
4. ********************************************************************************

* 주 제: 이중차이(DID: Difference In Differences)

* 작성자: 이근철(kclee@jasontg.com, e_rism74@naver.com)

* 작성일: 2014.06.24

********************************************************************************

* 먼저 아래 부분을 확인하시고 명령어를 이해하세요

* http://thetarzan.wordpress.com/2011/06/20/differences-in-differences-estimation-in-r-

and-stata/

clear

set more off

capture use "http://www.montana.edu/cstoddard/562/eidtc.dta"

capture save "C:\STATA\DID_eitc.dta", replace

use "C:\STATA\DID_eitc.dta", clear

tabulate children, missing

tabulate year , missing

generate treat = (children >= 1 )

generate time = (year >= 1994)

mean work if time == 0 & treat == 0 /* value 1 */

mean work if time == 0 & treat == 1 /* value 2 */

mean work if time == 1 & treat == 0 /* value 3 */

mean work if time == 1 & treat == 1 /* value 4 */

generate interaction = time*treat

regress work time treat interaction

/*

Source | SS df MS Number of obs = 13746

-------------+------------------------------ F( 3, 13742) = 58.45

Model | 43.269206 3 14.4230687 Prob > F = 0.0000

Residual | 3390.89986 13742 .246754465 R-squared = 0.0126

-------------+------------------------------ Adj R-squared = 0.0124

Total | 3434.16907 13745 .249848604 Root MSE = .49674

--------------------------------------------------------------------------

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

-------------+------------------------------------------------------------

time | -.0020735 .0129314 -0.16 0.873 -.0274207 .0232737

treat | -.1294979 .0116763 -11.09 0.000 -.152385 -.1066107

interaction | .0468731 .0171581 2.73 0.006 .0132409 .0805054

_cons | .5754597 .0088451 65.06 0.000 .5581222 .5927973

--------------------------------------------------------------------------

*/

capture net describe diff, from(http://fmwww.bc.edu/RePEc/bocode/d)

summarize work

tabulate work, missing

diff work, t(time) p(treat)

/*

Number of observations in the DIFF-IN-DIFF: 13746

Baseline Follow-up

Control: 3154 4247 7401

Treated: 2773 3572 6345

5927 7819



R-square: 0.0126

DIFFERENCE IN DIFFERENCES ESTIMATION

--------------------- ------------ BASE LINE --------- ----------- FOLLOW UP

Outcome Variable | Control | Treated | Diff(BL) | Control | Treated | Diff(FU) | DIFF-IN-

DIFF

---------------------+---------+-----------+----------+---------+---------

work | 0.575 | 0.573 | -0.002 | 0.446 | 0.491 | 0.045 | 0.047

Std. Error | 0.009 | 0.009 | 0.013 | 0.008 | 0.008 | 0.011 | 0.017

t | 65.060 | 0.360 | -0.160 | -16.41 | 6.080 | 4.150 | 2.730

P>|t| | 0.000 | 0.000 | 0.873 | 0.000 | 0.000 | 0.000*** | 0.006***

--------------------------------------------------------------------------

* Means and Standard Errors are estimated by linear regression

**Inference: *** p<0.01; ** p<0.05; * p<0.1

*/

[출처] 이중차이분석(DID)|작성자 이근철

5. Granger Causality TEST STATA 잘 사용하기

2014.01.09. 09:02

복사 http://blog.naver.com/e_rism74/150182775757

*******************************************************************************************

* TITLE: Granger Causality TEST

* 작성자: Kun-Chul, Lee(kclee@jasontg.com, e_rism74@naver.com)

* 작성일: 2014.01.08

*******************************************************************************************

clear

set more off

capture ssc install gcause

webuse grunfeld

describe

xtset company year

forvalues i = 1/10{

display "Granger-cause : Company = `i' -------------"

gcause2 invest mvalue if company==`i', lag(4) regress

}

/* source : http://www.stata.com/statalist/archive/2010-04/msg01169.html

http://www.stata.com/statalist/archive/2013-10/msg00072.html

http://www.euregionalgrowth.eu/download/On%20the%20vulnerability%20of%20Europes%20regi

ons.pdf

*******************************************************************************************



[출처] [STATA] Granger Causality TEST|작성자 이근철

6.도구변수???

********************************************************************************

* TITLE: STATA xtivreg2

* NAME : Lee, Kun-Chul(JasonTG, kclee@jasontg.com, e_rism74@naver.com)

* DATE : 2014.01.04

* REMARK:

********************************************************************************

clear

set more off

set matsize 10000

capture ssc install xtivreg2

********************************************************************************

use http://fmwww.bc.edu/ec-p/data/macro/abdata.dta, clear

describe

tsset id year

xtivreg2 ys k ( n=l2.n l3.n), fe small

xtivreg ys k ( n=l2.n l3.n), fe small

xtivreg2 ys k ( n=l.n l2.n), fd small first

ivreg2 d.ys d.k (d.n=ld.n l2d.n), small first

xtivreg ys k ( n=l.n l2.n), fd small

[출처] [STATA] xtivreg2|작성자 이근철

7. Panel data의 CAPM beta

Rolling regressions with Stata

webuse invest2, clear

tsset company time

rollreg market L(0/1).invest time, move(8) stub(mktM)

* rollreg_X2.do 11aug2004 CFBaum

* Program illustrating use of rollreg on panels

local dv `r(depvar)'

local rl `r(reglist)'

local stub `r(stub)'

local wantcoef invest

local m "`r(rolloption)'(`r(rollobs)')"

forv i=1/5 {

reg `dv' `rl' if company==`i'

local cinv = _b[`wantcoef']

tsline `stub'_`wantcoef' if company==`i' & `stub'_`wantcoef'<., ///

ti("company `i'") yli(`cinv') yti("moving beta") ///

name(comp`i',replace) nodraw



local all "`all' comp`i'"

}

graph combine `all', ti("`m' coefficient of `dv' on `wantcoef'") ///

ysize(7) xsize(6) col(2) ///

t1("Full-sample coefficient displayed") saving("`wantcoef'.gph",replace)

graph export rollreg.pdf, replace

[출처] Rolling regressions with STATA|작성자 이근철

8. STATA에서 패널단위근검정을 위한 명령어(xtcips)

명령어 창에

ssc install xtcips을 실행하면 xtcips가 설치된다.

이후 help xtcips를 실행하면 사용 예시가 나오지 않지만 참고문헌이 나온다.

Pesaran, M. H. (2007). "A Simple Panel Unit Root Test In The Presence Of Cross-section

Dependence." Journal Of Applied Econometrics 22: 265-312

이 참고문헌을 구글검색해 보면 원문을 볼 수 있다.

(http://onlinelibrary.wiley.com/doi/10.1002/jae.951/pdf)

이 참고문헌을 기초로 하여 xtcips를 만들어야 겠다.

[출처] STATA - Panel Unit Root Test(xtcips)|작성자 이근철


