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These data sets are in alphabetical order. 

 

The data sets are available as Stata (.dta) files and comma-delimited (.csv) files. 

 

1. birth18 

This data set comes from the 7
th

 round (2003-04) of the NLSY that began in 1997, when 

the respondents were roughly aged 19 to 25.  The females surveyed in that round were 

asked for the date of their first child being born.  From that, I can determine whether the 

respondent had a child before age 18.  I include a set of potential determinants of having 

a birth by age 18.  The variables are: 

 birth18 = whether the female had given birth before age 18 

 race/ethnicity indicators (non-Hispanic whites represent the reference category) 

o black 

o hisp 

o mixed 

 parental educational variables 

o momhs/dadhs = whether mother/father had a high school diploma 

o momcoll/dadcoll = whether mother/father had completed 4 years of 

college (a proxy for having a college degree) 

o momeducmiss/dadeducmiss = whether mother’s/father’s educational 

information was missing 

 notbiomom = whether the person did not live with biological mother at age 12 

 notbiodad = whether the person did not live with biological father at age 12 

 wt2003 = sample weight (Round 7 “cumulative cases” weight) 

 

 

2. cig_1st_diff 

This data set is derived from the cigsales data set (below).  The variables are based on the 

change from 1990 to 2000.  The variables are: 

 cig_ch = change in cigarette sales per capita 

 tax_ch = change in the tax rate 

 urate_ch = change in the unemployment rate 

 beertax_ch = change in the beer tax 

 pop2000 = state population in 2000 (the sample weight) 

 

 

3. cigsales 

This data set was provided by David Simon, and it was used in Simon (2016) as part of a 

preliminary analysis in an examination of how childhood exposure to cigarette smoke 

affects various childhood outcomes.  The preliminary analysis involved estimating how 

state cigarette tax rates affect state cigarette-sales-per-capita.  The variables are: 

 cigsalepc = state cigarette sales per capita  



 tax09 = sales tax for a pack of cigarettes (in 2009 dollars) 

 state 

 year 

 beertax = state beer tax 

 urate = state unemployment rate 

 bar = whether smoking is allowed in bars 

 restaurant = whether smoking is allowed in restaurants 

 statetrend1-statetrend51 = trends for all 50 states plus Washington, DC 

 weighting variables (these are different from what Simon (2016) used): 

o pop2000 = the population in the state in 2000 (around the middle of the 

sample period) 

o popsqrt = the square root of the 2000 state population, which is an 

alternative weight that could be used 

 

 

4. ford_amazon_2017 

This time-series data set has the daily-changes in the stock price for Ford Motor 

Company and Amazon for 2017.  The stock-price changes are adjusted for any splits 

there were and dividends.  The variables are: 

 date 

 time = an index of 1 to 250 for the trading days of 2017 (except for the first day) 

 ford = daily-stock-price change for Ford 

 amazon = daily-stock-price change for Amazon. 

 

 

5. foxnewsdata 

This data set is derived from the data used in DellaVigna and Kaplan (2007).  The 

authors estimate how the adoption of Fox News in a town between 1996 and 2000 

affected, among other outcomes, the Republican-vote-share-change, among the votes for 

either the Democrat or Republican—i.e., not including votes for third-party candidates.  

The authors use a wider set of control variables than I use in the exercises.  I limit the 

variables for the purpose of simplifying the exercises.  This means that the exercises will 

produce different estimates from that of DellaVigna and Kaplan.  I also change some 

variable names.  The variables are the following (with the “ch” variables based on the 

1996 to 2000 change): 

 r_vote_share_ch = Republican-vote-share-change, among the votes for either the 

Democrat or Republican   

 foxnews  = the town adopted Fox News into its cable lineup between the 1996 

and 2000 elections 

 votes1996 = number of votes cast from the town in the 1996 election 

 group1 = had votes1996<2000  (excluded from the models) 

 group2 = had votes1996 between 2000 and 4999 

 group3 = had votes1996 between 5000 and 9999 

 group4 = had votes1996 of 10,000 or more 

 male_ch = change in the proportion of the town that is male from 1990 to 2000 



 hisp_ch  = change in the proportion of town that is Hispanic from 1990 to 2000 

 black_ch  = change in the proportion of town that is black from 1990 to 2000   

 coll_ch  = change in the proportion of town that has a college degree from 1990 to 

2000   

 pop_ch  = change in the town’s population from 1990 to 2000   

 income_ch  = change in the town’s median income from 1990 to 2000   

 unemp_ch  = change in the town’s unemployment rate from 1990 to 2000  

 state = state name 

 statecode = state numerical code for analyses 

 county = county name 

 countystate = index of distinct county-state combinations 

 male2000 = percentage of town that is male in 2000 

 

 

6. income_coll_hisp_data 

This data set is an extraction of the income.dta data set used throughout the text.  It 

consists of male respondents from the 2004 round of the NLSY starting in 1979.  The 

respondents have positive income and do not have a missing AFQT score—just to be 

consistent with the data set used in the text.  The variables are: 

 income = income in 2003 (reported in 2004) 

 coll = whether the person has a 4-year college degree 

 hisp = whether the person is Hispanic. 

 

 

7. notional_eitc_data 

This data set follows the spirit of Meyer and Rosenbaum (2001).  They estimate the effect 

of changes in welfare benefits and the Earned Income Tax Credit (EITC) program on 

employment outcomes for single mothers. The changes to the policy were aimed to 

incentivize more work among single mothers.  While the changes to welfare and EITC 

were in stages and somewhat-complex, I simplify the program change to just a one-time 

generic change in EITC, occurring in 1990.  Due to this simplification and the difficulty 

in obtaining data (which are often of restricted use), I create notional data for this 

analysis, with 5000 single women from before the policy change (1985) and 5000 single 

women from after the policy change (1995).  There are just three variables in the data set: 

 employed = whether the single woman was employed in the past week—this is 

based on established effects of being a single mother and of the program on 

incentives for single mothers 

 mother = whether the single woman was a mother of a child under 18 years old 

(the variable was randomized in the population to be about half of the sample) 

 d1995 = dummy variable for whether the observation was in 1995 (rather than 

1985). 

 

 

8. notional_summer_educ 



This is another notional data set.  It is based off of the concept in Jacob and Lefgren 

(2004), who estimate the effects of summer-remedial-education program on test scores 

for elementary school students in Chicago.  The authors used confidential data, so I 

created the simulated, notional data.  In this notional story, I make it so that having a 3
rd

 

grade test score at least one standard deviation (15 points) below the mean (100) makes it 

mandatory to attend summer school.  But still, some who are below the threshold of 85 

still do not attend summer school, and some above the threshold choose to attend.  The 

three variables are: 

 test3 = a test at the end of 3
rd

 grade 

 test4 = a test at the end of 4
th

 grade 

 summer = a dummy variable for whether the student went to summer school 

between 3
rd

 and 4
th

 grades. 

 

 

9. oecd_gas_demand 

This panel data set has the amount of gasoline used for 18 OECD countries over the 19-

year period of 1960-1978.  The variables are: 

 country 

 year 

 lgaspcar = logarithm of motor gasoline consumption per car 

 lincomep = logarithm of real per-capita income 

 lrpmg = logarithm of real motor gasoline price 

 lcarpcap logarithm of the stock of cars per capita. 

 

 

10. romanian_rebellion 

This data set comes from Chirot and Ragin (1975).  The variables are: 

 intensity (of the rebellion, the dependent variable) = a measure for the number of 

deaths, the amount of violence, and the spread of the rebellion 

 inequality = a Gini Coefficient for land-owning 

 commerce = the percentage of land devoted to the production of wheat (which 

was the main cash crop) 

 tradition = the illiteracy rate (to signal the lack of progress and new ideas) 

 midpeasant = the percentage of rural households that owned between 7 and 50 

hectares. 

 

 

11. wine_beer 

This time-series data set contains measures of the annual per-capita consumption of wine, 

beer, and spirits from 1934 to 2016.  The variables are: 

 year 

 wine 

 beer 

 spirits 
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