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Table 7.1. Summary Statistics for PRC-CPPT Cholesterol Data

Variable Control (N. =172) Treatment (Nt =165)
Average Sample (S.D.) Average Sample(S.D.) Min Max

Pre-treatment  choll 297.1 (23.1) 297.0 (20.4) 247.0 442.0

chol2 289.2 (24.1) 287.4 (21.4) 2240 435.0

cholp 291.2 (23.2) 289.9 (20.4) 233.0 436.8
Post-treatment cholf 282.7 (24.9) 256.5 (26.2) 167.0 427.0

chold -85 (10.8) —334 (21.3) —1133 295

comp 74.5 (21.0) 59.9 (244) 0 101.0

1: PRC-CPPT A2 [E] B # 45 by F ik 14 it
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Table 7.2. Regression Estimates for Average Treatment Effects for the PRC-CPPT Choles-
terol Data from Table 7.1

Covariates Effect of Assignment to Treatment on
Post-Cholesterol Level Compliance
Est (s.e) Est (s.e)
No covariates —26.22 (3.93) —14.64 3.51)
cholp —25.01 (2.60) —14.68 (3.51)
choll, chol2 —25.02 (2.59) —14.95 (3.50)
choll, chol?2, interacted with W —25.04 (2.56) —14.94 (3.49)

& 2: PRC-CPPT 2 [E] B2 # 3% F 39 74 77 2 by = )2 4& 3t
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Table 7.3. Regression Estimates for Average Treatment Effects on
Post-Cholesterol Levels for the PRC-CPPT Cholesterol Data from Table 7.1

Covariates Model for Levels Model for Logs
Est (s.e) Est (s.e)

Assignment —25.04 (2.56) —0.098 (0.010)
Intercept —3.28 (12.05) —-0.133 (0.233)
choll 0.98 (0.04) —0.133 (0.233)
chol2-choll 0.61 (0.08) 0.602 (0.073)
choll x Assignment —0.22 (0.09) —0.154 (0.107)
(chol2-choll) x Assignment 0.07 (0.14) 0.184 (0.159)
R-squared 0.63 0.57

3: PRC-CPPT 2 [&) Bf 4448 P T35 & 77 B R a9 =3 2 4
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Table 7.4. P-Values for Tests for Constant and Zero Treatment Effects, Using choll and
chol2-choll as Covariates for the PRC-CPPT Cholesterol Data from Table 7.1

Post-Cholesterol Level Compliance
Zero treatment effect X2(3) approximation <0.001 <0.001
Fisher exact p-value <0.001 0.001
Constant treatment effect X22) approximation 0.029 0.270
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Table 8.1. Summary Statistics: National Supported Work (NSW) Program Data

Covariate Mean (S.D.) Average Controls Average Treated
(Ne = 260) (Nt = 185)
age 25.37 (7.10) 25.05 25.82
education 10.20 (1.79) 10.09 10.35
married 0.17 (0.37) 0.15 0.19
nodegree 0.78 0.41) 0.83 0.71
black 0.83 (0.37) 0.83 0.84
earn’74 2.10 (5.36) 2.11 2.10
earn’74=0 0.73 (0.44) 0.75 0.71
earn’75 1.38 (3.15) 1.27 1.53
earn’75=0 0.65 (0.48) 0.68 0.60
earn’78 5.30 (6.63) 4.56 6.35
earn’78=0 0.31 (0.46) 0.35 0.24

5: Lalonde NSW B2 b 3591 5 38 64 $4 38 b 4& 4+
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Figure 8.1. Histogram of earnings for control group — NSW job-training data
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Figure 8.2. Histogram of earnings for trainee group — NSW job-training data
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Table 8.2. First Six Observations from NSW Program Data

Unit Potential Outcomes
Treatment Observed Outcome
Y;(0) Yi(1) W; ypbs
1 0 ? 0 0
2 ? 9.9 1 9.9
3 124 ? 0 124
4 ? 3.6 1 3.6
5 0 ? 0 0
6 ? 24.9 1 249
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Table 8.3. The Average Treatment Effect Using Imputation of Average Observed Outcome
Values within Treatment and Control Groups for the NSW Program Data

Unit Potential Outcomes
Treatment Observed Outcome

Y;(0) Yi(1) Wi ypbs
1 0 (12.8) 0 0
2 (4.13) 9.9 1 9.9
3 12.4 (12.8) 0 124
4 (4.13) 3.6 1 3.6
5 0 (12.8) 0 0
6 (4.13) 24.9 1 24.9
Average 4.13 12.8
Diff (ATE): 8.67

9: NSW Fr b 3D F 3B 09 AT <A HE A A7 3E LAl
LA, KEUERS
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Table 8.4. The Average Treatment Effect Using Imputed Draws from the

Empirical Distributi within Tr and Control Groups for the First
Six Units from the NSW Program Data

Unit Potential Outcomes
Treatment Observed Outcome

Yi(0) Yi(1) Wi ypbs
Panel A: First draw
1 0 (3.6) 0 0
2 (12.4) 9.9 1 9.9
3 12.4 9.9) 0 12.4
4 (12.4) 3.6 1 3.6
5 0 9.9) 0 0
6 0) 24.9 1 249
Average 6.2 10.3
Diff (ATE): 4.1
Panel B: Second draw
1 0 9.9) 0 0
2 0) 9.9 1 9.9
3 12.4 (24.9) 0 12.4
4 0) 3.6 1 3.6
5 0 (3.6) 0 0
6 (0) 24.9 1 249
Average 2.1 12.8

Diff (ATE): 10.7
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The Reinisch et al. Bt ZREHIE

Table 13.1. Summary Statistics Reinisch Data Set

Label Variable Description Controls Treated

(Ne =7198)  (Ny =745)
t-Stat
Mean (S.D.) Mean (S.D.) Difference

sex Sex of child (female is 0) 0.51 (0.50) 0.50 (0.50) —0.3
antih Exposure to antihistamine 0.10 (0.30) 0.17 (0.37) 4.5
hormone Exposure to hormone treatment 0.01 (0.10) 0.03 (0.16) 2.5
chemo Exposure to chemotherapy agents 0.08 (0.27) 0.11 (0.32) 25
cage Calendar time of birth —0.00 (1.01) 0.03 (0.97) 0.7
cigar Mother smoked cigarettes 0.54 (0.50) 0.48 (0.50) —-3.0
lgest Length of gestation (10 ordered categories) 5.24 (1.16) 5.23 (0.98) —0.3
lmotage Log of mother’s age —0.04 (0.99) 0.48 (0.99) 13.8
1pbc415 First pregnancy complication index 0.00 (0.99) 0.05 (1.04) 1.2
1pbc420 Second pregnancy complication index —0.12 (0.96) 1.17 (0.56) 55.2
motht Mother’s height 3.77 (0.78) 3.79 (0.80) 0.7
motwt Mother’s weight 391 (1.20) 4.01 (1.22) 2.0
mbirth Multiple births 0.03 (0.17) 0.02 (0.14) —19
psydrug Exposure to psychotherapy drugs 0.07 (0.25) 0.21 (0.41) 9.1
respir Respiratory illness 0.03 (0.18) 0.04 (0.19) 0.7
ses Socioeconomic status (10 ordered categories) —0.03 (0.99) 0.25 (1.05) 7.0
sib If sibling equal to 1, otherwise O 0.55 (0.50) 0.52 (0.50) —1.6
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The Reinisch et al. Bt ZREHIE

Table 13.2. Estimated Parameters of Propensily
Score: Baseline Case; Barbituate Data

Variable EST (s.e) t-Stat
Intercept —2.38 (0.06) —41.0
sex —0.01 (0.08) —0.2
lmotage 0.48 (0.04) 11.7
ses 0.10 (0.04) 2.6
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The Reinisch et al. Bt ZREHIE

Table 13.3. Estimated Parameters of Propensity
Score: Baseline Case with lpbcd420 Added;

Barbituate Data

Variable EST (s.e.) t-Stat
Intercept —3.71 (0.10) —36.3
sex 0.07 (0.09) 0.8
lmotage 0.22 (0.05) 4.7
ses 0.15 (0.05) 33
1lpbc4d?20 2.11 (0.08) 27.2
LR statistic 1308.0
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The Reinisch et al. Bt ZREHIE

Table 13.4. Likelihood Ratio Statistics for Sequential Selection of Covariates
to Enter Linearly; Barbituate Data

Covariate Step —

sex - - - - - - - - - - -
antih 175 0.5 1.6 1.3 21 1.8 16 16 1.7 1.3 -
hormone 39 03 07 07 04 08 0.7 07 07 08 09
chemo 10.0 36.6 419 - - - - - - - -
cage 08 58 64 72 176 79 - - - - -
cigar 4.3 3 3.5 3.7 30 21 21 1.7 21 — -
lgest 0.4 11.1 50 64 73 55 56 - - - -
lmotage — - — - - — — — — — —
1lpbc4dl5 06 00 02 02 00 00 01 01 00 00 0.0
1pbc420 1308.0 - - - - - — - - - -
motht 0.1 0.1 00 00 00 00 00 00 00 0.0 00
motwt 6.1 1.5 0.6 1.2 25 27 24 34 - - -
mbirth 4.6 66.1 - - - - - - - - -
psydrug 93.1 29.8 389 46.8 — — - - - - -
respir 0.1 0.0 00 0.1 0.0 0.0 00 00 0.0 0.0 00
ses - - - - - - - - - - -
sib 21.0 138 125 150 157 - - - - - -
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The Reinisch et al. Bt ZREHIE

Table 13.5. Estimated Parameters of Propensity
Score: Baseline Case with 1pbc420 and mbirth
Added; Barbituate Data

Variable EST (5.e) t-Stat
Intercept —3.73 (0.10) —359
sex 0.08 (0.09) 0.9
lmotage 0.21 (0.05) 4.5
ses 0.16 (0.05) 34
1pbc420 2.21 (0.08) 27.5
mbirth —1.96 (0.30) —6.6
LR statistic 66.1
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The Reinisch et al. Bt ZREHIE

Table 13.6. Estimated Paramelers of Propensity
Score: Final Specification; Barbituate Data

Variable EST (&) t-Stat
Tntercept 567 (0.23) 24.4

Tinear terms

sex 012 (0.09)
lmolage 052 (0.11)
ses 0.06  (0.09)
1pbaano 237 (0.36)
mbirth —2.11  (0.36)
chemo —3.51  (0.67)
psvdrug —3.37  (0.55)
aib 024 (0.22)
cage —0.56  (0.26)
laesL 0.57  (0.23)
motwt 0.49 (0.17)
cigar —0.15  (0.10)
antih 0.17  (0.13)
Second-order terms

1pbcd20 x sib 0.60 (0.19)
mMOtwt X motwt —0.10 (0.02)
1pbaa 20 x paydrug 1.88  (0.39)
sesx sib —022  (0.10)
cagex anlih —0.39  (0.14)
1pbaa20x chemo 107  (0.49)
1pbed20 x 1phcd20  —046  (0.14)
cage x lgest 015 (0.05)
lmotage x 1pbc420  —0.24 (0.10y
mbirthx cage 0.88  (0.39)
lgest x lgest —0.04  (0.02)
sesx clgar 020 (0.09)
1pbc4d20x motwt 0.15 (0.07y
chemo x psydrug —093  (0.46)
lmotagex ses 0.10  (0.05)
cage x cage —0.10  (0.05) —1.8
mbirth x chemo oo (©.00) oo
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The Reinisch et al. Bt ZREHIE

Table 13.7. Determination of the Number of Blocks and Their Boundaries;
Barbituate Data

Step Block Lower Bound Upper Bound Width # Controls # Treated  t-Stat

1 1 0.00 0.94 0.94 4462 742 36.3
2 1 0.00 0.06 0.06 2540 61 32
2 0.06 0.94 0.88 1922 681 237
3 1 0.00 0.02 0.01 1280 20 22
2 0.02 0.06 0.05 1260 41 05
3 0.06 0.20 0.14 1163 138 39
4 0.20 0.94 0.74 759 543 109
4 1 0.00 0.01 0.00 644 6 —0.0
2 0.01 0.02 0.01 636 14 17
3 0.02 0.06 0.05 1260 41 05
4 0.06 0.11 0.05 604 46 —03
5 0.11 0.20 0.09 559 92 1.0
6 0.20 037 0.17 458 192 12
7 037 0.94 057 301 351 56
5 1 0.00 0.01 0.00 644 6 —0.0
2 0.01 0.02 0.01 636 14 17
3 0.02 0.06 0.05 1260 a1 05
4 0.06 0.11 0.05 604 a6 —03
5 0.11 020 0.09 559 92 1.0
6 0.20 037 0.17 458 192 12
7 037 0.50 0.13 181 144 2.5
8 0.50 0.94 0.44 120 207 23
6 1 0.00 0.01 0.00 644 6 —0.0
2 0.01 0.02 0.01 636 14 1.7
3 0.02 0.06 0.05 1260 41 05
4 0.06 0.11 0.05 604 46 —03
5 0.11 020 0.09 559 92 1.0
6 0.20 037 0.17 458 192 12
7 037 0.42 0.05 101 61 03
8 0.42 0.50 0.08 80 83 0.7
9 0.50 0.61 0.11 73 90 0.8
10 0.61 0.94 034 47 17 —03

Note: Boldface block numbers indicate blocks that were split at this step.
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