[* Fil enane: M_E6. LI M */
/* Date: 06 July 1998 */
[* Project: Det ermi nants of Youth Enpl oynent */
/* Witten by: Onen Gabbitas (Trade & Econom c Studies Branch) */
/* Purpose: Conducts SURE regressions using ME */
/* wi t h aggregated youth */
/* and data in first differences */
Qpen; out put=v:\yout henp\tine\lindep\nl e6. out $
Title; output file v:\..\me6.out $
Reset $
/* ==== Read in data - variable names in first line ==== */
Read; file = v:\youthenp\tinme\lindep\input4.wkl

. format = wks

; names = $
/[* y - youth (aged 15 to 19) */
/* a - adults (aged 20 to 64) */
/[* m- male */
[* f - female */
/[* ie. afm- adult female */
/[* Variables read fromthe input file in the follow ng order
/* Industry Year dlnQ dl nr dl nw dl nvam dl nvaf dEdy dEdam dEdaf
/* dMy dvam divaf dCy dCam dCaf dCk, dlnrW, dl nrWam dl nr\Vaf */
/* list; dCy, dW, dEdy, dw $ */
[* list; dCam dWam dEdam dMam $ */
/* list; dCaf, dwWaf, dEdaf, dMaf $ */
/* list; dCk, dinr $ */
[* list; dl nW, dl nvam dl nwaf, dlnr file $ */
/* list; Year, Industry, dinQ$ */
[* ============ Create industry dumy vari abl es ========== */
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if (Industry = 1) |
(I'ndustry = 2) Indc =
(I'ndustry = 3) Inde =
(I'ndustry = 4) Indf =
(I'ndustry = 6) Indh =
(I'ndustry = 7) Indi =
(I'ndustry = 8) Indp =

fishing & hunting

storage & conmmuni cati on services
services
X respresents the industry dummy for industry X

=1, (Else) Inda =0
(Else) Indc =0
(Else) Inde =0
(Else) Indf =0
(Else) Indh =0
(Else) Indi =0
(Else) Indp =0 $
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/* variables first differenced and | ogged in Excel ow ng to panel data
*/

/* r has already been converted to an index with base 1984=50

*/

Create ; dinvk = dinr $

[* list ; dnW, d nWwam dlnWaf, dinw, dinQ; file $ */
Narmelist ; Price = dl nW, dl nwam dl nviaf, dl nvk

; relPrice = dlnrW, dl nrvam dl nrWaf

; Costshar = dCy, dCam dCaf

; Educate = dEdy, dEdam dEdaf

; Ind = Inda, Indc, Inde, Indf, Indh, Indi, Indp $

[* ==== Seemi ngly unrel ated regressions (SURE) - ME ==== */

/* (a) Unconstrained */

Sure; LHS = Costshar
; Labels =
ay, byy, byam byaf, byk, bydq,
aam bany, banmam banmaf, bank, banyg,
aaf, bafy, bafam bafaf, bafk, bafq
; RHS = one, Price, dlnQ
; Pattern =
ay, byy, byam byaf, byk, byq,
aam bany, banmam banmaf, bank, bang,
aaf, bafy, bafam bafaf, bafk, bafq $
; output = 3
; printvc

/* (b) Inmposing symretry only */
Sure; LHS = Costshar
; Labels = ay, aam aaf, byy, byam byaf, byk, byq, bamam bamaf,
bank,
bany, bafaf, bafk, bafq
; RHS = one, Price, dlnQ
; Pattern =
ay, byy, byam byaf, byk, byq,
aam byam banmam banmaf, bank, bang,
aaf, byaf, bamaf, bafaf, bafk, bafqg $
; output = 3
; printvc

/* (c) Inmposing homobgeneity only */
Sure; LHS = Costshar
; Labels = ay, byy, byam byaf, byq
aam bany, bamam bamaf, bany,
aaf, bafy, bafam bafaf, bafq
; RHS = one, relPrice, dlnQ
; Pattern =
ay, byy, byam  byaf, byq,
aam bany, bamam banmaf, bang,
aaf, bafy, bafam bafaf, bafq $
; output = 3
; printvc



/* (d) Inmposing symetry & honogeneity only */
Sure; LHS = Costshar

; Labels = ay, byy, byam byaf, byq,

aam bamam bamaf, bang,

aaf, bafaf, bafq

; RHS = one, relPrice, dlnQ

; Pattern =

ay, byy, byam byaf, byq,

aam byam bamam bamaf, bany,

aaf, byaf, bamaf, bafaf, bafqg $

; output = 3
; printvc
Stop $
[* ==== I ncorporating additional environmental variables ==== */

/* (e) Industry dumry variables */
Sure; LHS = Costshar
; Labels = ay, byy, byam byaf, byq,
aam bamam bamaf, bang,
aaf, bafaf, bafq,
Da, Dc, De, Df, Dh, D, Dp
; RHS = one, relPrice, dinQ Ind
; Pattern =

ay, byy, byam Dbyaf, byq, Da, Dc, De, Df, Dh, D, Dp,
aam byam bamam banaf, bany, Da, Dc, De, Df, Dh, Di, Dp
aaf, byaf, bamaf, bafaf, bafq, Da, Dc, De, Df, Dh, Di, Dp $

[* (f) Industry dumry & environnmental variables */
Sure; LHS = Costshar
; Labels = ay, byy, byam byaf, byq,
aam bamam bamaf, bang,
aaf, bafaf, bafq,
Da, Dc, De, Df, Dh, D, Dp,
Ey, Eam Eaf
; RHS = one, relPrice, dinQ Ind, Educate
; Pattern =
ay, byy, byam byaf, byq, Da, Dc, De, Df, Dh, D, Dp, Ey, Eam
Eaf ,
aam byam bamam banaf, bang, Da, Dc, De, Df, Dh, D, Dp, Ey, Eam
Eaf ,
aaf, byaf, bamaf, bafaf, bafq, Da, Dc, De, Df, Dh, D, Dp, Ey, Eam
Eaf
$



