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library(summarytools)
library(tidyverse)
library(fixest)
library (AER)
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# T—Z Y DEEHABEMIER

data("CigarettesSWw")

desc_stat <- descr(CigarettesSWw,
stats = c("mean", "sd", "min", "med", "max"),
transpose = T)
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print(desc_stat)

## Non-numerical variable(s) ignored: state, year

## Descriptive Statistics

##
##
##
##
##
##
##
##
##
##
##
##

CigarettesSW
N: 96

packs
population
price

tax

taxs

99878735.
109.
5168866.
143.

42.

48.

120541138.
25.
5442344.
43.

16.

19.

6887097.
49.
478447 .
84.
18.
21.

61661644.
110.
3697471.
137.

37.

41.

771470144.
197.
31493524.
240.

99.

112.
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Cigdata <- CigarettesSW %>%
mutate( rincome = (income / population) / cpi) %>%
mutate( rprice price / cpi ) %>%
mutate( salestax = (taxs - tax) / cpi ) %>%
mutate( cigtax = tax/cpi )
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# RmID_FE

cig_OLS <- feols(log(packs) ~ log(rprice) + log(rincome) | 0O,
se = "hetero",
data = Cigdata)

# IRIEZHE

cig_IV <- feols(log(packs) ~ log(rincome) | 0 | log(rprice) ~ salestax + cigtax,
se = "hetero",
data = Cigdata)

# EHBEHAD
rownames (cig_IVS$coeftable) [2] <- "log(rprice)"

# BBRDEKT

cigres <- list()
cigres[["OLS"]] <- cig_OLS
cigres[["IV"]] <-cig_IV

result_cigres <- etable(cigres,
signifCode = NA,
fitstat = c("r2", "n", "divwald" ),

digits = 2, 18 /31

Aioci+te c+ate = 2)
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print(result_cigres)

##
##
##
##
##
##
##
##
##
##
##
##
##

OLS
Dependent Var.: log(packs)
Constant 10.1xxx (0.50)
log(rprice) -1.3%%%x (0.15)
log(rincome) 0.32% (0.15)
ETET_E§B; _____ Heterosk.-rob.
R2 0.55
Observations 96
Wald (1st stage), log(rprice) -=

Signif. codes: 0 '"x*xx' 0.001 'xx' 0.01 'x' 0.

IV
log(packs)

9.7xxx (0.51)
-1.2xxx (0.15)
0.26. (0.15)
Heterosk.-rob.
0.55

96

139.4

65 '." 6.1 " '

1
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1st stage

# F 1&E
fitstat(cig_IV, "ivwald")

## Wald (1st stage), log(rprice): stat = 139.4, p < 2.2e-16, on 2 and 92 DoF, VCOV: Heteroskedasticity-rob
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# RmID_FE

result_1 <- feols(log(packs) ~ log(rprice) + log(rincome) | 0O,
cluster = "state",
data = Cigdata)

# JNDEESIR

result_2 <- feols(log(packs) ~ log(rprice) + log(rincome) | state,
cluster = "state",
data = Cigdata)

# BlENRGEUIRIEZ I E

result_3 <- feols(log(packs) ~ log(rincome) | 0 | log(rprice) ~ salestax + cigtax,
cluster = "state",
data = Cigdata)

# BIENRDVIRIEZZE

result_4 <- feols(log(packs) ~ log(rincome) | state | log(rprice) ~ salestax + cigtax,
cluster = "state",
data = Cigdata)
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# BEIZHIAS

models <- list()

models[["OLS"]] <- result_1
models[["state FE"]] <- result_2
models[["IV & no FE"]] <- result_3
models[["IV & FE"]] <- result_4

result_cig_panel <- etable(models,
signifCode = NA,
fitstat = c("r2", "n", "divwald" ),
digits = 2,
digits.stats = 2)
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print(result_cig_panel)

IV & no FE
log(packs)
9.7xx*%x (0.56)
-1.2*x*xx (0.18)
0.26 (0.20)

No

by: state

0.55

96

237.1

## OLS state FE

## Dependent Var.: log(packs) log(packs)

##

## Constant 10.1xxx (0.46)

## log(rprice) -1.3%%%x (0.17) -1.2*xxx (0.14)

## log(rincome) 0.32 (0.21) 0.12 (0.22)

## Fixed-Effects: = ———-— e
## state No Yes

#t
## S.E.: Clustered by: state by: state

## R2 0.55 0.97

## Observations 96 96

## Wald (1st stage), log(rprice) -= -—

##

## IV & FE

## Dependent Var.: log(packs)

H#

## Constant

## log(rprice) -1.3*%x%x*%x (0.16)

## log(rincome) 0.20 (0.24)
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