Stata2R: £ stata FHPH R iEEE

Stata— R

BEIZfE. BESUL. RENUH

o iBIE: Stata2R-EH3T Stata FHFHI RIRFE

- BE: B @EMNKR)

o BHE: 2023% 12 B 3/10/17 (=ANEH)

o MIER: £ 9:00-12:00, T4 14:30-17:30, 17:30-18:00 Z5E
o R/ IRHLE Stata+R IBFIEUE FRERI—A KX
« BF: AZERE+20XER (ZERESHEKE 2024F1H6H)
o FHESEH: <HHEE-, I8 TE zip>

o IBfEET: https://www.lianxh.cn/Stata2R.html

o IRBEEE: https://www.wix.top/vm/tzLwRUz.aspx#

o HNFBBES: https://www.wjx.top/vm/0zzTosc.aspx#

o BEEAH: POFJy | MR

BF

Stata2R: £1%J Stata FHFRY R IRFE
L A AESXNIR?
A B ERIIE?
B. Stata2R #&=;: why?
C. Stata2R #2=t,: How?
2. IRREE
3. IR 2B
4. FEFE
5. FRRBIFuE SR
6. IRBFIHZREE
REEE
=R
7. IMR4EE
7.1 SRS FMRG
7.2 LEFIRE
8. IREEENEL
Bf: HERIRIE


af://n12077
https://www.jianguoyun.com/p/DRZtsAAQtKiFCBiBwJ4FIAA
https://www.jianguoyun.com/p/DW7GorEQtKiFCBiIwJ4FIAA
https://www.lianxh.cn/Stata2R.html
https://www.wjx.top/vm/tzLwRUz.aspx#
https://www.wjx.top/vm/OzzTosc.aspx#
https://file.lianxh.cn/KC/lianxh_Stata2R.pdf
https://www.lianxh.cn/details/1058.html

1 AT AEZXTR?

A. IR 2 FRIIE?

L EMFETDEARER RAIFRIR X REEHIR, BRHSIATHEN [RIIB] %3N [UE] (ps, RIBR
S—MIFEBRIIMESA——igEakR, MINENSREMBEAR. ... —ETEEHFE).

HFRERITHY DIME (Development Impact Evaluation) IBERE TREHENEFFR. B 2020 LK, DIME FFHIAT
—MERE, /A R for Advanced Stata Users (github-18{4), BIRBNBA: This material was developed by the
DIME Analytics team as an introduction to R Statistical Package for its staff. It builds upon knowledge of Stata to
explore features of R with impact evaluation applications in mind .

FAUHENE, 240 DIME FEHA stata RIEREYN, IHH, 3 RNSEREHZE [TBFI] |, BIBEES
BRER. FENMZNIBEFNFEINR L. XEAR—MTZERRIFEIGE,

B. Stata2R f&3{: why?

HSE, Stata2R X—FRHEH, BHIEEM Stata BT R, EAMIEARLE Stata > R: BF Stata HR
WERMFS R, HMARDKIE Stata 7 R BRI BEKESWEHRATIES.

(1) Stata >R HEXMRER, WEZSHZHATEEMEEEE, XM TIFERIEENE, thiEssw,
n, HEEEIN [ BERFIER | RFEIIEERA Stata 1 R K#HHR, EIEFEBIPRY [ SXADHT | RESEEAR.
HSREZRT Top HITHES EIRI(ER Stata 71 R EESFMERAHKTTH.

(2) $TiERE. BYLEZ—BEXROGEIE, IANZEIME, FRFIISEBFERRSIERMAISHER
FHHERER. EX—ERIAFTEETIEMNTW: RBTHES. B&T Hadley Wickham EXSFH
BT AIESTIIE, REETRT — 1 Sit. BHUHNASESR. (1) FFILTEERRBZEFR, RE
% tidyverse , ggplot2 , tidyr , purrr , tidymodel ZFEJINME, BMARNIZEHHDITES, BABIMEHST
MRHNE—RESMARINER, (2) RAILUE [FitSIT+ o+ SIE] FsEfiEiesk, TJLSCHL [ERINEE
Mgk — FiHEE — ISXXHIRERS — ERER] BNRE. thil RStudio 124AY R Markdown , BILAMRT5{&Eith
BRESNFARRS. TR, EERHNY, HLLHTML, PDFEENEIH; Shiny AILATS{ESCHL APP BYFIE, KT
4Rk, BFAREDS,; LR Quarto SE&, MRTLATSEMERE R, Python, Julia EEEE—#E, SISO
LIRS, ITREZERETFBIEIE. S22, B4 (TE) ZBHIFR RS HSRHIER,

Hadley Wickham

(3) FRzERRXFEEEE. RS Top BHRNICXSHSMNEIFEIMETE, ARUEEEAFIEIES, B
OSIEE RS tEAR, ATLARIES B RNE. Eit, —RBXEFENFERSMGHIESAEN
&, tkan:

e Stata +R (Deryugina et al., 2019, AER, Bajari et al., 2015, AER);
e Stata + Python (Butters et al., 2022, AER)
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e Stata + Matlab (Corbae and D'Erasmo, 2021, Econometica)
e R+ Matlab (Bernanke, 2020, AER)

C. Stata2R {&x{,: How?

BEE, X [StataR] MR SIERERBS ALK, HIa0, JI5H DID 7 Bartik IV fHERERZIR LA
Paul Goldsmith-Pinkham FRERETE Stata #] R Z|EEFE, KBS T —m B A& Comparing tidyverse R to Stata,
EftAERE RFRIETAE(IFRE Applied Empirical Methods 1RFERT, 154 PRIRIDEEARRIHELE Stata F1 R Z[8
FHR., FLLE, +SFRMEESEXTENE T :

e Muenchen, R. A,, J. Hilbe. R for Stata Users[M]. Springer, 2010. -Link-, -Website-, PDF, Data-Codes

e Oscar Torres-Reyna, Getting Started in R <> Stata: Notes on Exploring Data (v. 1.0), 2010, Princeton University, -
PDF-

e Chuck Lanfear, R and Stata Equivalencies, -Link-, -Github-

2. IR RE

iR, ENAEEFEEEFREHE, TEARWEATETEERE, SUBEIIRERNAE, RERIE (%
1HH#53) , World Development, Energy Economics, Economics Letters, Finance Research Letters, Economic Analysis
and Policy ZHAT!, #B/E Energy Economics, Economic Modelling ZHIFIEZERA. #HE (FitHE) . (Fitoifr
®E (RIBS) ) M1 GELFFANE) FFE, SEETEARRITENITHE [#UESE] &,
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https://r4stats.com/books/r4stata/
http://ndl.ethernet.edu.et/bitstream/123456789/60787/1/138.pdf
https://r4stats.com/books/downloads/
http://www.princeton.edu/~otorres/RStata.pdf
https://clanfear.github.io/Stata_R_Equivalency/docs/r_stata_commands.html
https://github.com/clanfear/Stata_R_Equivalency
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3. 1RZBR

RIFFER B B AR AR TR
Task = (1 Stata + By R+ v

SFF—NER Stata FBRTS, FHIESE: B Stata J85E Stata B9E)L; B RIBERMEIL. BAESHIR S, 1Y
BUER/N (e.g., 0.1 55 0.2), {EHIAEMATAMRESHE, BETESERT, IBEFSISHRIEEER. HRigt. F
EEE . Z0—BRENES, ARTLEHIIES TIESRESN 3, 7 B,.

FRFENEIXS stata M R EEENSHERSE LAXILHER, WLASRE Top BIFHEEM, LAESE
I [BEiEtE — AESM — BER®R | HER.

o HEEE. REEM. ATHRIEMEBUERASATE, MW AER. QJE. JAE, LARAHSZHAF hETIVEF,
REZ5F . HEEFHRASFR 1 SEEA HEERFENAHERTIRAE, Wi, BSEEtharEH
FRAREUBRFIAES, a0 James MacKinnon 1 Josh Angrist #i%%, BEROFIBIXLERR, MEKEI(Ie6E
ESFRBENAE, BEEIINAENET AR,

o BEBERRUIBXE. FHE Journal o Econometrics, Econometrica EHAHIRME RAYENATTERY, ERIE(NTAMNEE
EEFEIREIAE, FTERESEXFIEE, NETECHMRE, LUXEIIRERFIENRIEEAZBE/.

o EETESITRIFARIR: Stata+R, BEIBADART QJE, AEREHAT) LICMEBRA 7TXM [BEIBE
=] . BIEUEEAFISEEDIED T Stata 55hk; MISRXADHT. VSEFIZHENINS, WA RXKTHK;
RENEREL. LESTLEE stata, EANRENE, FESERF, REHEEANBREL.

BirAEE:

o VEMEFEARFRING, BEERMLLERRG, ERRSHHFATTBEFFRRNETE,

o L stata Bitl, BFEINAIDITHNERFIFE R PREBEANSTIRIRNGTTIE;

o fEF Stata ZFRIBTF, THRSHOZNRE, BRMMYTREFHITE, FERRM RABEREABEER
5.
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4. RIEFIR

T1. Stata2R: EFREENA (3 J\E))

FHERBEENL, BARELEREN stata LWTHEI RIESNFIH, TENSEE: (1) ES stata # R
EEFNER LXK, TH R PUSRMRSSFHSHAEE, ERREAGREERREUIH, ) &T
tidyverse BMTHURERNERF, SRIUESASHNRER S, MIBEEXENSE—E Q) &ET
RStudio WERNASSUEFNZNT REHE, TERATIRESEIXER] SSCIARERAIRIER, FTEDIEDHRY

Ba—E.

« BEREYNIR

o« EEIENERENSRE

o BEF tidyverse BUEUEEARER(E

« BT Rstudio MUENRSIAY/LITHHIE
o 525 B/ SRE]|EEISTIN

T2. RIS : BESERLIE (3 )\8)

HIEGERLIEFARPEXRERN—, Tt GETBNSOEHARTN=22— ABOBOBIMEER. XF
RIF QEABLEIREH TR, EiBdplyr. stringrilllubridate BRI S AL, FIEREIEE LR EUENERS
FROMEIEN. KEHERRSE), NeXSFEERM.

o HUELEN: MIE ( vector ), FBFE( matrix ). BH ( array ). EUEHIE ( data.frame )FOFIFR ( 1ist ):
BIER/5 | P /S NN/ IRk

o ET dplyr HUEEEHEEETE

o ET stringr MABIEUEEEIE

o HTF lubridate HHREYEEERIE

o

T3. Stata2R: SEESH (3 J\HY)

AEOFXITINECTERIER, HE—HRER, FIA stata M R ESHTRSLE, MzEIEE
3, DEBARISHIHEIRER.

* OLS[E3t&E

- SHEERETERE
« DID#REY

« TAERETERE

T4.3F R EJE (3/\H)

5 stata f8HE, R TEMMEEL. Hl2RFIFEARESUHIESHEEEIRSHINES, FHMARBRIEHRE
FRREZHIES/AISMRCRFIBAESIE (1 XAEIE. XAD1E) Anfl, X3 R BUSHITNE: &E &
T goplot2 , BHISCIREXPREBLBREE/ SR NCHTHE.

o EFSHIRNASMITIEEN
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« BRIESHME
o« BT ggplot2 SAfL

o HUEEIIML
o SCUFERATIE

T5. Stata2R: €3S | (3 \BY)

MNITEBERE, —RIENHESREMTESEZNVGENA, NEXHWMBERE, —RIEXHEE M EBREMN,
BEREIERE. EEL. RIDHNERRTEHS. AN, FEREESENERSMEER, B, —
RIENBREG S 1Tk,

RERLL QIE 1 AER ERTRERANEIGI, FBETSAE stata § R, - EBHFREEHTESIIADE,
B—HHEHBEEETR UM —EERREN, FREXTENNBRATECHRYT, K2 [EEEE, ESEm] Y
B,

AR TS X ASDIES IS S INIE:

e Bajari, P, Nekipelov, D., Ryan, S. P., & Yang, M. (2015). Machine learning methods for demand estimation. American
Economic Review, 105(5), 481-485. -Link-, -Replicaton-

e LeBarbanchon, T, Rathelot, R., & Roulet, A. (2021). Gender differences in job search: Trading off commute against
wage. The Quarterly Journal of Economics, 136(1), 381-426. -Link-, -Replicaton-

¢ Harding, M. C.,, & Lamarche, C. (2021). Small steps with big data: using machine learning in energy and
environmental economics. Annual Review of Resource Economics, 13, 469-488. -Link-, -Replicaton-

e Dong, Y., & Kolesar, M. (2023). When can we ignore measurement error in the running variable?. Journal of Applied

Econometrics. -Link-, -Replicaton-

T6. Stata2R: €SI 11 (3 MdY)

IRERIER. (EARNAS ARSI EN— M EEER. HPmElei—MERZRHEEELEMMNE. Bl
SRR AEEEBRERAFEEZN, BBENRESEUMINBILER. Am, (BUEETA R
IEERERY, B, BAMNZEESHREIES, BESHENNEERE. FEREL MARESERF, £
BHRESREEL.

ALBSE 3-4 BAFRT Top HITILAYEI (AER. QIE. JAE), SEARNEERT R IESHICXERIEN. ]
EIMERRIEURZI. BFNE. BEFEITH debug SFHITHERIHAE, TIEZEHRENREIFERAAIAET
WA, EHIENER, FBZATECRIARS.

SE Gk

e Mullainathan, S., & Spiess, J. (2017). Machine learning: an applied econometric approach. Journal of Economic
Perspectives, 31(2), 87-106. -Link-, -Replicaton-

¢ Belloni, A, Chen, D., Chernozhukov, V., & Hansen, C. (2012). Sparse models and methods for optimal instruments
with an application to eminent domain. Econometrica, 80(6), 2369-2429. -Link-, -Replicaton-

¢ Kelejian, H. H., & Piras, G. (2016). An extension of the j-test to a spatial panel data framework. Journal of applied
econometrics, 31(2), 387-402. -Link-, -Replicaton-

e Canay, |. A. (2011). A simple approach to quantile regression for panel data. The Econometrics Journal, 14(3), 368-
386. -Link-, -Replicaton-
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5. FHARRITRIES ]

JHREITRAE, BNAFKERRETSTFEI—T R AIEMEIR, F3 RIZFERAIBAEN, (RRFZEEELT
#XJ%E R4DS BF— TR LIMRIR EFT .

R NI JAOEH

* RADS | Hadley W., and G. Grolemund. 2023. R for Data Science. O’Reilly Media.

o RA4D-2E-TEZLIE, Solutions
o Data$t[X: TidyTuesday
o XAPRFZMHFS RIIETHE
* ModernDive | Ismay C., and AY. Kim, 2022. Statistical Inference via Data Science: A ModernDive into R and the
Tidyverse. -fE£%5E- .

o RARMM tidyverse 1 moderndive EHTEUELIE. BIFDHT. iR, Bootstrap &,
o KREfATEIE (pipe) B{FFF, & RABHIRLE

Hithy:

e RStudio ZREISM: FindingYourWay ToR, NMBTAI]. PRIERFIIETNFESE TR
» Roadmap: Aroadmap for getting started with R, R ¥T{RFHXISR

 BBR Baruffa, Oscar. 2023. Big Book of R. -Link-. RIBEE&FHER . BIEZEPE. OFFTHNBER.

e EES: REEl, Statav.sRYHRZE
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7.1 SR FMBRHE
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SRR
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8. iikHERDZY

RBAFNEEK
o B 107
o {E35:

o A.IPRUES: MHENSERL 1 FIESL, XUESELLTF lianxh.cn ;

o B.JHFAIZEE: MEIFRLTERETIRG, EHUEEPEZ—LE IR,

o C. LiFHABEERE: HXIRI—REINAS, ETHUSEFPEEE (8:00-9:00, 19:00-22:00); SR
o Note: N4 5:30-6:00 KRG LR T HEHITAE.

o ER: . RER, K Stata B RIESHIENEZNERGS, ENELAHTHREMCR.
F5RliRER: ERIERISE ISR EaBRIE AR, TESHIERN, ERRRIEZIMRIA.
#IERSE: 2023 F 11 B 15 B (§F 11 B 18 BAERERTEZRER lianxh.cn),

| ERiSHEHE:  https://www.wijx.top/vm/OzzTosc.aspx#

| BISES M ERIE RN

IBfEET:  https://www.lianxh.cn/Stata2R.html
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