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egen agegrp3=cut(age), at(0,40,50,120) label

xi: regress lnSBP woman i.agegrp3 lnBMI25
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" # $ %# $  
i.agegrp3      _Iagegrp3_0-2       (naturally coded; _Iagegrp3_0 omitted)

Source |       SS       df MS             Number of obs =     200
---------+------------------------------ F(  4,   195) =   11.20

Model |  .980169926     4  .245042482          Prob > F      =  0.0000
Residual |  4.26524771   195  .021873065          R-squared     =  0.1869
---------+------------------------------ Adj R-squared =  0.1702

Total |  5.24541764   199  .026358883          Root MSE      =   .1479
-------------------------------------------------------------------------

lnSBP |    Coef.   Std. Err.      t    P>|t|   [95% Conf. Interval]
------------+-----------------------------------------------------------

woman | .0035403   .0212026     0.17   0.868  -.0382757    .0453562
_Iagegrp3_1 | .0715136   .0253373     2.82   0.005   .0215432   .121484
_Iagegrp3_2 |  .130465   .0280521     4.65   0.000   .0751404   .1857895

lnBMI25 | .2898622   .0772432     3.75   0.000   .1375229   .4422015
_cons | 4.789641   .0224814   213.05   0.000   4.745303   4.833979
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-------------------------------------------------------------------------
lnSBP |    Coef.   Std. Err.      t    P>|t|   [95% Conf. Interval]

------------+-----------------------------------------------------------
woman | .0035403   .0212026     0.17   0.868  -.0382757    .0453562

_Iagegrp3_1 | .0715136   .0253373     2.82   0.005   .0215432   .121484
_Iagegrp3_2 |  .130465   .0280521     4.65   0.000   .0751404   .1857895

lnBMI25 | .2898622   .0772432     3.75   0.000   .1375229   .4422015
_cons | 4.789641   .0224814   213.05   0.000   4.745303   4.833979
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char agegrp3[omit]1

xi: regress lnSBP woman i.agegrp3 lnBMI25
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i.agegrp3         _Iagegrp3_0-2    (naturally coded; _Iagegrp3_1 omitted)

Source |       SS       df MS             Number of obs =     200
---------+------------------------------ F(  4,   195) =   11.20

Model |  .980169926     4  .245042482          Prob > F      =  0.0000
Residual |  4.26524771   195  .021873065          R-squared     =  0.1869
---------+------------------------------ Adj R-squared =  0.1702

Total |  5.24541764   199  .026358883          Root MSE      =   .1479
-------------------------------------------------------------------------

lnSBP |    Coef.   Std. Err.    t    P>|t|     [95% Conf. Interval]
------------+-----------------------------------------------------------

woman |  .0035403   .0212026   0.17   0.868   -.0382757   .0453562
_Iagegrp3_0 | -.0715136   .0253373  -2.82   0.005   -.121484   -.0215432
_Iagegrp3_2 |  .0589513   .0263496   2.24   0.026   .0069846    .1109181

lnBMI25 |  .2898622   .0772432   3.75   0.000   .1375229    .4422015
_cons | 4.861154    .0207406   234.4  0.000  4.82025     4.902059

-------------------------------------------------------------------------
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Root MSE      =   .1479 Root MSE      =   .1479
------------------------------------------------------------------------

lnSBP |   Coef.    [95% CI]       lnSBP |    Coef.      [95% CI]
------------+---------------------------------+-------------------------

woman | .0035 -.0382  .0453        woman|  .0035   -.0382   .0453
_Iagegrp3_1 | .0715  .0215  .1214  _Iagegrp3_0| -.0715   -.1214  -.0215
_Iagegrp3_2 | .1304  .0751  .1857  _Iagegrp3_2|  .0589    .0069 .1109

lnBMI25 | .2898  .1375  .4422     lnBMI25 |  .2898    .1375 .4422
_cons |4.7896  4.745  4.833       _cons | 4.8611    4.820 4.902
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lnSBP |    Coef.   Std. Err.    t    P>|t|     [95% Conf. Interval]
------------+-----------------------------------------------------------

woman |  .0035403   .0212026   0.17   0.868   -.0382757   .0453562
_Iagegrp3_0 | -.0715136   .0253373  -2.82   0.005   -.121484   -.0215432
_Iagegrp3_2 |  .0589513   .0263496   2.24   0.026   .0069846    .1109181

lnBMI25 |  .2898622   .0772432   3.75   0.000   .1375229    .4422015
_cons | 4.861154    .0207406   234.4  0.000  4.82025     4.902059
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. �F���������0 � . � . "�testparm _Iagegrp3*
( 1)  _Iagegrp3_0 = 0
( 2)  _Iagegrp3_2 = 0

F(  2,   195) =   10.93
Prob > F =    0.0000
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i.agegrp3         _Iagegrp3_0-2    (naturally coded; _Iagegrp3_1 omitted)
i.ageg~3*lnB~25   _IageXlnBMI_#    (coded as above)

Source |       SS       df MS             Number of obs =     200
---------+------------------------------ F(  6,   193) =    7.53

Model |  .994860827     6  .165810138          Prob > F      =  0.0000
Residual |  4.25055681   193   .02202361          R-squared     =  0.1897
---------+------------------------------ Adj R-squared =  0.1645

Total |  5.24541764   199  .026358883          Root MSE      =   .1484

--------------------------------------------------------------------
lnSBP |   Coef.   Std. E.    t   P>|t|   [95% Conf. Interval]

-------------+------------------------------------------------------
woman |  .0076438   .02191    0.35  0.728  -.03558     .0508772

_Iagegrp3_0 | -.0708045   .02611   -2.71 0.007  -.1223213   -.0192877
_Iagegrp3_2 |  .0631082   .02703    2.33  0.021   .009787    .1164287

lnBMI25 |  .3155479   .12229    2.58  0.011   .074350    .5567453
_IageXlnBM~0 |  .0429736   .19123    0.22  0.822  -.334209     .420157
_IageXlnBM~2 | -.1165375   .18554   -0.63  0.531  -.482499    .2494241

_cons |  4.859743   .02141   226.9  0.000   4.81751     4.901975
-------------------------------------------------------------------

xi: regress lnSBP woman i.agegrp3*lnBMI25
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--------------------------------------------------------------------
lnSBP |   Coef.   Std. E.    t   P>|t|   [95% Conf. Interval]

-------------+------------------------------------------------------
woman |  .0076438   .02191    0.35  0.728  -.03558     .0508772

_Iagegrp3_0 | -.0708045   .02611   -2.71 0.007  -.1223213   -.0192877
_Iagegrp3_2 |  .0631082   .02703    2.33  0.021   .009787    .1164287

lnBMI25 |  .3155479   .12229    2.58  0.011   .074350    .5567453
_IageXlnBM~0 |  .0429736   .19123    0.22  0.822  -.334209     .420157
_IageXlnBM~2 | -.1165375   .18554   -0.63  0.531  -.482499    .2494241

_cons |  4.859743   .02141   226.9  0.000   4.81751     4.901975
-------------------------------------------------------------------
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--------------------------------------------------------------------
lnSBP |   Coef.   Std. E.    t   P>|t|   [95% Conf. Interval]

-------------+------------------------------------------------------
woman |  .0076438   .02191    0.35  0.728  -.03558     .0508772

_Iagegrp3_0 | -.0708045   .02611   -2.71  0.007  -.12232    -.0192877
_Iagegrp3_2 |  .0631082   .02703    2.33  0.021   .009787    .1164287

lnBMI25 |  .3155479   .12229    2.58  0.011   .074350    .5567453
_IageXlnBM~0 |  .0429736   .19123    0.22  0.822  -.334209    .420157
_IageXlnBM~2 | -.1165375   .18554   -0.63  0.531  -.482499    .2494241

_cons |  4.859743   .02141   226.9  0.000  4.81751    4.901975
-------------------------------------------------------------------
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( 1)  _IageXlnBMI_0 = 0
( 2)  _IageXlnBMI_2 = 0

F(  2,   193) =    0.33
Prob > F =    0.7168
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--------------------------------------------------------------------
lnSBP |   Coef.   Std. E.    t   P>|t|   [95% Conf. Interval]

-------------+------------------------------------------------------
woman |  .0076438   .02191    0.35  0.728  -.03558     .0508772

_Iagegrp3_0 | -.0708045   .02611   -2.71 0.007  -.1223213   -.0192877
_Iagegrp3_2 |  .0631082   .02703    2.33  0.021   .009787    .1164287

lnBMI25 |  .3155479   .12229    2.58  0.011   .074350    .5567453
_IageXlnBM~0 |  .0429736   .19123    0.22  0.822  -.334209     .420157
_IageXlnBM~2 | -.1165375   .18554   -0.63  0.531  -.482499    .2494241

_cons |  4.859743   .02141   226.9  0.000   4.81751     4.901975
-------------------------------------------------------------------
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i.agegrp3         _Iagegrp3_0-2       (naturally coded; _Iagegrp3_1 omitted)
i.sex _Isex_1-2           (naturally coded; _Isex_1 omitted)
i.age~3*i.sex _IageXsex_#_#       (coded as above)

Source |       SS       df MS              Number of obs =     200
-------------+------------------------------ F(  6,   193) =    9.96

Model |  1.24006476     6   .20667746           Prob > F      =  0.0000
Residual |  4.00535288   193  .020753124           R-squared     =  0.2364

-------------+------------------------------ Adj R-squared =  0.2127
Total |  5.24541764   199  .026358883           Root MSE =  .14406

------------------------------------------------------------------------------
lnSBP |      Coef.   Std. Err.      t    P>|t|     [95% Conf. Interval]

-------------+----------------------------------------------------------------
lnBMI25 |   .2265018   .0774898     2.92   0.004     .0736662    .3793374

_Iagegrp3_0 |  -.0426734   .0377096    -1.13   0.259    -.1170493    .0317025
_Iagegrp3_2 |  -.0025412   .0365457    -0.07   0.945    -.0746215    .0695391

_Isex_2 |  -.0210869   .0322283    -0.65   0.514    -.0846518     .042478
_IageXse~0_2 |  -.0548967   .0501668    -1.09   0.275    -.1538422    .0440488
_IageXse~2_2 |    .133379   .0501308     2.66   0.008     .0345043    .2322536

_cons |   4.873442   .0251767   193.57   0.000     4.823786    4.923099
------------------------------------------------------------------------------
. testparm _IageX*
( 1)  _IageXsex_0_2 = 0
( 2)  _IageXsex_2_2 = 0

F(  2,   193) =    6.26
Prob > F =    0.0023

xi: regress lnSBP lnBMI25 i.agegrp3*i.sex

�	���
����	����* ��	�
���������
	��
�(

@ ����	������)�����



Morten Frydenberg Friday, 10 December 2004

Linear and Logistic Regression: Note 2.2 7

���������	
������ 
��������
�
�������������������� � ������� �&

------------------------------------------------------------------------------
lnSBP |      Coef.   Std. Err.      t    P>|t|     [95% Conf. Interval]

-------------+----------------------------------------------------------------
lnBMI25 |   .2265018   .0774898     2.92   0.004     .0736662    .3793374

_Iagegrp3_0 |  -.0426734   .0377096    -1.13   0.259    -.1170493    .0317025
_Iagegrp3_2 |  -.0025412   .0365457    -0.07   0.945    -.0746215    .0695391

_Isex_2 |  -.0210869   .0322283    -0.65   0.514    -.0846518     .042478
_IageXse~0_2 |  -.0548967   .0501668    -1.09   0.275    -.1538422    .0440488
_IageXse~2_2 |    .133379   .0501308     2.66   0.008     .0345043    .2322536

_cons |   4.873442   .0251767   193.57   0.000     4.823786    4.923099
------------------------------------------------------------------------------

E �))������������ ����������������� ����� �������� ���

, �� ��������������"�4.873−0.021=4.894
, �� �������������!"�4.873−0.021−0.042−0.055=4.755
, �� ��������������"�4.873−0.021−0.003+0.133=4.982
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------------------------------------------------------------------------------
lnSBP |      Coef.   Std. Err.      t    P>|t|     [95% Conf. Interval]

-------------+----------------------------------------------------------------
lnBMI25 |   .2265018   .0774898     2.92   0.004     .0736662    .3793374

_Iagegrp3_0 |  -.0975701   .0328469    -2.97   0.003     -.162355   -.0327852
_Iagegrp3_2 |   .1308378   .0354804     3.69   0.000     .0608587    .2008168

_Isex_1 |   .0210869   .0322283     0.65   0.514     -.042478    .0846518
_IageXse~0_1 |   .0548967   .0501668     1.09   0.275    -.0440488    .1538422
_IageXse~2_1 |   -.133379   .0501308    -2.66   0.008    -.2322536   -.0345043

_cons |   4.852355   .0205502   236.12   0.000     4.811824    4.892887
-----------------------------------------------------------------------------
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