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sg84.3 Concordance correlation coefficient: minor corrections

Thomas J. Steichen, RJRT, steicht@rjrt.com
Nicholas J. Cox, University of Durham, UK, n.j.cox@durham.ac.uk

Abstract: This insert fixes some bugs and corrects some defaults affecting detailed user control of graphical output in the program
for concordance correlation. The numerical calculations were not changed.

Keywords: concordance correlation, graphics, measurement comparison.

Description

computes the concordance correlation coefficient for agreement on a continuous measure obtained by two persons
or methods and provides optional graphical displays. A full description of the method and of the operation of the command was
given by Steichen and Cox (1998a), with revisions and updates in Steichen and Cox (1998b, 2000).

This insert fixes some small bugs affecting detailed user control of graphical display through the , ,
and options. It also corrects a few of the corresponding default values.

Specifically, the default graph options for now include , , and
for the lower confidence interval limit, mean difference, upper confidence interval limit, data points, and regression line (if
requested) respectively, along with default titles and labels. Further, the visual characteristics of the data points and line in the
normal probability plot now follow those of the data points and regression line in the associated loa (limits-of-agreement) plot.
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sg97.2 Update to formatting regression output

John Luke Gallup, Harvard University, jgallup@hiid.harvard.edu

Abstract: An update to the command is described.

Keywords: regression output.

I have updated , a program described in Gallup (1998, 1999) that writes regression output to a text file. New
features allow including user-specified statistics and notes, 10% asterisks, table and column titles, scientific notation for coefficient
estimates, and reporting of confidence interval and marginal effects. I have also fixed bugs in the reporting results from ,

, and regressions, and can now be used after , , and . Because
has been so extensively modified, we describe its full syntax.
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Syntax

varlist filename textlist textlist textlist

numlist textlist #

textlist #

text # text # #

is available after any estimation command. A textlist is a list of text separated by commas. It is similar to a numlist or
a varlist, but commas are required. Each text element in the list does not need to be enclosed in quotation marks unless
the text contains commas or parentheses.

Description

formats regression output as it is presented in most documents: statistics or standard errors in parentheses under
each coefficient, asterisks indicating coefficients statistically different from zero, and summary statistics like -squared at the
bottom. The formatted output is written to a tab- or comma-separated ASCII file, which can then be loaded into word processing
or spreadsheet programs to be converted directly to a table. For example, the output file can be opened in Microsoft Word, the
text selected, and then converted to a table by choosing “Table”, then “Convert Text to Table”. Note that when loading the
output into a spreadsheet, the parentheses around the statistics may convert to negative numbers.

should work after any Stata estimation command. Like , makes use of internally saved estimation
results, so it should be invoked immediately after the estimation. In addition to coefficient estimates, by default will
report statistics with asterisks for standard significance levels (1% and 5%), numbers of observations, true -squareds (no
pseudo -squareds), and the number of groups in panel estimation. The user can add their own chosen titles (title and ctitle),
statistics ( ), and notes ( ) to the table, and change many other aspects of the output.

rewards the use of variable labels (and value labels for , , and ). The variable labels
are used in the output table (unless is chosen), providing more intelligible variable descriptions than 8-letter names.
If different variables are assigned the same variable label (not usually done intentionally), and more than one regression is
appended together, the coefficients and statistics will not be properly ordered. The solution is to use distinct variable labels or
the option.

If filename is specified without an extension, is assumed.

Several regressions with differing variables can be combined into a single table with the option.

If a varlist is specified, only the regression coefficients corresponding to the variables in varlist will be included in the table.
The intercept coefficient is included as well unless the option is chosen. This is probably most useful for excluding
numerous dummy variable coefficients. Time series prefixes are not allowed when using an explicit varlist.

Text-related options

specifies that variable names rather than variable labels be used to identify coefficients. It also suppresses the value
labels of the dependent variable in and .

textlist specifies a title or titles at the top of the regression table. The maximum title length is 80 characters. Additional
characters will be cut off. Longer titles can be put in two or more title lines. When regression results are appended together,
the table title(s) must be specified in the first call; titles specified in subsequent calls using the
option will be ignored. Note that when converting the text output to a table in a word processor or a spreadsheet,
it is easier to leave the title row out of the text selected for conversion.

textlist specifies the regression title above the coefficient column. By default if no column title is specified, the label
or name of the dependent variable is displayed. Multiple column titles are only appropriate for multi-equation regressions,
using one title per equation, and then only if not .

specifies that notes explaining the statistics (or standard errors) and asterisks not be included.

textlist specifies user-added notes to be displayed in new lines at the bottom of the table. When regression
results are appended together, must be specified in the first call; s specified in subsequent
calls using the option will be ignored. is consistent with . A blank line can be inserted by
including a blank within quotes as a note.
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One technical note is in order. Text which includes quotation marks within the text (by means of double quotation) in
, , and displays correctly in single regression tables but does not display correctly when subsequent

regressions are appended using the option.

Coefficient options

numlist specifies the number of decimal places reported for coefficient estimates. It also specifies the decimal places
reported for standard errors or confidence intervals if or is chosen. The default value is 3. The minimum value is
0, and the maximum is 11. If one number is specified in numlist, it will apply to all coefficients. If multiple numbers are
specified, the first number will determine the decimals reported for the first coefficient; the second number, the decimals
for the second coefficient; and so on. If there are fewer numbers in the numlist than coefficients, the last number in the
numlist will apply to all the remaining coefficients.

textlist specifies the format type for coefficient estimates (and standard errors or confidence intervals, if or is
chosen). Possible format types include for scientific notation (for example, ), or for fixed format (with
commas for thousands with ), and or for general format (with commas for thousands with ). The default for
is . If multiple format types are specified, they are applied to the coefficients the way that multiple parameters
are applied. This option is mainly to allow scientific notation. For an explanation of Stata numeric formats, see [U] 15.5.1
Numeric formats.

specifies that asterisks for significance levels are appended to regression coefficients rather than to statistics or
standard errors.

Options for statistics, standard error, etc.

specifies that standard errors rather than statistics are reported.

specifies that -values (of statistics) rather than statistics are reported.

specifies that confidence intervals of coefficients rather than statistics are reported.

# specifies the number of decimal places reported for statistics (or for -values if is specified). It also specifies
the decimal places reported for -squared or adjusted -squared if they are not specified in . The default value for

is usually 2, but 3 if is specified. The minimum value is 0, and the maximum is 11.

specifies that no parentheses be placed around statistics or standard errors.

specifies that square brackets be used rather than parentheses around statistics or standard errors.

specifies that no asterisks denoting 1% and 5% significance levels be reported.

specifies 3 asterisks for 1%, 2 asterisks for 5%, and 1 asterisk for 10% significance levels.

specifies a plus sign for 10% significance levels in addition to the default 2 asterisks for 1%, and 1 asterisk for 5%
significance levels.

textlist specifies symbols for 1% and 5% significance levels (and 10% significance level if is also chosen).
The specified symbols replace the asterisks. Quotation marks around the new symbols are optional if the characters “,” and
“)” are avoided. Omitting symbols will prevent the significance level from being labeled (see also ). For example,
to display only 1% significance levels, one could use .

Options for statistics

specifies that the intercept (constant) coefficient estimate not be reported.

specifies that the number of observations in the estimation not be reported.

specifies that the number of groups in a panel data regression not be reported (for example, the number of groups specified
by the variable in ).

specifies that no -squared (or adjusted -squared) be reported. This option is only meaningful when Stata calculates a
true -squared.

specifies that the adjusted -squared be reported rather than the regular -squared.

# specifies the number of decimal places reported for the -squared or adjusted -squared. The default value for
is the value for . The minimum value is 0, and the maximum is 11.
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text # text # specifies user-added statistics to be displayed in new lines below the -squared (if shown).
The user must specify both a name and a value for the statistic. Users can report significance levels of test statistics as a
second statistic to be shown on the line below the first statistic.

numlist specifies the number of decimal places reported for user-added statistics (in ). The default value for
is the value for . The minimum value is 0, and the maximum is 11. If one number is specified in numlist, it will

apply to all statistics. If multiple numbers are specified in numlist, they are applied to the user-added statistics as in .

specifies that the exponential form of coefficients be reported. This corresponds to the option for , , and
estimation, for estimation, for , for hazard models, and for , but

it can be used to exponentiate the coefficients after any estimation; see Methods and Formulas in [R] maximize.

specifies that the marginal effects rather than the coefficient estimates are reported. This is done automatically after
.

specifies that multi-equation models (for example, , ) be formatted in one column rather than the default
of multiple columns, one column per equation. It also reports extra statistics included in the vector.

specifies that the extra statistics included in the matrix be reported. Extra statistics for multi-equation models (for
example, , , and ) are not reported; a user can use or . If there are no extra
statistics in the matrix, is ignored. This option is largely superseded by .

Other options

specifies that the ASCII file output be separated by commas rather than by tabs. This can cause problems if any of the
user-defined text has commas in it (such as variable labels, , , , or ).

specifies that new estimation output be appended to an existing output file. In general, the same options should
be used in the original regression output and each appended regression. The notes at the bottom of the table explaining the

statistics or standard errors and asterisks are correct for the first estimation in the output file. If subsequently appended
estimation results use different options (such as a switch to , or changes the estimation’s option), the notes
will not be appropriate for all the columns. This problem can be addressed with a combination of and .

specifies that it is okay to replace filename if it already exists.

Examples

We begin by using Stata’s automobile data.
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Next we use some of the options.

Finally, here is an example I used in my research which investigates the relationship of a dependent variable on four
variables and shows how can be used to produce the kinds of tables needed in publications.
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sg153 Censored least absolute deviations estimator: CLAD

Dean Jolliffe, Economic Research Service, U.S. Department of Agriculture, jolliffe@ers.usda.gov
Bohdan Krushelnytskyy, Czech Republic, bohdan.krushelnytskyy@cerge.cuni.cz

Anastassia Semykina, Czech Republic, anastassia.semykina@cerge.cuni.cz

Abstract: The command for estimating Powell’s (1984) censored least absolute deviations estimator and bootstrap estimates
of its sampling variance is introduced and illustrated.

Keywords: censored least absolute value deviations estimator, bootstrap.


