
NEW

Stata 13 ships June 24.  Order now at stata.com

Treatment effects Multilevel/mixed models Long strings

Generalized SEM Power and sample size Forecasting

Effect sizes

ANOVA
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Panel data Project Manager

More statistics More documentation And more

Highlights of What’s New in Stata 13

Turn the page to learn more.

Announcing



Long strings
• Each up to 2 billion characters in length (previous maximum was 244)

• All string functions work with them

• All of Stata works with them

• Read/write files into/from them

• Plain text and binary, including BLOBs—binary large objects

Multilevel mixed-effects GLM 
New estimators New features

stata.com/videos13/multilevel-mixed-effects

stata.com/manuals13/me

stata.com/videos13/long-strings

User’s Guide
stata.com/manuals13/u12.4

Models

import
export sort by

2



Power and sample size
Solve for Comparisons of Designs

. power twomeans 520 (540 560 580 600), n(100 200 300 400 500) sd(135) graph

power

. power twomeans 520 (540 560 580 600), power(0.8 0.9) sd(135) graph

power

stata.com/videos13/power-and-sample-size

stata.com/manuals13/pss
stata.com/manuals13/pss_intro

Tables and graphs
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Treatment effects
Estimators

›
›

Features

Endogenous treatment estimators

. teffects ipw     (wage) (trained x1 x2)

. teffects psmatch (wage) (trained x1 x2)

. teffects ra      (wage x1 x3) (trained)

. teffects nnmatch (wage x1 x3) (trained)

. teffects aipw  (wage x1 x3) (trained x1 x2) 

. teffects ipwra (wage x1 x3) (trained x1 x2) 

wage x1 x3 trained

x1 x2
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. teffects ipwra (wage x1 x3) (trained x1 x2)
Iteration 0:   EE criterion =  2.523e-16
Iteration 1:   EE criterion =  4.680e-30

Treatment-effects estimation                    Number of obs      =      1000
Estimator      : IPW regression adjustment
Outcome model  : linear
Treatment model: logit
------------------------------------------------------------------------------
             |               Robust
        wage |      Coef.   Std. Err.      z    P>|z|     [95% Conf. Interval]
-------------+----------------------------------------------------------------
ATE          |
     trained |
   (1 vs 0)  |   .4646677    .080218     5.79   0.000     .3074432    .6218921
-------------+----------------------------------------------------------------
POmean       |
     trained |
          0  |   8.275523   .0628417   131.69   0.000     8.152356    8.398691
------------------------------------------------------------------------------

atet

. teffects ipwra (wage x1 x3) (trained x1 x2), atet
Iteration 0:   EE criterion =  2.523e-16
Iteration 1:   EE criterion =  3.211e-30

Treatment-effects estimation                    Number of obs      =      1000
Estimator      : IPW regression adjustment
Outcome model  : linear
Treatment model: logit
------------------------------------------------------------------------------
             |               Robust
        wage |      Coef.   Std. Err.      z    P>|z|     [95% Conf. Interval]
-------------+----------------------------------------------------------------
ATET         |
     trained |
   (1 vs 0)  |   .8212578   .0948967     8.65   0.000     .6352636    1.007252
-------------+----------------------------------------------------------------
POmean       |
     trained |
          0  |   7.974128   .0886919    89.91   0.000     7.800295     8.14796
------------------------------------------------------------------------------

stata.com/videos13/treatment-effects

stata.com/manuals13/te
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Forecasting
• Time series and panel datasets

• Multiple estimation results 
›
›
›
›

• Identities 

• Add factors and other adjustments 

• Dynamic or static (1 step ahead) forecasts

• Solve simultaneous systems

• Confidence intervals via stochastic simulation

• Compare forecasts of alternative scenarios

. reg3 (c p L.p w) (i p L.p L.k) (wp y L.y yr), endog(w p y) exog(t wg g)

. estimates store klein 

forecast

. forecast create kleinmodel
Forecast model kleinmodel started.

. forecast estimates klein
Added estimation results from reg3.
Forecast model kleinmodel now contains 3 endogenous variables.

. forecast identity y = c + i + g
Forecast model kleinmodel now contains 4 endogenous variables.

. forecast identity p = y - t - wp
Forecast model kleinmodel now contains 5 endogenous variables.

. forecast identity k = L.k + i
Forecast model kleinmodel now contains 6 endogenous variables.

. forecast identity w = wg + wp
Forecast model kleinmodel now contains 7 endogenous variables.

. forecast exogenous wg g t yr
Forecast model kleinmodel now contains 4 declared exogenous variables.
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forecast

stata.com/videos13/forecast

forecast stata.com/manuals13/forecast
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Generalized SEM 
Generalized linear responses

Multilevel/hierarchical data

Path Builder supports GLM and multilevel models

New models 

SchQual
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. gsem (       MathApt  -> q1 q2 q3 q4)
  (SchQual[school] -> q1 q2 q3 q4), logit 

Generalized structural equation model             Number of obs   =       2500
Log likelihood = -6506.1646

 ( 1)  [q1]SchQual[school] = 1 
 ( 2)  [q2]MathApt = 1
-------------------------------------------------------------------------------------
                    |      Coef.   Std. Err.      z    P>|z|     [95% Conf. Interval]
--------------------+----------------------------------------------------------------
q1 <-               |
    SchQual[school] |          1  (constrained) 
                    |
            MathApt |   1.437913   .1824425     7.88   0.000     1.080333    1.795494
              _cons |   .0459474   .1074647     0.43   0.669    -.1646795    .2565743
--------------------+----------------------------------------------------------------
q2 <-               |
    SchQual[school] |   .1522361   .0823577     1.85   0.065    -.0091821    .3136543
                    |
            MathApt |          1  (constrained) 
              _cons |   -.377969   .0518194    -7.29   0.000    -.4795332   -.2764047
--------------------+----------------------------------------------------------------
q3 <-               |
    SchQual[school] |   .5194866   .0965557     5.38   0.000     .3302408    .7087324
                    |
            MathApt |   .8650544   .1098663     7.87   0.000     .6497204    1.080388
              _cons |    .026989   .0667393     0.40   0.686    -.1038175    .1577955
--------------------+----------------------------------------------------------------
q4 <-               |   
    SchQual[school] |   .6085149    .119537     5.09   0.000     .3742266    .8428032
                    |
            MathApt |   1.721957   .2466729     6.98   0.000     1.238487    2.205427
              _cons |  -.3225736   .0845656    -3.81   0.000    -.4883191   -.1568281
--------------------+----------------------------------------------------------------
var(SchQual[school])|   .4167718   .1222884                      .2344987    .7407238
        var(MathApt)|   1.004914   .1764607                      .7122945    1.417744
-------------------------------------------------------------------------------

stata.com/videos13/gsem

stata.com/manuals13/semintro1
stata.com/manuals13/sem
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Project Manager

Effect sizes 
Comparison of means

d
g

›
›

Variance explained by regression and ANOVA 
2

2

All with confidence intervals

d g

stata.com/videos13/effect-sizes

stata.com/manuals13/esize

• Create groups in the project to categorize files

• Portable projects

• Relative or absolute paths

• Organize do-files, ado-files, datasets, raw files, etc.

• Manage hundreds, even thousands, of files  
per project

• Manage multiple projects 

stata.com/videos13/project-manager
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And lots more 

t F

cls

stata.com/stata13

Stat/Transfer Version 12
• Supports new Stata 13 datasets

• Fully supports Stata long strings and BLOBs

stata.com/products/stat-transfer

stata.com/giftshop

Panel data—new estimators and extensions
New estimators

/sigma2_u,

stata.com/videos13/panel-data

stata.com/manuals13/xtoprobit
stata.com/manuals13/xtologit

Cluster–robust standard errors
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