©CO~NOUTD WNBR|

16

17
18
19

20
21
22

23
24
25
26

27
28
29
30
31

32
33
34

35
36

37

38
39

set nore off

cd "C: \ Users\derya\ Dropbox\ Derya\ Teachi ng\ appl i ed
m cr oecononetrics\stata"

| og using stata treatnent, replace

[*Treatnmen Effects in STATA*/

/ *1 - Regressi on Adj ust ment*/

webuse cattaneo?2

/*Estimation of ATE */

teffects ra (bweight prenatall mmarri ed mage fbaby) (nbsnoke)
estimates store ml, title(Regression)

[*Estimation of ATT*/

teffects ra (bweight prenatall mmarri ed mage fbaby) (nbsnoke),
at et

[*Estimation of E[Y_ 1] and E[Y 0], and regression coefs of
potenti al outcone nodel s*/

teffects ra (bweight prenatall mmarri ed nmage fbaby) (nbsnoke),
ponmeans aequati ons

/| *Reporting the ATE as a percent age*/

teffects ra (bweight prenatall mmarri ed nmage fbaby) (nbsnoke),
coef | egend

nl com _b[ ATE: r 1vsO. nbsnoke] / _b[ POrean: r 0. nbsnoke]

/*We find that snoking during pregnancy reduces birthwei ght by
about 7% on average, a statistically
significant anount*/

/ *Model i ng nonnegati ve outconmes*/
teffects ra (bweight prenatall mmrri ed mage fbaby, poisson) (
nbsnoke)

[*11 -1 PW/

/[ *Estimation of ATE */

teffects i pw (bwei ght) (nbsnoke nmarried c. mage##c. mage fbaby
medu, probit)

estimates store n2, title(lPW

[*Estimation of ATT*/

teffects i pw (bwei ght) (nbsnoke nmarried c. mage##c. mage fbaby
medu, probit), atet

[*Estimation of E[Y_ 1] and E[Y 0], and regression coefs of
potenti al outcone nodel s*/

teffects i pw (bweight) (nbsnoke mrarri ed c. mage##c. nage f baby
medu, probit), poneans aequati ons

/| *Reporting the ATE as a percent age*/
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teffects i pw (bweight) (nbsnoke nmarried c. mage##c. mage f baby
medu, probit), coefl egend
nl com _b[ ATE: r 1vsO. nbsnoke] / _b[ POrean: r 0. nbsnoke]

/*We find that snoking during pregnancy reduces birthwei ght by
about 6. 7% on average, a statistically

significant anmount*/

[*Estimation of ATE */

teffects i pw (bwei ght) (nbsnoke nmarried c. mage##c. mage f baby
medu, logit)

[*Estimation of ATT*/

teffects i pw (bwei ght) (nbsnoke nmarried c. mage##c. mage fbaby
medu, logit), atet

[*Estimation of E[Y_ 1] and E[Y_ 0], and regression coefs of
potenti al outcone nodel s*/

teffects i pw (bweight) (nbsnoke mrarried c. mage##c. nage f baby
medu, logit), poneans aequations

/| *Reporting the ATE as a percent age*/

teffects i pw (bweight) (nbsnoke nmarried c. mage##c. mage fbaby
medu, logit), coeflegend

nl com _b[ ATE: r 1vsO. nbsnoke] / _b[ POrean: r 0. nbsnoke]

/*We find that snoking during pregnancy reduces birthwei ght by
about 6.8% on average, a statistically
significant anount*/

/*111-teffects aipw — Augmented inverse-probability weighting
(DR1) */

/[ *Estimation of ATE */

teffects ai pw (bwei ght prenatall mmarri ed nmage fbaby) (nbsnoke
mmarri ed c. mage##c. mage fbaby nedu, probit)

estimates store nB, title(A PW

/*Estimation of E[Y_ 1] and E[Y 0], and regression coefs of
potenti al outcone nodel s*/

teffects ai pw (bwei ght prenatall mmarri ed mage fbaby) (nbsnoke
mmarri ed c. mage##c. mage fbaby nedu, probit), poneans aequations

/| *Het eroskedastic probit treatnment nodel */

| ocal outx prenatall nmarried fbaby

| ocal treatx mmarri ed c. mage##c. nage fbaby nedu

teffects ai pw (bweight "outx') (nbsnoke treatx', probit),
ponmeans aequati ons

teffects ai pw (bweight prenatall mmarri ed fbaby) (nbsnoke
nmarri ed c. mage##c. mage fbaby nedu, hetprobit(c. mage)),
aequati ons
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/*Using the WALS esti mat or */
teffects ai pw (bwei ght prenatall mmarri ed mage fbaby) (nbsnoke
nmmarri ed c. mage##c. mage fbaby nedu, probit), wnls

/*1'V-1nverse probability weighted regression adjustnent?*/

/[ *Estimation of ATE */

teffects i pwa (bweight prenatall mmrried nmage fbaby) (nbsnoke
mmarri ed c. mage##c. mage fbaby nedu, probit)

estimates store m4, title(l PWREG

[*Estimation of E[Y_1] and E[Y_O], and regression coefs of
potenti al outcone nodel s*/

teffects i pwa (bweight prenatall mmarri ed mage fbaby) (nbsnoke
mmarri ed c. mage##c. mage fbaby nedu, probit), poneans aequations

/| *Het eroskedastic probit treatnent nodel */

teffects i pwa (bweight prenatall nmarried fbaby c.nmage) (
nbsnoke mmarri ed c. mage##c. nage fbaby nedu, hetprobit(c. mage##c
. mage) ), aequations

[*Estimation of E[Y_1] and E[Y_O], and regression coefs of
potenti al outcone nodel s*/

teffects i pwa (bweight prenatall nmarri ed nage fbaby, poisson)
(nmbsnoke nmarri ed c. mage##c. mage fbaby nedu, probit)

estout * using exanple.tex, replace cells(b(star fnt(99.2f)
| abel (Coef.)) se(par fnt(9%.2f) |abel (Std. Err.))) | abel

| egend varl abel s(_cons Constant c.mage#c. mrage "Age Squared")
styl e(tex)

/ *V- Mat chi ng Met hods*/

[*Estimating the ATE*/

/ *Mat chi ng on covari ates, nearest nei ghbor based on

Mahal anobi s di st ance*/

teffects nnmatch (bwei ght nage prenatal 1 nmarried fbaby) (
nbsnoke)

/ *Mat chi ng on covari ates, nearest nei ghbor based on Eucli dean
di stance*/

teffects nnmatch (bwei ght nage prenatal 1 nmarried fbaby) (
nmbsnoke), netric(euclidean)

/| *Exact mat chi ng*/

teffects nnmatch (bwei ght mage) (nbsnoke), ematch(prenatal 1
mmarri ed fbaby)

/*Bi as Adj ustnent (Abadie & I nbens)*/
teffects nnmatch (bwei ght nmage fage) (nbsnoke), ematch(
prenatal 1 mrarri ed fbaby) biasadj(mage fage)
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/*mth nn mat chi ng*/
teffects nnmatch (bwei ght mage fage) (nbsnoke), nnei ghbor(3)

/| *Propensity Score Matchi ng*/
teffects psmatch (bwei ght) (nbsnoke mmarri ed c. mage##c. nage
f baby nedu)

/| *Speci fying the caliper*/
//teffects psmatch (bwei ght) (nbsnoke mmarried c. mage##c. nage
f baby nedu), caliper(0.03)

teffects psmatch (bwei ght) (nbsnoke mmarri ed c. nage##c. nage
f baby nmedu), caliper(0.13)

teffects psmatch (bwei ght) (nbsnoke mrarri ed c. mage##c. nage
f baby nedu), caliper(0.13) nnei ghbor(3)

/[*Estimation of ATT requires only matches for treated group*/
teffects psmatch (bwei ght) (nbsnoke mmarried c. nage##c. nage
f baby nmedu), atet vce(iid) caliper(0.03)

/*teffects overlap — Overlap plots*/

teffects i pw (bwei ght) (nbsnoke nmarried c. mage##c. mage f baby
medu, probit)

teffects overlap

probit nbsnoke nmarried c. mage##c. mage fbaby nedu
predi ct pshat

twoway (histogram pshat if nbsnoke==1, color(green)
fintensity(40)) ///

(hi stogram pshat if nbsnoke==0, ///

fcol or(none) Icolor(black)), |egend(order(1 "Snoker" 2
"Non- snoker" ))

/*Overl ap assunption Viol at ed*/
use http://ww. stata-press.comdata/rl13/systolic2, replace
twoway (scatter systolic weight if xyl==1, nctolor(red)) ///
(scatter systolic weight if xyl==0, ntolor(blue)), ///
| egend(| abel (1 "Treated") |abel (2 "Untreated"))

teffects ipw (systolic) (xyl weight), pstolerance(le-38)
teffects overlap




150 probit xyl weight
151 predi ct pshat?2

152

153 twoway (histogram pshat2 if xyl==1, color(green) fintensity(
40)) /11

154 (histogram pshat2 if xyl==0, ///

155 fcolor(none) Icolor(black)), |legend(order(1 "Treated" 2
"control" ))

156

157 | og cl ose

158




