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1 Monte Carlo Simulation Replication

In order to replicate the Monte Carlo simulation study of the paper, one uses the files located
in the folder “MonteCarlo”.

For the case of panel data, one refers to the folder “panel”. ‘“main.panel.r” is the code to
run all simulations, which calls the DGP function “dgps.KS.R”. “main.panel.r”’ uses “sim.panel.R”,
where the functions in the DRDID R package are called to calculate all estimators:
“DRDID::drdid_panel” is used to calculate £9";

“DRDID::drdid_imp_panel” is used to calculate 29”7

imp?
“DRDID::reg_did_panel” is used to calculate 7¢;
“DRDID::ipw_did_panel” is used to calculate $/7"?;
“DRDID::std_ipw_did_panel” is used to calculate 77"
“DRDID::twfe_did_panel” is used to calculate e,

Besides, the corresponding simulated semiparametric efficiency bounds are calculated us-

ing “main.panel.efficiency.R”, which calls the DGP function “dgps.KS.efficiency.R”, and
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simulations are conducted through calling “sim.panel.efficiency.R”.

For the case of repeated cross-section data, one refers to the folder “r¢”. “main_rc.R” is the
code to run all simulations, which calls the DGP function “dgps_KS _rc.R”. “main.panel.r”
uses “‘sim_rc.R”, where the functions in the DRDID R package are called:
“DRDID::drdid rec1” is used to calculate %‘llr’rc;

“DRDID::drdid_imp_rc1” is used to calculate %Kll:?;fp;
“DRDID::drdid _rc” is used to calculate %czir,rc;

~drre |

“DRDID::drdid_imp _rc” is used to calculate 7, imp

“DRDID::reg_did_rc” is used to calculate 7";
“DRDID::ipw_did_r¢” is used to calculate /7",
“DRDID::std_ipw_did_rc” is used to calculate %if;’rc;
“DRDID::twfe_did_rc” is used to calculate 27¢.
Besides, the corresponding simulated semiparametric efficiency bounds are calculated us-

ing “main_rc_efficiency.R”, which calls the DGP function “dgps_KS_rc_efficiency.R”’, and

simulations are conducted through calling “sim_rc_efficiency.R”.

2 Empirical Illustration Replication

In order to replicate the empirical illustration about the effect of job training on earnings, one
uses the files located in the folder “Application”. The data is stored in the folder ““data”, called
“nsw.dta”.

Firstly, one needs to create the subsamples through calling “subsamples.R”, which gener-
ates three subsamples used in the paper: the Lal.onde sample, the DW sample, and the early
RA sample, named ‘“‘eval.lalonde.cps”, “eval.dw.cps’, and “‘eval.early.cps” respectively. Sec-
ondly, one uses the function ‘‘all.did.subsample” in “‘all.did.subsample.R” to obtain the re-
sults for each of the three subsamples, which contains the three specifications considered in
the paper. The function “all.did.estimators’ in “all.did.estimators.R” is used to calculate all
estimators. Finally, the estimated results are exported using the function “out.table.lalonde”

in “‘out.table.lalonde.R”.
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