Loading a web based STATA data set into STATA
Open STATA using the icon on your computer’s desktop or from the program menu.
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This is the main STATA window.  In it you will see panes for STATA commands, STATA results, STATA variables, and a command pane.  

Stata commands are typed into the STATA command pane.  For instance, to load a dataset that is available from the internet type:

Use http://www.stata-press.com/data/r8/auto.dta 
into the STATA command window and press the enter key.  
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This will bring the variables from the auto.dta data set into STATA.   If successful, the results windows should include: 
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The variable window should list all of the variables that were input into STATA.  The Command pane keeps track of all of the commands you have issued.  This is handy if you need to resuse a command or to correct an error in a command you have issued.  Double click on the desired command in the Review pane and it will be loaded into the Command pane.  It may be edited from there.  

The results for loading in the auto.dta dataset will look like this:
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