[bookmark: _GoBack]Program using PCE time series data:

smpl @all
!insize = 28
!endsize = 28
!length = @obs(pce)
!timel=@obs(time)
matrix(!length-!endsize-!insize,1) waldgmm
matrix(!length-!endsize-!insize,1) wperwodgmm
matrix(!length-!endsize-!insize,1) wdcoeffgmm
matrix(!length-!endsize-!insize,1) wdiffgmm
series usarecord=0
for !i = 1 to !length-!endsize-!insize
  series usdd = 0
  series usdd = time-(!timel-!length)>!insize+!i-1
  equation pcegmm.gmm pce c pce(-1) usdd usdd*pce(-1) @ pce(-1) usdd usdd*pce(-1)
  freeze(waldtestgmm) pcegmm.wald c(4) = 0
  waldgmm(!i,1) = waldtestgmm(7,2)
  series waldd = waldgmm(!i,1)
  series usddd = 0
  series usddd = time-(!timel-!length)>!insize+!i
  series ussbt = usddd*waldd
  series usarecord = usdd*waldd + usarecord - ussbt
  delete waldtestgmm
  wperwodgmm(!i,1) = @coefs(2)
  wdcoeffgmm(!i,1) = @coefs(4)
next
  
freeze(pcebreakpt) usarecord.line
pcebreakpt.name(1) Wald Break Point Test Statistics
pcebreakpt.addtext(t) Rolling Wald Break Point Test
show pcebreakpt
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Program using CPI time series data:

smpl @all
!insize = 28
!endsize = 28
!length = @obs(cpi)
!timel=@obs(time)
matrix(!length-!endsize-!insize,1) waldgmm
matrix(!length-!endsize-!insize,1) wperwodgmm
matrix(!length-!endsize-!insize,1) wdcoeffgmm
matrix(!length-!endsize-!insize,1) wdiffgmm
series usarecord=0
for !i = 1 to !length-!endsize-!insize
  series usdd = 0
  series usdd = time-(!timel-!length)>!insize+!i-1
  equation cpigmm.gmm cpi c cpi(-1) usdd usdd*cpi(-1) @ cpi(-1) usdd usdd*cpi(-1)
  freeze(waldtestgmm) cpigmm.wald c(4) = 0
  waldgmm(!i,1) = waldtestgmm(7,2)
  series waldd = waldgmm(!i,1)
  series usddd = 0
  series usddd = time-(!timel-!length)>!insize+!i
  series ussbt = usddd*waldd
  series usarecord = usdd*waldd + usarecord - ussbt
  delete waldtestgmm
  wperwodgmm(!i,1) = @coefs(2)
  wdcoeffgmm(!i,1) = @coefs(4)
next
  
freeze(cpibreakpt) usarecord.line
cpibreakpt.name(1) Wald Break Point Test Statistics
cpibreakpt.addtext(t) Rolling Wald Break Point Test
show cpibreakpt
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