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A. IRIEHE
| HER

o WKL 2025F8H46H(3K), EEE
o« BRUE: 20255888108 3K), EEE
o 1BNHE: 2025 8H 12-14H 3K), Kinx

| ZHE

o BHE: 2025F 8 B 4-14H
o Bl MEEERE + [N
o ERHH: EEXE WIRBR) || KRS (183H)
o PDFiB#: https://file.lianxh.cn/KC/lianxh_PX.pdf, S EAFIFUSER
o IBIEETT: https://www.lianxh.cn/PX.html ({EERZERFIIRP)
o Note: Y&, ENABRESFHISEIL ZERLM.
o IBBHEEE: https://www.wjx.top/vm/tC1IUWC.aspxi

BENEUBEE : https://www.wix.top/vm/eCkXO8U.aspx#
ElsfiZEHE: ST 30 XEIY

- MM sBTH-985H (30XK)
- B sH11H-9B9H (30X)
« IEXHE: sH15H-9813H (30X)
. ZHIES:

o MIB+EHK: sH11H-1089H, #HiteoX;

o /1L : 8H7H-8811H (5K) , 8H15H-1088H (55X) , Hit60X;
o BH/HEX: 88 15H-10813H, HiteoX;

o 2EM: sH15H-11H12H, #itoX.
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https://file.lianxh.cn/KC/lianxh_PX.pdf
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B. {ZiRIME

EEE, ARRBAFEFFEL, PUXFIREZRAIZUE, 1430, 27 China Economic Review,
Energy Economics, Stata Journal, &5z, BEHR. £FF(ET). SR, FIHAREHTIAFRICK 70
S, BEIE5EAK Panel VAR, Panel Threshold, Two-tier Stochastic Frontier Z5i 12188 Stata SCIFER, FHRES
SRR, W lianxh , ihelp , sftt, winsor2 , xtbalance , bdiff , getiref &, EEEEIT
H\—BfMRSEFIHFITERSLE, FHRT E=2-18% , E=Z2H117F FEE, BEEMEANRS (EZ£&, ID:
lianxh_cn) 5E=HEX 1300 R, FFEAFHEEE 3000 HAR,

Knm, EEREBEIFER (MIT) L, IMHIAFZEFEEFEATARR, BTESIN. TENEEFEN
MSCUEAZY, CHEKERENSHSSZINERESNEFFE. AREFRZE, REEFFE. HhEFFEMRAoR
. TRERILIE International Economic Review (IER), Journal of European Economic Association (JEEA), Journal of
Public Economics (JPubE), Journal of Development Economics (JDE, 2 &%), Journal of Urban Economics (JUE) Z&£& I

U TRREAT,

C.1FIE1S56
AR B G aE:
RHE

o TURNFHR: 1R Stata §1 Python FYE AR,

o MRATHR: FHRAI, FRALUET =% -Books URATHEHE, TR Stata #1 Python i1 T3 RAYED
B, BIEA Al B TSOER R4S A TFE(.

o RMEHITTEINNR, EFEEANRERHE +1CNEN. BiEESENASMITERANEM, FENEH
TARREEISCHDIBARERIARIRITGE. ETEANGSET, FRAULUES AIZHEEITE @0
ChatGPT, Claude %) k52K,

o BT 4RTEMCEINNE, BHLL [P3HEE] MeXHPaIERIF TS, B ERIGFIFEARTERE
B,


af://n89
http://lingnan.sysu.edu.cn/faculty/lianyujun
https://www.lianxh.cn/
https://www.zhihu.com/people/arlionn
https://person.zju.edu.cn/hongliangzhang
af://n98
af://n101
https://www.lianxh.cn/Books.html

« Bfr: #HEIFRCI [Stata + Python + AIBSFE]| NIIFRR, FLESRNA, FELIMER [BAES] #
1TUmAERISEIE D AT RS,

=PRI

 Bl-B4EEF—EETRIERAERE, SEISERRE, SERIIER. ERREEERNE
Bl [ERARDLIEEL, EIRZBRIUEEE, NARFOTRPBIENISKR. FRIBOFRN. S
MR RRE TIRENNIEA,

* B5 RFENMATERRDHT (bunching) 75i%, BRTHFHRKEBER. tNEBEREFNIEFHTHIBITETS A,

* B6 EIEMMMAKRIFENIAFIEE: REMTUAREHIAFTARE (Het TTSFA) FIRSEI PSR FEEL
(Robust Nonparametric SFA), BIZ A LANAREIREIEER, FRFTFINIVFEREEX, FERBIESEDTE
EITARERE, TECRERETN, EENRNEN EEBFRRERIRIIBEHESERIETHR
. “BETPPEE. RO WNMTANS T EEEEENA.

o BOTEEIEM 12 BRBCNENANE, SESIEE. (8. FUEE I3 OATIXRAIF

i),
1831

o SIFROAREY . BIESMENEHNE, FREBRIFTIARIANG, BHHEXANLFRRM. FEE
BINEZ NMEEEEEMIER, A NXENEANREFCFTE.

- BEREMSNRFEIES  FRISISEESRANEEFEIR (40 Causal Forest 1 Gradient Boosting) 158X R
HETRE D, S£SEIEELE (WPENIXIREIRIE. Causal Forest, FuzzyDIDZE) , NERERHSITIRHESIAISES.

- REMNICXEMEH: BN THRHTRBNCXENERE, SEsuE. NBIPEERE, Sz RE
RS PRNZOATAIRERS, BAREESDIED TG,

- EESIRRES: FEREIEEAFZRNEFEN, BIhFRTHF—RE(EEXE, BNERRINES
BHENYS, FEHEFHENRE, BaEKE.

- 2EMNERSINGZE: FAAHENERSIENRESRIRBSE, N FEMEE FE-IVIREY, FD-FE-IVIEEIE, [
RNMEEEREILERL. (LATE) . 20BN (DTE) Fai%, HESEUNEIEN, BHFEREERR
HERTRYZ O RS RE.

D. MESEEHETE: Al+ SLESHTRITATIER

by EEE 2025.6.21

20235 1 B, HEREERA ChatGPT RIEHRERARIBAIES AR FER. YRR EFE, B=lrhELE
EnpsihA TR, BEESMESHASKFINTE, NESH, RFHATRIBE A, FXYDESHTIMHE
BB THRIAIR.

RIZORRRIER . AItBYF, Stata, R. Python B, KIFFETE, FAENITEREEEN T LIEMBirmiRS
1. BERERWESHR[FZIHEEEEM RIESKELIN, FEFFRABREI RIBES. G A TR, F
IMERS THREZ. WNBEI, JNEEHARETIR [#iRo] R2N, HEEBCH Python fEARIRIES.
R TFRRSBE BT Python FUEITINE 7, BRNERMERIEST 5 B L. EEREISHRIY 20ESIFS
Python NZFFIH Y. H, HEXR EISEECHFSIL Python {8, FrE{LIBERRIBIT Github Copilot F1 ChatGPT &h,
1. HAOVELES 60 SRERARE, RKES MW, IFEESEHEEM, EMNTEERANRESERRE, #Hc
ZoLAMER Al TR, S RS ERINEGT . BAaitoit 7, BEYFEAEEaLACERHFIHIEHE
NMEE , IMEREFEDT T 29241 Python KEIPAIHEELIE . IXILIREERIN S IRE.,

FIIRES, FAURREANDIES AR SER R 4 7 IRARIBEE :


af://n118
af://n132
af://n150
https://book.lianxh.cn/ds/body/01_1_install-Python-Anocanda.html
https://book.lianxh.cn/ds/index.html
https://book.lianxh.cn/ds/homework/pre/_ex02_%E9%BB%84%E4%BC%8A%E5%A7%BF.html
https://book.lianxh.cn/ds/homework/pre/G8_China_stock_analysis.html
https://book.lianxh.cn/ds/homework/pre/Dangdang_G7_02_data_analysis.html

1. MNE—TBHIBTRES : FEBIRT Stata &, Python, MEETFERSM, FIBISERIEHENAS
TE.

2. NEXIBRIRBIRTIA: ESERBERESIRNIRERNRS, BRREEIMN, BREMER.

3. RIEMERICZERSHSSHPEESS . BTV EREN BFIZMHOMRL, RMILUSHENSE
FERARTERS, BEUEREARIOR. RERBIKE. RitARAER. FEHERER, JUBERFIAA
LA TIERR. ARSI RIS AR,

4. FHLTEEMIVIEAHRSNEE . SENANKEEERTRARNINGE XK, XEXE(BFELNELCE
o, WEAESFMERNEANRE, ERZMEEEWRTAR. Fl10, ASa&ERE3othd, REENAR
BrafEtEiE, MEIMEM BRI FWL B, siE2RRRENECEM, ¥ EREMETH T v kit
GMM flit, DARETFSLIKiHEAEAY DID, RDD, SCM /5%, M FWL BN R E RIS R EAVEFE A
Hitl, HENNEEEIENEERE. BER T WL EE, RESIEESHEEESAAER, Lasso i, LAKRIL
BEIPRENMETTE. WERSEMEEITEE (DDML), XN, SEESHTHERFRIEMERRIRE, BBAMR
WY RRSRIRBINERRIEINSE, THRECRIIAETE. FLEUER SR I AEIFE ISR,
SCEOAFIEHIEREARRISE. LALLOER, A8EMaEiZFE DID, RDDIAZ PSM, Heckman, DDML, TF&2 &
B% DID B & RRFMEETHEFINGIE.

5. WRE™, LSDIESrhRERNEEHAMER G, MRAFER REEE] . [BREE] S, #
ToEEMR [FEHIZC] |, R EERE—MNED . EREOIXLE SRS TINES AN EIR, BUHE
FIWAEERL., SHEEEMNANR B EEAAERR, SHIGRAROIEES, XMERT, (R AR
ANRESIEE(R.

FEBRENAERITAIH BB ES RS TR, HISESHREAIS IR B R et
IEDHTRIRMAMESRFRBRYES N L, MARPAMHBIRENTESSEANERET. Ak, 81MEE P, ENETR
EMtU75iERR, BaUHE 1-2 RIRXRNEX, LAMESEIAZREZLL [MEREIR] 1 [HRRTER] .

1. ¥R 1R

o BYE: 2025F 8 B 4-6 H (=X)
B WEER + 30 XA
IBREE: EEE (PUXS)
SR HE
o ¥HEAN: LNTH+Statal7 SLRER, SEBEFIRP+Stata EREE, RELAPOF X DRLEFR
o JEPRIE: L 9:00-12:00, T4 14:30-17:30 (17:30-18:00 &EF),
o 2EEE: 010 NERFENRZEMNBBENSTRIEFPSEESER, OB ST+
BERFIDZE, AT F#EEm,
IBERIER . https://www.lianxh.cn/PX.html
o MRPFNLEE: https://gitee.com/arlionn/PX/wikis
o PDFiRfd: https://file.lianxh.cn/KC/lianxh_PX.pdf
o FREZEH: -~ rESES-
IBRHEE . https://www.wjx.top/vm/tC1IUWC.aspx#
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https://gitee.com/arlionn/PX/wikis
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STIEDHTH, RGEAFRNFRREI THARIRIAIAUELE, EUENRRS, BRPERERT T SRIE,
NIREESSRS IR, AFRAIELE : ERBFLSTROER, LISRISOESHEAZEERIAR, BENFIHES
RN, HREEE.

EDRIIF, FHNDIG=RAGRERER—MERTBIRR, FEARZIILRNFES (MFBIMEE 129
BiEGIRK) |, REEEEANFAITES L, EERSHEITNICX P ERISITEIE.

Ei5 Top AT LRSS, MHRIZERIAFE S, WEER, REETIXEICXARESMAEBE IR,
FERTIEIMGERICE. XBETHRIRI, MX—RESRTELSFEHRBHIRDIR, Al TR
ERHA MR —0H, RESHIEEMATRHEEL, HELAKRR, B—75H, RRESCXEIRHE
XLETTERIGIEN .

ERERHEL, BRETHEINR, BFTHAERE.

ALt MA Stata RUEARZ, SRR, WIEEEEN. FIXERNTEFEASHTELFZEM, BNTE
SSCESHTRENMDHRE, KE#m. FiHth, HELU—RXEELS], 7A Stata WERNEEEH, FXIEUE
SEIBSREPRIREEHITNE, WEEHERNNE. NFREMNEE, MBMARNERMS, HRGEEHS
RERRELEDHHEE, MYTEFHEFIRNGERESZECERYMENERIREN, BEEHARBE
MENEXREENEE, WREALET T SRINEZENENFIRIE, EREERTX—R.

BRRRERER, REABSFETIEOE, HL, —BERTEEANREMEEEN, Stata PRIEFREH
IREESIBLEYE,. EAEENRE, MTEZHAMS, BTHAFAFESTEN ado X, AUAFTEFZSRESR
HNFHEDMEIMNEQRT, ENSH SRR, —BEERETEANRENRMES, (RAISSESTTEFREA
MRZEE] 7.

A2-A3 MBI ERPEFSMERSLMRINER, 64F oLs IR, SRR, LIRENEEMRFRIAYER
F. WTXEABHRZIEFAGERE, WA TR, SHERDIHEEAIER, FIi0, B ZERaY
EIERNAREY (FE), 8937 (DID), WrmEIFiRit (ROD) F75i%, AR EMEEEHAVSMHEEER E, BIN—LE
MBS, EAIDWIARIRL, LIRS MARUN AR, ARSI BRI AL

RE ARG OLS REEH, (B Top HAHIHEREZHMIAR OLS, IMISERAMNIEIERE, MREREMATIEDHT
PRERER. FEIR T ARLEHEIGN VN ERAESIEICHITHE, 85 EURERIER. RmAIERM
. pAEREFNSERENRIRRE. REERREFAHIRRET FWL EIRAIFE, XA T ERESRE
B EREERLRNESRFIPSHGENEM. B2BN—METERERSGHK: [ESN, BRAMRELFIR
HENENZERXIANREER, RESRNUDENESTER T, EETLUBECHRA-E. | , HHNESER:
[BPERIRRIEEXNFEEAREET, FER LARIARS RS A EIEE BRI, XHRK T
BED. Wi<EE. REFEOHT. EfREEERE—RIERNEERA, |

A4 HNBSTESTTHRISHEMEENTTE. FITHPBENEZ: H—, ELifREREY, BESMEER
HE., BRE. TRE, FTLUEINERENS . XREAEENENER, S TINREEEEIESErIMN

2, KERETRSZHAERT, E—, BriERITHeREsRENaEEiEntt, SHaTateIa
BAIETE, &AHEEAIZ, SHIDID. RDD, Bunching, SRIEHIAFERAERTL, IUREMERID. SUE
AT, ZRFNESHEER RENENSEERER.

A5 NMBEIEZNAREY (FE), WRESRI FE, TWFE REFIHNNSEREINEE,. REEERN, WURIKEDSE
B, EHEXEARRNERREIETSENERES, REBERNEERES N, ERGSEMFMELIR. i, X
FR—EEIEMS, AIRRA oLs #Tdit, (ARRA FE 4it? ARNGEZBEERIERMXEK? ZREENE
FEXINAEE? ERXETEENTARGIEERAEMR, LEEEIEATENELS. EAEENE, i
NMENBEEENN. REEENRN RIEFZSERESRERTEE (40 0D, BIFEHIES) (RN, thEE—2P%
SEhASER. ER VAR SHEEIRIERT,

A6 SIFF—RART QERNEX. ZXEAX LIRS TRI/UATHNEERS. TSR ARG ERARX F
R, LIRS, BREENERIBIAERAATTANER, (BRIt RSk ER IR .



1.2 EBWNE (EM)
Ao. iRBTHS

Note: XEBDABSEFHRANBEY EZ5-Books &fn, FHREFEZIVETRAIMTEEAE, LUERKTHE
Stata #1 Python UEARZITING, EEERREIEMIEMIIMIEE. REENE, BIAFKEEER A H
BN TSEIE AR AR S TR TARRT.

o FEE ARENERIASR

o Anaconda +VScode INEHECE
o EFNARREAEUE DT
o Statat+Python: Jupyter Notebook

« NS STIEAR R

SnfEIfERD A SFLIEN
TEMREHIE
IMAEIILL
IMASSEIRE
AR
Rt 3IFENHNENE

Al. Stata [E7 T FIEHBAL IR

o SOUEDITHIEARRE

o AIfHED: INEEE. RNDRE

o HUERISN/SH. BIEREFHF

. BEHE. XFEZE0E

o EARGTOH

o do3ZHY. FBENHFIIMNEBGDS

o BEETTNEFET (local, global)
o EHIET (RMEF. BRES)
- REHE

o Stata FRITREREYL

A2. Z1%EASH

o SRIHHAEEEREL: OLS,MLE 5 MMAIXR

o SpMMIERIEE

« OLS{HITFIR#Z N

o FWL T (Frisch-Waugh-Lovell)

o RIRIQICFNGTITHHERT

o TEEMFREIR: Bootstrap, Jackknife, BREIEEE
. FERHHSZEM

A3 {RENG EFRIZRIE

o EHEZE: EE. X Tt
- BEERMEGR

o BOOE et SEeRd

o EIZESEERN

[e] o [e] o [e] o


af://n246
af://n247
https://www.lianxh.cn/Books.html
af://n287
af://n319
af://n342

o ZGRM. FHI. SMISETHRAL
o EFEESHRIN ST

e RDD 5 RKD &/

« ZFBAEINK. HEEREK

A4. SEES AR

o FABIERRN

s BEAESZHEREE: histogram, kdensity , biplot
s DEHUSE: binscatter

o ZHREHERRITILEI: coefplot

o TN, B U BLR R RIDFRN AT BT AL

o HREUE. Z2NEHITE. BHEEERNEEAIETR

AS. EIREEIRE

o [AIBAMAIRL? FE v.s. RE

o SHEERNER

o KZE% (long difference)

o BAEMFFIHEX (Bootstrap, Cluster JHEEHREIR)
o EHREESPHAFR TR AN ENTHHT?

« WEZE% (DID) &

o SEm

o Cameron, C. A., D. L. Miller, 2015, A practitioner’s guide to cluster-robust inference, Journal of Human
Resources, 50 (2): 317-372. -Link-, -PDF-

o Correia, S. 2016. reghdfe , Linear Models with High-Dimensional Fixed Effects: An Efficient and Feasible
Estimator. Working Paper. -PDF-, Examples

o Akcigit, U., J. Grigsby, T. Nicholas, S. Stantcheva, 2022, Taxation and innovation in the twentieth century, The
Quarterly Journal of Economics, 137 (1): 329-385. -Link-, -PDF- Table 3, IKZ%

A6. —f& Top HRFIIE X B

e Akcigit, U., J. Grigsby, T. Nicholas, S. Stantcheva, 2022, Taxation and innovation in the twentieth century, The
Quarterly Journal of Economics, 137 (1): 329-385. -Link-, -PDF-, -Appendix-, -cited-, -Replication-
o A MEMRRTEELAIHRIMNARXICIFHIFN, XPRATSHRBIEKE, SaFERTESEREE
WRMRE, KEQEENREREENNEEESZE, BUSHANNINAGFR. BISHAEEXRE
BX, VIRIRFRRFRINZHNBERSEINEFNA. FEENLE, XPHARIZITFISSIEAREE
LRzt EEI AR B SARIE X+,
o Fik:
» SHEIENRL. KED. REEEW
» SCIFERAIIME: D OERE. KHIT
= TR
o Note: (1) FERPHIZ—LLS AL-AS BRI RAAE, (2 ZRIFASUBERY, BEELBEC, FERD
&, TR FE RS RIA TR,

A7. BfTiE-RIESMEHEFCET


af://n368
af://n388
https://doi.org/10.3368/jhr.50.2.317
https://sci-hub.ren/10.3368/jhr.50.2.317
http://scorreia.com/research/hdfe.pdf
http://scorreia.com/software/reghdfe/
http://www.ufukakcigit.com/
https://doi.org/10.1093/qje/qjab022
https://file-lianxh.oss-cn-shenzhen.aliyuncs.com/Refs/Paper2022/Akcigit-2022-QJE.pdf
af://n421
http://www.ufukakcigit.com/
https://doi.org/10.1093/qje/qjab022
https://file-lianxh.oss-cn-shenzhen.aliyuncs.com/Refs/Paper2022/Akcigit-2022-QJE.pdf
https://oup.silverchair-cdn.com/oup/backfile/Content_public/Journal/qje/137/1/10.1093_qje_qjab022/1/qjab022_onlineappendix.pdf?Expires=1649965153&Signature=soPrpxU1GGqhdNr58Nc6j-gZhttwWtj2XQG5WxaVp-k7ZqVAJOoYz60biLwCcpgYVpVutAw-uJn59pJkQJOuZlMv6DHHRPiIHE2I7CUNOv5c05r1msRmBbFmzntnyXBov2UkywbuJpob1e59Q5fesu5Z7t6RQFOoh8qgVxjlQcTNgcN6YFuFISMPa2GP8zRbQcNxcFuKbRhPyoUMqFI-MJkwVS7pfl162hJ0ZRa0fH9ho7N3FhBGyoN0jAufE1S3vCSeb2FetG7lhS8JGYMb~FMOcpyRpv1hjSiSL52lSl5W2jT18i1uN-k4atVdt3TN-JFWXMk796qn~BvYnM~85Q__&Key-Pair-Id=APKAIE5G5CRDK6RD3PGA
https://xs2.dailyheadlines.cc/scholar?cites=3691559864871282829&as_sdt=2005&sciodt=0,5&hl=zh-CN&scioq=Social+ties+and+the+selection+of+China%27s+political+elite
https://doi.org/10.7910/DVN/SR410I
af://n446

XBRU=FMIEXNENE, HARBITHHENES, SRICXINBRHRIZIEE, FRBETUEE, BIARE
e X AFRIRITRISDIED T 7305,
e Sherman M G, Tookes H E. Female representation in the academic finance profession. Journal of Finance, 2022,
77(1): 317-365. -Link-, -cited-, -PDF-, -Replication-

o IZNHART ESRFAB UM RILEDS, 2009-2017 &, EEHEZET 100 WEFRHERshh, &
MG 16.0%, MBIKERNE/LNAE: H—, EEHTHRENE, E2HTMEHER BRI
PEER, BF-AIEBURAIRITHARRIRAE, FEUFHRE. HZ, ZEAFRNCXHERY), BREL
AEEER. H=, TU25RMEIE, RPWIIBHSXERNE/N. IHEFE7IEIERE, EAMRIE
EEIEE4E/)N.

o IZRBFEREHISRMNEIEGE, (MERTEEMMIEE, EBERIToOFTIERIMAEM T RS
T/E, & stata NI JZIBEE TR,

o JIik:

» BFRITONT, FIRFIEFEZI: egen, foreach
= OLS, BEREENAREEY, 2RI, BAFZE: reghdfe
w ERATM:  coefplot

s ZEREGYH:  estadd , estout , esttab ,

e Feng, L., Qi, J., & Zheng, Y. (2025). How can Al reduce carbon emissions? Insights from a quasi-natural experiment
using generalized random forest. Energy Economics, 141, 108040. Link, PDF, Google.

o ZXKFZHEINEEDTREY(DID) D HT2013-2022FHEARR EHABERE, THGAITRBER (AIPZ)XS )l %
SRR R, EBAIPZBERIEBRTLR, AR 7S HKE. AEHEHERZE
SIEGRSERAETIER. Ltoh, BRI XEENARM(GRAEENRBIT SRR (JIR0A, 1EEQ)
STRHERAVIEZ MR, FARAIL, APZBURESH AR RIERE NI PR EE, AR
nESSAII NIREEFE D Fam. AR AAIBERAIRS EIRITTFI B FREH AR BB M T SOUEKIE.

o J5i%: FE-DID, PSM-DID, |~ X FEHFRMK (GRF), AT{{L

o WHFERIRYEE Stata apS:

= reghdfe : BHEEEHNEIT, EAMAFIRIEREERLL

» ivreg2 @ TEZEMRH, BFHERAEMRR,

= outreg? : SHEIPER, HFSHIHFER.

» eventdd : SFHARDWT, QWECERETTRAIZNSUL,

» honestdid : EFHEVIMAIDIDMLT, EHIRTEFI=EREME.
» did_multiplegt : ZHADIDDHT, RFEARERGERAIHNL,

= psmatch? : {RAEHIEE (PSM) , (HITMERNAIRERME.
= pweorr_a : IHEBXEHGEN, QT EEEXME.

e Tian, X, Tu, G., & Wang, Y. (2024). The Real Effects of Shadow Banking: Evidence from China. Management
Science, 70(12), 8556-8582. Link, PDF, Google.

o IZMIBIISHMSOIEG AR FRIT ERIRRIEEH) NRUSARCIFNE N, &%, XEVNEED
i% (DID) fhitERICEFNICIFF~HAR N, FEIEFEILE (Entropy Balancing Matching) J5iAfRR
BARERRENR, AH—SRIEERAREME, HARHT 7 MENE (placebo test) FHERTHEL
2 (V) FiABERESTE, ARBRERRMETEAEHDEIGEHESEZEAICIH
H. ARERKE, IERAEZEHTEUCF, TEHAESHRFREAINRNEF, FHRTE
3 RIERITBAANSISTIE T /B AR AR BUSR.

o XH{FFRYFEE Stata i<

= tabstat : IHEHERDERITE.


https://onlinelibrary.wiley.com/doi/10.1111/jofi.13094
https://xs2.dailyheadlines.cc/scholar?cites=14484989866429574740&as_sdt=2005&sciodt=0,5&hl=zh-CN
https://onlinelibrary.wiley.com/doi/epdf/10.1111/jofi.13094
https://onlinelibrary.wiley.com/action/downloadSupplement?doi=10.1111%2Fjofi.13094&file=jofi13094-sup-0002-ReplicationCode.zip
https://doi.org/10.1016/j.eneco.2024.108040
https://file-lianxh.oss-cn-shenzhen.aliyuncs.com/Refs/2025Summer/Feng-2025-EE_DID.pdf
https://scholar.google.com/scholar?q=How%20can%20AI%20reduce%20carbon%20emissions?%20Insights%20from%20a%20quasi-natural%20experiment%20using%20generalized%20random%20forest
https://doi.org/10.1287/mnsc.2022.00953
https://file-lianxh.oss-cn-shenzhen.aliyuncs.com/Refs/2025Summer/Tian-2024-MS-Shadow_Banking.pdf
https://scholar.google.com/scholar?q=The%20Real%20Effects%20of%20Shadow%20Banking:%20Evidence%20from%20China

»  ttest : TR tIRE, LWERARASIEESR.

= reghdfe : BHEEIEMMEIL, MR EIEEBRL,
= petile : HEBEESERIDAIE.

= ivreg? @ FHTTETEREADH, BRNEMER,

2. SRE

AdE : 2025 5 8 H 8-10 H (=X)

B MNEER + 30 XEK

IBERE: EFE (FLUKH)

SREHE

BEAR . OThH+SsDigER, £2ERFIRPHEREE, RS POF RS ELFR

EXf% - Statal7 + Python (Jupyter Notebook)

PSIEAYE : 4 9:00-12:00, T4 14:30-17:30 (17:30-18:00 &%),

2EEE: H 10 VERRFENEFAMNBHENSEREHPLEEEE, ISR I H T
FERFIDZE, AT F#EEm.

IBERIER . https://www.lianxh.cn/PX.html

o WRPFNLEE: https://gitee.com/arlionn/PX/wikis
o PDFiRf: https://file.lianxh.cn/KC/lianxh_PX.pdf
o FMEZEH: - TFEESEE-

IBREEE . https://www.wjx.top/vm/tC1IUWC.aspx#

o

(o]

o

[e]

2.11ES5| (B
BRUHIEANER, HET

B1-B4 ST SOIED TR ERSSMERIEMREUERE, R 7 aISEREE, ER ARDLRE, iR EEIEM
REMERERARE, XEERERFE. SMFIMSRFARFERZHNA, EBERIEEREE
FRSEYE. SRR, SRR,

B5 BRESHT (bunching) 2—MATHARMEER. *NEBREIZFITAFMINTESZ. CEI D MAEE
WHERE—RFERMARTASPISR, SKEMRBERXIEFIRERRRNN, Z7 258 IERTHRBAERETW. MGG
FBERXI MR T AR EBIRIAL

B6 MMAM M FTIIARAIFENIAFIEEL: REENUARETIAFRE (Het- TTSFA) FOFEIFSHEHIAFTHEE (Robust
Nonparametric SFA), IXPRFMEEIEAMBEFRINNERSTPEEEENA, BRI tHREIR RIS RMEIE
SEUHIE. AR TFP. FREFD. REVER, WM T AL EEIRERIALE.


af://n549
https://gitee.com/arlionn/PX/wikis
https://www.lianxh.cn/PX.html
https://gitee.com/arlionn/PX/wikis
https://file.lianxh.cn/KC/lianxh_PX.pdf
https://www.jianguoyun.com/p/Ddq1xTAQtKiFCBiPnocGIAA
https://www.wjx.top/vm/tC1lUWC.aspx#
af://n592

EHRIES, RESENBUTEE A TEREHSNESTT, SFEES%. BRIRE. SRERSRT.
a0, TEERRUARTIAFIEERT, ERFAFARERNEINE, MENIIRERENEF S GHRECEM,
SN BINERERTE, BERNNARER. ELBEINEFNEIMEIeoTAERS A T8, iteHHii
MNHITEANRE. MERCIA, NMRFHRICOITINRE, FAOERIRERMHENEHIES.

EANEENR, HITLUEE A TEREENERMARIRIT. XERE, SRS NERTNMERITEEALL
XIEE—RAINtY. REEREERE—BA, HLEZEDE 50% NRZFEBEEATTH 7 XIS,

22 EWNE (SH)
Bl. ISHERIZEY

SZEEFITARRRESE S [EARNEA] FFEmMRNEAE, RIRBESCIERS B, Bid, RIEETIRMTEA
BEIRITIRER, ERTEEFERE, TEENF LHMSRIHBSaREX M. XA 7 S KRR E
i, EEMSERRE ZHNTEFIERK. A9€m. ERRS3. FEFFE0W.
AEFEENBNSERERNEICERN], REREMGEITEE, H BEVFEEEHRIER,, AT IHEERD
FRMABRERERRNXINER. XREREEILEICSFEMER, BalMEs [fafEsiT] & [H#—2
o] BT EIR, LMENDSHAMSETUAEREEFENSRIHE. &F, RSBIREIENE
W, RBRIMAAESGIEAR A N A S EAREELF NS E R IPRIEEL,
o —MESD GMM it (FD-GMM)
o R GMM {hit (SYS-GMM)
o FRHBXEANIERAIEIE (Sargan 1853%)
o ERNSTERENITM (5 TETE(TH)
o FNSHEHRIPRIEEY
o SEM:
o Roodman, David. 2009, How to do Xtabond2: An Introduction to Difference and System GMM in Stata, Stata
Journal, 9(1): 86-136. -PDF-
- SWiLX:
o Deseau, A., Levai, A., & Schmiegelow, M. (2025). Access to justice and economic development: Evidence from
an international panel dataset. European Economic Review, 172, 104947. Link, PDF, Google.

o Lee,C.-C, Li, M, Li, X., & Song, H. (2025). More green digital finance with less energy poverty? The key role of
climate risk. Energy Economics, 141, 108144. Link, PDF, Google. -Replication-

B2. @R ARDL &8

EHR ARDL FREU2FR [EMRERIASHiEEERE] , TERTHITREZENKIAXR. EREFISHS, 1%&
BFERTHONTEEMEXRNIFFRFIIZBINKEAREXR, TEREEES, (IR =S SKEE
RN, EEEEERURZRIEHE, LEDT—IBEREE N ZERIEBIEE (SR $IE) JWEFEK. €

#. BEFERTENTN., AEENMBER ARDL BEENFERTERDN, UNIZEEEEFSRIuRAIN A7

.

HEERHFR B SSKEISERARCERAITSI O, LD ARREMIEETHIRE N ER, NMENEE
FHENMES RIE K ERREFIEEREM AR, LUSEEENInTRREE, BANSIoTHSREDTRET
BERAIN

o EHEFFIEN: AR5 MATTTE
o ARDL#&8Y: AutoRegression Distributed Lag


af://n605
af://n606
https://journals.sagepub.com/doi/pdf/10.1177/1536867X0900900106
https://doi.org/10.1016/j.euroecorev.2024.104947
https://file-lianxh.oss-cn-shenzhen.aliyuncs.com/Refs/2025Summer/Deseau-E2024-EER.pdf
https://scholar.google.com/scholar?q=Access%20to%20justice%20and%20economic%20development:%20Evidence%20from%20an%20international%20panel%20dataset
https://doi.org/10.1016/j.eneco.2024.108144
https://file-lianxh.oss-cn-shenzhen.aliyuncs.com/Refs/refs_common/Lee-2025-EE-reghdfe-xthenreg.pdf
https://scholar.google.com/scholar?q=More%20green%20digital%20finance%20with%20less%20energy%20poverty?%20The%20key%20role%20of%20climate%20risk
https://ars.els-cdn.com/content/image/1-s2.0-S0140988324008533-mmc1.zip
af://n644

ECEA: Ao AR SIR M THIRE
TR ARDL #5224

REASRE S RERARUN

REY RSEFEN

<+ - F-test all leads are 0 has p-value = 0.151 ]
T !
| I

F-test all lags are 0 has p-value = 0.003 !
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on Log Inventors
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T I I T I T I I T T I I T I T I I T I

|

I

I

I

|

T I

-5 0 5 10 15 20
Years Since Tax Change

Source: Akcigit et al., 2022, Taxation and innovation in the twentieth century, QJE, 137 (1): 329-385. -Link-, -PDF-,

-Replication-

o SMLX:
o Dell, M., B. F. Jones, B. A. Olken, 2012, Temperature shocks and economic growth: Evidence from the last half
century, American Economic Journal: Macroeconomics, 4 (3): 66-95. -Link-, -PDF-, -Replication-
o Ditzen, J. 2021. "Estimating long-run effects and the exponent of cross-sectional dependence: An update to
xtdcce2". The Stata Journal, 21 (3): 687-707. Link, -PDF-, PDF2.
o Kahn, M. E., K. Mohaddes, R. N. C. Ng, M. H. Pesaran, M. Raissi,J.-C. Yang, 2021, Long-term macroeconomic
effects of climate change: A cross-country analysis, Energy Economics, 104: 105624. -Link-, -PDF1-, -PDF2-, -

Replication-, Cited. lincom , xtmg

B3. HR3ZEHEIENM

R B E N R A FR B A S SR T IR REN I EE CAEENAE. LIEREEE (CHEEUR) H51,
FETFR— M EHH TN TSZEI—LHREEZR (common factors) RIS, HUEEMINITARIE—ERIEX
., FERENSEMNFRIHERF, EAEEXEHFRZNTN, SSMERTERR, HERINER. ERERE
Wreh, [&REBXL| AOMEIEFMET AR ER— Ui, BTN, ATEBEMNEED RN, EFEENRE
EIERARE (IFE) BAFR, (BXEGRFRIFUNFIIMNESED, FEZNAFEMKIEHIA. DID. RDD, ElJF&E
HiESHERY, 2HAY [SALDID, SDID] , AR Arkhangelsky and Samkov (2024) $TEIR2HAEY [R5 SDID, Seq-
SDID) EBELA IFE JERHEY,

FHMNERFERNTF, MARERNVRRIRE. EIHARETE, R ER R haIs8 RN A,


https://doi.org/10.1093/qje/qjab022
https://file-lianxh.oss-cn-shenzhen.aliyuncs.com/Refs/Paper2022/Akcigit-2022-QJE.pdf
https://doi.org/10.7910/DVN/SR410I
https://doi.org/10.1257/mac.4.3.66
https://sci-hub.ren/10.1257/mac.4.3.66
https://www.openicpsr.org/openicpsr/project/114251/version/V1/view
https://doi.org/10.1177/1536867x211045560
https://file-lianxh.oss-cn-shenzhen.aliyuncs.com/Refs/2025Summer/Ditzen-2021-SJ21-3-xtdcce2.pdf
http://pro1.unibz.it/projects/economics/repec/bemps81.pdf
https://doi.org/10.1016/j.eneco.2021.105624
https://sci-hub.ren/10.1016/j.eneco.2021.105624
https://file-lianxh.oss-cn-shenzhen.aliyuncs.com/Refs/2025Summer/Kahn-2021-EE.pdf
http://dx.doi.org/10.17632/hytzz8wftw
https://xs2.dailyheadlines.cc/scholar?cites=6240333152230290872&as_sdt=2005&sciodt=0,5&hl=zh-CN
af://n688
https://doi.org/10.48550/arXiv.2404.00164
https://arxiv.org/pdf/2404.00164.pdf

o HEIEFFEFEE
o EMRAZEREEMNEE (IFE) RNREFGITEE
s BERNZENSHEREIENNIRE (BIEYERT)
o N 1: [ElF=HNE
o NFH2: [TMERIEHIE
e NFH 3: &K% DID (SDID)
o SEM:
o Bai, J. 2009. Panel Data Models With Interactive Fixed Effects. (2009). Econometrica, 77(4), 1229-1279. Link,
PDF, Google.
o Hsiao, C., H.S. Ching, S. K. Wan, 2012, A panel data approach for program evaluation: Measuring the benefits
of political and economic integration of hong kong with mainland china, Journal of Applied Econometrics,
27 (5): 705-740. -Link-, -PDF-
o Arkhangelsky D, Athey S, Hirshberg D A, et al. Synthetic difference-in-differences[J]. American Economic
Review, 2021, 111(12): 4088-4118. Link, -PDF- -Replicate- -Github-
o Clarke, D., Pailaiiir, D., Athey, S., & Imbens, G. (2024). On synthetic difference-in-differences and related
estimation methods in Stata. The Stata Journal, 24(4), 557-598. Link, PDF, -PDF2-, Google.
o Wager, Stefan. 2024, Causal Inference:
A Statistical Learning Approach. -PDF-, Chap 13
o Sul, D. Panel data econometrics: Common factor analysis for empirical researchers[M]. 2019. -Link-, -PDF-,
Book-review, Codes-Stata/Gauss/Matlab, R-codes-readme
o Yan,G.,&Chen, Q. (2022). rcm: A command for the regression control method. The Stata Journal, 22(4), 842-
883. Link, PDF, Google.

. SMLX:
o Ko, D. G. (2025). Did the American Rescue Plan cause inflation? A synthetic control approach. Economic

Modelling, 143, 106935. Link, PDF, Google. -Replication-

= Stata codes + Jupyter Notebook

B4. HItRIERENIEE

EBUMRZFETEFART, TERMATEZAREEMERR, NRE « WEE y BIIERE 2 (508
BEBERNEFEE) RUMAR. JXMIORINEEIFEMSEEERHER, 0 [JB, s EgHE v E]
KRR, B56737% (N3RmE S AEF) ABERESEFETERR.

FEENEETIFSELITRIRSRERE (Fcv), CRECREEDTTAINSISTESER, BT isEIrEitxX
EERIEFNE. BT ER T BEREERAIEIS ISR, %SRRI R R AN EARE, BAFEM
FOIREl IHYEERIRRE. BT OSHATESAUETT, BIITLEFHIEREZERIFEMERR, FHITH
FBREDHT. 1ZITERIREBRIAISIE Du et al. (2021) FEARLAKRIS IRREMELZBIX 936 /X FEFRD IR T1%I7150
B 2N A,


https://doi.org/10.3982/ECTA6135
http://sci-hub.ren/10.3982/ECTA6135
https://scholar.google.com/scholar?q=
https://doi.org/10.1002/Jae.1230
https://sci-hub.ren/10.1002/Jae.1230
https://doi.org/10.1257/aer.20190159
https://www.nber.org/system/files/working_papers/w25532/w25532.pdf
https://www.openicpsr.org/openicpsr/project/146381/version/V1/view
https://github.com/Daniel-Pailanir/sdid
https://journals.sagepub.com/doi/10.1177/1536867X241297914
https://journals.sagepub.com/doi/pdf/10.1177/1536867X241297914
https://file-lianxh.oss-cn-shenzhen.aliyuncs.com/Refs/2025Summer/Clarke_2024_On_synthetic_difference-in-differences_and_related_estimation_methods_in_Stata.pdf
https://scholar.google.com/scholar?q=On%20synthetic%20difference-in-differences%20and%20related%20estimation%20methods%20in%20Stata
https://web.stanford.edu/~swager/causal_inf_book.pdf
https://web.stanford.edu/~swager/causal_inf_book.pdf#page=166.22
https://doi.org/10.4324/9780429423765
https://file-lianxh.oss-cn-shenzhen.aliyuncs.com/Refs/refs_common/Sul-Donggyu-2019-Panel%20Data%20Econometrics%20-%20Common%20Factor%20Analysis%20for%20Empirical%20Researchers.pdf
https://www.jamelsaadaoui.com/panel-data-econometrics-common-factor-analysis-for-empirical-researchers/
https://personal.utdallas.edu/~dxs093000/book/panel.htm
https://www.utdallas.edu/~d.sul/book/PDEwCF_guide.pdf
https://journals.sagepub.com/doi/10.1177/1536867X221140960
http://sage.cnpereading.com/paragraph/download/?doi=10.1177/1536867X221140960
https://scholar.google.com/scholar?q=rcm:%20A%20command%20for%20the%20regression%20control%20method
https://doi.org/10.1016/j.econmod.2024.106935
http://sci-hub.ren/10.1016/j.econmod.2024.106935
https://scholar.google.com/scholar?q=Did%20the%20American%20Rescue%20Plan%20cause%20inflation?%20A%20synthetic%20control%20approach
https://data.mendeley.com/datasets/t4hf26kkyh/3
af://n749
https://doi.org/10.1016/j.eneco.2021.105247
http://sci-hub.ren/10.1016/j.eneco.2021.105247
https://scholar.google.com/scholar?q=Environmental%20regulation,%20green%20technology%20innovation,%20and%20industrial%20structure%20upgrading:%20The%20road%20to%20the%20green%20transformation%20of%20Chinese%20cities

0

Marginal Effect
3

InPGDP

o EBEUEITHEN

o FEERRERIERE

o FEETRIERICEN

o FREEEER (FCM) FIREMIET A
. SHiEX:

o Du, K., Cheng,Y., &Yao, X. (2021). Environmental regulation, green technology innovation, and industrial
structure upgrading: The road to the green transformation of Chinese cities. Energy Economics, 98, 105247.
Link, PDF, -Replication-, Google.

o Du,C,Cao,V.,Ling,Y., Jin, Z., Wang, S., & Wang, D. (2024). Does manufacturing agglomeration promote green
productivity growth in China? Fresh evidence from partially linear functional-coefficient models. Energy
Economics, 131, 107352. Link, PDF, Google. -Replication-

B5. BSR4 # (bunching)

BERDHT (bunching) 2—FMATHAFHRMBIR. *NEBEREEFITARMRITESE. SRS MAsEIE
R—RERMIEIMTAEPISR, KHERBERIIEFTRRAIFNE, 1255 ERTRRBRERMW. NG|, M
TSRS BRI MM T ORI R,


https://doi.org/10.1016/j.eneco.2021.105247
http://sci-hub.ren/10.1016/j.eneco.2021.105247
https://ars.els-cdn.com/content/image/1-s2.0-S0140988321001523-mmc1.zip
https://scholar.google.com/scholar?q=Environmental%20regulation,%20green%20technology%20innovation,%20and%20industrial%20structure%20upgrading:%20The%20road%20to%20the%20green%20transformation%20of%20Chinese%20cities
https://doi.org/10.1016/j.eneco.2024.107352
https://file-lianxh.oss-cn-shenzhen.aliyuncs.com/Refs/refs_common/Du_2024_EE-Does_manufacturing_agglomeration.pdf
https://scholar.google.com/scholar?q=Does%20manufacturing%20agglomeration%20promote%20green%20productivity%20growth%20in%20China?%20Fresh%20evidence%20from%20partially%20linear%20functional-coefficient%20models
https://ars.els-cdn.com/content/image/1-s2.0-S0140988324000604-mmc1.zip
af://n779

number of agents

il

running variable z

Observed Estimate

o RROHHIRICEM

« RERDITHNREMGITIE

« NAZR: BUBER. HNBEBER. MBRES
o RERBAREESHT

- EMieX:

o Ewens, M., Xiao, K., & Xu, T. (2024). Regulatory costs of being public: Evidence from bunching estimation.
Journal of Financial Economics, 153, 103775. Link, PDF, Google. -Appendix-, github-part-of-Data, -

Replication-

B6. BEHNB R traliaA &

EZFFMTELFFED, BETLUAFRDHT (SFA) 2—MABTNEERMNEAITETSIE. £5tHI SFA RERIRE
FrEREEH], ZRENLME N, BESRNAT, XMMRIREEI TR, EEEIEIIRIT KISR0
in, &4t sFA TiZzHEIREREIENIE. WURERR. BiFRTHF TR,

FERNMBRMFHLAR RGOSR RRUESCAFENIAFIESY (Het TTSFA) FIFSEIFSHEHLIAFIEEY (Robust
Nonparametric SFA), XFIMIREEAMBEEFRINROITHEBEENA, B EFHEAERTrSREE
SEUHE.

RIRFRENBHIITHRFENAFURELEE [BIEEHE] . THEICEHE, HIEET Papadopoulos & Parmeter (2025) B
#FE, WINERIS. EEAXITR. BRTE W4r=geh. EEEN%). EXESAEIRMRETLMBIIAFIRE
BIZFhETRERVIRICHESE, SOIFEM, FIEET Lian et al. (2023) Papadopoulos & Parmeter (2025), XHEFEHY TT-SFA
BRI TN TR

« IBERINSHABBRTIERS N, AIFFESONFEAREINGE, ER(ITABF AR+ R
SEEAIE.

o SOFERENE: TLAREN BB

o RFTREERX, XEFEBAZEREN— MR,


https://doi.org/10.1016/j.jfineco.2023.103775
https://file-lianxh.oss-cn-shenzhen.aliyuncs.com/Refs/2025Summer/Ewens_2024_Regulatory_costs_bunching.pdf
https://scholar.google.com/scholar?q=Regulatory%20costs%20of%20being%20public:%20Evidence%20from%20bunching%20estimation
https://ars.els-cdn.com/content/image/1-s2.0-S0304405X23002155-mmc1.pdf
https://github.com/michaelewens/public_float_regulation
https://data.mendeley.com/datasets/rf4skk7235/1
af://n805
https://doi.org/10.1007/978-3-031-81513-3
https://doi.org/10.1177/1536867X231162033
https://doi.org/10.1007/978-3-031-81513-3

Robust Nonparametric SFA (SFMA) 73ik5efR T1&4t DEA/SFA JiAERREA, MNIREMBR RRSER FHIXE
MSHEETNER. SFMA BIIFSHEERIEUGERRNG, FIBEEIHBHRBIFIARREENN, Skt
EITBENRNG. ERSTRRERITM. RAGREASREEF RO HTH, SFMA BN NERENBERHE, Bl
FRRIRIINR, BRY, Rk, BEr. $RTASELSEF IR IIERT, SFVAERIRBISHSEMT, 8
LIRFHERNEFTEERES, ABERHEMAFN REE TSI,
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Table 1: Model comparison
Model Stochastic  Non-parametric  Specified Obs. SE  Outlier-Robust

DEA v

SFA v

StoNED v v

SEMA v v v v |
o SEN:

o LianY., Chang L., Parmeter, C. F., Two-tier stochastic frontier analysis using Stata. Stata Journal, 2023, 23(1):
197-229. -Link-, -PDF-, Codes & Data, github.Z%&: net install st@705.pkg, all replace
(Stata)

o Papadopoulos, A., & Parmeter, C. F. (2025). Two-Tier Stochastic Frontier Analysis for the Social Sciences.
Springer Nature Switzerland. Link, PDF, Google, github

o Zheng P., Worku, N., Bannick, M., Dielemann, J., Weaver, M., Murray, C., & Aravkin, A. (2024). Robust
Nonparametric Stochastic Frontier Analysis. arXiv (Preprint submitted to Journal of Econometrics). Link,
PDF, Google. github


https://journals.sagepub.com/doi/abs/10.1177/1536867X231162033
https://file.lianxh.cn/Refs/LianPub/Lian-2023-SJ-sftt-Two-tier-SFA.pdf
https://gitee.com/arlionn/sftt
https://github.com/arlionn/sftt
https://doi.org/10.1007/978-3-031-81513-3
https://link.springer.com/content/pdf/10.1007/978-3-031-81513-3.pdf
https://scholar.google.com/scholar?q=Two-Tier%20Stochastic%20Frontier%20Analysis%20for%20the%20Social%20Sciences
https://github.com/Parms23/2TSF
https://doi.org/10.48550/arXiv.2404.04301
https://arxiv.org/pdf/2404.04301.pdf
https://scholar.google.com/scholar?q=Robust%20Nonparametric%20Stochastic%20Frontier%20Analysis%20(Version%201)
https://github.com/ihmeuw-msca/sfma

3.18 1A

BJE: 2025 F 8 B 12-14 H (=X)
Bk WEERE + 30 XEK
BREE: KRS (IS
SR HE
o ¥HEAN: LTk, StataSCiEER, £EBEFIRP, RELUPDFERADELFER
o ZFERIAE: £ 9:00-12:00, T 14:30-17:30 (17:30-18:00 BLF).
o 2EER: 010 NERFENRFEMNBBENSTREFPEEESER, FOBSEHE EH T+
FICRMRE, afhTF FiEER.
IBERIFE . https://www.lianxh.cn/PX.html

o fFHARPBINEEE: https://gitee.com/arlionn/PX/wikis
o PDFIRH: https://file.lianxh.cn/KC/lianxh_PX.pdf
o FHEHHE: -~ FEESEH-

IBRZEEE . https://www.wjx.top/vm/tC1IUWC.aspx#
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Knm, EEMBEIFER (MIT) X, MIXAFEFEEFTEATTARR, ETESID. EENEEFFM
MLIEAR, THEKEAREMSSFEINEZESTHEFFE. QHEFE. RREFF. BhEFFEF RN
FH. fA3AERILIE International Economic Review (IER), Journal of European Economic Association (JEEA), Journal of
Public Economics (JPubE), Journal of Development Economics (JDE, 2 &), Journal of Urban Economics (JUE) Z& I

T TRREAT,

3.11FES5|
KAEmEIMGEEECIEIOER. SIFIRERNEH, SARSEARIGE. LRKE. SDESHT. XESE. &
RIESERREPNER. HFI0E.

BE—RIENE— RS IE, FENREZEE [FR] . [55%] 1 [EX] =XER, AESIEIEFRRT
EAERTE. CRXIMARLRE, LHEN X AERRNEN, FEER AERF RS, XIS

F (EEEERNFE) RREMERKME. RREIIBEELR [FX] — NI ERNS MERIGIEREX
—RZETE. ERRRNNFEALN. KEMY [EiX] (HBEFARERSHERZZMK, MEELTRNE
HrECERFRMNERNRKEILR, ESEFARIENNBESR, MEENSRIIARESRETBRNSER
HiRRT 5%,
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EDENAZRIEHERARZ R, KemEIMEBEEREPRFNBXEIC X HAERMSDERRGE,
HUMARNAEREESTT. TREE. VRFIFHESHIRIEIEAISOEER.

« M Top HIFHEMIFEAERRCIOER. ARKRLT. RXEIFEFSEAIEN;
o AREAAYISHE. FRIEFEIE;

o ERICNASIMERR, WTWERXIHE, WAISERAMMRERTENEE;
« 1Bift 34 WIEN, FFEABSTRNEAEe X PRIGENA.

BHESEERTR S &

o EIREUESHT (Panel Data Analysis)

o BN-HENTEZE (Shift-Share Instrument)

o ETPENCICHIESRSHT (RCT-based Causal Analysis)
o WHATHZEMHIT (Two-Sample IV Estimation)

o AIEINEZEDE (Creditable DID)

o FEEIRFHER! (Gradient Bossting)

o HRHFMIEE! (Causal Forest)

3.2 &&EME (1IE3HE)

CL BRIENARZE: MWBEISHARGHNBARFERALRTRZIZ?

IMAEFF—RFANCEREVFEAIRNIER. KEREIMGEIE CRENMRBIENAREH D=
WERIZE, MSes e, FRFARKEZR.

2011 &, Duranton & Turner £ American Economic Review (AER) E&Z ¥ —msCiFISI, Wb moaikIsTiaag«as
BRBEEARER . tiIKIEESHBRAMNFEEARNERTHERRETERS 208N 1, AtEHES
HRERBETEZMEA LR FERERE,

EEHZNENTIEERE, KamE RS HERBEEMIREFRIF NSNS EARERSENTETE
FEET—LEEREE, NIRRT A SRR BEMIRME A R FRIRSRE AL SHIRER K. BETX—E%, it
SEFERRER, MREARINAERGETFLKITHTHNEELKESEMY, 1827 ZHHEFERERSE
NBERFERENTRTE, BN T BAEINERER".

eI BRI TR 2B TR EFREAT! Journal of Urban Economics (JUE) 5, #RIBFIEHBANXENAR.
EMFICIFRE TIEEEEHNERX, SN AEEBSGIFETER, IeXREEE T XEREA, EERICEZR. AERIR
BIFNSCUE AT EERER AER I EMEB TEAXCIFHTIRE, ARGENHRERERRSES ™4 T EEM9500.

K ARE NS ESARS EXMIETEFIEHIEAY JUE IORENEERHTE, IEEARKXEXENDIEERHT
S, HUBEFE BB TETE" (Shift-Share IV) NEFPIIRENEEDITIEZE (Goldsmith-Pinkham, Sorkin &
Swift, AER,2020; Borusyak, Hull & Jaravel, RES,2022) SREFTERMIFIKOH Y ESEPHASIFER,

FE—RHRER, KEmEBIMEENBEC2014FRRTRREFFINREAT] Journal of Development
Economics (JDE) RIS—INHAR — HRITREBE ST TWET) LEIANARENEE. E0FXmie XML
REMAT, KEIPIGERERZAFUMITLEELS Andrabi et al. (AEJ:Applied, 2011) IR FHESEFNSOIE %, 185D
SHEMWRGIE (Dynamic Panel Method) S5XNEZE%77%L (Difference-in-Differences, DiD) 1H&ES, AT HHRXEBEZS
FTDRSEUIT BT ) LEIAR R RRISIN.
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o MWIEIE/SEMEH N IF ARG

o SKBCXEMNUENXENLIREH, REXESR;

o RE. EE., IFEREL, EANERE;

o FEREIERIERIRGIGE (FERE, FE-IVEEEY, FD-FE-IVAREY) ;
o BE-HERLEZISE (Shift-Share Instrument) ;

o SISEMRGE (Dynamic Panel Method)

« S JUE XERISDIFER,

e :

e Duranton, G., & Turner, M. A. (2011). The Fundamental Law of Road Congestion: Evidence from US Cities. American
Economic Review, 101(6), 2616-2652. Link (rep), PDF, Appendix, Google.

e Hsu, W.-T., & Zhang, H. (2014). The fundamental law of highway congestion revisited: Evidence from national
expressways in Japan. Journal of Urban Economics, 81, 65-76. Link, PDF, Google.

HfthtEXieX:

¢ Andrabi, T, Das, J., ljaz Khwaja, A., & Zajonc, T. (2011). Do Value-Added Estimates Add Value? Accounting for
Learning Dynamics. American Economic Journal: Applied Economics, 3(3), 29-54. Link (rep), PDF, Appendix,
Google.

e Borusyak, K., Hull, P., & Jaravel, X. (2021). Quasi-Experimental Shift-Share Research Designs. The Review of
Economic Studies, 89(1), 181-213. Link (rep), PDF, Google.

e Goldsmith-Pinkham, P., Sorkin, I., & Swift, H. (2020). Bartik Instruments: What, When, Why, and How. American
Economic Review, 110(8), 2586-2624. Link (rep), PDF, Appendix, Google.

e Zhang, H.,Behrman, J. R, Fan, C. S., Wei, X., & Zhang, J. (2014). Does parental absence reduce cognitive
achievements? Evidence from rural China. Journal of Development Economics, 111, 181-195. Link, PDF, Google.
-cited-

C2. BRIRME: BEASTHRERATINAHREIRE. Leian?

—RENNARFTECRARIGE, RNE. SDESHT. SIERBENROIMAISTIE, B RIEFIRIIE
ERRFIHRNARR.

KemelEoZEE CE—RIMECNARINRERRE, FllEENHRmIETeER. REEE. LA

%, XRICNRNEME, FIBEHREBNRMIX—ENIEATETE, MREAPFHNHERRE. A
i, BEAMRIREEREST 7 SURKE. SOEDHFWIFRIEE, ERTEERISARAEFRR, NEEREN
EEAiE%, B, LA Pop-Eleches & Urquiola (AER, 2013) ] Abdulkadiroglu et al. (Econometrica, 2014) J9{XZRHY
— RIS HAEIRRETA TR, PR 7 KBIMX RIS SN E LI RB I & RAIETBEM

EXX—ER, MWENEEHNEM, RETRRERKEERESHEHEEZBLEEIH AL T2t
Bk, AL, MHRHT BN [ FZ M T NUEATRETEMITTTE, X—35EHS Angrist &
Imbens X{SHRAT BEEFLIL BRI FFICHELR (Econometrica, 1994) FIERFEEIRREIEB S TRERE (2) (VIR
E5BSUEXE D) MERKE (V) EIREZBXBEEITIEFME—HRRRT (non-unique identifier) #{TASTEILE
BItEH.

X—itEAACFENEE TEEMIER, IEXABHEMFLL. ZNRERFELAHE FF MBI ERREA
FJ Journal of Public Economics (JPubE),

EEZRIREYR, KASZINSFERN BTSSR JPubE I HIGERRT, FIAMIMNIEBHRE,

BB RN, FHESATWXENENSDIEERETEN. Wi, MREEEXEICSOE M RE T HESLIeR
RERIRB AR EEDIEAR AR AR,

SR

S
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o WAIERSE—RIEFENE,;

- IRAEIEEES, Bk,

o EXHERMMAR, ®HAS;

o ETHENSCIRAERS LA,

o [FERFYGETIN (Local Average Treatment Effect)

o DLETIML (Distributional Treatment Effects)

o WHEATETEHiTEER (Two-Sample IV Estimation)
o S JPubE XERIDIFER.

e

e Zhang, H. (2016). Identification of treatment effects under imperfect matching with an application to Chinese elite
schools. Journal of Public Economics, 142, 56-82. Link, PDF, Google. -cited-,

¢ Imbens, G. W., & Angrist, J. D. (1994). Identification and Estimation of Local Average Treatment Effects.
Econometrica, 62(2),467. Link, PDF, -PDF2-, -cited-, Google.

HtitBXieX

e Abadie, A. (2002). Bootstrap Tests for Distributional Treatment Effects in Instrumental Variable Models. Journal of
the American Statistical Association, 97(457), 284-292. Link, PDF, Google. -cited-

e Abdulkadiroglu, A., Angrist, J. D. and Parag, P. (2014). The Elite Illusion: Achievement Effects At Boston And New York
Exam Schools. (2014). Econometrica, 82(1), 137-196. Link (rep), PDF, Google. -cited-

e Angrist, J. D., & Krueger, A. B. (1992). The Effect of Age at School Entry on Educational Attainment: An Application of
Instrumental Variables with Moments from Two Samples. Journal of the American Statistical Association, 87(418),
328. Link, PDF, Google.

¢ Arellano, M., & Meghir, C. (1992). Female Labour Supply and On-the-Job Search: An Empirical Model Estimated
Using Complementary Data Sets. The Review of Economic Studies, 59(3), 537. Link, PDF, Google.

¢ Pop-Eleches, C., & Urquiola, M. (2013). Going to a Better School: Effects and Behavioral Responses. American
Economic Review, 103(4), 1289-1324. Link (rep), PDF, Google. -cited-, -Replication-, -Appendix-

C3. BEEESENCN : MAEATIRSEFHETNE?

BEEREIE. N8, ATERMMtENZNREAR, FENTEEEAMSRBESMRNIO TERBRESR
AR, ERE=RAOREF, KE=BIMGESE CRMASIERINEY, sENARSEGRESEE,
BRI, FHEAFHRER.

K IS B AN BEHENARELFTENELEE ERAT International Economic Review (IER) _ERNEI, %8
AR T —TEFEANTENREHESIR, RRENRESEE/NFENREHNSRANIFWASRNE N, KE)H
BRNEIESESREFTNEMN [FE] . ] f (594 = MEESBIES Banerjee et al. (QJE, 2007), Das
et al. (AEJ:Applied, 2013) #[] Davis & Heller (ReStat, 2020) IX=fsRBISCIFIC, EXEARE, KEIHE=Z
Carlana et al. (Econometrica, 2022) KA TRITFIE, b T —IET ISR BRRIBAF PR RFERIF WIS
BNV EETFSEe, SEXM eSS X PEANEFIGEH TRRRIBEEN (Heterogeneous
Treatment Effects, HTEs) fhit, SKEIMIGIEMHIZ Wagner & Athey (JASA, 2018) IZHHIEISRFRM (Causal Forest) &
SERIEIRFIN A, FHIESAZET Carlana et al. (Econometrica, 2022) BYSCIFLEER,

SBEREM (MNMRETHLE, FHIEMERISRERRES) SIRTASEERITAR, BERIHMhEIG— DR
fk: MLORBIERSSLFM T —— BIBERRARAIER N — BLEHASNZRFMUE, KEsE M

Card etal. (RES, 2024) #Cengizetal. (JoLE, 2022) MEIMALEE AOGIH RN IFUNITIERRNATX—HE
fk, MTETTBERAIABLIMERBIRY. RETREZFNARA ERHARIRINL,


https://doi.org/10.1016/j.jpubeco.2016.03.004
http://sci-hub.ren/10.1016/j.jpubeco.2016.03.004
https://scholar.google.com/scholar?q=Identification%20of%20treatment%20effects%20under%20imperfect%20matching%20with%20an%20application%20to%20Chinese%20elite%20schools
https://scholar.google.com/scholar?cites=15576713493727171224&as_sdt=2005&sciodt=0,5&hl=en
https://doi.org/10.2307/2951620
http://sci-hub.ren/10.2307/2951620
https://business.baylor.edu/scott_cunningham/teaching/imbens--angrist---late-1994.pdf
https://scholar.google.com/scholar?cites=8713217552156471560&as_sdt=2005&sciodt=0,5&hl=en
https://scholar.google.com/scholar?q=Identification%20and%20Estimation%20of%20Local%20Average%20Treatment%20Effects
https://doi.org/10.1198/016214502753479419
http://sci-hub.ren/10.1198/016214502753479419
https://scholar.google.com/scholar?q=Bootstrap%20Tests%20for%20Distributional%20Treatment%20Effects%20in%20Instrumental%20Variable%20Models
https://scholar.google.com/scholar?cites=13468806643376985690&as_sdt=2005&sciodt=0,5&hl=en
https://doi.org/10.3982/ECTA10266
http://sci-hub.ren/10.3982/ECTA10266
https://scholar.google.com/scholar?hl=zh-TW&as_sdt=0%2C5&q=The+elite+illusion%3A+Achievement+effects+at+Boston+and+New+York+exam+schools&btnG=
https://scholar.google.com/scholar?cites=7421764883898434938&as_sdt=2005&sciodt=0,5&hl=en
https://doi.org/10.2307/2290263
http://sci-hub.ren/10.2307/2290263
https://scholar.google.com/scholar?q=The%20Effect%20of%20Age%20at%20School%20Entry%20on%20Educational%20Attainment:%20An%20Application%20of%20Instrumental%20Variables%20with%20Moments%20from%20Two%20Samples
https://doi.org/10.2307/2297863
http://sci-hub.ren/10.2307/2297863
https://scholar.google.com/scholar?q=Female%20Labour%20Supply%20and%20On-the-Job%20Search:%20An%20Empirical%20Model%20Estimated%20Using%20Complementary%20Data%20Sets
https://doi.org/10.1257/aer.103.4.1289
http://sci-hub.ren/10.1257/aer.103.4.1289
https://scholar.google.com/scholar?q=Going%20to%20a%20Better%20School:%20Effects%20and%20Behavioral%20Responses
https://scholar.google.com/scholar?cites=9331222491554514492&as_sdt=2005&sciodt=0,5&hl=en
http://doi.org/10.3886/E112645V1
https://www.aeaweb.org/aer/data/june2013/20101433_app.pdf
af://n1065

FELEM E, KBIMREES B SERT=2E A D9TEEIE T 20 263t B MEBERN E M T/ESX, N
BUNAIH—EEES Fuzzy DID  (De Chaisemartin and d’Haultfoeuille, RES, 2017) #0 DiD with Unobserved Treatment
(Botosaru & Gutierrez, JAE, 2018) FERIAITERS A, AHMGBER XS EIE A AR RAYE RN,

El=a:

o YMAEREE B EM DIRFSOARRER, 1A ERNLFRER;

o WMAIEICNEEIEHERRIK, NS NMEEEEEMIH;

o IZFAEEES) (Causal Forest) IE3EFESRIEMTAIDHTRE

o FAN188%>) (Gradient Boosting) B SRHENT;

o W{IEESFAYETE LA (Randomized Controlled Trial, Causal Forest, Gradient Boosting, Fuzzy DiD, DiD with
Latent Treatment) 1T SRIERTHIAZT ;

o 51 Carlana et al. (Econometrica, 2022) MEHISOIFLER.,

ilMEX:

e Behrman, J. R, Fan, C.S., Guo, N., Wei, X., Zhang, H., & Zhang, J. (2023). TUTORING EFFICACY, HOUSEHOLD
SUBSTITUTION, AND STUDENT ACHIEVEMENT: EXPERIMENTAL EVIDENCE FROM AN AFTER-SCHOOL TUTORING
PROGRAM IN RURAL CHINA. International Economic Review, 65(1), 149-189. Portico. Link, PDF, Google.

e Carlana, M., La Ferrara, E., & Pinotti, P. (2022). Goals and Gaps: Educational Careers of Immigrant Children.
Econometrica, 90(1), 1-29. Link (rep), PDF, Google.

¢ Cengiz, D, Dube, A, Lindner, A., & Zentler-Munro, D. (2022). Seeing beyond the Trees: Using Machine Learning to
Estimate the Impact of Minimum Wages on Labor Market Outcomes. Journal of Labor Economics, 40(S1), S203-
S247. Link (rep), -PDF-, -PDF2-, PDF+Appendix, Google. -cited-, -Replication-, Data
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e Banerjee, A. V., Cole, S., Duflo, E., & Linden, L. (2007). Remedying Education: Evidence from Two Randomized
Experiments in India. The Quarterly Journal of Economics, 122(3), 1235-1264. Link, PDF, Google.

e Botosaru, |., & Gutierrez, F. H. (2017). Difference-in-differences when the treatment status is observed in only one
period. Journal of Applied Econometrics, 33(1), 73-90. Portico. Link (rep), PDF, Google.

e Card,D., Colella, F., & Lalive, R. (2024). Gender Preferences in Job Vacancies and Workplace Gender Diversity.
Review of Economic Studies. Link (rep), PDF, Google.

e Das, J., Dercon, S., Habyarimana, J., Krishnan, P., Muralidharan, K., & Sundararaman, V. (2013). School Inputs,
Household Substitution, and Test Scores. American Economic Journal: Applied Economics, 5(2), 29-57. Link (rep),
PDF, Appendix, Google.

e Davis, J. M. V., & Heller, S. B. (2020). Rethinking the Benefits of Youth Employment Programs: The Heterogeneous
Effects of Summer Jobs. The Review of Economics and Statistics, 102(4), 664-677. Link, PDF, Google.

e De Chaisemartin, C., & D’haultf?uille, X. (2017). Fuzzy Differences-in-Differences. The Review of Economic Studies,
85(2),999-1028. Link (rep), PDF, Google.

e Wager, S., & Athey, S. (2018). Estimation and Inference of Heterogeneous Treatment Effects using Random Forests.
Journal of the American Statistical Association, 113(523), 1228-1242. Link, PDF, Google.
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.+ P AREREEEEERAT

o MKS: 35117530000023891 (B IRITRRINDBIR AT ANREHIASZIT)
o BEIRER: WARKE, BE0RME [ICRMAMSR-8i] E8, LUERmA.


af://n1140
https://www.wjx.top/vm/tC1lUWC.aspx#
af://n1212

B 2: 38

=i S CIE AR

AMOEGALR

_ _

REIRER:

« AILERERHPEATS RIS/ STE/INTEFFBAR
o SR, BELE IFINEE] 2ES [ICRARS-8i] E5.
- AlEX%fIE, BE [{IRIER] #FALTEEIN-18903405450 (HMERS)

5. ImRisFa

5.1 ER{FFIREF
UFRERG: SERSTAL, ipad , PHRLUR windows/Mac REMIEIEA, [ERZIFETHUNR Surface FARTLH

SRR

o ARPFHITBENRFAAIENIKFR S, RRSENEENEIBITRANEYN [ARE] BR.
o —PKSHE—MRE, BIMFEMARIMERTR, BARRNESTFE CHIMRIRE.

o NRESNENUTR, —&RE, FERIR.

o ARIFPARFR, BEARITFME IR A RFERERE.

5.2 LA HIREA

FRFELATEESS, BRERAT:

« BREN/FEFHREBNBEEMEZSIRERTA IRBESHE, HIEINE 2ETEER ;
o TARATRERANRA TR EISEREE AR TIESR(AYIEDR ;
o IRBENBGAEER [Ezom@Ermhisgsm ] .


af://n1246
af://n1247
af://n1266
https://www.lianxh.cn/details/879.html

6. BiginEE

EBAFNEER
BEL: 30 B (WK, BEIMEIIAE 10 ])
o A FRIER: PHEISEAL 2 B Stata BF Python B R IES FITELFFEMIIRAISARY, TLUE X2 &BF
HETFIRRR, XUBSRLT lianxh.cn ;
« B. FHRRIEEE . IFRLTEEMFRG, EREEHFPRIEZE—LELE-,
o C. LiIRHAWEERE: $HIRI—RKEINANS, ERUSEFPERE (8:00-9:00, 19:00-22:00);
o Note: 4 5:30-6:00 ARG & 2EHEHHUTLAER.

o BR: b, FER, B& Stata/R/Python hED—FHESHENELNERGS, SRR THEN
IBR.

« 1SRUIRER: EEMEREISSRESHIMBE I RREEITER.
o BERIE): 20255 7 B 16 B (57T 7 B 18 BAMBAIRERT EF=2EWR lianxh.cn)

| ERiSHEE:  https://www.wjx.top/vm/eCkXO8U.aspxi#

|Eﬁﬁ5%ﬂ$%ﬁﬂ:

IBIRI¥ERE:  https://www.lianxh.cn/PX.html


af://n1284
af://n1285
https://github.com/arlionn/lianxhta
https://www.lianxh.cn/
https://www.lianxh.cn/
https://www.wjx.top/vm/eCkXO8U.aspx#
https://www.lianxh.cn/PX.html
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