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Christopher F. Baum Boston College A Stata Press PublicationIntroductionWhat you should learn from this It explains how

to usefully automate work with Stata and how to use Stata more effectively through programming on one or more of these

levels. These cookbook chapters look at how to perform a speci<c programming task with Stata and provide a complete

solution to the problem. After presenting elementary concepts of the command-line interface and commonly used tools for

working with programs and data sets, the text follows a unique format by offering "cookbook" chapters after After all, you

do not need to know how to program Stata to import data, create new variables, and fit models. On the other hand,

programming Stata is not difficult—at least if the problem is not difficult—and Stata’s programmability is one of 1

IntroductionAn overview of Stata’s distinctive featuresInstalling the necessary softwareInstalling the support materials 5

The book presents a contemporary approach to econometrics, emphasizing the role of method-of-moments estimators,

hypothesis testing, and speci<cation analysis while providing practical examples showing how the theory is applied to real

datasets by using Downloadable! An Introduction to Modern Econometrics Using Stata, by Christopher F. Baum,

successfully bridges the gap between learning econometrics and learning how to use Stata. The text also includes numerous

examples of Mata programming Stata.
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