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1. GIOI THIEU PHAN MEM STATA 14

e M& Folder Statald4, copy va dan STATA.lic de 1lén cai
STATA.lic hién c6, va double click vao StataMP-64.exe,
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lénh riéng 1é khi phan tich dit 1iéu (vi du hdi quy OLS

hai bién y va x thi gé reg y x rdi enter).

Sau do,

tung
gitia

dong

lénh vta dugc gd vao sé& dugc luu lai & chd Review Command

& bén tradi man hinh chinh, va két qua hdéi quy sé& xuat hién

& man hinh gif

a (tu tu minh ndéi c&i nay nha).

Khi md& Stata

file (tén file.dta) thi em sé& thdy cdc bién chta trong file
xudt hién & Variables bén phai.



e Vi du cu ty (nghia la cu thé mdét cach ty mi): md tép tin
VHLSS04.dta, sé& thdy cédc bién nhu income, di1, d2,
edu .. & Variables; va phan bén dudi md ta thudc tinh cua

bién dugc chon nhu Tén (Name), Nhan (Label),

., a7,

Phdn md

td nay do ngudi nhdp va quan ly di liéu thuc hién.
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cac dong 1lénh da& duoc thuc hién: Dong
Dong 2 1la lénh vé thbéng ké md ta,

Dong 3 1la tao bién méi tu bién cé6 sdn. Cac dong nay coéd thé

dugc copy va luu lai dudi dai do.file d&é& sau nay dung lai.

S& ndéi céch tao do.file sau em nhé.

ra cac két quad da duoc thuc hién.

¢ Thanh cbéng cu hay dung Dtrén man hinh Stata:

Va man hinh chinh hién

mStata/MP 14.Q - D:\My Blog\Huong_dan_su_dung_Stat
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o File: P& m& tap tin moi,

déng tdp tin dang lam viéc, in é&n,

thuong dung cac biéu tuong phia dudi nhanh hon.

luu tédp tin dang lam viéc,
Tuy nhién, ta




o Data: P& quan ly dit liéu nhu nhdp tu Excel qua, bién
tap dit 1iéu, tao hodc thay déi bién, quan 1y cac bién,
. Tuy nhién, ta thudng dung ba hai biéu tuogng phia dudi
hon: Biéu tuong cady viét va td gidy la tao mét DO File
moi, Biéu tuong cd cay viét va 6 ké 1la dé md dang bang
tinh trén Excel dé& copy hodc cidt dan, Biéu tuong cob
kinh 1lGp va 6 ké la dé xem dit 1liéu trong bang tinh.

o Graphics: La vé dd thi hodc dung biéu tuong dé thi phia
dudi cling dugc. Méi lam quen Stata thi cdn vao Graphics
dé vé céc loai déi thi, nhung khi quen rdéi thi gé truc
tiép & man hinh lénh (Command). Cudn A Visual Guide to
Stata Graphics huéng dén rét cu ti vé tung loai dé thi,
em khéng can nhd lénh, khi ndo cdn vé loai dé thi nao
thi c& tham khdo, lam theo.

o Statistics: T&t cd cbébng viéc lién quan dén thdng ké md
ta va héi quy déu ndm & day. Tuy nhién, khi quen rdéi
thi ci gé 1lénh & man hinh 1énh thdéi.

o User va Help: R&t httu ich, vi cung cdp cho ngudi su
dung tét cd cac lénh minh mudn biét. Nguyén bé hudng
ddn déu dugc lap trinh vao didy. Du bang tiéng Anh,
nhung cidc cdu lénh thi minh khéng ci&n qua gidéi tiéng
Anh cfing hiéu dugc. Pung lo.



2. CAC LENH CO BAN CUA STATA 14

describe hodc des dé xem ddc diém céc bién trong téap
tin. Vi duy, vdéi tédp tin VHLSS04.dta, & man hinh 1lénh,
em gé des roi enter, thdy nhu sau:

des
Contains data from D:\My Blog\Huong dan su dung Statal4\VHLSS04.dta
obs: 9,189
vars: 13 17 May 2017 22:21
size: 229,725
storage display value
variable name type format label variable label
income long $10.0g INCOME
dil byte %8.0g D1
d2 byte $8.0g D2
d3 byte $8.0g D3
d4 byte %8.0g D4
ds byte $8.0g D5
deé byte $8.0g D6
a7 byte 38.0g D7
edu byte $10.0g EDU
wage long $10.0g WAGE
region byte 38.0g REGION
log _income float $9.0g
log _wage float %$9.0g
Sorted by:

Note: Dataset has changed since last saved.

rename hodc ren dé dbéi tén bién, vi du em mubdn déi tén
bién income thanh INCOME (luu y: Stata xem chit thudng va
cht HOA 1a khac nhau, khéng gibng nhu Eviews dau), thi
em chi cdn gé trén man hinh 1lénh 1la:

ren income INCOME

Thi em thiy trong VARIABLES khdéng con bién income nita,
ma gid sé& thanh INCOME.

label hodc lab 1la dé dit tén nhan cua bién. Vi duy, em
mubdn cho ngudi khdc hiéu dit 1iéu cta minh rd hon (vi du
income 1la gi, don vi tinh ra sao, .., thi & man hinh 1énh
em g6 nhu sau:



label var income “Téng thu nhdp cua hd, triéu ddng”

Luu y: Nhé 1la ddu “ chu khéng phai ddu ' nha. bP3c biét,
chi tu Stata 14 m&i cho phép gdé tiéng Viét UniCode, chu
cdc phién ban trudc chi géd khéng dédu hodc tiéng Anh thoi.

generate hodc gen dung dé tao bién méi tu bién céd san.
Vi du, em mudn tao bién log(income) tu bién income, thi

trén man hinh 1énh em go:
gen log income=log (income)

Luu y: Chuyén hoéa dang bién sang logarithm 1la viéc rét
thudng xuyén trong phan tich dit liéu wva hdéi quy. Véi
Stata thi budc phdi tao thém bién méi, chir khédng céd 1lénh
truc tiép nhu vdi Eviews.

Trong nhiéu trudng hop phdi két hop véi lénh if dé géan
thém diéu kién rang budc. Vi du, gen
log income=log (income) if income>0.

drop dung dé bdé mét hodc mdét sb bién, hay mdt hodc mot
sb quan sat khéng can thiét d& dé& dang cho viéc quan ly
dit 1iéu, nhdt 13 bé dit 1iéu qua 1én. Luu y: Cach nay nén
duing cdn thadn (Cho nén ngudi phan tich dit 1liéu véi Stata
thudng diung DO file hon, vi khéng dung cham dén dtr liéu
gbc, néu nhu 18 tay luu chdng lén tdp tin hién hanh sau
khi su dung 1lénh drop hodc 1énh keep). Vi duy, sau khi
tao ra biét log income, nhu em thdy bién log income khdng
t6t bang bién income ban dau, dé& cho bd dit 1liéu gon nhe,
em quyét dinh bé bién log income. O man hinh 1lé&nh, em
go:

drop log income

keep la lénh r4t hay dung trong viéc quan ly dit liéu,
nhdt 1a bé dix 1liéu qud 16n, mdi lan xem khé khdn. Véi
lénh nay, em chi cdn gi®t lai nhting bién em can. Vi du,



em chi mubn git cdc bién income, edu, urban, thi & man

hinh 1énh em go:
keep income edu urban

Rai ro cling gibéng nhu lénh drop, nén phdi hét suc cén
thadn khi dung 1énh nay nhé.

e summarize hay sum dung dé lap bang thdéng ké mé ta (bao
gébm tén bién, sb quan sat, gid tri trung binh miu, db
léch chudn cua mdu, gid tri nhoé nhdt, gid tri 16n nhét).
Vi du, em mubn xem thbéng ké md td cua 3 bién income, edu,

va wage, thi trén man hinh 1énh em go:
sum income edu wage

Két qud nhu sau:

sum income wage edu

Variable Obs Mean sStd. Dev. Min Max
income 9,181 24955.88 28066.18 10 1380200
wage 9,188 7649.812 12813.04 0 169300

edu 9,188 2.183827 .8290547 1 3

Ngoai ra, néu mubn biét chi tiét hon vé& phdn phdi cua mdi

bién, em gd thém detail vao sau déu phéy:

sum income edu wage, detail



Két qud nhu sau:

sum income wage edu, detail

téng thu nhé&p cua hé, triéu déng

Percentiles Smallest

1% 1971 10

5% 4926 20
10% 7057 20 Obs 9,181
25% 11525 20 Sum of Wgt. 9,181
50% 18584 Mean 24955.88
Largest Std. Dev. 28066.18

75% 30000 412790
90% 47200 469400 Variance 7.88e+08
95% 64600 471274 Skewness 15.60589
99% 114914 1380200 Kurtosis 624 .666

Néu trudng hop cé nhiéu sb lé qud lam cho bang md ta khéng
sau dé mdbi

dugc dep, thli em phdi dung 1énh format trudc,

dung 1énh sum:

Format income %9.2f

Format wage %9.2f

Luu y: 9 1la hang trdm triéu, va 2 la sb con sb thap phéan.
Cho nén néu biét gid tri 16n nhidt cua income trong dit liéu

chi cé hang triéu thébi,

format income %9.2f
format wage %9.2f

sum income wage

thli em dung %7.2f.

Variable ‘ Obs Mean Std. Dev. Min Max
income 9,181 24955.88 28066.18 10 1380200
wage 9,188 7649.812 12813.04 o 169300

Bay gio gia tri mean trong bang cdé vé ‘vudng viuc' hon so

véi bang & trén.



e tabulate hay tab thudng dung dé lap badng tén sudt cho
loai bién roi rac. Néu chi mdét biét goi 1la tab oneway
(lap bang 1 chiéu), va hai bién 1la tab twoway (lap bang
2 chiéu). Vi du chi mét bién edu.

tab edu
tab edu
gido duc
chua hé Freq. Percent Cum.
1 2,468 26.86 26.86
2 2,563 27.90 54.76
3 4,157 45.24 100.00
Total 9,188 100.00

tab edu, plot

tab edu, plot

giao duc
chia hé Freq.
khkhkhkhkhkhkhkhbhbhkhbbhkhbbhkhbhbhbhbbhbbhbbhhdkt
1 2,468
kAhkhkhkdhkhkhhkhAhAhrArrA A AR A A A b A Ak A Ak
2 2,563
3 4’157 hhkk ok ok khkk bk h kb hkhhhhkdkbhkdbhkhbbdk bk hbd bk bk hkhkhdkkhdkkdkkhhii
Total 9,188

tab edu urban

tab edu urban

gido
duc URBAN
chua ho 0 1 Total
1 1,982 486 2,468
2 1,982 581 2,563
3 2,974 1,183 4,157
Total 6,938 2,250 9,188




tab edu urban, row
tab edu urban, row
Key
frequency
row percentage
giao
duc URBAN
chi hd 0 1 Total
1 1,982 486 2,468
80.31 19.69 100.00
2 1,982 581 2,563
77.33 22.67 100.00
3 2,974 1,183 4,157
71.54 28.46 100.00
Total 6,938 2,250 9,188
75.51 24 .49 100.00
Tab edu urban, col
tab edu urban, col
Key
fregquency
column percentage
giao
duc URBAN
chu ho 0 1 Total
1 1,982 486 2,468
28.57 21.60 26.86
2 1,982 581 2,563
28.57 25.82 27.90
3 2,974 1,183 4,157
42 .87 52.58 45 .24
Total 6,938 2,250 9,188
100.00 100.00 100.00
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tab edu urban, row col

gido

duc URBAN
chu hd 0 1 Total
1 1,982 486 2,468
80.31 19.69 100.00
28.57 21.60 26.86
2 1,982 581 2,563
77.33 22.67 100.00
28.57 25.82 27.90
3 2,974 1,183 4,157
71.54 28.46 100.00
42.87 52.58 45.24
Total 6,938 2,250 9,188
75.51 24.49 100.00
100.00 100.00 100.00

e correlate hay cor dung dé lap bang ma tran hé sb tuong
quan (khai niém hé sb tuong quan em cé6 thé doc & phan
thdéng ké& nhé).

Cor income wage

cor income familysize edu urban

(obs=9,181)
income family-~e edu urban
income 1.0000
familysize 0.1752 1.0000
edu 0.0415 -0.0407 1.0000
urban 0.2773 -0.0595 0.0864 1.0000

Luwu y: Trong bang nay em thiy cdi d& cua viéc dit tén bién
familysize qua dai chua. Khodng 8 ky tu la tdi da.

e regress hay reg dung d& chay mé hinh héi quy theo phuong
phép OLS (cac phuong phédp khac sé& trinh bay sau, vi chuong
trinh cdn ban em chi gidéi han véi OLS thdéi. Ngoai ra,
cidc loai kiém dinh hdu hdi quy da hudéng didn 1éng trong
cac tai liéu da upload trudc diy). Khi nao hoc téi do,
minh thdo ludn tiép nhé. Vi du, chay mé hinh héi quy (di
nhién day khéng phdi 1a mdét mé hinh cé vy nghia vé mit 1y

11



thuyét, nhung chi mang tinh minh hoa cho 1énh trén Stata
théi. Ngoai ra, minh cling chua cdn ban dén céc con sb
trong bang két qud hdéi quy OLS):

income; = bo + biedui + bourban: + bsfamilysize: + e;

O man hinh 1énh, em gé nhu sau:

reg income edu urban familysize

reg income edu urban familysize

Source 5SS daf MS Number of obs = 9,181
F(3, 9177) = 395.11

Model 8.2717e+11 3 2.7572e+11 Prob > F = 0.0000
Residual 6.4040e+12 9,177 697832924 R-squared = 0.1144
Adj R-squared = 0.1141

Total 7.2312e+12 9,180 787710271 Root MSE = 26417
income Coef. std. Err. t P>t [95% Conf. Interval]
edu 831.4589 334.0071 2.49 0.013 176.7306 1486.187
urban 18715.86 644.6752 29.03 0.000 17452.15 19979.57
familysize 3132.289 159.6162 19.62 0.000 2819.405 3445.172
_cons 4774 .736 1075.281 4.44 0.000 2666.945 6882 .527

12



e histogram hay hist dung dé vé &b thi phan phdi tan suit
cua mdét bién, vi du wage va log wage:

T T T T
50000.00 N 100000.00 | 150000.00 200000.00
tien lvong, triéu dong

log_wage
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e scatter dung dé vé dé thi phan tén gitta hai bién.

.'0-0..0 °%e

0.00
|

T T T T T
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