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> Example 1: 0000000000
0000 Example 0000000 ipq.dtal0 000000000000 00O (index of the industrial
production) 000 000000000000 D00OOO0O

. use https://www.stata-press.com/data/r17/ipq.dta *!
goboobodbooobuooboobbou ip-Inoboobbooboo

. tsline ip_1n
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gboobg ip-nbgobgoobOobobo0obobo0obo0oboobobboboobooboboboooo
gbobooboobooobobooboobobooboobobooboobobobbooboobboobon
000000000 (integrated process) 00 0000000000000 OOOO 10000000000
000000000000 000000000000O0000000DOHHamilton (1994) 00 M

0000000 tsfilter 000000000 40000000000000000000C0000O00O00O
000000000000 00000000000D00Burns and Mitchell (1946) 00000000 0ODO
000 15000 80000000000000D0000 (business-cycle fluctuations) 000000000
000000000 Stata0OD0O0OOO0OOOODOOOOOOO

*1 00 00000File > Example Datasets > Stata 17 manual datasets 0 0 O O Time-Series Reference Manual [TS] O tsfilter
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2. SMAODODOO

000000 (SMA: symmetric moving-average) 00 000000000000 OO0OOO0ODOOODO
0000000000000 000D00 w(tef{l,...,THOODOSMAOOOODOO te {q+1,...,T—q}
gooooooooOooDooOoOobooOoooboooooo

q
vi=> ayj, O00a;=0;(Ge{~q. ..q})
Jj=—q
000000000 7TO00000000000000000000000000000000000000
000 7T-2000000000000000¢0SMAODOODOODOODOOO

0000 0000000000000 SMAOODODOODOODOD 2000000/0000000000000O
O0000O0O0O00o0o0o0o00 Fuller (1996), Baxter and King (1999) 00000000

> Example 2: SMAOOOOOOOOOOOOOO
000000000 ip.ln000000000 SMAODOOOODOOOOODOOODOOODOOOOOOODOO
ooooooooo
—0.2ip 1n;, 5 —0.2ip1n, ; +0.8ip-1n, — 0.2ip 1n,,; — 0.2ip 1n, ,
00200 SMAOOOOO tsfilter0O000O00O0O0O0O0OOOO

. generate ip_sma = -0.2%L2.ip_1n-0.2%L.ip_1n+0.8%ip_1n-0.2*%F.ip_1n-0.2%F2.ip_1n
(4 missing values generated)

. tsline ip_sma
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0000000000000 00000D0O0O00000D0O0O00D0O000DO00DOOBaxter and King
(1999) D00 000000 OD0ODO0OOO0O0OOUOOOOOOO0O0ODO0ODOO0OOUOO SMADOOODO
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3. 0000000000000 0oooodg

Baxter and King (1999) 0“0 00000000070 000000000000OOOOOOOOOOO
000000000000 D00000 (frequency-domain approach) 000000000000 0OOOOO
0000000000000 00D0OD00OUO0O0O0O0O0O0O Priestley (1981), Hamilton (1994), Fuller
(1996), Wei (2006) DOOOOOOO

0000000000000 000000D0000000000 (covariance-stationary processes) 000 O
ocoooooooooooOoOoooOoOoOOooOOO0OOOO0OO0OOOO0OO0OOOOOOOOOOOOOOOO
oooooooo0oooo0o0oooO000oO000O0O0000000000OO0000O0OO00BDOOO0

0000000 3000000 (autocovariances) v;(j € {0,1,...,00}) 0000000000 (dependence
structure) 0000000000000 D0OO0O0OO0OOOOOOOUOOOOOYw ODODOOOOOOOO
we€|-m700000000000O0DOOODODOOOOODOOOODODOOODODOOD fy(w)DDDDDD
0bdwOooooboobobob yOoOoOo fUZ%DDDDD — 0o0oo0o0ooooboobobOobooo
gooooooboobooooogoooooobooboobbobobooooooooooobDbbbbbbboooooo
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5. Christiano-Fitzgerald 0 0 O [
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> Example 4: CFOOODOOOODOO
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