FERT

H_AJO
__O._
<

al
[€)
20229 109 18
=

a
I
Q
(a]
a)
~
Y

)
A

i
—~
=i
2
n
b}
-
)
+
o
=
g
o
+~>
g
©}
Q
n
o=
A
=i
S
n
n
@)
—
o0
Q
=
S——
~




Table of Contents

AA(RDD), 2022



2 FA (quantitative) A2 Y] 712 274:

@© A eFdAd (construction validity)

— c.g) A 2T Q14 vs. BY 57
Etg A (conclusion validity)
— eg) TT 2T A4 014 vs. 48H §
® QA EetdA] (external validity)

= e.g.) MAIGT}: PH= vs. F 2

@ WA et (internal validity)

= e.g.) WA vs. AHEA

_g]

3




o
)
[

ECTR)
g
xixe]

i

e
LECETLS
el

i

(RDD), -

Y 7k

éé
IS
0,
(2

sty A

ABTA L obd “AABA" S

. SRR S R AER

. F XG0 Ak 7HRol £ 4




4

FRg X

2 4

Yo o7t 2 &2

L ws X

]

2o

28

L «o
— T

o
Nd

o

zul




o oBA T YRS BE ZUA fAA WE & Y27t
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= T AgE B SHA fASH] Tre 4 e JE 7 @"3,?} e A, &
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@ Difference-in-differences design, synthetic control method

@ Regression discontinuity design, regression kink design, bunching analysis
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# The Credibility Revolution in Empirical Economics: How Better
Research Design is Taking the Con Out of Econometrics
(Angrist & Pischke, 2010)

# The State of Applied Econometrics: Causality and Policy Evaluation
(Athey & Imbens, 2017)
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o =5 FA: S]AE AL A (regression discontinuity design, RDD)

o RDD7} A& AHgH Holx= w82 (Thistlethwaite & Campbell, 1960).
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@ Question: o] 7}AL o]E A test?

= Density test(McCrary, 2008)!
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FA (Estimation)
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@ Global polynomial nonparametric regression

@ Local polynomial nonparametric regression
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FA (Estimation)

@ Nonparametric regression X g o4 AL2}p7} A 5|0 Sl= parameter?
n T — T
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@ Kernel $F=(K(+))
@ Bandwidth(h)
® t}dA] o] XF4=(degree of polynomials)(p)
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Z7] (Estimation)

© Bandwidth he] A=
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Kernel & = = Triangle
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o RDDE % 431] Y%

@ Z=E binned FEj 2 A Aok $H(e.g., binwidth)

@ agh F4A] o8] R (parameter)o] tisiA A sHoF o(e.g.,
bandwidth, ThaHAl o] 2=, Al G2 moF 5

o seHo T BN $ code FH| Y| TE| W
Foolf ZRE] ol2eia G Alhe A5 iAol 1 B S
o o3| HToll= AFAA =] ol HHES &8 off AdEe] &
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3t -2 STATA 3. 7siA] vl

©® RD-type 13 THS off: rdplot

@ RD 83 FAZF =& A]: rdrobust




1% (Falsification Test)

@ STATA] A25h= H:
— net install rdrobust,

from(https://raw.githubusercontent.com/rdpackages/rdrobust/master/stata)
replace

@ rdplot HHoq:

rdplot depvar indepvar, c(#) nbins(# #) p(#) h(# #) kernel(name)

A

2t HjEHS ZH2Z Bin /i3 CHEA Bandwidth ZH'Eah=-

or A== =k bS]
SH g
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@ rdplot AH|
“¢ nbins(# #):

oEIIE 018 B4(EH: )

S0 400 30 20 00 0 100 20 N0 400 50 00 400 300 20 00 0 100 200 30 40 500

Ui B (2 R TREIS 2l S 7) HEAS LT RRES 2, S9: »)
Panel A: Bin 7H=(207H-207H) Panel B: Bin 7i4=(407-407H)

Yo p(#):

e @
& &
% 2
& 2 I e
P &
w o
3 = .
Yoo Yo o
a o o
S0 40 X0 20 00 0 10 20 00 40 50 S0 40 0 20 0 0 10 20 N0 40 50
BE SR QT 2RE M2, ©9: ) CEEECEEELEER RS

Panel A: CHaHA Rh=(1KF &) Panel B: CHEHAl Kbp(2K} BH4r)
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@ rdplot AHd|, continued

“¢ bandwidth(# #):

& & _
& 3
i 3
T e e
E &
w w
] ]
Y w ¥ ow
a a
S0 40 a0 20 W0 0 w0 20 %0 w0 s S0 4w a0 20 W0 0 10 20 %0 w0 o0
HEE@RIRRES Hel, ©H 2) HEAS LT RRES HEl, S 2)
Panel A: Bandwidth 27(5002) Panel B: Bandwidth 27(200%)
A .
¢ kernel (name):
&, &
F F
z H
T T
El "
o o
:d <
¥ e Yoo
ar o

S0 400 30 20 -0 0 100 20 300
BEHE QI 2REY K2, ¢ )

Panel A: Kernel 2<(Uniform:

a0

)

00

S0 400 300 200 -0 0 100 200 300 400 500

BEHSE QI ZREY )2, 99 )

Panel B: Kernel &<*(Triangular)




@ rdplot AH:

— Data point®] ¥o](variation)”7} &

<+
k1
=1
Rl

7000 8000 9000 10000 11000

G000

wol gety

L
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78-F parameter -d7g ] what 7 gko]

<+
3
=
A

7000 8000 9000 10000 11000

6000

‘. .
-. s % *
| )
e o, .
| - . . .w
s® o
] o.. .‘-'

500 400 -300 -200 -100 O 100 200 300 400 500
HER-HSZ2FEHY AHEl, B9 &)

Panel A: Bandwidth 278 (500Y)

500 -400 -300 -200 -100 O 100 200 300 400 500
HEH=RSI2FEHY HEl, S5 &)

Panel B: Bandwidth & & (250
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EREES

@ rdrobust Hol:

= rdrobust depvar indefvar, c(#) deriv(#) p(#) h(# #) kernel(name)

Ztes HiE#4 FHSZ 1:RDD CREAl Bandwidth — AHdehs:
or 2:RKD A} =g =k
SHEs

(RDD), :



Hepaset 2

A (S
‘ 8 22X A%
EECEIN

A 714
@ rdrobust A}:

rdrobust used distance, c(@) p(l) h(38@) kernel(triangular) covs(fe female married high employed graduate insurance)
Covariate-adjusted sharp RD estimates using local polynomial regression

Cutoff ¢ Left of ¢ Right of c Mumber of obs 1993
BW type = Manual
Number of 998 1008 Kernel Triangular
EFff. Number of 596 600 VCE method NN
Order est. 1 1
Order bias (q) &l 2
BW est. (h) 306.088 300.000
BW bias (b) 380.0880 380 .800
rho (h/b) 1.000 1.000

Outcome: used. Running variable: distance

Method Coef. std. Err. Pr|z| [95% Conf. Interval]

Conventional 1.9685 .36923 5.3896 ©.000 1.23679 2.68413
Robust = = 3.4350 0.001 792275 2.89772

Covariate-adjusted estimates. Additional covariates included: 7

7 (RDD), 2022 Tista AEstATA E7 AR (254) 58 / 58
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