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Getting Starting in Stata 
Stata Tutorial – Kilby 

The easiest way to start the Stata program is to double-click on a Stata data set (.dta) or a Stata 
command file (.do). 

 Double-clicking on Stata .dta file opens Stata and loads data into memory.  You can then
enter commands by typing them in the Command Window at the bottom of the screen or
via the pull-down menus at the top of the screen.

 Double-clicking on Stata .do file opens Stata and then opens Stata do-file editor.  You can
jump back to the main Stata window to enter commands as described above.

You can also double-click the Stata icon.  If so, you have to change directories as indicated below. 

Stata Work Environment 

Potential Problems 

Sometimes Stata opens in a different directory/folder than you want.  If you do not have “write 
permission” in that directory, all sorts of problems ensue.  If you have these problems or want 
a different directory, you need to “change working directory”: 

 From the main Stata window use the menu: File > Change working directory…

 Command Window 

History 
Window 
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Properties 
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Results 
Window 
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Loading Data 

One of the first things you need is to load data into Stata.  In principle, one could type it in but that 
almost never happens.  Three main ways to load data: 1) Open existing Stata data set; 2) Import 
an Excel file (or other format); 3) Run a Stata procedure that loads data from a web site. 

1) Load data by opening a Stata .dta file 
Here are 3 ways to do this: 

 Start Stata by double-clicking the data file – or – 
 From the main Stata window use the menu: File > Open 
 Type “use …, clear” (replacing … with the file name) in the Command Window 

2) Load data by importing an Excel file 
 From the main Stata window use the menu: File > Import > Excel Spreadsheet (*.xls, *.xlsx) 

If the Excel file is in the standard format (variables names in Row 1, data starting in Row 2), then 
select “Import first row as variable names”.  If the data you want are not right at the top of the file, 
use the “Cell range:” option (by clicking the … button) and set the range.  If there is more than 
one Worksheet in the file, select the correct Worksheet.  Once it is set, hit “OK”.  If it did not work 
right, just try again – nothing permanent will be erased! 

 

Explore! 

Once you have loaded some data, you can play around a little.  You can look at your data by typing 
browse in the Command Window.  Using the menu, look under “Graphics” (especially “Twoway 
graph”) or “Statistics > Summary and descriptive statistics”.  You can generate new variables.  For 
example if we have variables X and Y, you could generate a new variable Z: 
gen Z = X + Y 

A Little Background on Stata 

Menu commands actually generate and run typed commands in the Command Window.  Once you 
get comfortable with Stata, it is faster and more flexible to just type the commands. 

Stata is case-sensitive but does allow abbreviations. 

You can use Stata in two ways:  interactively and via programs (called .do files).  There are a few 
commands that only make sense in an interactive setting (for example, browse) and a few 
commands that only make sense in a .do file (for example, changing the end-of-command marker) 
but most commands work in both settings. 

Our end goal is to create a .do file that will run all the commands we want to use.  This allows you 
to save your work and to edit it later if needed. 

The typical workflow will be to test out commands interactively, then copy the ones that worked 
to a .do file which we then save.  The commands you run then appear in the Review Window and 
can be copied into a .do file.  You can copy all your commands into the .do file, then edit. 

  



3 

My suggestion: 
1) Set up a directory (folder) for this class.
2) From my webpage, download the file “lastname1.do” into that directory and rename it 

(leaving the .do extension).
3) Open Stata by double-clicking this .do file.  Jump back from the .do file editor to the Main 

Window in Stata.
4) Experiment interactively with Stata to find the right commands (through the Menu or by 

typing).
5) Copy these commands from Review Window to .do file.  Save .do file from within editor 

when you are done. 

Final thought:  Help 

Stata comes with a very complete set of help files, accessible via the “Help” menu entry or via the 
Command Window.  There is a learning curve to figure out what the help files mean but you might 
start by typing “help help” in the Command Window.  There are also many YouTube videos on 
using Stata.  I suggest starting with the Economics Playlist: 
https://www.youtube.com/playlist?list=PLN5IskQdgXWm7a9B596EI-Bwu6aivXqP2  

Note on using “Save” 

Stata often deals with two different files at the same time, the data in memory and the .do 
file.  When you “Save” from the Main Window you are saving the data in memory 
(including any changes you made to those data).  You are NOT saving the commands you 
ran.  When you “Save” from the .do file editor you save the commands in that .do file.  
NEITHER SAVES THE COMMANDS YOU RAN INTERACTIVELY!  We ALWAYS 
want to save the .do file so we can recreate our work.  Sometimes we also want to save 
the data file but more often we just recreate it by rerunning the .do file. 




