
AERPP2014_Vossmeyer_Readme.pdf


Readme 


This file is associated with the paper “Treatment Effects and Informative Missingness with an Application 


to Bank Recapitalization Programs” by Angela Vossmeyer. 


 


Data Sources 


- RFC Card Index to Loans Made to Banks and Railroads, 1934-57 


o National Archives, College Park, MD 


o Record Group 234 / Reconstruction Finance Corp. 


- Declined and Cancelled Loans, 1933-1941 


o National Archives, College Park, MD 


o Record Group 234 / Reconstruction Finance Corp. 


o Location: 570 


- Paid Loans, 1933-1941 


o National Archives, College Park, MD 


o Record Group 234 / Reconstruction Finance Corp. 


o Location: 570 


 


- Rand McNally Banker’s Directory 


o Years 1932 – 1935 


 


 


Programs 


The MCMC algorithm employed in this paper follows from the algorithm developed in the below 


reference. 


Chib, Siddhartha, Edward Greenberg, and Ivan Jeliazkov. 2009. “Estimation of Semiparametric Models 


in the Presence of Endogeneity and Sample Selection.” Journal of Computational and Graphical 


Statistics,18: 321–348. 


 


The GAUSS programs for this algorithm are available in the supplementary materials associated with 


Chib, Greenberg, and Jeliazkov (2009) found at the below link. 


 


http://amstat.tandfonline.com/doi/suppl/10.1198/jcgs.2009.07070 


 


 



http://amstat.tandfonline.com/doi/suppl/10.1198/jcgs.2009.07070
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