
AppendixTableII1_IntendedViolence.do
clear
set mem 200m
set logtype text
set more off

cap log close
log using AppendixTableII1_IntendedViolence, replace

******************************************************************
* AppendixTableI2_BorderClosings_Fatalities_cols1to3.do
* 
* This do-file reproduces Appendix Table II.1 in:  
* David A. Jaeger and M. Daniele Paserman, "The Cycle of Violence? An Empirical 
* Analysis of Fatalities in the Palestinian-Israeli Conflict," 
* American Economic Review, forthcoming.
* 
* (c) David A. Jaeger and M. Daniele Paserman,  2007
******************************************************************

use monthlydata


* Create auxiliary variables
gen byte period2 = period==2
gen byte period3 = period==3
gen byte period4 = period==4
gen byte period5 = period==5
gen byte period6 = period==6
gen byte period7 = period==7


* Column (1): Palestinian reaction function -   TOTAL ATTACKS
reg total_pal_attacks  l(1/1).pal_tot  l(1/1).isr_tot period2-period7 completed if monthy>=489 & monthy<=539, robust
test l1.pal_tot 
scalar chi2=r(df)*r(F)
di chi2
di chi2tail(r(df), chi2)


* Column (2): Palestinian reaction function -   PREVENTED ATTACKS
reg attacks_prevented  l(1/1).pal_tot  l(1/1).isr_tot period2-period7 completed if monthy>=489 & monthy<=539, robust
test l1.pal_tot 
scalar chi2=r(df)*r(F)
di chi2
di chi2tail(r(df), chi2)


* Column(3): Palestinian reaction function -   SUCCESSFUL ATTACKS
reg attacks_successful  l(1/1).pal_tot  l(1/1).isr_tot period2-period7 completed if monthy>=489 & monthy<=539, robust
test l1.pal_tot 
scalar chi2=r(df)*r(F)
di chi2
di chi2tail(r(df), chi2)



gen byte tahdia = year==2005 & month>=2
label var tahdia "Tahdia: Period of 'calm', post February 2005"

* Column (4): Palestinian reaction function -   TERROR WARNINGS 
reg warnings  l(1/1).pal_tot  l(1/1).isr_tot  tahdia if monthy>=528 & monthy<=551, robust

log close



dailydata.dta


Figure1_MonthlyFatalities.do
clear
version 9.0

set mem 100m
set more off
set logtype text
set matsize 100

cap log close
log using Figure1_MonthlyFatalities, replace

******************************************************************
* Figure1_MonthlyFatalities.do
* 
* This do-file reproduces Figure 1 in:  
* David A. Jaeger and M. Daniele Paserman, "The Cycle of Violence? An Empirical 
* Analysis of Fatalities in the Palestinian-Israeli Conflict," 
* American Economic Review, forthcoming.
* 
* (c) David A. Jaeger and M. Daniele Paserman,  2007
******************************************************************


use monthlydata
keep if monthy<=540

* (1) Relabel variables and values for the purposes of the Figure
label var isr_tot "Israeli"
label var pal_tot "Palestinian"
label var monthy "Month"

label def monthy 492 "1/2001"  504 "1/2002" 516 "1/2003" 528 "1/2004" 540 "1/2005"
label val monthy monthy

twoway (function y=252, recast(area) bfcolor(gs12) blcolor(gs12) range(493 499) ) /* xvarformat(%tm)) 
*/     (function y=252, recast(area) bfcolor(gs12) blcolor(gs12) range(507 509) ) /* xvarformat(%tm)) 
*/     (function y=252, recast(area) bfcolor(gs12) blcolor(gs12) range(522 523) ) /* xvarformat(%tm)) 
*/     (scatter isr_tot pal_tot monthy, c(l l) clcolor(black black) msymbol(Oh t) mcolor(black black) lpattern(solid dash) lwidth(medthick medthin) /*
*/      legend(order(4 5)) /*
*/      tline(493, lwidth(medthick) lcolor(black)) ttext(250 491 "Sharon election ", size(vsmall) placement(w)) /*
*/      tline(499, lwidth(medthick) lcolor(black)) ttext(220 498 "Sept. 11 ", size(vsmall) placement(w)) /*
*/      tline(507, lwidth(medthick) lcolor(black)) ttext(250 505 "Operation" "Defensive" "Shield", size(vsmall) placement(w)) /*
*/      tline(509, lwidth(medthick) lcolor(black)) ttext(220 509 "Bush announces" "Road Map" , size(vsmall) placement(e)) /*
*/      tline(522, lwidth(medthick) lcolor(black)) ttext(250 522 "Ceasefire begins ", size(vsmall) placement(w)) /*
*/      tline(523, lwidth(medthick) lcolor(black)) ttext(220 523 " Ceasefire ends", size(vsmall) placement(e)) /*
*/      ytitle("Number of Fatalities") xtitle("Month") xscale(range(486 541)) xlabel(492 "1/2001" 504 "1/2002" 516 "1/2003" 528 "1/2004" 540 "1/2005") graphregion(fcolor(white))  saving(Jaeger-Paserman-AER-Figure1, replace))     

graph export Jaeger-Paserman-AER-Figure1.eps, replace
log close





Figure2_EmpiricalResponseFunctions.do
clear
version 9.0

set mem 200m
set logtype text
set more off

cap log close
log using Figure2_EmpiricalResponseFunctions, replace

******************************************************************
* Figure2_EmpiricalResponseFunctions.do
* 
* This do-file reproduces Figure 2 in:  
* David A. Jaeger and M. Daniele Paserman, "The Cycle of Violence? An Empirical 
* Analysis of Fatalities in the Palestinian-Israeli Conflict," 
* American Economic Review, forthcoming.
* 
* (c) David A. Jaeger and M. Daniele Paserman,  2007
******************************************************************


use dailydata

 
* (1) Calculate the mean daily number of Palestinian/Israeli fatalities over the whole sample period
*     and the mean daily number of fatalities on days with poistive fatalities
sum pal_tot if date>=14882 & date<=16451
gen mean_paltot = r(mean)
sum pal_tot if date>=14882 & date<=16451 & pal_tot>=1
gen mean_paltot_cond = r(mean)

sum isr_tot if date>=14882 & date<=16451
gen mean_isrtot = r(mean)
sum isr_tot if date>=14882 & date<=16451 & isr_tot>=1
gen mean_isrtot_cond = r(mean)


* (3) Initialize variables that will be used in program rawirfs
gen isrRF = .
gen palRF = .

gen lob_isrRF = .
gen lob_palRF = .

gen upb_isrRF = .
gen upb_palRF = .

gen int time = .

* (4) Program that calculates the Empirical Response Functions
cap prog drop rawirfs
prog def rawirfs
   local j=0
   while `j'<=60 {
      local jplus1 = `j' + 1
      replace time = `j' in `jplus1'

      sum pal_tot if date>=14882 & date<=16451 & l`j'.any_isr==1
      replace isrRF = (r(mean) - mean_paltot)/mean_isrtot_cond in `jplus1'
      replace lob_isrRF = (r(mean) - mean_paltot)/mean_isrtot_cond - 1.96*(1/mean_isrtot_cond)*sqrt(r(Var)/r(N)) in `jplus1'
      replace upb_isrRF = (r(mean) - mean_paltot)/mean_isrtot_cond + 1.96*(1/mean_isrtot_cond)*sqrt(r(Var)/r(N)) in `jplus1'

      sum isr_tot if date>=14882 & date<=16451 & l`j'.any_pal==1
      replace palRF = (r(mean) - mean_isrtot)/mean_paltot_cond in `jplus1'
      replace lob_palRF = (r(mean) - mean_isrtot)/mean_paltot_cond - 1.96*(1/mean_paltot_cond)*sqrt(r(Var)/r(N)) in `jplus1'
      replace upb_palRF  = (r(mean) - mean_isrtot)/mean_paltot_cond + 1.96*(1/mean_paltot_cond)*sqrt(r(Var)/r(N)) in `jplus1'
      
      local j = `j'+1
    }
end

qui rawirfs


* (5) Generating the graphs
gen zero = 0
label var time "days"

* Now graph the Israeli reponse function - adjusted
twoway (rarea upb_isrRF lob_isrRF time, bcolor(gs12)) (scatter isrRF zero time, clcolor(black black) mcolor(black black) msym(o i) c(l l)), /*
*/     ytitle("Number of Palestinian Fatalities" "deviation from mean", margin(medsmall)) /*
*/     yscale(r(-0.16 0.64)) ylabel(-0.1 0 0.2 0.4 0.6)  /* 
*/     legend(order (1 2) label (1 "95% Confidence Band") label (2 "Empirical Impulse Response Function") size(*.85) ) /*
*/     graphregion(fcolor(white)) saving(Jaeger-Paserman-AER-Figure2a, replace)

graph export Jaeger-Paserman-AER-Figure2a.eps

twoway (rarea upb_palRF lob_palRF time, bcolor(gs12)) (scatter palRF zero time, clcolor(black black) mcolor(black black) msym(o i) c(l l)), /*
*/     ytitle("Number of Israeli Fatalities" "deviation from mean", margin(medsmall)) /*
*/     yscale(r(-0.16 0.64)) ylabel(-0.1 0 0.2 0.4 0.6)   /* 
*/     legend(order(1 2) label (1 "95% Confidence Band") label (2 "Empirical Impulse Response Function") size(*.85))  /*
*/     graphregion(fcolor(white)) saving(Jaeger-Paserman-AER-Figure2b, replace)

graph export Jaeger-Paserman-AER-Figure2b.eps

log close






monthlydata.dta


README_FILE.pdf


README FILE 
 
This README file describes the contents of the data appendix to the paper “The Cycle of 
Violence? An Empirical Analysis of Fatalities in the Palestinian-Israeli Conflict,” by David A. 
Jaeger and M. Daniele Paserman, forthcoming in the American Economic Review. 
 
The zipped directory Jaeger-Paserman-AER-Data-And-Code.zip contains the following files: 
 


1. dailydata.dta: A Stata 9 data file containing the daily count of fatalities from Setember 
14, 2000 to January 15, 2005. Additional variables: length of the separation barrier, 
percentage of checkpoints closed.  


 
2. monthlydata.dta: A Stata 9 data file containing the monthly count of fatalities from 


September 2000 to December 2005. Additional variables: length of the separation barrier, 
successful and prevented Palestinian attacks, number of terror warnings.  
 


3. Figure1_MonthlyFatalities.do: Stata do-file with the code needed to reproduce Figure 1 
in the paper. 
 


4. Figure2_EmpiricalResponseFunctions.do: Stata do-file with the code needed to 
reproduce Figure 2 in the paper. 
 


5. Table1_DailyRFs.do: Stata do-file with the code needed to reproduce Table 1 in the 
paper. 
 


6. Table2_LagStructures.do: Stata do-file with the code needed to reproduce Figure 2 in 
the paper. 
 


7. Table3_TimeAggregation.do: Stata do-file with the code needed to reproduce Figure 2 
in the paper. 
 


8. Table4_BorderClosings.do: Stata do-file with the code needed to reproduce Table 4 in 
the paper. 
 


9. AppendixTableI2_BorderClosings_Fatalities.do: Stata do-file with the code needed to 
reproduce Appendix Table I.2 (Online Appendix). 
 


10. AppendixTableII1_IntendedViolence.do: Stata do-file with the code needed to 
reproduce Appendix Table II.1 (Online Appendix). 


 
 
Data sources 
The variables used in the final analysis were obtained from a number of different sources.  


a) Fatality counts were downloaded from the web site of B’tselem, www.btselem.org. 
B’teslem frequently updates its list of fatalities, so the data were checked for consistency 
with other sources: the Israeli Ministry of Foreign Affairs (www.mfa.gov.il) and 







newspaper reports from the Jerusalem Post (www.jpost.com). Recently, B’tselem has 
made the list of fatalities available in tabular form, which can be downloaded directly 
from the web site.  


b) Data on the length of the separation barrier was obtained from the Israeli Ministry of 
Defense.  


c) Data on checkpoints was obtained from the weekly Briefing Notes of the United Nations 
Office for Coordination of Humanitarian Affairs (OCHA). 
http://www.ochaopt.org//index.php?module=displaysection&section_id=104&static=0&f
ormat=html&period=50:YEAR). The verbal reports were transformed into a 5-point 
scale, going from 1 (completely closed) to 5 (completely open). 


d) Data on successful and prevented Palestinian attacks was obtained from the Israeli 
Defense Forces web site: http://www1.idf.il/SIP_STORAGE/DOVER/files/6/31646.doc. 


e) Data on the number of terror warnings is available from the Israeli Prime Minister’s web 
site, under the heading of GSS announcements:  
http://www.pm.gov.il/PMOEng/Communication/Spokesman/gss/gss060105.htm  (for 
2004), and   
http://www.pm.gov.il/PMOEng/Communication/Spokesman/gss/spoketer020106.htm  (for 
2005). 
 


For more details on the construction of the final variables, please contact the authors. 
 







Table1_DailyRFs.do
clear
set mem 200m
set logtype text
set more off

cap log close
log using Table1_DailyRFs, replace

******************************************************************
* Table1_DailyRFs.do
* 
* This do-file reproduces Table 1 in:  
* David A. Jaeger and M. Daniele Paserman, "The Cycle of Violence? An Empirical 
* Analysis of Fatalities in the Palestinian-Israeli Conflict," 
* American Economic Review, forthcoming.
* 
* (c) David A. Jaeger and M. Daniele Paserman,  2007
******************************************************************
 

use dailydata

* Creating auxiliary variables
gen byte period2 = period==2
gen byte period3 = period==3
gen byte period4 = period==4
gen byte period5 = period==5
gen byte period6 = period==6
gen byte period7 = period==7

gen dayofweek = dow(date)
gen byte sunday = dayofweek==0
gen byte monday = dayofweek==1
gen byte tuesday = dayofweek==2
gen byte wednesday = dayofweek==3
gen byte thursday = dayofweek==4
gen byte friday = dayofweek==5


*  Israeli reaction functions
* Column (1): Incidence
reg any_pal l(1/14).any_isr l(1/14).any_pal period2-period7 completed sunday-friday if date>=14882 & date<=16451, robust
test l1.any_isr l2.any_isr l3.any_isr l4.any_isr l5.any_isr l6.any_isr l7.any_isr l8.any_isr l9.any_isr l10.any_isr l11.any_isr l12.any_isr l13.any_isr l14.any_isr 
scalar chi2=r(df)*r(F)
di chi2
di chi2tail(r(df), chi2)

* Column (2): Levels specification
reg pal_tot l(1/14).isr_tot  l(1/14).pal_tot period2-period7 completed sunday-friday if date>=14882 & date<=16451, robust
test l1.isr_tot l2.isr_tot l3.isr_tot l4.isr_tot l5.isr_tot l6.isr_tot l7.isr_tot l8.isr_tot l9.isr_tot l10.isr_tot l11.isr_tot l12.isr_tot l13.isr_tot l14.isr_tot 
scalar chi2=r(df)*r(F)
di chi2
di chi2tail(r(df), chi2)


*  Palestinian reaction functions
* Column (3): Incidence
reg any_isr l(1/14).any_isr l(1/14).any_pal period2-period7 completed sunday-friday if date>=14882 & date<=16451, robust
test l1.any_pal l2.any_pal l3.any_pal l4.any_pal l5.any_pal l6.any_pal l7.any_pal l8.any_pal l9.any_pal l10.any_pal l11.any_pal l12.any_pal l13.any_pal l14.any_pal 
scalar chi2=r(df)*r(F)
di chi2
di chi2tail(r(df), chi2)

* Column (4): Levels specification
reg isr_tot l(1/14).isr_tot  l(1/14).pal_tot period2-period7 completed sunday-friday if date>=14882 & date<=16451, robust
test l1.pal_tot l2.pal_tot l3.pal_tot l4.pal_tot l5.pal_tot l6.pal_tot l7.pal_tot l8.pal_tot l9.pal_tot l10.pal_tot l11.pal_tot l12.pal_tot l13.pal_tot l14.pal_tot 
scalar chi2=r(df)*r(F)
di chi2
di chi2tail(r(df), chi2)


log close




Table2_Lagstructures.do
clear
set mem 200m
set logtype text
set more off

cap log close
log using Table2_LagStructures, replace


******************************************************************
* Table2_LagStructures.do
* 
* This do-file reproduces Table 2 in:  
* David A. Jaeger and M. Daniele Paserman, "The Cycle of Violence? An Empirical 
* Analysis of Fatalities in the Palestinian-Israeli Conflict," 
* American Economic Review, forthcoming.
* 
* (c) David A. Jaeger and M. Daniele Paserman,  2007
******************************************************************

use dailydata


* Creating auxiliary variables
gen byte period2 = period==2
gen byte period3 = period==3
gen byte period4 = period==4
gen byte period5 = period==5
gen byte period6 = period==6
gen byte period7 = period==7

gen dayofweek = dow(date)
gen byte sunday = dayofweek==0
gen byte monday = dayofweek==1
gen byte tuesday = dayofweek==2
gen byte wednesday = dayofweek==3
gen byte thursday = dayofweek==4
gen byte friday = dayofweek==5


 



* (1) Column 1: Israeli reaction function - incidence
reg any_pal l(1/4).any_isr  l(1/4).any_pal period2-period7 completed sunday-friday if date>=14882 & date<=16451, robust
test l1.any_isr l2.any_isr l3.any_isr l4.any_isr 
scalar chi2=r(df)*r(F)
di chi2
di chi2tail(r(df), chi2)

reg any_pal l(1/7).any_isr  l(1/4).any_pal period2-period7 completed sunday-friday if date>=14882 & date<=16451, robust
test l1.any_isr l2.any_isr l3.any_isr l4.any_isr l5.any_isr l6.any_isr l7.any_isr 
scalar chi2=r(df)*r(F)
di chi2
di chi2tail(r(df), chi2)

reg any_pal l(1/14).any_isr  l(1/4).any_pal period2-period7 completed sunday-friday if date>=14882 & date<=16451, robust
test l1.any_isr l2.any_isr l3.any_isr l4.any_isr l5.any_isr l6.any_isr l7.any_isr l8.any_isr l9.any_isr l10.any_isr l11.any_isr l12.any_isr l13.any_isr l14.any_isr
scalar chi2=r(df)*r(F)
di chi2
di chi2tail(r(df), chi2)

reg any_pal l(1/21).any_isr  l(1/4).any_pal period2-period7 completed sunday-friday if date>=14882 & date<=16451, robust
test l1.any_isr l.any_isr l3.any_isr l4.any_isr l5.any_isr l6.any_isr l7.any_isr l8.any_isr l9.any_isr l10.any_isr l11.any_isr l12.any_isr l13.any_isr l14.any_isr l15.any_isr l16.any_isr l17.any_isr l18.any_isr l19.any_isr l20.any_isr l21.any_isr
scalar chi2=r(df)*r(F)
di chi2
di chi2tail(r(df), chi2)

reg any_pal l(1/7).any_isr  l(1/7).any_pal period2-period7 completed sunday-friday if date>=14882 & date<=16451, robust
test l1.any_isr l2.any_isr l3.any_isr l4.any_isr l5.any_isr l6.any_isr l7.any_isr
scalar chi2=r(df)*r(F)
di chi2
di chi2tail(r(df), chi2)

reg any_pal l(1/14).any_isr  l(1/7).any_pal period2-period7 completed sunday-friday if date>=14882 & date<=16451, robust
test l1.any_isr l2.any_isr l3.any_isr l4.any_isr l5.any_isr l6.any_isr l7.any_isr l8.any_isr l9.any_isr l10.any_isr l11.any_isr l12.any_isr l13.any_isr l14.any_isr
scalar chi2=r(df)*r(F)
di chi2
di chi2tail(r(df), chi2)

reg any_pal l(1/21).any_isr  l(1/7).any_pal period2-period7 completed sunday-friday if date>=14882 & date<=16451, robust
test l1.any_isr l.any_isr l3.any_isr l4.any_isr l5.any_isr l6.any_isr l7.any_isr l8.any_isr l9.any_isr l10.any_isr l11.any_isr l12.any_isr l13.any_isr l14.any_isr l15.any_isr l16.any_isr l17.any_isr l18.any_isr l19.any_isr l20.any_isr l21.any_isr
scalar chi2=r(df)*r(F)
di chi2
di chi2tail(r(df), chi2)

reg any_pal l(1/14).any_isr  l(1/14).any_pal period2-period7 completed sunday-friday if date>=14882 & date<=16451, robust
test l1.any_isr l2.any_isr l3.any_isr l4.any_isr l5.any_isr l6.any_isr l7.any_isr l8.any_isr l9.any_isr l10.any_isr l11.any_isr l12.any_isr l13.any_isr l14.any_isr
scalar chi2=r(df)*r(F)
di chi2
di chi2tail(r(df), chi2)

reg any_pal l(1/21).any_isr  l(1/14).any_pal period2-period7 completed sunday-friday if date>=14882 & date<=16451, robust
test l1.any_isr l.any_isr l3.any_isr l4.any_isr l5.any_isr l6.any_isr l7.any_isr l8.any_isr l9.any_isr l10.any_isr l11.any_isr l12.any_isr l13.any_isr l14.any_isr l15.any_isr l16.any_isr l17.any_isr l18.any_isr l19.any_isr l20.any_isr l21.any_isr
scalar chi2=r(df)*r(F)
di chi2
di chi2tail(r(df), chi2)

reg any_pal l(1/21).any_isr  l(1/21).any_pal period2-period7 completed sunday-friday if date>=14882 & date<=16451, robust
test l1.any_isr l.any_isr l3.any_isr l4.any_isr l5.any_isr l6.any_isr l7.any_isr l8.any_isr l9.any_isr l10.any_isr l11.any_isr l12.any_isr l13.any_isr l14.any_isr l15.any_isr l16.any_isr l17.any_isr l18.any_isr l19.any_isr l20.any_isr l21.any_isr
scalar chi2=r(df)*r(F)
di chi2
di chi2tail(r(df), chi2)




* (2) Column 2: Israeli reaction function - levels
reg pal_tot l(1/4).isr_tot  l(1/4).pal_tot period2-period7 completed sunday-friday if date>=14882 & date<=16451, robust
test l1.isr_tot l2.isr_tot l3.isr_tot l4.isr_tot 
scalar chi2=r(df)*r(F)
di chi2
di chi2tail(r(df), chi2)

reg pal_tot l(1/7).isr_tot  l(1/4).pal_tot period2-period7 completed sunday-friday if date>=14882 & date<=16451, robust
test l1.isr_tot l2.isr_tot l3.isr_tot l4.isr_tot l5.isr_tot l6.isr_tot l7.isr_tot
scalar chi2=r(df)*r(F)
di chi2
di chi2tail(r(df), chi2)

reg pal_tot l(1/14).isr_tot  l(1/4).pal_tot period2-period7 completed sunday-friday if date>=14882 & date<=16451, robust
test l1.isr_tot l2.isr_tot l3.isr_tot l4.isr_tot l5.isr_tot l6.isr_tot l7.isr_tot l8.isr_tot l9.isr_tot l10.isr_tot l11.isr_tot l12.isr_tot l13.isr_tot l14.isr_tot
scalar chi2=r(df)*r(F)
di chi2
di chi2tail(r(df), chi2)

reg pal_tot l(1/21).isr_tot  l(1/4).pal_tot period2-period7 completed sunday-friday if date>=14882 & date<=16451, robust
test l1.isr_tot l2.isr_tot l3.isr_tot l4.isr_tot l5.isr_tot l6.isr_tot l7.isr_tot l8.isr_tot l9.isr_tot l10.isr_tot l11.isr_tot l12.isr_tot l13.isr_tot l14.isr_tot l15.isr_tot l16.isr_tot l17.isr_tot l18.isr_tot l19.isr_tot l20.isr_tot l21.isr_tot
scalar chi2=r(df)*r(F)
di chi2
di chi2tail(r(df), chi2)

reg pal_tot l(1/7).isr_tot  l(1/7).pal_tot period2-period7 completed sunday-friday if date>=14882 & date<=16451, robust
test l1.isr_tot l2.isr_tot l3.isr_tot l4.isr_tot l5.isr_tot l6.isr_tot l7.isr_tot 
scalar chi2=r(df)*r(F)
di chi2
di chi2tail(r(df), chi2)

reg pal_tot l(1/14).isr_tot  l(1/7).pal_tot period2-period7 completed sunday-friday if date>=14882 & date<=16451, robust
test l1.isr_tot l2.isr_tot l3.isr_tot l4.isr_tot l5.isr_tot l6.isr_tot l7.isr_tot l8.isr_tot l9.isr_tot l10.isr_tot l11.isr_tot l12.isr_tot l13.isr_tot l14.isr_tot
scalar chi2=r(df)*r(F)
di chi2
di chi2tail(r(df), chi2)

reg pal_tot l(1/21).isr_tot  l(1/7).pal_tot period2-period7 completed sunday-friday if date>=14882 & date<=16451, robust
test l1.isr_tot l2.isr_tot l3.isr_tot l4.isr_tot l5.isr_tot l6.isr_tot l7.isr_tot l8.isr_tot l9.isr_tot l10.isr_tot l11.isr_tot l12.isr_tot l13.isr_tot l14.isr_tot l15.isr_tot l16.isr_tot l17.isr_tot l18.isr_tot l19.isr_tot l20.isr_tot l21.isr_tot
scalar chi2=r(df)*r(F)
di chi2
di chi2tail(r(df), chi2)

reg pal_tot l(1/14).isr_tot  l(1/14).pal_tot period2-period7 completed sunday-friday if date>=14882 & date<=16451, robust
test l1.isr_tot l2.isr_tot l3.isr_tot l4.isr_tot l5.isr_tot l6.isr_tot l7.isr_tot l8.isr_tot l9.isr_tot l10.isr_tot l11.isr_tot l12.isr_tot l13.isr_tot l14.isr_tot
scalar chi2=r(df)*r(F)
di chi2
di chi2tail(r(df), chi2)

reg pal_tot l(1/21).isr_tot  l(1/14).pal_tot period2-period7 completed sunday-friday if date>=14882 & date<=16451, robust
test l1.isr_tot l2.isr_tot l3.isr_tot l4.isr_tot l5.isr_tot l6.isr_tot l7.isr_tot l8.isr_tot l9.isr_tot l10.isr_tot l11.isr_tot l12.isr_tot l13.isr_tot l14.isr_tot l15.isr_tot l16.isr_tot l17.isr_tot l18.isr_tot l19.isr_tot l20.isr_tot l21.isr_tot
scalar chi2=r(df)*r(F)
di chi2
di chi2tail(r(df), chi2)

reg pal_tot l(1/21).isr_tot  l(1/21).pal_tot period2-period7 completed sunday-friday if date>=14882 & date<=16451, robust
test l1.isr_tot l2.isr_tot l3.isr_tot l4.isr_tot l5.isr_tot l6.isr_tot l7.isr_tot l8.isr_tot l9.isr_tot l10.isr_tot l11.isr_tot l12.isr_tot l13.isr_tot l14.isr_tot l15.isr_tot l16.isr_tot l17.isr_tot l18.isr_tot l19.isr_tot l20.isr_tot l21.isr_tot
scalar chi2=r(df)*r(F)
di chi2
di chi2tail(r(df), chi2)









* (3) Column 3: Palestinian reaction function - incidence
reg any_isr l(1/4).any_pal  l(1/4).any_isr period2-period7 completed sunday-friday if date>=14882 & date<=16451, robust
test l1.any_pal l2.any_pal l3.any_pal l4.any_pal 
scalar chi2=r(df)*r(F)
di chi2
di chi2tail(r(df), chi2)

reg any_isr l(1/7).any_pal  l(1/4).any_isr period2-period7 completed sunday-friday if date>=14882 & date<=16451, robust
test l1.any_pal l2.any_pal l3.any_pal l4.any_pal l5.any_pal l6.any_pal l7.any_pal 
scalar chi2=r(df)*r(F)
di chi2
di chi2tail(r(df), chi2)

reg any_isr l(1/14).any_pal  l(1/4).any_isr period2-period7 completed sunday-friday if date>=14882 & date<=16451, robust
test l1.any_pal l2.any_pal l3.any_pal l4.any_pal l5.any_pal l6.any_pal l7.any_pal l8.any_pal l9.any_pal l10.any_pal l11.any_pal l12.any_pal l13.any_pal l14.any_pal
scalar chi2=r(df)*r(F)
di chi2
di chi2tail(r(df), chi2)

reg any_isr l(1/21).any_pal  l(1/4).any_isr period2-period7 completed sunday-friday if date>=14882 & date<=16451, robust
test l1.any_pal l.any_pal l3.any_pal l4.any_pal l5.any_pal l6.any_pal l7.any_pal l8.any_pal l9.any_pal l10.any_pal l11.any_pal l12.any_pal l13.any_pal l14.any_pal l15.any_pal l16.any_pal l17.any_pal l18.any_pal l19.any_pal l20.any_pal l21.any_pal
scalar chi2=r(df)*r(F)
di chi2
di chi2tail(r(df), chi2)

reg any_isr l(1/7).any_pal  l(1/7).any_isr period2-period7 completed sunday-friday if date>=14882 & date<=16451, robust
test l1.any_pal l2.any_pal l3.any_pal l4.any_pal l5.any_pal l6.any_pal l7.any_pal
scalar chi2=r(df)*r(F)
di chi2
di chi2tail(r(df), chi2)

reg any_isr l(1/14).any_pal  l(1/7).any_isr period2-period7 completed sunday-friday if date>=14882 & date<=16451, robust
test l1.any_pal l2.any_pal l3.any_pal l4.any_pal l5.any_pal l6.any_pal l7.any_pal l8.any_pal l9.any_pal l10.any_pal l11.any_pal l12.any_pal l13.any_pal l14.any_pal
scalar chi2=r(df)*r(F)
di chi2
di chi2tail(r(df), chi2)

reg any_isr l(1/21).any_pal  l(1/7).any_isr period2-period7 completed sunday-friday if date>=14882 & date<=16451, robust
test l1.any_pal l.any_pal l3.any_pal l4.any_pal l5.any_pal l6.any_pal l7.any_pal l8.any_pal l9.any_pal l10.any_pal l11.any_pal l12.any_pal l13.any_pal l14.any_pal l15.any_pal l16.any_pal l17.any_pal l18.any_pal l19.any_pal l20.any_pal l21.any_pal
scalar chi2=r(df)*r(F)
di chi2
di chi2tail(r(df), chi2)

reg any_isr l(1/14).any_pal  l(1/14).any_isr period2-period7 completed sunday-friday if date>=14882 & date<=16451, robust
test l1.any_pal l2.any_pal l3.any_pal l4.any_pal l5.any_pal l6.any_pal l7.any_pal l8.any_pal l9.any_pal l10.any_pal l11.any_pal l12.any_pal l13.any_pal l14.any_pal
scalar chi2=r(df)*r(F)
di chi2
di chi2tail(r(df), chi2)

reg any_isr l(1/21).any_pal  l(1/14).any_isr period2-period7 completed sunday-friday if date>=14882 & date<=16451, robust
test l1.any_pal l.any_pal l3.any_pal l4.any_pal l5.any_pal l6.any_pal l7.any_pal l8.any_pal l9.any_pal l10.any_pal l11.any_pal l12.any_pal l13.any_pal l14.any_pal l15.any_pal l16.any_pal l17.any_pal l18.any_pal l19.any_pal l20.any_pal l21.any_pal
scalar chi2=r(df)*r(F)
di chi2
di chi2tail(r(df), chi2)

reg any_isr l(1/21).any_pal  l(1/21).any_isr period2-period7 completed sunday-friday if date>=14882 & date<=16451, robust
test l1.any_pal l.any_pal l3.any_pal l4.any_pal l5.any_pal l6.any_pal l7.any_pal l8.any_pal l9.any_pal l10.any_pal l11.any_pal l12.any_pal l13.any_pal l14.any_pal l15.any_pal l16.any_pal l17.any_pal l18.any_pal l19.any_pal l20.any_pal l21.any_pal
scalar chi2=r(df)*r(F)
di chi2
di chi2tail(r(df), chi2)



* (4) Column 4: Palestinian reaction function - levels
reg isr_tot l(1/4).pal_tot  l(1/4).isr_tot period2-period7 completed sunday-friday if date>=14882 & date<=16451, robust
test l1.pal_tot l2.pal_tot l3.pal_tot l4.pal_tot 
scalar chi2=r(df)*r(F)
di chi2
di chi2tail(r(df), chi2)

reg isr_tot l(1/7).pal_tot  l(1/4).isr_tot period2-period7 completed sunday-friday if date>=14882 & date<=16451, robust
test l1.pal_tot l2.pal_tot l3.pal_tot l4.pal_tot l5.pal_tot l6.pal_tot l7.pal_tot
scalar chi2=r(df)*r(F)
di chi2
di chi2tail(r(df), chi2)

reg isr_tot l(1/14).pal_tot  l(1/4).isr_tot period2-period7 completed sunday-friday if date>=14882 & date<=16451, robust
test l1.pal_tot l2.pal_tot l3.pal_tot l4.pal_tot l5.pal_tot l6.pal_tot l7.pal_tot l8.pal_tot l9.pal_tot l10.pal_tot l11.pal_tot l12.pal_tot l13.pal_tot l14.pal_tot
scalar chi2=r(df)*r(F)
di chi2
di chi2tail(r(df), chi2)

reg isr_tot l(1/21).pal_tot  l(1/4).isr_tot period2-period7 completed sunday-friday if date>=14882 & date<=16451, robust
test l1.pal_tot l2.pal_tot l3.pal_tot l4.pal_tot l5.pal_tot l6.pal_tot l7.pal_tot l8.pal_tot l9.pal_tot l10.pal_tot l11.pal_tot l12.pal_tot l13.pal_tot l14.pal_tot l15.pal_tot l16.pal_tot l17.pal_tot l18.pal_tot l19.pal_tot l20.pal_tot l21.pal_tot
scalar chi2=r(df)*r(F)
di chi2
di chi2tail(r(df), chi2)

reg isr_tot l(1/7).pal_tot  l(1/7).isr_tot period2-period7 completed sunday-friday if date>=14882 & date<=16451, robust
test l1.pal_tot l2.pal_tot l3.pal_tot l4.pal_tot l5.pal_tot l6.pal_tot l7.pal_tot 
scalar chi2=r(df)*r(F)
di chi2
di chi2tail(r(df), chi2)

reg isr_tot l(1/14).pal_tot  l(1/7).isr_tot period2-period7 completed sunday-friday if date>=14882 & date<=16451, robust
test l1.pal_tot l2.pal_tot l3.pal_tot l4.pal_tot l5.pal_tot l6.pal_tot l7.pal_tot l8.pal_tot l9.pal_tot l10.pal_tot l11.pal_tot l12.pal_tot l13.pal_tot l14.pal_tot
scalar chi2=r(df)*r(F)
di chi2
di chi2tail(r(df), chi2)

reg isr_tot l(1/21).pal_tot  l(1/7).isr_tot period2-period7 completed sunday-friday if date>=14882 & date<=16451, robust
test l1.pal_tot l2.pal_tot l3.pal_tot l4.pal_tot l5.pal_tot l6.pal_tot l7.pal_tot l8.pal_tot l9.pal_tot l10.pal_tot l11.pal_tot l12.pal_tot l13.pal_tot l14.pal_tot l15.pal_tot l16.pal_tot l17.pal_tot l18.pal_tot l19.pal_tot l20.pal_tot l21.pal_tot
scalar chi2=r(df)*r(F)
di chi2
di chi2tail(r(df), chi2)

reg isr_tot l(1/14).pal_tot  l(1/14).isr_tot period2-period7 completed sunday-friday if date>=14882 & date<=16451, robust
test l1.pal_tot l2.pal_tot l3.pal_tot l4.pal_tot l5.pal_tot l6.pal_tot l7.pal_tot l8.pal_tot l9.pal_tot l10.pal_tot l11.pal_tot l12.pal_tot l13.pal_tot l14.pal_tot
scalar chi2=r(df)*r(F)
di chi2
di chi2tail(r(df), chi2)

reg isr_tot l(1/21).pal_tot  l(1/14).isr_tot period2-period7 completed sunday-friday if date>=14882 & date<=16451, robust
test l1.pal_tot l2.pal_tot l3.pal_tot l4.pal_tot l5.pal_tot l6.pal_tot l7.pal_tot l8.pal_tot l9.pal_tot l10.pal_tot l11.pal_tot l12.pal_tot l13.pal_tot l14.pal_tot l15.pal_tot l16.pal_tot l17.pal_tot l18.pal_tot l19.pal_tot l20.pal_tot l21.pal_tot
scalar chi2=r(df)*r(F)
di chi2
di chi2tail(r(df), chi2)

reg isr_tot l(1/21).pal_tot  l(1/21).isr_tot period2-period7 completed sunday-friday if date>=14882 & date<=16451, robust
test l1.pal_tot l2.pal_tot l3.pal_tot l4.pal_tot l5.pal_tot l6.pal_tot l7.pal_tot l8.pal_tot l9.pal_tot l10.pal_tot l11.pal_tot l12.pal_tot l13.pal_tot l14.pal_tot l15.pal_tot l16.pal_tot l17.pal_tot l18.pal_tot l19.pal_tot l20.pal_tot l21.pal_tot
scalar chi2=r(df)*r(F)
di chi2
di chi2tail(r(df), chi2)


log close











Table3_TimeAggregation.do
clear
set mem 200m
set logtype text
set more off

cap log close
log using Table3_TimeAggregation, replace


******************************************************************
* Table3_TimeAggregation.do
* 
* This do-file reproduces Table 3 in:  
* David A. Jaeger and M. Daniele Paserman, "The Cycle of Violence? An Empirical 
* Analysis of Fatalities in the Palestinian-Israeli Conflict," 
* American Economic Review, forthcoming.
* 
* (c) David A. Jaeger and M. Daniele Paserman,  2007
******************************************************************


use dailydata


* Create aggregate period variables
gen week_sunday = int((date-14863 + 0)/7) + 1
egen period_weekly = min(period), by(week)

gen biweek_sunday  = int((date-14863 + 0)/14) + 1
egen period_biweekly = min(period), by(biweek)

gen month = month(date)
gen year = year(date)
gen monthyr = ym(year, month)
egen period_monthly = min(period), by(monthyr)



*** (1) Aggregate by week
preserve
collapse (sum) isr_tot (sum) pal_tot (mean) period_weekly (max) completed , by(week)
tsset week
gen byte period2 = period_weekly==2
gen byte period3 = period_weekly==3
gen byte period4 = period_weekly==4
gen byte period5 = period_weekly==5
gen byte period6 = period_weekly==6
gen byte period7 = period_weekly==7



* Israeli reaction function (2 lags)
reg pal_tot l(1/2).isr_tot  l(1/2).pal_tot period2-period7 completed if week>=3 & week<=218, robust
test l1.isr_tot l2.isr_tot 
scalar chi2=r(df)*r(F)
di chi2
di chi2tail(r(df), chi2)

* Palestinian reaction function (2lags)
reg isr_tot l(1/2).pal_tot  l(1/2).isr_tot period2-period7 completed if week>=3 & week<=218, robust
test l1.pal_tot l2.pal_tot 
scalar chi2=r(df)*r(F)
di chi2
di chi2tail(r(df), chi2)


* Israeli reaction function (4 lags)
reg pal_tot l(1/4).isr_tot  l(1/4).pal_tot period2-period7 completed if week>=3 & week<=218, robust
test l1.isr_tot l2.isr_tot l3.isr_tot l4.isr_tot 
scalar chi2=r(df)*r(F)
di chi2
di chi2tail(r(df), chi2)

* Palestinian reaction function (4 lags)
reg isr_tot l(1/4).pal_tot  l(1/4).isr_tot period2-period7 completed if week>=3 & week<=218, robust
test l1.pal_tot l2.pal_tot l3.pal_tot l4.pal_tot
scalar chi2=r(df)*r(F)
di chi2
di chi2tail(r(df), chi2)

restore




*** (2) Aggregate by biweek
preserve
collapse (sum) isr_tot (sum) pal_tot (mean) period_biweekly (max) completed , by(biweek)
tsset biweek
gen byte period2 = period_biweekly==2
gen byte period3 = period_biweekly==3
gen byte period4 = period_biweekly==4
gen byte period5 = period_biweekly==5
gen byte period6 = period_biweekly==6
gen byte period7 = period_biweekly==7



* Israeli reaction function (1 lags)
reg pal_tot l(1/1).isr_tot  l(1/1).pal_tot period2-period7 completed if biweek>=2 & biweek<=109, robust
test l1.isr_tot 
scalar chi2=r(df)*r(F)
di chi2
di chi2tail(r(df), chi2)

* Palestinian reaction function (1lags)
reg isr_tot l(1/1).pal_tot  l(1/1).isr_tot period2-period7 completed if biweek>=2 & biweek<=109, robust
test l1.pal_tot 
scalar chi2=r(df)*r(F)
di chi2
di chi2tail(r(df), chi2)


* Israeli reaction function (2 lags)
reg pal_tot l(1/2).isr_tot  l(1/2).pal_tot period2-period7 completed if biweek>=2 & biweek<=109, robust
test l1.isr_tot l2.isr_tot 
scalar chi2=r(df)*r(F)
di chi2
di chi2tail(r(df), chi2)

* Palestinian reaction function (2 lags)
reg isr_tot l(1/2).pal_tot  l(1/2).isr_tot period2-period7 completed if biweek>=2 & biweek<=109, robust
test l1.pal_tot l2.pal_tot 
scalar chi2=r(df)*r(F)
di chi2
di chi2tail(r(df), chi2)

restore





*** (3) Aggregate by month
preserve
collapse (sum) isr_tot (sum) pal_tot (mean) period_monthly (max) completed , by(monthy)
tsset monthy
gen byte period2 = period_monthly==2
gen byte period3 = period_monthly==3
gen byte period4 = period_monthly==4
gen byte period5 = period_monthly==5
gen byte period6 = period_monthly==6
gen byte period7 = period_monthly==7



* Israeli reaction function (1 lags)
reg pal_tot l(1/1).isr_tot  l(1/1).pal_tot period2-period7 completed if monthy>=438 & monthy<=538, robust
test l1.isr_tot 
scalar chi2=r(df)*r(F)
di chi2
di chi2tail(r(df), chi2)

* Palestinian reaction function (1lags)
reg isr_tot l(1/1).pal_tot  l(1/1).isr_tot period2-period7 completed if monthyr>=438 & monthyr<=538, robust
test l1.pal_tot 
scalar chi2=r(df)*r(F)
di chi2
di chi2tail(r(df), chi2)
restore


log close





Table4_BorderClosings.do
clear
set mem 200m
set logtype text
set more off

cap log close
log using Table4_BorderClosings, replace

******************************************************************
* Table4_BorderClosings.do
* 
* This do-file reproduces Table 4 in:  
* David A. Jaeger and M. Daniele Paserman, "The Cycle of Violence? An Empirical 
* Analysis of Fatalities in the Palestinian-Israeli Conflict," 
* American Economic Review, forthcoming.
* 
* (c) David A. Jaeger and M. Daniele Paserman,  2007
******************************************************************
 

use dailydata

* Creating auxiliary variables
gen byte period2 = period==2
gen byte period3 = period==3
gen byte period4 = period==4
gen byte period5 = period==5
gen byte period6 = period==6
gen byte period7 = period==7

gen dayofweek = dow(date)
gen byte sunday = dayofweek==0
gen byte monday = dayofweek==1
gen byte tuesday = dayofweek==2
gen byte wednesday = dayofweek==3
gen byte thursday = dayofweek==4
gen byte friday = dayofweek==5




* Smoothed lagged variables
gen l17_paltot = l1.pal_tot + l2.pal_tot + l3.pal_tot + l4.pal_tot + l5.pal_tot + l6.pal_tot + l7.pal_tot
gen l814_paltot = l8.pal_tot + l9.pal_tot + l10.pal_tot + l11.pal_tot + l12.pal_tot + l13.pal_tot + l14.pal_tot

gen l17_any_pal = l1.any_pal + l2.any_pal + l3.any_pal + l4.any_pal + l5.any_pal + l6.any_pal + l7.any_pal
gen l814_any_pal = l8.any_pal + l9.any_pal + l10.any_pal + l11.any_pal + l12.any_pal + l13.any_pal + l14.any_pal


gen l17_isrtot = l1.isr_tot + l2.isr_tot + l3.isr_tot + l4.isr_tot + l5.isr_tot + l6.isr_tot + l7.isr_tot
gen l814_isrtot = l8.isr_tot + l9.isr_tot + l10.isr_tot + l11.isr_tot + l12.isr_tot + l13.isr_tot + l14.isr_tot

gen l17_any_isr = l1.any_isr + l2.any_isr + l3.any_isr + l4.any_isr + l5.any_isr + l6.any_isr + l7.any_isr
gen l814_any_isr= l8.any_isr + l9.any_isr + l10.any_isr + l11.any_isr + l12.any_isr + l13.any_isr + l14.any_isr





* Column (1) - Incidence
reg any_isr l17_any_pal l814_any_pal l17_any_isr l814_any_isr completed period2-period7 sunday-friday if date>=14882 & date<=16451, robust
test l17_any_pal l814_any_pal
scalar chi2=r(df)*r(F)
di chi2
di chi2tail(r(df), chi2)



* Column (2) - Incidence
reg any_isr l17_any_pal l814_any_pal l17_any_isr l814_any_isr completed sunday-friday if closed_ocha~=. & date>=15979 & date<=16451, robust
test l17_any_pal l814_any_pal
scalar chi2=r(df)*r(F)
di chi2
di chi2tail(r(df), chi2)


* Column (3) - Incidence
reg any_isr l17_any_pal l814_any_pal l17_any_isr l814_any_isr completed sunday-friday closed_ocha  if closed_ocha~=. & date>=15979 & date<=16451, robust
test l17_any_pal l814_any_pal
scalar chi2=r(df)*r(F)
di chi2
di chi2tail(r(df), chi2)




* Levels regressions

* Column (1) - Levels
reg isr_tot l17_paltot l814_paltot l17_isrtot l814_isrtot completed period2-period7 sunday-friday if date>=14882 & date<=16451, robust
test l17_paltot l814_paltot
scalar chi2=r(df)*r(F)
di chi2
di chi2tail(r(df), chi2)


* Column (2) - Levels 
reg isr_tot l17_paltot l814_paltot l17_isrtot l814_isrtot completed sunday-friday if closed_ocha~=. & date>=15979 & date<=16451, robust
test l17_paltot l814_paltot
scalar chi2=r(df)*r(F)
di chi2
di chi2tail(r(df), chi2)



* Column (3) - Levels
reg isr_tot l17_paltot l814_paltot l17_isrtot l814_isrtot completed sunday-friday closed_ocha if closed_ocha~=. & date>=15979 & date<=16451, robust
test l17_paltot l814_paltot
scalar chi2=r(df)*r(F)
di chi2
di chi2tail(r(df), chi2)



log close









AppendixTableI2_BorderClosings_Fatalities.do
clear
set mem 200m
set logtype text
set more off

cap log close
log using AppendixTableI2_BorderClosings_Fatalities, replace

******************************************************************
* AppendixTableI2_BorderClosings_Fatalities.do
* 
* This do-file reproduces Appendix Table I.2 in:  
* David A. Jaeger and M. Daniele Paserman, "The Cycle of Violence? An Empirical 
* Analysis of Fatalities in the Palestinian-Israeli Conflict," 
* American Economic Review, forthcoming.
* 
* (c) David A. Jaeger and M. Daniele Paserman,  2007
******************************************************************
 

use dailydata

* Creating auxiliary variables
gen byte period2 = period==2
gen byte period3 = period==3
gen byte period4 = period==4
gen byte period5 = period==5
gen byte period6 = period==6
gen byte period7 = period==7

gen dayofweek = dow(date)
gen byte sunday = dayofweek==0
gen byte monday = dayofweek==1
gen byte tuesday = dayofweek==2
gen byte wednesday = dayofweek==3
gen byte thursday = dayofweek==4
gen byte friday = dayofweek==5





* Checkpoint data
gen l17_paltot = l1.pal_tot + l2.pal_tot + l3.pal_tot + l4.pal_tot + l5.pal_tot + l6.pal_tot + l7.pal_tot
gen l814_paltot = l8.pal_tot + l9.pal_tot + l10.pal_tot + l11.pal_tot + l12.pal_tot + l13.pal_tot + l14.pal_tot

gen l17_isrtot = l1.isr_tot + l2.isr_tot + l3.isr_tot + l4.isr_tot + l5.isr_tot + l6.isr_tot + l7.isr_tot
gen l814_isrtot = l8.isr_tot + l9.isr_tot + l10.isr_tot + l11.isr_tot + l12.isr_tot + l13.isr_tot + l14.isr_tot



* Incidence of closures, OCHA data
reg closed_ocha l17_paltot l814_paltot l17_isrtot l814_isrtot completed sunday-friday if closed_ocha~=. & date>=14882 & date<=16451, robust
test l17_paltot l814_paltot
scalar chi2=r(df)*r(F)
di chi2
di chi2tail(r(df), chi2)

test l17_isrtot l814_isrtot
scalar chi2=r(df)*r(F)
di chi2
di chi2tail(r(df), chi2)


log close




