax: 
 graph varlist, m

atrix 
 in this case: 
 graph Y

1 Y
2 Y

3 Y
4, m

atrix 
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  F
urther exploration:  A

utocorrelation function. 
 Stata function autocor.ado calculates and plots autocorrelation 
function (see handout). 
      R

esiduals P
lotting: 

 F
or som

e estim
ation com

m
ands, use P

R
E

D
IC

T
 to construct 

residuals.  
 T

hen plot residuals vs. fitted values, predictors. 
                 



       
G

raph Sm
oothing 

 
   �

V
arious m

ethods  

�

Stata:  ksm
 statem

ent:  m
oving average, low

ess sm
oothing  

�

SA
S: PR

O
C

 G
PL

O
T

, Sym
bol and sm

oothing options.  
     

L
o

w
e

s
s

 s
m

o
o

th
e

r, b
a

n
d

w
id

th
 =

 .8
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L
east Squares E

stim
ation 

 Sim
ple linear regression com

m
ands utilize O

L
S, including regress, fit 

(Stata) and PR
O

C
 R

E
G

 (SA
S).  W

eighted least squares is an option in 
m

ost estim
ation com

m
ands in SA

S; specifically variance w
eighted least 

squares can be accom
plished using vw

ls in Stata.   
 


