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1. EL&®IC

HEFELHBEORBESTICBI 20 v Ea— 2 OFATREBE TRELTL
3 &3 CHBPOMR O N ATFOAIC BT HERLL TV S LRI 7 b
T TNy =Y, ars IV IEBRERVIEHESEAILE TV,

COXIBRBIEBVTTE S5 v EBLERT 5L R EEESHTF
HEELTHOE > TV & DIC Imai(2005)" FIMEMR(2004)%, £:(1998)° 75 &
WEEBHMENMER O L S icBbn b, REBOFHELTZNENINLD
SRAMFHLATR S I v ISR E > THR Y — VD r = VRERT 5 T
LT ERBEAETOICHARRESEE SN TV, L ->T, BXINS
Drey iy — DIFEH S L RILEEHLE 1 HNTH D IO BRI % E
R2ENTEIREER > TV S, Ty — VIEEHET PRl & 18- Th
DEMFEHH S L BEBHELOMNEITNTVWALOLRBEHEER XS,

LLBHS Cho OB H - T 30RO RIE TE A= BUAE,
R EZIICE > T 5 & DDREENTICER L H THIFEE LT Cribari-
Neto and Zarkos(1999)™, Racine J. and Hyndman R(2002)®, f# & (2003),
Kawakatsu (2004)® 73 & 1990 ERBFEL LR LN LS LK > TV EN, D
AHCBI IMEEFILEDECE LT bAEBWTH ZON O
REBEOSEFVDRONBOVOPBERO LS bbb, £ I TRETRIIE,
EHOR Ny 5 — VDFEET B R EBENRIEFAMOHEBICES T H
TEERSHABIRAEERT 5 2B ET 5,

ABEOBRELTOLEBY THE, F2H TR REBOEINERZ
SERELOBEFRASY CRERRE, FEOMABMEEET 5, TLTHD
HTRREELZHVEAREBESIFECESE2HTEORTD Computational
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Econometrics” D HEIBIZ 31 5 Linear regression models, Mictoeconometrics % th

DD REG £ % 2 TEEEED FE A THEL L - TV 5,

2. REBOELEMERE LAEEOHKEERA

FFCOHTEREED *%%%E%ﬁﬁbf&é b HEREER
Robert Gentleman, Ross Thara ST & » TR SN 1990 ERPLFLVWRES

EF Wi, TOREE @%ﬁis%%&@ﬁU%m%<SE%:%¢é7
0y 5 ABHNREBOBELLLZMBANE INETD S SEONEEE
DOFERMTHEL 2> TV BY,

Z OB S &H - Th Chambers(2000)" TIH SEBEREFBLOHFEMNS T
075 LAEEOFEBEREERNTVS, JhidlEOBRETIDHET Z &M T
ERVWINETRRIEVRONTVRRER ->TVWE B/ S L45EEbE
A& D, LEkBoT, I TRSEBLOBBRERTIATEREL TV,

K&k1 [S EEHSLUREFNEERRE]

8 banguage (Versioni Version2,Version3,Version4)

§-Plus (Insightfullne)

R Language

1978 1980 1985 1990 1896 2000 2005 (year)

*The S Language and its Implementations % BEICEE K

MEZIEISEEBLUREHBEDEEBEERLLDDTH S, DL LSTFE
F19T6 Bl a7 0 /5 I VI EETHOEVELETT260TH
Bo & D78 Versionl~Versiond EBFTH TN THBE, TDSEEZEZd LI
PAERELTHEINAY 7 b9 278y r — VNS PLUS TH S, TDV 7
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P 2Ty =V 1088 IR INI DO TH VBHHBEELE - T
5o
BB Ay —%y FEREOHEIC LD 1990 FRETEEZEIC S0 S

Lo L
VEEILBOWTHORELBEMMREN, OB Microsoft Windows @
=

e

133@“‘"‘&% KEhWwhwaA vy —y PRECERIN L7053 vy
SEENEHHBE LR DK, FOH0—20 705 IV FEENREET
BB, DA vy—%y VRBIGERS N 705 VIIEREEA T VY —
ZFRD DR TEB AL E LIRS CRRIIRELEY , Z0OBER
ToTrars v ISEEEAERL CHEER! i%iﬁét7 us5 3 vy EENHE
RN ThTD 10EHFT O TL00 L LDy r—VHHELTWE, TR
Kb707 35 vIEEOWETSEL L (1997 Juy)R-0.50 2> 5 (2006-Dec) R-
241" & 10 FER THEICKER Lo R HMEBiThbhTw 5, F/,bsEY
BWTIER, SBERY, HEKRYE, FHERFED 3K CRAN(Comprehensive R
Atchive Network) DL &5 » T3,

bebd, REBO—MMA -7V ) Y= LE->TLR, EETHT,
AYiREt, BERE L Vo tHEARFE OB EB LAV TV IR, B
FEREHSHFORFTEHE VDAV LN TVED » L EEELHB A ST
W3 Z &% Ame Henningsen(2004) FIEFEL TVW5, I TREMREEEH
WIcEEATTICET 2 b0 2L TR 2D EFE LD TAI,

U ru}l NG

®R2 [EEREF|BERAVEEZEAHICEHTIHO]

[7x] [7—~]
Cribari-Neto and Zarkos(1999) 'R:Yet another econometric programming environment |

Pacine and Hyndman(2002)  [Using R to teach econometrics|

Mahmood Arai (2002) ['A brief guide to R for beginners in econometrics

Hamann and Henningsen(2004) [systemfit-simultaneous equation estimation package
for R}

Tony Lancaster(2004) lAn introduction to modern Bayesian econometrics]

Grant Farnsworth(2006) [Econometrics in R}

HEELRE
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BRI 250 %2 - 725D & LT Cribari-Neto, Zarkos(1999) Tl
Monte Catlo example % Speed improvements relative to S-PLUS 7 & AR ZEE L 1z
bOREHEWMVI -7 DTH DY, Jeff Racine and Rob Hyndman(2001) T

BEERRATTTHVWO NGy 7 — VOBE DM % L T Linear regression

19
1

model”, Binary choice models, Selectivity models, Least squates estimation of nonlin-

ear models, Time series”, Maximum likelihood estimation, Programming estimatots,
DHBFD model 2R 7DV 5 3 v VHFITHEBRALILEDTH B, TDf

Bieks 7 = volllEzF- 7 EeRon s & dicBbh i BHEMR & Bis
LEAZRR LI REZBZH VO FELEENICR O - bDTH S

SIcEbN B,

ZnLl%, Mahmood Arai®(2002) “A brief guide to R for beginners in
Economettics”, T, FTEBHESITICHMERERHKE, T-y <2 Ik,
2 %/%%&ﬁﬁh\ TR E TV OMET ARG RER EEM O - TV 5 b
D * Tony Lancaster(2000)™ “An introduction to modern Bayesian econometrics”
T3 Linear Regression Models, Non-linear Regression Models, Observational Data,
Panel Data, Time Series models 78 & ZE Dk » 72 & D TH D, Grant
Farnsworth(2006)% “Econometrics in R” THd Cross Sectional Regression, Special
Regressions, Time Seties Regression 78 L EFEFFFE OB NE LT % -
b DI ERBEMTOFRICERE D T b D BENERIZS 5,

ZOERI BRI OFEEXR & L7 package D DI RFHE O
BARELZEZ NG, COLIRALXA T vy -2 FROLDEFHRELE
UL B OB & & S ieatry —VvoR L, & 577500 BR Sk
SN TEHHBTICE > TV B, ITHETiE User Conference bEIEI LTV 3,
2004 #F, Econometrics DERPID 7" 0 75 LIZ[REL T F - - MEL T &
FeDPEITH S,

2004 FTREENS B 17 o BBRERHERBETHRICE - tWET
H BN

Ame Henningsen(2004) “Microeconomic Analysis with R” Cid, FFI4AHT,
HEESHERNRE LT FVER > 72/% v 7 — ¥V <systemfit:Simultaneous
Equation Estimarion Package>Z%#H3/TL T %,

ooy F=vicBIL Tz Ew (oLs), (WLS), (SUR), (2SLS), (W2SLS),
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#& 3 2004 & User Conference

BEE e
Ame Henningsen [Microeconomic Analysis with R]
Christian Kleiber [Distributions of finite and infinite quadratic forms in RJ
Wai Kwong Cheang [Calculating the autocovariances of fractional ARIMA model]
Syen Knoth [Statistical Process Control and R: A cautious beginning |
Hiroyuki Kawakatsu [metrics: Towards a package for doing econometrics in R

*tiar [User R!2004:Econometrics] # & IcEHERY

(3SLS), (W3SLS) &\ o HED ¥y r— VY EENT VS, Fi, 2006 F
THHERBPHRES LT 5,

—75, Christian Kleiber(2004) “Distributions of finite and infinite quadratic
forms in R” TIdF test, Durbin-Watson test 7% & 2B D » 72/ 7 — V<Imte
st: Testing linear Regression Models> Z#ML T3, 0k, TD/ ¥y r—Y
DEFEIZ D W TIZIRETTHIN 9 50

#F /o, Kawakatsu(2004) “metrics:Towards a package for doing econometrics in
R” Tid, mettcs /¥y 7 — PIZDOWTHIAL TH Y, FOHITIE robust standard
errors, general hypothesis testing, linear instrumental variables estimation, maximum
likelihood estimation of binary instrumental vatiable models, wald.test & & & H{ D
rFTwna,

% DM Wai Kwong Cheang(2004) “Calculating the autocovariances of fractional
ARIMA model”, Sven Knoth(2004) “Statistical Process Control and R:A cautious
beginning” 75 & DEENH B,

% D 2FHK D 2006 F D Fconometrics and Social Science £ 1 5 A 10
frTHONED I 7 v iFFHEGRABREVRAF LZBCE > TV 5, HE
NEEZE LD bDNELTH S, 2004 FiC R L TREHESIRBFR D HE
HOMAMERICH B L iIcBbhn b,

PR R 713 O IR R 72 & O BRI IR Z E C @RI d - 7o hs T
D i % T3 Katarzyna  Kopezewska(2006)  “Geographical benefits in socio-
economics development in post-socialist countties” T IFBRERD [Hek T HRE DO FE
FHIE DA spdep,geoR packages & IWTHH DT 5 & WHREEBR%
MR LIcbDTH -7z,
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£ 4 2006 & User Conference

wiEE |E&ET—~
1 .Arne Henningsen systemfit: A Package to Estimate Simultaneous
and Jeff D.Hamann Equation Systems in R
2.Jeff Racine A Package for Nonparametric Kernel Smoothing
with Mixed Datatypes
3.Yves Croissant Linear models for panel data
4.Christine Choirat,

Paolo Paruolo and Raffaello Seri  GNU Econometric Analysis with R
5.Arne Henningsen and Ott Toomet Microeconomic Analysis with R
6.Achim Zeileis and Giovanni Millo A framework for heteroskedasticity-robust
specification and misspecification” testing

function

for linear models in R

*HAr [User R!12006:Econometrics and Social Science| %A &E ICEHIER®

JeffRacine (2006) “np: A Package for Nonparametric Kemel Smoothing with
Mixed Datatypes” TId/ ¥/¥5 X b 1) o 7 SBALEREGR O RLHIEFETH 5 4 —
FMMEERHE L P > T B, DVETO COWFEEZO T -/cbDE L
Touill - M Q002 [/ vo¥s 4 b Yy 7 Blfg— 5 — 2 VikOMER L EE | 72
EWEBNIOHWETIIA — 2 VHEEATLIEN DI Y FNEEST S
ap Ny F—VEODWVWTDORETH 5,

—75, Christine Choirat, Paolo Paruolo and Raffaello Seri(2006) “GEAR:GNU
Econometric Analysis with R? T34 7 U 7 OHEZEOREEIC L 3
Ecomometrdcs 70 7 5 ABFEMBEZHEN LT OHBORBEEZ BTV S,

% LT, Yves Croissant(2006) “plm: Linear models for panel data” TIl/¥ v
7=V ORBEOMERCRRNL 7w 75 sBROHBEERL TV 5, i,
Yves Giovanni Milo(2007) “Introduction to plm” (FFEBED 7 v 75 L HF % H
W, Model estimation T3 General FGLS models, Hausman-Taylor’s model *°
Tests Tld F tests, Hausman’s test 7§ EZ AL TV 5,

X, Achim Zeileis, Giovanni Millo(2006) “A framewortk for heteroskedasticity-
robust specification and misspecification testing functions for linear models in R”

Tl heteroskedasticity-consistent (HC) 78 & % HLLM T waldtest,coeftest, sandwich, F-
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test ME D= Y FOFBEAZE D P - TV 5,

% D, Seisho Sato “Web Decomp and E-Decomp-Time Serics Analysis using
R” * S.Tsumoto and Y.Tsumoto “Conctruction of Statistical Models for Hospital
Management” &\ - ZBREST ORELEMVR SN B,

Pbo &5 1EFHARE TR, SEERICBET 205, RIS T
5%, ®FNVOMI LRI 2B EGTERAZRILLTEO RE
EEROVIEBRS T FEOWERBROBEBIEAL TOEERICH 5 T ENE
A&,

COFITIREIENS RS2 A VICBEESIT FEOWRE M 2K - 725K
HiTEIOREHOAH Ny 75— VDHEET S REEBLNRICEE DT OME
BEFMIERETTH TS,

3. REFBZRAVWERINFEDNRE

SEORBHEELTENFNCLOCOEBEHEHLL TS5 v itk -
THHFY = D%y o — DRAERLT B T & AT X BB A RO I PR
BENTVE, LEd-T, HEINSD 2y r— YV EHG L IEREES
BEIHONTBONEORERKZEMAS C 0 TE 3/ ERE->TV 5,
AR — VIR S Tl & 75 - TR O M HETES L RFEBINK &
DWEETNTVEOPEHEEL L), bE b IREFONFITEWTHER
TS A RO B 7 — OBIEE L TV 2 b 0 ORE TR EREFEOSH
HeREL>DH BMEENICH B,

FCTHARBRBICBREEODFICBEL Y —VvicEB LSy — v
HarBEEST LI EEHNET 5,

R¥A FTRERENDFNCS 525 - LTHEEEBTH v r—V%
RETEBLLIEH-TVWE, TITERBTRINSOAFIICXAEN T
BRRES B L UL T % Computational Econometrics O FRIE % &2t R
DX HICEEEZ#ED T

3—1 Computational Econometrics 12T
CRAN Task View: Computational Econotettics DOFEF T O F - T nWbda<
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Y EB LUy r— ViEKE S T/R L7 1-1:Linear regression models #° 5 1-9:
Data sets DTHE KA - THEHEEX Y S W TVWE, AT S OIERAS
EIREEOTCBROEV I Y R, SNy r—VICER L TERET-> TH 5,

K% b CRAN Task View: Computational Econometrics

1-1 : Linear regression models

1-2 : Microeconometrics

1-3 : Further regression models

1-4 : Basic time series infrastructure,
1-5 : Time series modeling

1-6 : Matrix manipulations

1-7 : Inequality

1-8 : Structural change

1-9 : Data sets

** [Rip Wikid @ 2007 £F 3 AHAEBE ICEEEK,

TN 5HKS TRE N X I IC Econometrices D FRENIT 12 E { D 3 EHPBIELE
LTVEAAE T2 0f ¢ EBIER & B D15 Liner regression models,
Microeconometrics, Inequality & HUCMCEE T 21T O BO T EwmBICEL T H
TEEEZED TV I ELET B, ZDDMOFHIHICEE L THOERICHESD C
LET 5B,

3—1—1 \Linear regression models (CBEL T
C D Linear regression models DI THEH > TVE Ny =V TRHETOEG

CRENLEDOBELET 5,

%6 Linear regression models [CHIFTBRRMGTNy r—o

Package Title

Imtest Testing Linear Regression Models

car Companion to Applied Regression
sandwich Robust Covariance Matrix Estimators

*EEERIC XL B0
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VUED 3O EF /ety 5 — Y TEWVT NS Regression Models DS
BIIRER S £ 75 > TV B 700 & & TREFAT, IERIERNE S, —RILEREE
FUERY LB E OBIREEZET 5,

—fic 7 — 5 e SEh NI T — 5 ROBRORAABIE TEBE L b0 %
EFNERPINLDEF VL

y=/f(x)

TERREEING & Y BPALKETIEN, [(X)ics i 2 X I BHHEEKR TN
%o

DX DI x AR E BT Y HEREE A NIAT 5 €7 ViR
BIGEAHT EFEN 5, 0O 1 > oR&BERAT, EROES%
HoUgafr LREN 5,
PUTEFLTERLILEDTH B,

y=a+px:(1)
V=0 + 0%+, +0€nxn:(2)

L LEhs, —BRIZERSMTETHI R, e v B8 £2HV3
BEVPLZVB N ORIEE TV TR TE VMBI EE T 5 F4E b 4
T35, COXIBWREEF LV TEHEPATERLOHRZICHE L T TN 3 EIRS
Hrid—MR IR ER S SN G, CONRBEEE S VIcHIbTE 5 &
5 WA LRI TT S Fik, IHREORK A S TED 505, (5,
SEHEAL, BIREFN, Za—2 0%y VT2, BT PR EOFENTE
9 3,

K7 RKRMGERERRFE

Ba%K HeE
nls R ERET L
smooth.spline EALA T T A T I
lowess b T Y
gam —fibinkET

FREEERIZED LD

—k, EFNVOERELEHT B E—RIHIERROIT R ESEE LA
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KRS REER T T3, INSDRERMRED LHEERAGEEALD
MG T~ 2t s ¥, EREOBRREREEF VERRICBAS LD
RS /e & T B—ALERIE € 7V (Generalized Linear Model:B8%§ glm) &
HEN2b0TH B,

COEFNVIEE

n=px+06x+ . +B,x,

LERDT, TOBEX L =0 O, FHZTOREDLY DHHITEEER
EER O
LOYDOFHIROXH B TEESNS,

fyo;ﬂ,go):exp[g{ywt)—yw))}w(y,(p)}

il qo(scaleparameter),A FHEZOhIEAERT, U=YORETHD
YORFIE f, @ LHKESNTRES NS,
NS0T F NG gim BEAL COBIOHIETE 3 REMABSHE L
TH v =5 Efgamma), 71 75T EHEwebul) L ERELET B,
PIE® X515 regression model 12 B Y 2 FICHRTEBIE TR > TV 5 Dty
= V<lmtest>ThH b, TNODOHITIIREBEEE LTHRS TR L%
LHIcbDTH B,

%8 XL regresion model test

Bk TR
dwtest; Durbin-Watson Test
bdtest: Breusch-Pagan Test
gqtest: Goldfeld-Quandt Test
harvtest: Harvey-Collier Test
hmctest: Harrison-McCabe test
resettest: RESET test

SEEERICLD b

(¢

NS OKEERERN S HEREFOEBER CH H & & TIHFEMOFI
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BLTRERTANINSGDI2 Y FRREEFZHVEREMIETS>ED
BARHEL >THED INSDEREHAVT Yy ¥ — VEROEELATFE,
ISER T SIS 2 a 7S EEZL LS,

IS ORENEEIEKTH % Durbin-Watson Test KBV TIRREN B O &
U T Hisamatsu, H.andK.Mackawa(1994) 75 & O EEREIEET 5,

T COMBARICIE T — 2 KBRS OB HEAES B, TOHTTF 5%
Oy bLAEBDOBH THE, ZOLIBIIBACSHOT — & 24 - 1B
HHETIOOREUBHESA LI,

—H, IS oEEA R E S SICAEYR BT 2BE O E R - b D
LT

{The car Package: Title Companion to Applied Regression]™
PEAET B,

DNy =V TRIA MAEO LS IBHEERANTRAVLhE LS
TV FBEREZNTVE, ZOAREE LD OOBRET TH L, HFHEL
TRT7AYAAhFFEfLET 2EEOAOERE, BEEE HEBRBA
RETE), MIREE, SOISHERZOSHTHV O AKEBO T - 5K
UEIMICHERE SN ATy Davy F, HREBELSHEREFICE
JARBERLR I Y FBEFELTOIONEHMTH 5,

BAEBOSOBEDO 7 — 5 OPREBLUF -y 2V ROFEFL LS
EFNTVRVWASERODHPEOISHINFRE LTEEILL 3 bOBESRERLT
HrHicBEbns,

[The sandwich Package: Robust Covariance Matrix Estimators]®

REREVF 21T 5 BRic B b1 B R/ I LI & 2 HEE DA % R
TRERYBOITEN AN FMAFTH L, Oy F—ITRERIOD/NR M
o awy FREELZENS B bDTH S, DUTRTICE LD LORERR
aw v FTH 5,

TDNy =V 0aRy FEF - X EL T Zeileis A2004) @ HC
(heteroskedasticity consisitent), HAC (heteroskedasticity and autocotrelation consis-
tent) P Zeileis(2006) © Covariance matrix estimators & & A2 H O K - 72 & D B3
HFHES 5,

HPETER C ONFORRLRE L PR ONTONE < BESHIC
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xR0 KEH the car package #1735 R topics documented B35 H D

BE%% HhE
Anova HRAL - —WACRRTL S 7 NV D Sy W AT 3%
Ask SR ORER OB
Av.plots Added-Varisble plots

Box.cox.powers
Box.cox
Box.cox.var
Car-internal
Ceres. Plots
Contrasts
Durbin.watson
Ellipses

Heem

Linear. Hypothesis
Logit

n.bins

ncv.test
Outlier.test
Panel.car
qq.plot

Quartet

Recode
Scatterplot.matrix
Scatterplot
spread.level.plot

SBEBERM Ry 7 2 ay s AEH
Box— Cox BH#IR

Box-Cox EHED T DIEREER

PR car BH%K

BT T — R0 Ceres D72y b HHEL
KRR T 27 DO

=D A OARBIZ DWW T, —f&{E  Durbin-Watson #E
F&M,7— 2 ke (S HEME
SR — B BATE
REUR IR E

oy hAEH
ERFSTLDEDE
BESH—EIETIRE
Bonferroni #MUET A b
RENVEEIERET 0y b
q-q7m b
AODEFT—F &y b
EHOFa—F

< bV v 7 AOEAR

> Ee)-3 - ¥ii)

Spread-Level Plots

* [Rjp Wikil o 2007 ﬁﬁ 3 AREEBEIEERR,
B 2 M CHE DT > TV ES BN L, LhLEAD D
DHEIIFE T > 1 FREQEIEBENHE IO EEbN S,
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£ 10 KFH% sandwich Package [Z#17% R topics documented ICB8T 246D

B g
Investment: US Investment Data
NaweyWest: Newey-West HAC Covariance Matrix Estimation
PublicSchools: US Expenditures for Public Schools
Bread: Bread for Sandwiches
Estfun Extract Empirical Estimating Functions
Isoacf Isotonic Autocorrelation Function
Kweights Kernel Weights
Meat A Simple Meat Mnatrix Estimator
Sandwich Making Sandwiches with Bread and Meat
veovHAC oskedasticity and Autocorrelation Consistent (HAC) Covariance
Matrix Estimation
veovHC Heteroskedasticity-Consistent Covariance Matrix Estimation
veovOPG Outer Product of Gradients Covariance Matrix Estimation
weightsAndrews Kernel-based HAC Covariance Matrix Estimation
weightsLumley Weighted Empirical Adaptive Variance Estimation

* PRijp Wiki] #BEIZEZER,

1 Money Demand Data : plot{moneydemand)iZ & Y EEFRR

moneydemand

100
£5 &0 55 &0

R

Rl
I}
T

.
S

log¥p

Y
4
T
3,
k.,
o
-
Rm
34
e
=,
—_—
=
=

Rs

| ‘r‘yf\/j
- | A
[
“’ @ : ,-4"\"] N

f| ﬁ[ | o | | S Iy
AL 7 " } I.‘ LAY
bl n |'I I \ )'J (=% N f !

e ‘\u\ Wl Y, R \m{ ™ ~ |

1 R v L
.y = ‘ 1
1 C."ZD 1 ‘9‘-"0 E;D 1 E\:SEI 1 EI:JEI 19'20 1 Q‘QCI A QIED
Time Time

* A multivariate yearly time series from 1879 to 1974 with variables
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3—1—2 Microeconometrics MBS L T
CDIZuxa/ XY o7 RO TIR, Sy r— Y TRETFOE 11 IR
ENLLOBEHET S,

% 11 Microeconometrics [CEH 1T BB L/ w or—

Package Title

Pscl Political Science Computational Laboratory
Zicounts Counts data models
Bivpois Bivariate Poisson Models Using The EM Algorithm
Survival Survival analysis, including penalised likelihood
micEcon Microeconomics
bayesm Bayesian Inference for Marketing/Micro-econometrics
reldist Relative Distribution Methods

SEZERRIC L Db

TCTHD B ey & — O OPTIE N X SINER BN TS
WEPBAWITON TV S T F AT S <bayesm>® GLM, Poisson model,
hurdle model 7% & % ] 9 <pscl>* Bivarizte Poisson Model 78 & %1% 5 <bivpois>,
F/c, BIED - dbA (1997) BH -k (2003), ZH (2006) 75 ELFEHBHE
THEHARLTORNTORH A NVGH OB ER S <Survival>
Distribution Methods DBIEZ K 9 <reldist>78 EFFHT 5, T D L 5 ICEHER
DR ER » T 2N BEREET 5 P EE ST EE O & OBIfR 2
WXy =P L LT <micEcon> T 50 KA Tld & ORBEITER O FHIE
2 > TV B <micBcon>%FRICE SICEEEZHED TV,

<micEcon> TRV K » T BBAEHT 60 EFE L T BB Z DT d4FIC
BB L DREEMSRVBERER D L E Lo bong 12 Th 5,

DNy — ORI E L TRICERITICBIER OV b D & LT Almost
Tdeal Demand System( Ll F AIDS & #79°) Bl 3 2 & © % Symmetric
Normalized Quadratic(LLF (SNQ &#397) ICBE T 2 & DA HULITE » TV 5
LI EbN G, HiebhAEIBOWTRHE D IO 5DNTREAICRITDA

EH TV,
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%12 <micEcon: Microeconomics> I 17 3R RIE

% e
aidsEst() Etimation of the Almost Ideal Demand System(AIDS)
probit() Probit binary choice models
sngProfitShadowPrices() Shadow Prices of a SNQ profit function
tobit2() function to calculate Heckman-type selection models
translogCale() Calculate dependent variable of a translog function
quadFuncEst() Estimate a quadratic function
linearPredictors() Calculates linear predictors for different models
maxLik( Maximum likelihood estimation

* [Rjp Wiki] @ 20074 3 B BEEBEICEEER

3—1—2—1 Almost ldeal Demand System(AIDSIZBEL T

AIDS B8 L Tl Matsuda,T., (2007), Matsuda,, T.,(20062b) 75 EITFEICE B
FTHEFENITONTETEBY, 00 2HVTOBEOMAR & L
T Oleksandr  Movshuk(2001) 12 & % “Medium-Term Estimation of the Almost
Ideal Demand System in Japan” 7§ 3:‘@5%%%%575%&3‘50

Almost Ideal Demand System & & CL.A Attfield (2004) ¢ IFAZHERY 7S AIDM 13

Wpjp = Clo; + 2711 Inp, +ln(xht /Pf*)Bf

a)hjt :the budget share for good j at time t for household h, xht :pethousehold total income, pir:price of

. *
commodity I at time [, ]nP; :Stone’s price index

EFEFRLTEBD, F 72 RPuenpaton(2006) Tid
2

w, =q, +Zyy Inp,+Bin —G;)

W; I houschold budget share of the i goods, m: household expenditure of all goods in the demand system

P; is the price of good j , p:N-vector of prices, Ina(p) is a price index which is defined as:

na(p)= a0+Za Inp, +— ZZ;/U Inp,Inp,

11]1

¢ & Quadratic Almost Ideal Demand System (QUAIDS) F 72id Almost Idea
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Quadratic Logarithmic Demand System 78 & FICEI L 72 & 5 v Q2 HLS
BHE SN TV IBAPELARON0PEHTH L L cEbh 3,

Ty r—vicEdEns ADS KBEdT 2REBEMNBT SO LHY BT F
LHEDOBERIZTH B,

£ 13 AIDS [CEEET ZHRMLBIHIZOINT

B BB
aidsBestAO Find’best’ Value for alpha 0 in the AIDS
aidsCalc Sharers and Quantities of the Almost Ideal Demand System
aidsEla Elasticities of the AIDS model
aidsEst Estimation of the Almost Ideal Demand System(AIDS)
aidsPx Price Index for the AIDS
aidsTestConsist Consistency Test of the AIDS

YEEERICL DD

7 13 T3 AIDS OEBM I H T B T 25 EICET 2B TH 2 054
IZ Price Index D & I IZAHRICET 2RBEIEEEL DO LS IKEERT 201
FODHHERPBRKEL B 5720 D AIDS FEFMERIIMBRbN S &I
Ebnd, ZOLICEESMTICBVTAIDS AV 5N 3 B—HHEY 1 1
BicEEMrEETcHVWOR S €570 E LT Symmetric Normalized Quadratic
(SNQ) profit functon BV BN 5, LI SNQ

Profit function (CEH LT <,

3-1-2-2 The Symmetric Normalizaed Quadratic(SNQ)profit function
CEALT

T TR SNQ ORI T 5 b o duc D EIF ST ad b &
b & Fleexibility BB A ER L TV 5, £ D7 SNQ cost function % F L
BB E s G AEERR S LTk 2 EIAT R E S EFEET B, S TR
PRI ZEH VT Wty 7 — YBAKIC 7 - TV 5 O THIBERIE & H W 7
SNQ profit function 2ZZE L T\ <,

—f#%1Z The Symmetric Normalizaed Quadratic(SNQ) DFIIBI D EFK LI T
DEIRENTV RS
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(p,z)= Zaw XY Bypp,+ Y S 6p,z, 40 wZZ%f

=1 j=1 i=l j=1 i=l j=1

with 77 =profit, p, =netput prices,
Z, =quantities of fixed inputs, @ = Z . Hi p, = price index for normalization,
i= i
Hi =weights of prices for normalization, a,.ﬁij’and;/ij = and cocfficients to be estimated.

The netput equation(out supply in input demand) can be obtained by Hotelling’s Lemma (67r/ ap,)

X =0+ta Zﬂypj_*ea) 2Z;ﬂjkpjpk+zajzj+29121;7ij;21:
J= J=1 K=

L LEAs, LEEOERTHRESZ LVEENELNLVIEEIERERS
Ntz T H Z L Diewert and Wales(1987), Diewert and Wales(1992),
Kohli(1993) &I Ron 3 L5 icBOBETO TRETVIIEO SR
fToTWV5, 2O (SNQ) EBWTHLTORMBEKIcHBE LT r 75 43H
FlAERL TV B,

THbLB,

n

(p,z)= Zap,+ @ ZZ/?,,ppﬁZZcijp,Zﬁr PPN LTI
=1 j=1 =l j=1 I]]:lk:1
The netput equations are now:

m m
ZZV k% %k

j=1 K-1

"“H"IZ:BUPJ ——Ha) Zzﬂﬂcl’/pﬁz ;T

Jj=1 K=l

N | —

ERLTWV B,
D SNQ IicBH#ET 2RFMBEEBERY LFE LD bDNE 4 TH B,

£ 14 SNQICEEETAIKEBHNGCEHIIONT

BE%X HRE
predict.sngProfitEst Predictions from an SNQ profit function
print.sngProfitEst Print output of estimated SNQ profit function
residuals.sngProfitEst Residuals of an SNQ profit function

snqProfitCalc Calculations with the SNQ Profit function
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snqProfitEla Price Elasticities of SNQ Probit function

snqProfitEst Estimation of a SNQ Profit function

snqProfitFixEla Fixed Factor Elasticities of SNQ Profit function
snqProfitHessian SNQ profit functionIHeséian matrix
sngqProfitHessianDeriv SNQ profit function: Derivatives of the Hessian

sngProfitlmposeConvexity Imposing Convexity on a SNQ Profit function

snqProfitShadowPrices Shadow Prices of a SNQ Profit function

snqProfitWeights SNQ profit function: Weights of prices for normalization
FEEMERIZ LSO

o LEETREN SNQ iBIEL T (anProﬁtEla: Price Elasticities of
SNQ Profit function) Tld MEBEAMEZLI T O LI IEEL TV 5,

aq;
”=qi ___aqix_l
! ai oP, g
P

J
Thus,e.g, E; =0.5 means that if the price of netput iC P].) increase by 1%, the quantity of netput will

increase by 0.5%.

I EELL U T (sngProfitFixEla: Fixed Factor Elasticities of SNQ Profit functi
on) T F fixed factor elasticity TELITO X S ITEFHKE LTV 3,

R R z .
El“ — qz —_ aql > _J
4 6Zj oz, gq,

J

=

us,c.g. L = U0 means that 1 (< uarmty Or fi1xe ﬂCtOI) J mcreases by 0, the uanuty of netput
Th gEU 0.5 hat if the quantity of fixed i) ; by 1%, the quantity of netp

@) will increase by 0.5%
ZOMSQNEEED a2 v FELTHEAMB) L ETEAVWSNTWLS
(anProﬁtShadow Prices: Shadow Prices of a SNQ Profit function) '@(anProﬁt\W

eights:SNQ Profit function: Weights of prices for normalization) 7% & Diewrt and
Wales (1992) Z A L 72
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1.0
X\ P ~* .
91‘ = - Defining the scaled netput quantities as X & — & 2 *D;
0
xi pi
i=1
15 EDBES B o

3—1—3 Inequality ICBEL T

Inequality P Task I3 <ineq:Measuring inequality, concentration and povetty >’V
T VWREET Bo T D<ineq> BAFEEENE LUCERO RE/LIZBEY 2
o — vy iR R REAPEREBERRE S E 2519 6 7 < v FOBFE
T 5,

RO BETREFFONESHEIENROFH RGO REL Bl 55T
AcBVWTHV SN BGHEME < B 1976), MM « FiA « iR Q005), REE
(2006) THRLIZZ D IchPBEICBT 3 0SB OREERIMES:, 5
BEY, FARREEEREZHOBBIEEL TV 5,

CDNy r =V TIERENGEKE LTLUTREI KEL DDA £
Fontuwsa,

INSWY EFenicd VTN GEEAMT TR L LTEERL SOPEH
FELTWS,

% 15 <ineq: Measuring inequality, concentration and povery>|CB T 3 &M 4B

BE% BERE
conc() Concentration Measures
Tlocos() Income Metadata from Ilocos, Philippines
Ineq() Inequality Measures
Lc.mehran() Mehran Bounds For Lorenz Curves
Le () Lorenz Curve
Major() Majorization
Pen() Pen’s Parade
Plot.Lc() Plot Lorenz Curve
Plot.theorLe () Plot Theoretical Lorenz Curves
Pov() Poverty Measures
theorLe() Theoretical Lorenz Curves

*[Rjp Wikil o 2007 4F 3 ABEER BBITEEER
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TITRINSDOEEDOT TS <Plottheorle: Plot Theoretical Lorenz Curves>
BEHLUEAEZRLTOELVEE D,

FHIO L B0 0 — Loy i L) R SRR f(x) BRI FG)
ERHVCERRT 2 EUTOLIBRATERTEL LN TE S,

X(F) F
jﬁ@ﬁh JAF%F
Lc)y=== 0

jﬁ&ﬁx—}ﬂFﬁF

-0

f#2 L, x(F) R RREAHRI F(x) omBats £,

o DXESEIHENELE 10 RO 7 -9 TEATAHLEE
Trur5 v sTiR

x<-c(xl~x10)

n<-c(nl~n10)

Lemin<-Le. (x,n=n)

Le.max<-Lc.mehtan(x,,n)

Plot (Lc.min)

Lines (Lcmax,col=3)

fines (Lclognorm,parameter=0.85)

lines (Lc.dagum,parameter=c(3.4,2.6))

Iho0o7ars I vsta—rvy yiliiRY plot SNDHK 2 TH %,

T TRMOLEMEE—F E LT Lelognorm,parameter D & %2 LS H 7z o —
Ly Y IO plot A ERES 10 bDTH B,

p (0.003~312) DEfticE bied v —v v vliREOEARI b DT
b s,

p DEDR/NMES 0.003 TIRIZITEMREL RSN TREN 312 TE3ET
KERESNHBRBREN TV B,



BEEHOIEESTFEOBE 61

X2 o—LYvYRBRILEETS 799 X4k

Laorenz curve

Lip

04 —

0.2

*EEERICL D 6D

PEDE St REFFBLH VGG, COTICH b @/RKEOEHN %
FIHTEDT 57 4 v JABREENCOT 07 5 VI EEORKROBHTHD
N YIavrv—va vaihoiER BEEHROFBELE S vEYTF—va v
DR ER S REENESDOEL L I,

4. ¥ERE

ARTRE7ar 53 v EERKEHLZOTTORBESITICEEEST 55
FLEN R BIER 7L &2 PN BEREIT - 12,

EFEDHEBE TRER S v 75 s OREMEETVCEEEB I -1,
Fi T OB 2R GEIERIC & b £ 02 h oW FREO M Lh
EITLTVE X2 cEBbn 3,

—H, 7005y IREEREIMFEOBEBE, L EPROA-T VY —
RFRD 12D I OO Tk, £ T O BTN O B)n OB 53 sk
HAEETH 5,

SEORY B BB TFERwbIE regression model D EHEN] 72 ET43IC
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BEENIBRIIBEALLE -2 b D TH - e BSHED ITEM ST ERESNE
% model PEHEFET 20bFETH L, L LA IRSEMFTEAR
WAETS model b—REHD L O ICEb N2 b THRANICIARE T b
7 model WEBECL > TV B OB VLS ICEbLNS,

—7, KT CTRENL mode ZH 0 LR MENEIEOZER I
EEFESTVEWEROERTIIINDS D model % 1\ 7 EIEBFZL BT
KBLTHN A ENTER LT, ThORESBOFELLTBELL,
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