B2E e

2015 F 4 B 30 H

STATA14 TOEEH
2.1.

2.1: E[EIFHT

T byitfin | IE | SE/DNAR | LAt

LB iRTT R
ly ™
ERDIRL
[ s E AL
L2 -HEHDEHEFIFTS
[ | EsmA T & F A F0(_LER)

| Eeuta || @A




\)
&
\)
il
=
b=t g

R D% ICEERB O —REIRMEDRERIRE & 1T 5

%5t (Statistics) A=a—

WEHRDDHNT (Postestimation)

ERMEY—ILE (Postestimation Selector) DMHEAIT, ME. IV MF AN /8T A—
Y HEBDLLE (Tests, contrasts, and comparisons of parameter estimates) D/\
TA—YHEBEDRI AR E (Linear tests of parameter estimates) % FEU, FE1T
(Launch) R & v %3,

BEEEITE

- 7 =Htf

2-1TE. Th3A R, M3 —SHEEEMLLE:
[ E
- ASA— A TEIEDIFRRRE

- T bSAR

=D RS

- A TEEEE

e WLV ek 3

- AR TEIEOR R

- A5 — R EEOIERRET,
BT E A E

- ET I ERSLESUR

o- ETLIEIR. F28R. WS E ST

i FERRE =T 0w

- T8l

- FOMO LA —

- EEfSROEIR




Postestimation commands:

[#- Marginal analvzis Laumch

=- Tests, contrasts, and comparisons of parameter estimates
m| 3 0 ater &

. Monlinear tests of parameter estimates

- Gontrasts

- Gontrasts of marging

. Pairmize comparizonz

. Pairmize comparizonz of marging

.. Linear exprezzionz of parameter estimates

.. Monlinear expreszions of parameter estimates

.. Likelihood-ratio test comparing modelz

- Geemingly unrelated regression by combining models
f- Specification, diagnostic, and goodness-of-fit analyzsis
i Diagnostic and analytic plots

i Predictions

i Other reports

H- Manage estimation resultz
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T—49 HAFRF /- IEZEFE (Create or change data)

> HTIREEDIERK (Create new variable)

XA Y (Main) X 7D TZE 4L (Variable name) 2 d %2, HBE-ERAEIEET S
(Specify a value or an expression) (Z0% AJJL, OK 27 .
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T—48 % ERE/-IFEE (Create or change data)

> EHDOHNAB%ZZEHE (Change contents of variable)
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ch[1] 170665.41
ch ydh wh year d dydh dwh
1 20323%.€  475423.2 1320 0 [ 0
2 174091.6  210315.7 501461.3 1381 0 0 0
3 181766.1  215318.4  543700.7 1382 0 0 0
4 186116.3  219316.3  602311.6 1383 0 0 0
5 191143.2  2235534.§  €43497.1 1384 0 0 0
& 193051.% 232255.6  713218.2 1985 0 0 0
7 205170  236585.6€ 8158328 1386 o 0 0
8  214642.5  243353.&  932428.3 1387 0 [ 0
3 225664.8  256426.2 1051131 1388 0 0 0
10 234551.8  267518.3 1084802 1323 0 [ 0
11 245861.4  273078.5 1076843 1530 0 0 0
1z  253254.1 294043 1061012 1351 0 0 0
13  257606.5  296964.7 1096122 1332 1 296964.7 1096122
14  2@2082.%  237126.5 1146276 1533 1 237126.5 1146276
15 268157.1  305212.%6 1185995 1534 1 305212.6 1185955
16 274053.4  303462.3 1270147 1555 1 3034829 1270147
17  221353.6  308237.2 1283365 1336 1 208237.2 12832365
18 273060.%  309829.1 1315215 1537 1 309829.1 1315215
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21 2E4751.6  310616.4 14247839 2000 1 310616.4 1444783
2z 2B7973.8  306438.% 1443467 2001 1 306438.6 1443287
23 230385.1  311651.1 1423623 2002 1 311631.1 1423623
24 2348€7.2  318257.2 1506560 2003 1 318257.2 1506580
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YHEFEBEDLLE (Tests, contrasts, and comparisons of parameter estimates) D/\
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T—8 &ERETZIFEE (Create or change data)
> FTIREEDIERN (Create new variable)

A A Y (Main) X 7 O TE$ L (Variable name) 2 q1 %, EXLIEXNEEET S
(Specify a value or an expression) IZ0% AJJL, OK Zff7 .

T—8 HERETIFEE (Create or change data)
> BHOAB%*ZXHE (Change contents of variable)
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1 182010 1%80gl 1 [u] [u] 11
2 74101 150104 1980g2 [u] 1 [u] 11.
3 78483 130848 1980g3 [u] [u] 1 11.
4 85454 135058 1980g4 [u] [u] [u] 11.
5 77137 151433 1981gl 1 [u] [u] 11.
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#R&T (Statistics) A=a—

LEERFRIDH (Multivariate time series)

» X7 MLEEOYE (VAR) (Vector autoregression (VAR))

(1) ET IV (Model) X 7 DM THRBEZEE (Dependent variables) (2 1ly Im &, T4
(Lags) 124 % AL, AEZEH (Exogenous variables) % v (Fxv ) L Tql g2 g3
EANTS.

(2) IIZETIV 2(Model 2) DX 7 DM THMERADEHEHAE (small sample df
adjustment) L/MEXRt BL U F HHEFTE% K" T % (Report small sample t and F
statistics) IZ vV (F v 7) 2\ 5.

(3) HiZby/if/in DX 7 OEH TN : (If: (expression)) (T tin(1985q1,1990q4) %
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#R&T (Statistics) A=a—

LEERFRIDH (Multivariate time series)

» VAR E7 /L DET/MRE (VAR diagnostics and tests)
> JL YUY v —RARMRE (Granger causality tests)
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