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R AFY (4) ZEILMRME, Panel #HE

1 ZEILHME
setwd("/dail")
dat=read.table("04.csv", header = TRUE, sep =",")

attach(dat)
res1=cor(dat) BRI TS % resl (THRAF
resl
rent space distanc: age floor
rent 1.0000  0.8698  0.1976 -0.3650  0.1987
space 0.8698  1.0000  0.3683 -0.0682  0.1347
distance 0.1976  0.3683  1.0000 -0.0943  0.0279
age -0.3650 -0.0682 -0.0943  1.0000  0.0393
floor 0.1987  0.1347  0.0279  0.0393  1.0000
install.packages("car" Japan(Tokyo) % R
library(car) library’car” % & A
res2=lm(rent~space+distance+age+floor) AT % res2 IZRAT
vif(res2) res2 5 VIF % FH
space distance age floor
1.180163 1.163889 1.012578 1.021345 Enbizigi

2 Panel #7E (within #E)
setwd("/dail")

install.packages("plm") Japan(Tokyo) % &R
library(plm) library”plm” % 3 A panel Im
dat=read.table("14.csv",header = TRUE, sep =",")

attach(dat)

res1=Im(suicide ~ unemployment) OLS % resl |ZfRTF
summary(res1)
res2=plm(suicide~unemployment,data=dat,model="within",index=c("country_name","y
ear")) oneway (M BN E D7), index=c(d, FF,5) & F5 &
summary(res2) within % res2 |[Z{R-1F
mu=fixef(res2) & E R A mu IZERAT
summary(mu)

res3=plm(suicide ~ unemployment, data=dat, model="within", effect="twoways",index=c
("country_name","year")) twoways(INZhF: & 4505, index=c(d, ) % F57E
summary(res3) 2way % res3 ([ZIRAF

pFtest(res2, resl) fil#972 L res2 #9150 (MN%hHE=0)resl panel F &
F test for individual effects
data: suicide ~ unemployment
F =207.67, df1 = 63, df2 = 1215, p-value < 2.2e-16 MRNRA
alternative hypothesis: significant effects

pFtest(res3, res2)  fil#I72 L res3 fil#95H W (% HE=0)res2 panel F &
F test for twoways effects
data: suicide ~ unemployment

F =9.4525, df1 = 19, df2 = 1196, p-value < 2.2¢-16 PRI RA R
alternative hypothesis: significant effects
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(2)Ftest #3272 > T, OLS-oneway Dtz CHNE, oneway-twoway O LLi CHEZIE D
BEMEERE L, AT REETAZR SN
(1)OLS, oneway, twoways O L%

Call:
im(formula = suicide ~ unemployment) 9% % %‘5‘ 75‘)‘ g ﬁ‘&h L: ))71 &i‘-ﬁ—
Residuals: — N

Min 1Q Median 30 Max T ADEET, Ehvb

-7.4742 -2.1887 -0.3819 1.7755 12.8032

BTSN, REIT 2.417

Coefficients:
Estimate Std. Error t wvalue Pr(>|t]) =
— —
(Intexcept) 12.0032 0.3902 30.76 <2e-16 *** 3'066 0'871 O)J: j
unemployment 2.4170 0.1108 21.83 <2e-16 **=*

i IZZEEL TV 5,

Signif. codes: @ TRREr (9.001 ™A @01 YR @.05 3T @4 WE L

Residual standard error: 2.869 on 515 degrees of freedom
Multiple R-squared: 0.4802, Adjusted R-squared: 0.4792 - = . e
29 LIEZBIEREAE

F-statistic: 475.7 on 1 and 515 DF, p-value: < 2.2e-16

S S —~
Oneway (individual) effect Within Model %I/\/f 7 ‘/—( ak— J: D T fE
Call: Liwcwl\zso

pPlm(formula = suicide ~ unemployment, data = dat, model = "within"™,
index = c("prefecture”, "year"))

Balanced Panel: n = 47, T = 11}, N = Si7

Res;Ld;;::;? ; ist Qu. Median 3rd Qu. Max. %% 7::“ oj— ‘/G\ ”:%. %3 7b§ % 75)
AT or BEIZITT

—4.947683 —-0.958917 -0.031428 0.939817 5.860791

Coefficients:

Estimate Std. Error t-value Pr(>|tl) 4 > —
unemployment 3.06601 0.06957 44.071 < 2.2e-16 **= ;ﬁg%ﬁ)ﬂ-‘\ éﬂ"(l/\fcﬁb\
Signif. codes: @ *EEZZ 0.00T YEXF 0,01 YXT 0.05 Y.¥f 0.2 Y T I o —
ENA

L AR & 72 0 F
Total Sum of Sguares: $779.5
Residual Sum of Sguares: 1124.2
R-Squared: 0.80549 a

Adj. R-Sguared: 0.786
F—-statistic: 1942.22 on 1 and 469 DF, p-value: < 2.22e-16

Twoways effects Within Model

Call:
plm(formula = suicide ~ unemployment, data = dat, effect = "twoways",
model = "within", index = c("prefecture", "year"))

Balanced Panel: n = 47, T = 11, N = 517

Residuals:
Min. 1st Qu. Median 3rd Qu. Max.
-4.477671 -0.718392 -0.019411 0.720720 5.551692

Coefficients:
Estimate Std. Error t-value Pr(>|t])
unemployment 0.87078 0.24055 3.62 0.0003274 ***

Signif. codes: g SaA%r gL00F YFELG@L01 YR 005! Yuu 9.3 - 4

Total Sum of Squares: 922.8
Residual Sum of Squares: 897.19
R-Squared: 0.027757

Adj. R-Squared: -0.092979
F-statistic: 13.1044 on 1 and 459 DF, p-value: 0.00032739

&)

F test for individual effects OLS<oneway
data: suicide ~ unemployment oneway<twoway
= 8 = = ' - —
F Zv.2§3, dfl 46,~ df2‘ ?6?, p-value < 2.2e-16 fi@’(“twoway%Tﬂ/
alternative hypothesis: significant effects
F test for twoways effects DERINARE, B

data: suicide ~ unemployment RBRET WD
F = 11.612, dfl = 10, df2 = 459, p-value < 2.2e-16 oneway PRSEDIIA
alternative hypothesis: significant effects .
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