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When the dependent variable is qualitative, 

we can use several cross section methods:

Logit Regression (Logit, logistic)

Probabilistic Regression (Probit, ivprobit)

Nested models (nlogit)

And the extensión with panel data:

xtlogit and  xtprobit

Discrete choice models and censored regression models with Stata

Discrete choice models



In Stata we estimate the following

expression:

Where 0 indicates the negative outcome and

the rest of values the positive outcome.

Discrete Choice Models

(Logistic models, logit, logistic)

Discrete choice models and censored regression models with Stata



asclogit asclogit Alternative-specific conditional logit model

blogit glogit Logit regression for grouped data

clogit clogit Conditional (fixed-effects) logistic regression

exlogistic exlogistic Exact logistic regression

glogit glogit Weighted least-squares logistic regression 
for grouped data

logit logit Logistic regression, reporting coefficients

melogit melogit Multilevel mixed-effects logistic regression

mlogit mlogit Multinomial (polytomous) logistic regression

nlogit nlogit Nested logit regression (RUM-consistent and 
nonnormalized)

ologit ologit Ordered logistic regression

rologit rologit Rank-ordered logistic regression

scobit scobit Skewed logistic regression

slogit slogit Stereotype logistic regression

Discrete Choice Models (Logistic models)

Discrete choice models and censored regression models with Stata



The dependent variable values that are not

zeros are interpreted as sucess. Therefore, the

model probit estimate the probability of positive

outcome estimating in Stata:

Where is the standard cumulative normal

Discrete Choice Models 

(Probabilistic models, probit)

Discrete choice models and censored regression models with Stata



asmprobit asmprobit Alternative-specific multinomial probit
regression

asroprobit asroprobit Alternative-specific rank-ordered probit
regression

biprobit biprobit Bivariate probit regression

bprobit glogit Probit regression for grouped data

gprobit glogit Weighted least-squares probit regression for 
grouped data

heckoprobit heckoprobit Ordered probit model with sample selection

heckprobit heckprobit Probit model with sample selection

hetprobit hetprobit Heteroskedastic probit model

ivprobit ivprobit Probit model with endogenous regressors

meprobit meprobit Multilevel mixed-effects probit regression

mprobit mprobit Multinomial probit regression

oprobit oprobit Ordered probit regression

probit probit Probit regression

Discrete choice models and censored regression models with Stata

Discrete Choice Models  (Probabilistic models, probit)



xtcloglog xtcloglog Random-effects and population-

averaged cloglog models

xtgee xtgee GEE population-averaged 

generalized linear models

xtlogit xtlogit Fixed-effects, random-effects, and 

population-averaged logit models

xtologit xtologit Random-effects ordered logistic 

models

xtoprobit xtoprobit Random-effects ordered probit 

models

xtprobit xtprobit Random-effects and population-

averaged probit models

Discrete choice models and censored regression models with Stata

Discrete Choice Models  (Panel Data, xt)



Discrete choice models (Logistic Models, logit)

Discrete choice models and censored regression models with Stata



Discrete choice models (Logistic models, logistic)

Discrete choice models and censored regression models with Stata



Discrete choice models (Probit models, probit)

Discrete choice models and censored regression models with Stata



Discrete choice models

(IV Probit models, ivprobit)

ivprobit d time lnlabour (lncapital=L.lncapital)

Discrete choice models and censored regression models with Stata



Discrete choice models

(IV Probit models, ivprobit)

Discrete choice models and censored regression models with Stata



Discrete choice models (panel data, xtlogit)

Discrete choice models and censored regression models with Stata



Discrete choice models (panel data, xtlogit)

Discrete choice models and censored regression models with Stata



Discrete choice models (panel data, xtlogit)

Discrete choice models and censored regression models with Stata



Discrete choice models (panel data, xtprobit)

Discrete choice models and censored regression models with Stata



Discrete choice models (panel data, xtprobit)

Discrete choice models and censored regression models with Stata



Censored regression models(Tobit models, Tobit)

Discrete choice models and censored regression models with Stata



Discrete choice models and censored regression models with Stata

Censored regression models(Tobit models, Tobit)



Discrete choice models and censored regression models with Stata

Censored regression models 

(Panel dataTobit models, xttobit)



Censored regression models 

(Panel dataTobit models, xttobit)

Discrete choice models and censored regression models with Stata



reg3 allows the estimation of a SEM model with constraints and 

several estimation methods:

2sls and 3sls (by default) for two or three steps

ols, Ordinary least Squeares

sure, Semi unrelated equations

Simultaneous equation models (SEM), reg3

Simultaneous equation models 
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Simultaneous equation models (SEM), reg3

Simultaneous equation models 



Simultaneous equation models (SEM), reg3

Simultaneous equation models 


