Program summary
Data files:
The Nielsen Consumer Panel or Homescan data cannot be posted to the AER Insights webpage but can be licensed for use. This replication file contains all program for replication from two sets of files, as described in the paper and in the on-line appendix:
1) The Nielsen’s Consumer Panel (NCP) available for licensing through the Kilts-Nielsen Data Center at The University of Chicago Booth School of Business.
2) The Nielsen supplemental survey.  This survey is available for licensing from Nielsen. Despite our best eﬀorts, we have been unable to set up an archive of the data with a clear protocol for licensing the data (through Nielsen, the Kilts Center, the Demand Institute, and other places). That said, researchers have been able to license the data directly from Nielsen. See Dhungana and Dogra (2017).  Specifically, Nielsen has the raw tax rebate survey data, which was produced with contract NBT number 11611.
The tax rebates survey data files: 
n280556_taxrebate_may08_cum_fnldat 
	Contains 	280556 (online, wave 1 parts 1 and 2 and overwritten with wave 2 part 2					information if answered part 2 in wave 2-- needs fixing with 280560)
			280532 (mail wave 1 parts 1 and 2)
			280683 (online, wave 2 parts 1 and 2)
n280560_taxrebate_may08_wv2_part2_fnldat
	Contains	280560 (online wave 2 part 2 only)
n280756_taxrebate_may08_wv3_fnldat
	Contains	280756 (online Wv 3 pt 1 and 2)
n280757_taxrebate_may08_wv3_fnldat
	Contains	280757 (online Wv 3 pt 2 only)
n280534_taxrebate_ppr_wv2_fnldat
	Contains	280534 (paper Wv 2 part 2 only)
n280599_taxrebate_ppr_wv2_fnldat
	Contains	280599 (paper Wv 2 parts 1 and 2) BUT listed in the file as 280532
[bookmark: _GoBack]And follow up information gotten for completeness: 280556_TaxRebate_wave1_whatonQ6.csv
NCP01_load_kilts.do

Load in the 2008 data from KILTS.  Rename purchase_date tdate  and rename household_id hhid ;

Infiles: panelists_2008/09/10.tsv, trips_2008.tsv, purchases_2008, products_extra_2008.tsv, retailers.tsv, products.tsv

Outfiles: panel08/09/10, trips08, purchases08,  products08, retailers, products
NCP02_ESP2008Prog.do – sets up the survey data

Infiles: the survey .csv files from AC Nielsen
Outfiles: ESP2008Prog1c.dta  -- main data, one obs per hhid
            onlinew?p?, paperw?1p? -- intermediate files of survey data
            LabelESPProg1c -- variable labels
            ESPSumAmount1b.raw -- ascii file of distribution of ESP amounts in 21
                bins 1-299, 300, 301-599, 600, ... 2701-2999, 3000, 3000+ 

Overview:
    1. Read in the survey responses for mail and on-line surveys 
            Delete semi-answers that follow reports of no ESP received
    2. Make worksheet for valid responses that will get weights from AC Nielsen
    3. Tabulate and make variables and set flags
    4. Measure procrastinator from response time

    Warning: all statistics in program are unweighted
 
 In part 1: 
     a.	It erases all information that follows a report of not getting an ESP. There are a few cases 
        with such information, but this information is always so incomplete as to be unusable.
    b.	Question 6 which is the lead-in did you get a rebate question is kept separate for each wave, 
        so we have qn6w1, qn6w2, and qn6w3. (Remember on-line had three wave, paper had two).
    c.	For some mail surveys, households filled out both completely since they scanned in the first 
        after the second was in the mail.  For these 40 households, I use wave1 part 1 data, and take 
        part 2 from wave 2 only if (qn6~=1 and qn6~=4) in wave 1.
    d.	It creates variables that show which wave part1 and part 2 were answered in: wavep1 and wavep2. 
        A bunch have missing wavep2 if they never got to part 2.
    e.	It creates a variable with the survey submit date for part1 and for part 2: surveysubmitdatep1 
        surveysubmitdatep2. A bunch have missing surveysubmitdatep2 if they never got to part 2.
    f.	It creates month, day, amount and rebdate. Amount is missing if 0. Rebdate has format 8mmdd, 
        and is missing if month or day is missing.

In part 2: set the sample for Nielsen constructed survey-specific weights (not used since results similar and aids possible replicability)
    a.  We use households who received (1) or sure not (4) or (expect to (2) in a non-final survey)
        this includes a fair number of hh who do not ever have a response of got a rebate(1) or will not(4)
    b.  For paper, we are keeping 454 who say they are expecting to receive and then do not answer 
        wave 2 and 782-454=328 who answer wave 2 clueless because we may use them when they are 
        confident they will receive
    c.  For online, we are keeping 2433 who say they are expecting to receive in wave 1 and then never get
        or become certain they will not. Of these, 898 remain thinking they will in wave2 and 486 think they
        will in wave 3. In wave 2, 117 of the previously confused answer that they think they will get an ESP. 
    d.  Decide not to keep those who start clueless in wave 1 and then think they will get one in wave 2 and 
        then do not get one or realize they will not in wave 3.  At best these are folks getting it late.

In part 3: generate flags
    gen flagdaymissing = qn7a==. | qn7a==1 ;
    gen flagmonthmissing = qn7==. ;
    gen flagesp2aftersubmit = surveysubmitdatep2<rebdate-2 & rebdate~=. ; 
        ESP reported after survey submit +2
    gen flagp2esp2beforep1submit = surveysubmitdatep1>rebdate+2 & wavep2~=wavep1 & rebdate~=. ; 
        ESP reported before part 1 was submit in previous wave and said no rebate
Variable for procrastination: daysaftersurveyed        

    Flag all data with rebdate earlier than earliest possible date: 
        for deposit or unknown 4/28 less 3 or 7 days for error 
        for mail assume date is seven days before end of first week date and then allow 3 or 7 days for error ;
            gen flagearlyloose = (qn8~=2 & rebdate<80428-7 & gotesp) | (qn8==2 & rebdate<80516-7-7 & gotesp) ;
            gen flagearlytight = (qn8~=2 & rebdate<80428-3 & gotesp) | (qn8==2 & rebdate<80516-7-3 & gotesp) ;
    Flag all data with rebdate later than randomized timing: 
        for deposit 5/16 plus 3 or 7 days for error 
        for mail or unknown assume date is seven days after mailed by date plus 3 or 7 days for error ;
            gen flagelateloose = (qn8==1 & rebdate>80516+7 & gotesp) | (qn8~=1 & rebdate>80711+7+7 & gotesp) ;
            gen flagelatetight = (qn8==1 & rebdate>80516+3 & gotesp) | (qn8~=1 & rebdate>80711+7+3 & gotesp) ;
            
    gen flagamountgt3000 = amount>3000 ;
    gen flagamountgt6000 = amount>6000 ;
NP03_ESP2008_var_creation –  Create rebate/irebate variables and saves for regs 
Now merges KILTS panel08 and trip08 data also

Kills all households not in survey and fills in missing spending with zero.

Infiles: spend.dta, ESP2008Prog1c.dta, familyfile.dta 
Outfile: ESP2008Prog3dbig, ESP2008Prog3d  --
 hhid pperiod spending  couponval inspend
        	irebate rebate and all the survey codes and flags

NCP04_regression_dataset_prep.do
Additional data cleaning and variable creation prior to running regressions.

NCP05_regressions.do
Regressions and summary statistics for Tables excel spreadsheet.
Output Files:
1. rprpNCPMRegs1f.txt : contains all NCP information for Tables 1, 2, 3, 4, Appendix 3
2. HowusedTabs.txt : contains all NCP information for Table 5
a. Column 3 is derived from the following calculations of output:
	INCOME
	 
	 
	 
	 
	 
	 
	 

	 
	 
	Avg
	Avg
	Avg
	MPC
	Shares
	Avg MPC

	Table Field or Calculation Method
	 
	Rep spend
	Amount
	NCP spending
	Rep spend / Amount
	totals from tab of liq2
	Weighted average of MPC and Shares

	Source
	 
	from output
	from output
	from output
	calculated
	from output
	calculated

	 
	1
	           574 
	           571 
	          106 
	1.00
	0.19
	0.59

	Spend
	2
	           916 
	           965 
	            99 
	0.95
	0.19
	 

	 
	3
	       1,177 
	       1,201 
	            57 
	0.98
	0.19
	 

	 
	 
	 
	 
	 
	 
	 
	 

	 
	1
	           194 
	           583 
	            48 
	0.33
	0.27
	0.48

	Save
	2
	           248 
	           941 
	            35 
	0.26
	0.27
	 

	 
	3
	           227 
	       1,089 
	            30 
	0.21
	0.27
	 

	 
	 
	 
	 
	 
	 
	 
	 

	 
	1
	           342 
	           590 
	            67 
	0.58
	0.54
	0.45

	Pay debt
	2
	           417 
	           967 
	            71 
	0.43
	0.54
	 

	 
	3
	           431 
	       1,113 
	            51 
	0.39
	0.54
	 




	LIQUIDITY
	 
	 
	 
	 
	 
	 
	 

	 
	 
	Avg
	Avg
	Avg
	MPC
	Shares
	Avg MPC

	Table Field or Calculation Method
	 
	Rep spend
	Amount
	NCP spending
	Rep spend / Amount
	totals from tab of liq2
	Weighted average of MPC and Shares

	 
	0
	           885 
	           949 
	            91 
	0.93
	0.19
	0.48

	Spend
	1
	           908 
	           902 
	            90 
	1.01
	0.19
	 

	 
	 
	 
	 
	 
	 
	 
	 

	 
	 
	 
	 
	 
	 
	 
	 

	 
	0
	           250 
	           973 
	            33 
	0.26
	0.27
	0.51

	Save
	1
	           228 
	           907 
	            36 
	0.25
	0.27
	 

	 
	 
	 
	 
	 
	 
	 
	 

	 
	 
	 
	 
	 
	 
	 
	 

	 
	0
	           395 
	           911 
	            69 
	0.43
	0.54
	 

	Pay debt
	1
	           409 
	           893 
	            59 
	0.46
	0.54
	 



