
[bookmark: _GoBack]打开estimate-supply文件，找到China这个system运行得到参数估计结果，下面对所用数据和估计结果进行说明。附上估计结果和代码。

1、 估计所用数据对应
1. 关于产业，后缀_man代表非技能密集型产业U，后缀_ser代表技能密集型产业S
2. 里面的要素k其实对应我们的高技能劳动要素H；里面的要素n其实对应我们低技能劳动要素L
3. 里面的要素价格r其实对应我们的高技能劳动实际工资wh；里面的要素价格w其实对应我们的低技能劳动实际工资wl
	技能密集型产业S
	非技能密集型产业U

	Acemoglu
	本文
	Acemoglu
	本文

	thetabar_k_ser
	thetabar_H_s  
即几何平均
	thetabar_k_man
	thetabar_H_u  
即几何平均

	thetabar_n_ser
	theta_L_s
即几何平均
	thetabar_n_man
	theta_L_u
即几何平均

	ybar_ser
	ybar_s
	ybar_man
	ybar_u

	yn_ser
	yn_s=y/ybar
	yn_man
	yn_u=y/ybar

	kbar_ser
	hbar_s
	kbar_man
	hbar_u

	kn_ser
	hn_s=h/hbar
	kn_man
	hn_u=h/hbar

	nbar_ser
	lbar_s
	nbar_man
	lbar_u

	nn_ser
	ln_s=l/lbar
	nn_man
	ln_u=l/lbar

	log_r_ser
	log_wh_s
	log_r_man
	log_wh_u

	log_w_ser
	log_wl_s
	log_w_man
	log_wl_u

	log_yn_ser
	log_yn_s
	log_yn_man
	log_yn_u

	log_nn_ser
	log_ln_s
	log_nn_man
	log_ln_u

	log_kn_ser
	log_hn_s
	log_kn_man
	log_hn_u


注：里面的bar都是几何平均数

2、 估计结果名称对应
关注两类参数：sigma、gk和gn，其中后缀（1）代表非技能密集型产业U，后缀（2）代表技能密集型产业S
	技能密集型产业S
	非技能密集型产业U

	Acemoglu
	本文
	结果 
	Acemoglu
	本文
	结果

	sigma_sec(2)
	
	0.91
	sigma_sec(1)
	
	3.15

	gk_sec(2)
	
	0.0479
	gk_sec(1)
	
	0.0729

	gn_sec(2)
	
	0.283
	gn_sec(1)
	
	0.0585





估计结果：
[image: ]


附录：
（1） 估计代码
log_r_man = log(thetabar_k_man*ybar_man/kbar_man) + (1/sigma_sec(2))*log(yn_man/kn_man) + ((sigma_sec(2)-1)/sigma_sec(2))*gk_sec(2)*tn+[ar(1)=c(2)] @ log_r_man(-1) log_w_man(-1) log_nn_man(-1) log_yn_man(-1) log_kn_man(-1) tn c

log_r_ser = log(thetabar_k_ser*ybar_ser/kbar_ser) + (1/sigma_sec(3))*log(yn_ser/kn_ser) + ((sigma_sec(3)-1)/sigma_sec(3))*gk_sec(3)*tn+[ar(1)=c(3)] @ log_r_ser(-1) log_w_ser(-1) log_nn_ser(-1) log_yn_ser(-1) log_kn_ser(-1) tn c

log_w_man = log(thetabar_n_man*ybar_man/nbar_man) + (1/sigma_sec(2))*log(yn_man/nn_man) + ((sigma_sec(2)-1)/sigma_sec(2))*gn_sec(2)*tn+[ar(1)=c(5)] @ log_r_man(-1) log_w_man(-1) log_nn_man(-1) log_yn_man(-1) log_kn_man(-1) tn c

log_w_ser = log(thetabar_n_ser*ybar_ser/nbar_ser) + (1/sigma_sec(3))*log(yn_ser/nn_ser) + ((sigma_sec(3)-1)/sigma_sec(3))*gn_sec(3)*tn+[ar(1)=c(6)] @ log_r_ser(-1) log_w_ser(-1) log_nn_ser(-1) log_yn_ser(-1) log_kn_ser(-1) tn c

log_yn_man =(sigma_sec(2)/(sigma_sec(2)-1))*log(thetabar_k_man*((exp(gk_sec(2)*tn)*kn_man)^((sigma_sec(2)-1)/sigma_sec(2))) + thetabar_n_man*((exp(gn_sec(2)*tn)*nn_man)^((sigma_sec(2)-1)/sigma_sec(2))))+[ar(1)=c(8)] @ log_r_man(-1) log_w_man(-1) log_nn_man(-1) log_yn_man(-1) log_kn_man(-1) tn c

log_yn_ser = (sigma_sec(3)/(sigma_sec(3)-1))*log(thetabar_k_ser*((exp(gk_sec(3)*tn)*kn_ser)^((sigma_sec(3)-1)/sigma_sec(3))) + thetabar_n_ser*((exp(gn_sec(3)*tn)*nn_ser)^((sigma_sec(3)-1)/sigma_sec(3))))+[ar(1)=c(9)] @ log_r_ser(-1) log_w_ser(-1) log_nn_ser(-1) log_yn_ser(-1) log_kn_ser(-1) tn c

param sigma_sec(1) 0.7 sigma_sec(2) 0.52 sigma_sec(3) 0.7 gk_sec(1) 0.01  gk_sec(2) 0.01 gk_sec(3) 0.01 gn_sec(1) 0.01 gn_sec(2) 0.01 gn_sec(3) 0.01 c(1) 0.8 c(2) 0.8 c(3) 0.8 c(4) 0.8 c(5) 0.8 c(6) 0.8 c(7) 0.5 c(8) 0.5 c(9) 0.5

image1.png
System: CHINA

Estimation Method: Three-Stage Least Squares

Date: 04/05/20 Time: 11:35
Sample: 1996 2009
Included observations: 15

Total system (balanced) observations 84
Iterate coefficients after one-step weighting matrix
Convergence achieved after: 1 weight matrix, 509 total coef iterations

Coefficient Std. Error t-Statistic Prob.

SIGMA_SEC(1) 3.147068 0.486343 6.470880 0.0000
GK_SEC(1) 0.072919 0.004253 17.14596 0.0000
Cc(1) 0.676861 0.093941 7.205175 0.0000
SIGMA_SEC(2) 0.913257 0.009306 98.13189 0.0000
GK_SEC(2) 0.047902 0.028556 1.677494 0.0978
C(2) 0.717651 0.074865 9.585935 0.0000
GN_SEC(1) 0.058457 0.001442 40.55149 0.0000
C(3) 0.369850 0.189923 1.947364 0.0554
GN_SEC(2) 0.283019 0.092229 3.068643 0.0030
C(4) 0.735229 0.099225 7.409735 0.0000

C(5) 0.656524 0.109276 6.007950 0.0000

C(6) 0.743010 0.089285 8.321819 0.0000

Determinant residual covariance 2.44E-26





