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1.가변수모형 1

10주차 1차시 :  R 실습(가변수모형 1)
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1.가변수모형 1

𝐶𝑡 = 𝛼0 + 𝛼1𝐷𝑡 + 𝛽0𝑌𝑡 + 𝛽1𝐷𝑡𝑌𝑡 + 𝑢𝑡

단, 𝐷𝑡 =
1, 𝐼𝑀𝐹위기이전(1995: 1~1997: 4)

0, 𝐼𝑀𝐹위기 1998: 1~2001: 1

IMF위기 이전
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𝐶𝑡 = 𝛼0 + 𝛽0𝑌𝑡 + 𝑢𝑡

𝐶𝑡 = (𝛼0+𝛼1) + (𝛽0+𝛽1)𝑌𝑡 + 𝑢𝑡

(IMF위기)

(IMF위기 이전)

𝐶𝑡 = 𝛼0 + 𝛼1𝐷𝑡 + 𝛽0𝑌𝑡 + 𝛽1𝐷𝑡𝑌𝑡 + 𝑢𝑡

단, 𝐷𝑡 =
1, 𝐼𝑀𝐹위기이전(1995: 1~1997: 4)

0, 𝐼𝑀𝐹위기 1998: 1~2001: 1

(case 3)절편과 기울기의 동시변화를 나타내는 가변수
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𝐶𝑡 = 𝛽0 + 𝛽1𝑌𝑡 + 𝑢𝑡

𝐶𝑡 = 𝛽0 + (𝛽1+𝛽2)𝑌𝑡 + 𝑢𝑡

(IMF위기)

(IMF위기 이전)

(case 2) 기울기의 변화를 나타내는 가변수

𝐶𝑡 = 𝛽0 + 𝛽1𝑌𝑡 + 𝛽2𝐷𝑡𝑌𝑡 + 𝑢𝑡

단, 𝐷𝑡 =
1, 𝐼𝑀𝐹위기이전(1995: 1~1997: 4)

0, 𝐼𝑀𝐹위기 1998: 1~2001: 1
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𝐶𝑡 = 𝛽0 + 𝛽1𝑌𝑡 + 𝑢𝑡

𝐶𝑡 = 𝛽0 + 𝛽2 + 𝛽1𝑌𝑡 + 𝑢𝑡

(IMF위기)

(IMF위기 이전)

𝐶𝑡 = 𝛽0 + 𝛽1𝑌𝑡 + 𝛽2𝐷𝑡 + 𝑢𝑡

단, 𝐷𝑡 =
1, 𝐼𝑀𝐹위기이전(1995: 1~1997: 4)

0, 𝐼𝑀𝐹위기 1998: 1~2001: 1

(case 1) 절편의 변화를 나타내는 가변수
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1.가변수모형 1(b2-ch4-1-rev.R)
(download from http://kanggc.iptime.org/em/em.html)

(계속)

jointHo<-c("d","dy")

linearHypothesis(m3.lm, jointHo)

m4.lm<-lm(c~y, data=data, subset=(d==1))

summary(m4.lm)

m5.lm<-lm(c~y, data=data, subset=(d==0))

summary(m5.lm)

stargazer(m4.lm, m5.lm, type="text", title="Regression Results of separa

te period”)

m1_1.lm<-lm(c~offset(0.5092*y), data=data, subset=(d==0))

summary(m1_1.lm)

m1_2.lm<-lm(c~offset(0.5092*y), data=data, subset=(d==1))

summary(m1_2.lm)

stargazer(m1.lm, m1_1.lm, m1_2.lm, type="text", title="Regression Resul

ts of separate period")

m2_1.lm<-lm(c~y-1, offset=rep(10434,length(c)), data=data, subset=(d

==0))

summary(m2_1.lm)

m2_2.lm<-lm(c~y-1, offset=rep(10434, length(c)), data=data, subset=(

d==1))

summary(m2_2.lm)

stargazer(m2.lm, m2_1.lm, m2_2.lm, type="text", title="Regression Resul

ts of separate period")

library(car)

library(stargazer)

data<-read.table("http://kanggc.iptime.org/book/data/dummy.txt",

header=T)

y<-ts(data$GDP, start=c(1995,1), frequency=4)

c<-ts(data$CONSUME, start=c(1995,1), frequency=4)

n=length(c)

tr=1:n

tr

d.log<-tr <= 12

d.log

d<-as.numeric(d.log)

d

dy<-d*y

(cbind(y,c,d,dy))

m1.lm<-lm(c~d+y)

summary(m1.lm)

m2.lm<-lm(c~y+dy)

summary(m2.lm)

m3.lm<-lm(c~d+y+dy)

summary(m3.lm)

stargazer(m1.lm, m2.lm, m3.lm, type="text", title="Regression Res

ults of using Dummy Variable")


