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EARRIRETTN: BKF (pulse) |, e (step)

ﬁJIT

e pulse function: pulse; = 1(t = 0), v4(t = 0,1,...).

e step function: step; = 1(t > 0)

step; = step;_1 + pulsey, or step; = (1 — B) pulse;.

ITSAT ZMAEFAHEERTH GhEaBE. ©e2mi, RERES) sEZ2ERN
=0 (ERIETZEH),
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level change level and slope change slope change
TR E FFIRE = : i
TS AT LUYET RN BERT IRIRYEEAL i . :
YSIE, REIPRILUAINZEE B SHYE]) temporara ;eve| changeb rampleﬁect 0pe change I;.ading toleve
BEHE, o |
TStERT SRR AR TR ' | \_~
HITBHZ. :




TR E FESIEE

EXTFREED = 1(T > 7).
BT (immediate effect)
y=qay+ ait+ 00D+ u
BNATSN + 35453800 (immediate effect + sustained effect)
y=ag+ ait +09D+ 01t X D+ u
SESZIVE
agt+ai(t—7)+u, t<T
yZ{&Hﬁ%@—Tf+w t>T
2R ag = By (piecewise regression, jointpoint regression),

y=og+ai(t—7)+6(t—7)xD+u
:(10+a1(t—7)(1—D)+,81(t—T)XD_l_u

LR B R A
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. Z2£H;

RAFNE1972F1 BFHREiER A, BRAXIRIEILT AZHIRI,
(McCleary et al,, 2017, sec 5.2.1; McDowall et al. 2019, sec 4.2.1):

#E: fatalityaus.dta, 1950Q1-1974Q4R9Z=EEIE.

Box-Cox transformation: y* = (y* — 1)/,



. EEAGHES | TR
jl: LT
. use fatalityaus, clear

. itsa y , single trperiod(1972ql1) lag(1l)

Time variable: qdate, 195091 to 1976qg4
Delta: 1 quarter

Regression with Newey-West standard errors Number of obs = 108
Maximum lag = 1 F( 3, 104) = 247 .83
Prob > F = 0.0000

Newey-West
_y | Coefficient std. err. t P>|t]| [95% conf. interval]
_____________ +________________________________________________________________
_t .0740647 .0031212 23.73 0.000 .0678752 .0802542
~x1972q91 -.6180887 .3062339 -2.02 0.046 -1.225362  -.0108153
~x_t1972qg1 -.0797835 .0357192 -2.23 0.028 -.1506159  -.0089511
_cons 3.89452 .1766139 22.05 0.000 3.544288 4.244752
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Bl: 2w

. des

Contains data from fatalityaus.dta

Observations: 108
Variables: 10 14 Jan 2023 21:57
Variable Storage Display Value
name type format label Variable label
gdate float  %tq
fatality int %8 .0g
seatbelt float %9.0g
y float %9.0g y=sqrt(fatality)
ycopy float %9.0g
y float %9.0g y=sqrt(fatality)
_t float %9.0g
~x1972q1 float %9.0g
_x_t1972q1 float %9.0g
_S__y pred float %9.0g Fitted values
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Cumby-Huizinga test for autocorrelation (Breusch-Godfrey)

HO :

variable is MA process up to order ¢

HA: serial correlation present at specified lags >q
HO: g=0 (serially uncorrelated) HO: g=specified lag-1
HA: s.c. present at range specified HA: s.c. present at lag specified
lags | chi2 df p-val | lag | chi2 df p-val
----------- e e
1 - 1 | 0.002 1 0.9614 1 | 0.002 1 0.9614

Test allows predetermined regressors/instruments
Test requires conditional homoskedasticity

10
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capture drop yhat :
predict yhat, xb :
ewrapper _x1972ql _x_t1972q1 |
capture drop yhatc |
predict yhatc, xb :
twoway (scatter y qdate, msize(small)) /// |
(tsline yhat if tin(,1971g4), 1lp(solid) lwidth(thin)) /// |
(tsline yhat if tin(1972q1,), 1lp(solid) lwidth(medium)) /// :
(tsline yhatc if tin(1972q91,), 1lp(dash) lwidth(thick)), /// |
tline(1972q1, lp(dash)) legend(off) xtitle("") :
~ ° :
T T T T T T
195091 195591 196091 196591 197091 197591

11
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{5l : Stata itsa

itsa {hia0 MREY
Yyt = og + ot + 00Dy + 01Dy X T+ ug, ur = pur—1 + vy
o Neweyiafi#iHEIRZ; Prais-Winstenf&#i
(1) Regfhiteeitasiimsy, feefhitIEsktaBim,

(2) RAVFRELREDUIAR() TR, ﬁ'ﬁz‘ﬁ‘gx%—ﬁﬁ’]ARMA(p qidfE. XEHT itsa 3L
PR32 newey # prais IELHIINT, MXFMESUEITAR(DIREL,

(3) RATTeEERAYTICIGiRt, BIFEEEaStepRE, AIFEHEAIRITIR, L
ANABABEYIZ . BB reversed treatment design&s,

(4) ReeftiriBEEiaiiet, AeebitbEtiEs (EERANRNERE) =2,

12
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— I/ RkEaIARAYsustained effect

RIERCIE G AESE IR EEEAR S, MREFIERIGREESZEAIS, £E5|A
— P IEUEREL.
RS IEREHNEE SR S

2

- Jartai(z—7)Foa(z—17), z<T
m(w)_{5o—|—ﬁ1(w—7)—|—52(w—7)2, x>T

ZHB{XZap = Bobd, m(z)Er = TNEEEN. Hoy = 518, BREN—mMSEHEE
2R,
XARAIR LG /9
m(z) = Bo + P1x + Paz” + B3(x — 7)*1(z > 7).
Hep, 1(z > 7)AENZE, BIESANSEENRRIZ, BERT, &, BYER0,

1

13
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use fatalityaus, clear
gen t=_n
gen dum = t>=89
gen ct = t-89
reg y t c.t#c.t c.ct#c.ct#i.dum
predict yf
twoway (scatter y t) (line yf t if d==0, sort(t) lwidth(thick)) ///
(line yf t if d==1, sort(t) lwidth(thick)) , ///
x1line(89, 1lp(dash)) legend(off)

14
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=biEazaRYsustained effect

Fte, BEEESHN—MSEFI NSRRI =IRRETLIE S
m(z) = Bo + Bix + Bax® + B3z® + Ba(z — 7)°1(x > 7).
—hRitE, BEEKNER(T1, T2, - -, Tk ) HIPHTERELDS

D K
m(xz) = Bo + Zﬁjmj + Zyk(a} — 16)P1(x > 7).
=1 k=1

ETFEFED T, SREDBERAYSERERTIE], FHERIMELTER.

16
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ZNEE S Rsustained effect

NREADNAZER, FEDERBERIEERR. NRETE—REMEIFERANE, &
FERRISEGITTE (EEEIEIFIRIERIT) #REA—HERY.
WS —ERIEI % EEEHITe?

ramp effect

A

17
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Z/MNE R sustained effect
FEZSNERBER T, NRARENFELEERTERESER, IPATEZEREM PRI
HBEBRTEE5IZE R NAIEIT =R,
tean, BMANER (71, m2), BIFLZ%E (T, 7)) &S, ABARBNILZEN
Yt = ¢+ By + 01D 1e(xt — T1) + 02 Dot (¢ — T2) + ay.
Hep, Dy = 1(zt > 1), Doy = 1(zt > T2),

—Heite, BEKNER(T1, T2, .-, Tr)BIEME () HEFERED
K
Yyt = ¢+ fre + Z5k($t — 1) 1(ze > %) + ar.
k=1

18
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RS R ARESE

QNRFIFEIFELAEREN SR, b, AN&Ese, IBAREPIINZE R NRIEITE
I

K
Yy = ¢+ Bry + Zék(mt — 1) 1(zt > %) + v1(ze > T5) + ay.
k=1

use fatalityaus, clear
gen t=_n
mkspline v1 13 v2 89 v3 =t // spline function given knots
gen d = t>=13
reg y vl v2 v3 d
predict yf
twoway (scatter y t) (line yf t if d==0, sort(t) lwidth(thick)) ///
(line yf t if d==1, sort(t) lwidth(thick)) , ///
x1line(13 89, lp(dash)) legend(off)

20
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53l e
yt = Zvixt_i — 'U(B):Et
1=0

WP REURE. v, = v(B)z: + u, HF

B) =
V( ) 1_613_..._57“Br

wo +w B+ -+ w,B*

LR B R A
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i =Ey U
(B)we— + B
— T+ U = T U
Yt t—1 t 5(B) t—1 t
HH, ( )=1—-6,B—6;B*—---—§,B",

Hv(B)B' = w(B)/d(B), v(B )(B)—‘w(B)B‘l,

e e Jwig g=IFLIE2,0 0+ s
Vj — 01Vj1 — 020V 2 OpVj_p = {O P> l4s

24
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PR

{5:
1.2 — 1.5B + 0.6 B
T T1-06B
Hrhw(B) = 1.2 — 1.5B + 0.6 B%, §(B) = 1 — 0.6 B, then
§(B)"' =1+ 0.6B+ 0.36B* + 0.216B° + - - -,

v(B) = 1.2 — 0.78B + 0.132B* + 0.0792B° + - -

i) PRER,

—

1.2 — 1.5B + 0.6 B2
1-0.68
(1.2B? — 0.78 B® + 0.132B* + 0.0792B° + - - )z,

Yt Tt—2

25
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PR

tranfunc num (expr) den (expr), [ lag (#) order (10) ivtype ("step"|"pulse")
tfcoef (expr) tfcov (expr) ]

Hf, num #] den D3I A0 FFSERIZIAT,. num 1 den AILIEBESE, SEHHIER
§&1§EE tfcoef iﬁg, tfcov lﬁ%’%ﬁ%ﬁﬁ'ﬁﬁgﬁ %o

transfunc BEEBEEURTEE r(tf) BB, WIRIRE tfcov , BFA r(tf) NEBRENRE
TNEZE,

26



Iy vennaennnras

www.uone-tech.cn

3 E TS

. transfunc num(1 - 1.5*B + 0.6*B"2) den(1 - 0.6*B)

Numerator polynomial: 1 -1.5*B + 0.6*B"2
Denominator polynomial: 1 - 0.6*B
Lag: 0

order Coef

_____________ P

0 1

1 -.9

2 .06

3 .036

4 .0216

5 .01296

6 .007776

7 .0046656

8 .0027994

9 .0016796

10 .0010078

27
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. transfunc num(1 - 0.8*B) den(1 - 1.2*B + 0.5*B"2), lag(2)

Numerator polynomial: 1 - 0.8*B
Denominator polynomial: 1 - 1.2*B + 0.5*B"2
Lag: 2

order Coef

_____________ +___________

%) 0

1 0

2 1

3 4

4 -.02

5 -.224

6 -.2588

7 -.19856

8 -.108872

9 -.0313664

10 .0167963

28
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. transfunc num("1-a*B") den("1+c*B") , tfcoef("{a -> 0.6, c -> 0.5}") tfcov("{{@0.1, ©0.05}, {0.05, ©.008}}")
Numerator polynomial:
Denominator polynomial:

Lag:

=

CUVONAOAUDNWNERO®

I
+
|
I
| .55
| -.275
| .1375
| -.06875
| .034375
| -.0171875
| .0085938
| -.0042969
| .e021484

.4560702
.3542316
.2336236
.1437272
.0849706
.0489339
.0276572

.015412

.0084934
.0046389

1-a*B
1+c*B
(%]

LR B R A

www.uone-tech.cn
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. transfunc num("1-a*B") den("1+c*B") , /// ]
tfcoef("{a -> 0.6, c -> 0.5}") ///

tfcov("{{0.1, 0.05}, {0.05, 0.008}}")

. svmat r(tf), names(tf) o
. gen low=tfl-2*tf2

. gen upp=tf1+2*tf2

. gen order = n - 1 in 1/11

. twoway (rspike upp low order in 2/11) //
(connected tfl order in 1/11) , legend(off)

order

30
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St p— ].(t > T)?-[t — 1(t — T),
Se=(1- B)_lft.

’LUOSt wOIt = 'wo(]_ _ B)St

wo wo wo(l —B)
s o),
= w
]. _OB St 1 _OB It — wOSt

wo () W 0,
I
<1_‘slB—i_l—BSt>St <1—51B+1—B)t

_StEp inﬁl-_“_
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Pulse input -
T
e ——— Pt
w(B) ]
&(B
= T T
Output response Output response
- 3=
T T
D
mn 1= 51 r W -
1= E‘B e, o
T T
@y
T-B / [ o
T tmﬂ, T
oy {1
a u{
1—8 B + 7 M_
T tm1

31
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EISERENRIMLEINLS(&iT

IIRZETIARIMA(p, d, q)idtg, ¢(B)u; = 0(B)e; Bl

_ w(B) - f(B) .
yt T 5(B) t—I1 ¢(B) t.
SR NS I ARIMAXIEEY,
ZNTTE
"~ w;(B) 6(B)
= -1+ .

NLSfEF: ST, e2, siEStuy =y, = > ?”((B)) T ;11 FETARIMAREEY,

32
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3 E TS

EXMETEE I = 1(t > 7), BT TFREEL = 1(t = 7).

MNT =y, 5 LBIXRFZBETEETZREL (transfer function) BXZRER:
Yt = f(It) + Uy

=2, wAARMA(p,qidiz.
zero-order transfer function: f(I;) = wl;
o BROBIRRIEEN: ,0,0, - WHEHREEAN: w,w,w, -

first-order transfer function: f(I;) = —=I;

15B

o BKHIMRIRE: w,wd,wd?, - -, WELTFO.
o MMERIMRIERENSN: w,w(l+8),w(l+ 6+ 86%),--- B Fw/(1 —9).

34
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5 MYl R

McCleary et al. (2017, Figure 5.1) i%1; os os
AStepTFZEE, EEXIRATETBR y y II|

SRR . .
° pre-intervention post-intervention ° pre-intervention post-intervention
I
w t 1 1
w 0.8 0.8

1— 4B
w It 0.2 0.2
]_ - B 0 0

pre-intervention post-intervention pre-intervention post-intervention

35
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Stata titsa | TR,

model:
5.(B) Tt + 5,(B) Tot + -+ + 5(B)

titsa varlist [if] [in], xnum (string) xden (string) enum (string) eden (string) options

HeR,  xnum: (‘wl(B), wg(B), s ); xden : (51 (B), 52(3), . ); xnum 5 xden IRTERIFE
AN NN S varlist PR EANEHERE.

enum : H(B),' eden qb(B)o
FraZInT\HIEIANME 1.

options: inits("{values}") .

Yt = C+ €¢

example: inits("{1, -0.5, 0.2, 0.4}")

note: BEINBINIINZREIA, 36
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Stata titsa

{5
wo + w1 B n W9 n 1+ 6B
xr i €
YT 1 6B T 1-¢B "

titsa ..., xnum("{w@+wl*B, w2}") xden("{1l-deltal*B-delta2*B”2, 1-delta3*B}") enum("1+th*B") eden("1-phi*B")

=11t

SEEFHASRILABITEN, "B s L",

37
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Franke and Kaul (1978): 801N

n—
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L

FOSCIR, 33rd-45thEHER TR 25554

FAESE: rbprd.dta (McDowall, 2019, sec 4.1.1)

prd; = wg + w1l +

1+6,B
1—-B

ay.

—Et Bz [EEGET, AUffiRemoved or Reversed Treatment Designs, XfigitEH

EERIRERERNIE.

KRVEERSIRIT: EE1965FEHI BT ESIPEISLE, 1975F8BEMIEE,

38



Bl: (RESHELERE

. use rbprd, clear
. gen t=_n
. tsset t, generic

. titsa prd rb , xnum("{we+wl*B}") xden("{1}") enum("1+th*B") eden("1-B")

Interrupted time series analysis (transfer function):

Number of coef = 3
AIC = 0.9658
BIC = 1.0551
HQIC = 1.0016
BG - 19.6445
P(BG) 0.0015
LjungBox = 0.0001
P(LjungBox) = 1.0000

prd | Coefficient Std. err.

_____________ i

wo | .0999991  81.27759
th | .0000469  .0932403
const | -37847.03 395.966

0.00
0.00
-95.58

Number of obs = 80
R-squared = 0.1526
RSS 187.6570
Root MSE 2.4371
PierceBox = 0.0001
P(PierceBox) = 1.0000
DW = 2.0037
P>|z]| [95% conf. interval]
0.999 -159.2011 159.4011
1.000 -.1827007 .1827945
0.000 -38623.11 -37070.95

LR B R A

www.uone-tech.cn
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titsa5ARIMA | TR,

prd; = ¢ + (wo + w1 B)I; + F25 a,ATLASNIBS AARIMA(,1,1)-XHEEL
Aprd; = (wg + w1 B)AIL; + (1 + 61B)ay.

ARFMERNTIREE RESF NI RIA N IEARIMARRIRIZ . Eean,

— I .
Y = C+ wl + 1—¢Bat

ARSIl — ¢B:
(1 —¢B)y: = c(1 — ¢B) + w(l — ¢pB)I; + a;.

=l
yr = c(1 — @) + ¢ys—1 +wly — wply_1 + ay
= p+ ¢yi—1 +wly + Bli_1 + ay.

TAIRAIARIMARELR = (1, ¢, w, BTN SEL, FIEEEE (¢, w, 9) =124
X|tE, FIMEEEZZIRAARIMAIERS, JREMEZIRA0 = —we, 40

—
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f5l: ABABFF¥in

=/PEAfTiA (methadone maintenance) BIYRIER(Kirby, Kerwin, Carpendo, Rosenwasser,
& Gardener, 2008), 1st-25th: 7oK,

26th-54th: Zf7% (BiFARE] <&, treatment A) ;
55th-73rd: RAkERB] <& (treatment B); 74th-91nd: treatment A; 92nd-105th:
treamtment B.

RERAPROESE (TERPSR) .

ARSI abab.dta (McDowall, 2019, sec 4.1.4)

1+ 6B
1-o6B

clean; = wyg + wilA; + woIB; +

Hrh, JA, =1(26 <t <54or74 <t < 91),
IB; =1(55 <t < 73 0r 92 < ¢ < 105).
41
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f5: ABABi

. use abab, clear

. gen t=_n

. tsset t, generic

. gen iv = ia+ib

. titsa clean ia ib , xnum("{wa, wb}") xden("{1, 1}") enum("1 + th*B") eden("1l-delta*B")

Interrupted time series analysis (transfer function):

Number of coef = 5 Number of obs = 105

AIC = 4.6182 R-squared = 0.6009

BIC = 4.7446 RSS = 9210.5544

HQIC = 4.6694 Root MSE = 92.1055

BG = 4.2533 PierceBox = 4.9077

P(BG) 0.5135 P(PierceBox) = 0.4272

LjungBox = 5.2025 DW = 2.0337
P(LjungBox) = 0.3917

clean | Coefficient Std. err z P>|z]| [95% conf. interval]

_____________ +________________________________________________________________

wa | 13.04309 3.679267 3.55 0.000 5.831863 20.25432

wb | 16.5494 3.967112 4.17 0.000 8.774002 24.32479

th | -.2741823 .3039798 -0.90 0.367 -.8699717 .3216071

delta | .5478122 .2632835 2.08 0.037 .0317861 1.063838

const | 21.21477 1.907285 11.12 0.000 17.47656 24.95298

42
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B

TRAFNE 197251 BFHASCiEZ 2 hrA(McCleary et al., 2017, sec 5.2.1; McDowall et al.
2019, sec 4.2.1), XIBILT_AZLRISINM :
() w1 7 1+61B

tality? =
fatality, B 1-sB'T  1_B

Q.
FNHRTS
(1 — 5lB)Afatalityi/2 = wo(l — 01B) + w1 AL + (1 — 61B)(1 + 61 B)ay.

1, WEIZIFIMANRHZEELIRA. TTYURREBEE51MNS58L, BD
, Afatality,”, ALLIRMA(T), MAQ2), {BITSEEEMISANEH,

B 1950Q1 - 1976Q4

;

=/

i \
g =

43
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. use fatalityaus, clear
. gen 1lny = 1n(y)

. titsa 1lny t seatbelt, xnum("{a, wo}") xden("{1, 1-delta*B}") enum("1 + th*B") eden("1")

Interrupted time series analysis (transfer function):

Number of coef = 5 Number of obs
AIC = -2.7257 R-squared
BIC = -2.6015 RSS
HQIC = -2.6753 Root MSE
BG = 11.2255 PierceBox
P(BG) = 0.0471 P(PierceBox)
LjungBox = 7 .8006 DW
P(LjungBox) = 0.1676
lny | Coefficient Std. err z P>|z]|
_____________ +____________________________________________________
a | .0218988 .0011795 18.57 0.000
wo | -.0808747 .0434273 -1.86 0.063
delta | .8839765 .0961277 9.20 0.000
th | .1648418 .0977366 1.69 0.092
const | 2.859439 .0524887 54.48 0.000

.0195871
-.1659907
.6955696
-.0267185
2.756563

108
.9247
.1499
.0597
.3899
.1932
.9839

P ONOOMOO®

.0242105
.0042413
1.072383

.356402
2.962315
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o -
‘I!EF!I N
~ 4
. matlist e(V) I
. transfunc num("w@") den("1-delta*B") , ///
tfcoef("{wo -> -0.08, delta ->0.88 }") ///
tfcov("{{0.0019, 0.0039}, {0.0039, 0.0092}}") ///

ivtype("step")
. svmat r(tf), names(tf) © |
. gen low=tf1l-2*tf2
. gen upp=tfl+2*¥tf2
. gen order = _n - 1 in 1/11
. twoway (rspike upp low order in 2/11) (connected tfl order in 1/11) , legend(off)

order
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w wi(l — B
Yy = woly + 1 AIt—l—CLt:(wo—i— 1 ))It+at~

1—-6B —
114 I + (1-8) |
1-0.8B
| sum
N ——
05
impulse
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i | IRRRRERRERAT

S .

BREATELIRAN: (3R wﬂkqw
decrimdrunk.dta, 1966M1-

l
|
l
|
l
|
g a
1975M12) , ZEE19695E1 BT, |
EERSIA, THEMNAYE @K#F_FBQO N |
TR i
. ; ;
. use decrimdrunk, clear 1966m1 1968m1 1970m1 1972m1 1974m1 1976m1
. gen lnarrest=1ln(arrest) mdate

. tsline lnarrest, tline(1969ml1 1975ml12, lp(dash))
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1
Q.
1 — ¢1B — ¢poB?

In(arrest;) = 0y + wil; + wo Al +

. gen diffx=d.decrim
. titsa lnarrest decrim diffx , xnum("{wl, w2}") xden("{1, 1-delta*B}") enum("1") eden("1l - phil*B - phi2*B~2")

Number of coef = 6 Number of obs = 119

AIC = -3.0761 R-squared = 0.9617

BIC = -2.9360 RSS = 4.7135

HQIC = -3.0192 Root MSE = 0.0417

BG = 3.5434 PierceBox = 3.5124

P(BG) = 0.6168 P(PierceBox) = 0.6215

LjungBox = 3.6776 DW = 1.8838
P(LjungBox) = 0.5967

lnarrest | Coefficient Std. err z P>|z]| [95% conf. interval]

_____________ o e e e e e e e e e e

wl | -1.429592 .0795391 -17.97 0.000 -1.585486 -1.273698

w2 | -.846525 .2096062 -4.04 0.000 -1.257346 -.4357044

delta | .5971083 .19213 3.11 0.002 . 2205405 .9736761

phil | .7420003 .0905779 8.19 ©0.000 .5644709 .9195297

phi2 | -.270768 .093133 -2.91 0.004 -.4533054  -.0882306

const | 7.966084 .03507 227.15 ©0.000 7.897349 8.03482
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. matlist e(V)
. transfunc num("wl*(1-delta*B)+w2") den("1-delta*B"), tfcoef("{wl -> -1.43, w2 ->-0.85, delta->0.6}") tfcov("{{0.0063, -0.0041}, {-0.0041,0.0439}}")
. svmat r(tf), names(tf)

. gen low=tfl-2*tf2
. gen upp=tfl+2*tf2

. gen order = n - 1 in 1/11
. twoway (rspike upp low order in 2/11) //
(connected tfl order in 1/11) , legend(off)

49



SR Ifj sevmaspnanes

FKEEEXTBIEZRAIEND (McCleary et al. 2017, sec 5.4.1) ., (&dE: ausdivorce.dta,
1901-2009) , YRAFNE19755FigFamily Law Act, TOIFFGITELEE,
AF31946-20098A[AIRVEHRIETTAI ™REL, FiTtEBERRITFRRIAY :

1

(1—B)(1— ¢B)

\-

AIt -+ Q.

W9
di — I
worce; = ¢+ wydy + 3B

use ausdivorce, clear
tsline divorce , tline(1975, lp(dash))

I
|
|
|
|
|
I
I
|
S |
8
o
<
8
S
2
e
o
S I
S I
& 1
|
|
|
|
|
|
© T T T T - T
1900 1920 1940 1960 1980
year
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. gen law = year>=1975
. gen diffx=D.law

. titsa divorce

Number of coef

law diffx i

LR B R A
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inrange(year,1946,2009), xnum("{wl, w2}") xden("{1, 1 - delta*B}") enum("1 + th*B") eden("(1 - B)*(1 - phi*B)")

6
.1707
.3731
.2505
.7656
.1696
.8124
.0807

AIC
BIC
HQIC
BG
P(BG)
LjungBox
P(LjungBox)
divorce
wl
w2
delta
th
phi
const

36775
-30034.97
-.3246358
-1.177461

.8362787
7441.81

2885.738
2093.247
.0446525
.0145871
.0766464
255.9174

Number of obs = 64
R-squared 0.9961
RSS = 1.8645e+08
Root MSE = 3214644.3445
PierceBox = 9.0477
P(PierceBox) 0.1072
DW = 1.5872
P>|z]| [95% conf. interval]
0.000 31119.06 42430.95
0.000 -34137.66 -25932.28
0.000 -.4121531 -.2371186
0.000 -1.206051 -1.14887
0.000 .6860545 .986503
0.000 6940.221 7943.399

51



i | T eHERAT

www.uone-tech.cn

d'uE' un

. matlist e(V)
. transfunc num("wl*(1-delta*B)+w2") den("1-delta*B"), tfcoef("{wl ->36775, w2 ->-30034, delta->-0.32}") tfcov("...... ")
. svmat r(tf), names(tf)

. gen low=tfl-2*tf2
. gen upp=tfl+2*tf2
. gen order = n - 1 in 1/11

. twoway (rspike upp low order in 2/11) //
(connected tfl order in 1/11) , legend(off)
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itsafl9¥ &

ZELrER (did)
GRFEFHE (synthetic control)
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1T titsa EEZIEStatafEFE) whereis FOWolframscript.exe,

Z=Wolframscript

X[

e /I1: BiFLiMathematica,

e FI(2: BJhZEIEwolframscript.exe, TEK:
https://www.wolfram.com/wolframscript/ (225 AHS)

b .
ﬁ'% whereis ,

ssc install whereis, replace

SE=#, 1T whereis I§TEWolframscript.exefVE&R, tbal,

whereis wolframscript "C:\Program Files\Wolfram Research\Mathematical\l3.2\wolframscript.exe"
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