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1.2.3 Within-group &3

£: Within-groupO|2t & L=017f?

-

H: 543 i 2 o] R0z I=XE2] 1 (“group”) W (“within”).
8 Within-group (WG) =X0|2t 2210|0, Stata WY O{=?
£ 7} i 2 within-group deviations (yi; — i, xiy — %) = J-3F & ©] within-group
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o
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=1 0[2{eh ANt AHO| & XS5t7| 2IsiAM = oftHet Z2210] 2HEE|0{0F 5h=7F?

B 9 x17t o] AAA = o|3 NA L S=(N) 7} Aof st

2: ¢, 0fl O[4I QU7 AP AFEIO| YOT EEQXIS O 78 o7k
g Nol 27 vee(r) §HS AGFHE Feiig BEOA G, No| F4 g

A9, W o] AHA o] HAte] QUL ro] AHAL iidolW FAH White

,(]3,
FE 22 (Stataol| A areg®} vee(r) 23 E AREoH H. T Ap7|Ado] ARt
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Mz

AR QY 4= 91 61 Stock and Watson (2008, Econometrica 76, 155-174) ] "

S~
op

2 NO| 224 g, ol O|ZLH0|Lt XtV &&0] AS™ HELX}IE 0E

B g0 ro] 23 A7 Ako] ZASIL No| o GLSO) WS Hua 4 o
5. 220 AR(1) A7|AFto] ZAfstth= 71 o] 9t Bhargava, Franzini, and
Narendranathan (1982, Review of Economic Studies) 2] W}HS AFE-S 4~ 312 (Stata
9] xtregar). Greenaway-McGrevy, Han and Sul (2014, Advances in Econometrics)<-

X-differencing (HPS, 2011, 2014) ©] ¥FH-S o]-&5}o] BFN (1982) 2] H< AR(p)
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2 BB, No| BT T71 2 A Ak 714 sfol A 1y 2xs} v wal

HFH = Q1S (C. Hansen, 2007, Journal of Econometrics).

D EEQX AL A AAR dte| EX7L S48 E2ICt AAIEYES AEch= Yr2?

Ho

B (1) Wooldridge ©] 5jd w3}tA of v} HFH-S Drukker (2003, Testing for serial
correlation in linear panel-data models, Stata Journal) 7} Stata &2 =532, o]
Z-2 “serial correlation” 7 %] o] o}y g} “serial correlation + homoskedasticity” 74 4
(“white noise 7 ”) Y. White noise A o= T2 AEE 2. (ii) =43t serial
correlation A Q] WMHEE Qo No| & AL Q35}aL random walk o] 7171

o Aol W5 (Zh2el 712387 Hw).

1.3 Random effects2} fixed effects

2: ao|E 1} (random effects) 2F 18 &1} (fixed effects) 2t?

B ool v =u+e A W, o] F A Bk 7k ol me AU Yt
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4
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2: JNE St o|S1to|™ ot FHZFS0| consistentstl, ZHHE S 07t 1 S 00|

€ ARa} Qelateld 9ol Al olobr| @ BE FHEo] consistent et
A ETE T EIO| W 919 WG FHF, 14X (FD) #74 % [Stata G o] &=

reg d.(y x1 x2), vce(cl id)]5©| consistent3}T},

& N80 0¥ SURIX| Aol uelk| AEsH= W 2?
th U AR E = v e WG A4} RE FGLS 348 ¥ 18l= Hausman 2]

HFtHo|t} (hausman fe re, sigma). ©] WS RE FGLS7} A A FGLS©]7] 93
a3t 7Hg o] SEE ofofut Bl AR otk g 7} o] &AM o] A Ab7 A
o] Qlol= Bt HAME SRl X; & 23HA]7]aL POLSY RE FGLSE 519 X;
o th3te] robust?t HAHS sh= o]tk (Wooldridge oi'd w7}HA)).
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2 2
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2} uncorrelated 2= 2742 (EASH WA 0 7) o] &351= Ao, A]AEIGMM

-
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£ Stata WHO=?

B xtabond®} xtdpdsys, @x}&o] io}rofl AA o] BAIAY 4= OB F vee(r)
HE g0 FelaE REOAT FIHES T

£: Stata Y00l “one step” 0|2t 2o 2|O|5H=7}?

B g 7l IDE= 714 SloAs 13 A0 2% efficientdt =4 2 (xtabond 2]

7d--olwk i, xtdpdsys®| 7%-$-oll= suboptimal)& -8+ 4= Qltt, “One step” o]t

o] ZA e ofn|gict

2: 72 FHHS2 GMM22AM EFst MEX S (moment conditions) 0| S&FEICH=

74 S HIZ L2 Bt Ol HEXAUSO0| SFEI=X| OfEH AEL = AU=7P?

250 BE SEZHGE Ho|BE ARHL J|ZaTte A Byl R

£ Arellano and Bond (1991) 734 (estat abond). ©] AAL x}E3st @ 23k (Ag;)
of AlAFdHo] Sl At AolBRE, g ol AAGdTo] FIttH Agy = 14
A A EAdEE 7HA oF 3FaL(Order = 19| A= 712}), 24| o]/4Fe] AlA S48 224

Fofof Feh(2 o] A4k order 7] 2F5HA] 912,
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: FEEOIE =0 WG FHE) 0| consistentSHCHH &IEHH MEtS N2{gt EEQR=

O{EAH Alttsk=7F?

Mo

©: o] ZHA oo JUUAZ 1YY T io] BAA BRE T8 F 1] AH
A stationary3FeH= 714 ol A Newey-Weste] W at f-AFHAl Aele 4 Sich

(Vogelsang 2012, Driscoll and Kraay 1998). o] Wl o] 2-&3sle{™ T 7} #of gt}

B 2SO |5tz QIS

o

SHIsts YH2?

od .

Ho
olor
rr

B T 71x] v o] AFR-E Tl (i) “Spatial” approach, (ii) “Factor” approach.
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3.1 Spatial approach

&: “Spatial” approach0f| Clist0] EC XtM|S| AHTHTIH?

By AR SRl ¥ wijyi B E3AI 71T (spatial lag model). o714 w;j &=
= dEA Q1o (“economic distance”, 9| & 50| =4S vl5= = 7= flat$l
FEAE F), B oA X jwip = 1otk 7P ZHERE S xiy OF ¥ jsiwijxe

S T HSE ARRSlo] 24 (9|E 59¢] 2SLS, Kelegjian and Prucha 2001) 3= A
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B Xy O S AASEEE 7100 yie & yj &) FwARS HE(FRF)A; 24 00]

oFd 4 L& yuol A3 WL Aol 7 FHE7] ujol] wagsitk &

£: Factor D2 &ttH MItS DHESISHE HIoIA D AFREET1?

g a9 gtk SRR Y7t Aol 4k e, 5715l 2wy
5 BEEA e S40)T K o)d BEEA 3 assel 14 4 At
(application 5] tfj3}A+= Bai, 2009, Econometrica, p. 1233 Zx).

= o FYYHE?

B : (i) Pesaran (2006)> WHE9] ZF A o HH4ES $SH 718t &

Ak WS ARSI AE. (i) Bai (2009)= XL (v — A/F — X B)* & | &8eh=
LS whof tfslo] B3RS (LSS -3 $]3l iterated least squares S ©]-&-5}H,

B 1 (i) Pesaran (2006) o] W o] 25317 YA = F 7T 5 <F

3= 4= gJojoF 3 (ii) Iterated least squares =4 552 QHEA O 72 (o] B AL 7] A¢

Ol(

W 27 X)) Bx7t BaFEo] 9lon, Bai (2009) 7} Wk
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£ No| 1A% 3 T7F & Z-$ Breusch and Pagan (1980) 2] H'H-& AF&-3 4= 91-&

(Stata®] xttest2 H& Z=x). o] FHL ﬁ%«] 3tS- 0|85 No|] & 79, Pesaran,

’
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Ullan and Yamagata (2008, Econometrics Journal) 7} ﬁizj =& AA3) Ztssted &
5= WS A 0o1519)-S. Pesaran (2004, “General diagnostic tests for cross section

dependence in panels”)-2 p;j & AH8-dt= WS ALY S,

4 |2 T
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M v O 2 = Manski (1987) &) maximum score estimation, Horowitz (1992) 2]
smoothed MSE, Lee (1999) 5- e Truncated and censored regressions: Pairwise trimmed
least-squares, LAD (Honoré 1992) e Count data: Poisson CMLE e Nonnegative data:

Gamma CMLE. 5%

5.3 Pooled estimation

£: Pooled estimation?| 0| E EM?

By =1 +XB+vi>0)0]3L vy ~N(0,1)0]2taL Stc}, WA X; @} vy 7} A2
=golgtH (u; 71 Aeadt) o]g A 7l Mol Kt
=: 29| of|o[A ' poolsto] FHel = HE2TF?

B “Pooled” WL X; o vy 7h AR ERO|IL vy ~ N(0,1) 0] 2H= 7P o] &

Shok, oy offl WASk= AlAIE A2 A o2 FAst=t e M,
£: 0] pooled estimation2 2US 5tX| L=7t?

B @) w7k X o 4 A ket (2, Ul 2ol
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B X5 9ol 2T YA (B, X, Xir & B AEHsE 571 pooled
RE 7% (Chamberlain @] ®H). FEf4 2 4 o= 13 (Wooldridge

é
ok wakA 22, Example 15.6: Dynamic Women’s LFP Equation).
= #HEHe=?

By S x10 2 v ol diske] 3]sk olduh-gE ot &8k k5 $H o
FZFA]AH RE 45 3ot

2: Stata ZE=?

g oot gt

xtset id year

by id: egen xlbar = mean(x1)

mean (x2)

by id: egen x2bar
xtprobit y x1 x2 xlbar x2bar, re

D SHIH 22 oEA M2[5h=7)?

Ho

B Wooldridge (2010, tf&-l w3}tA]) = ©]4}e] Chamberlain @] ¥H o] F=7}3}
R0 yio 7HAl ERFAIA RE 4= b= 25 Alkgte (o © Wooldridge, 2010,

Example 15.6).

Section 5/ Page 20/20



