[bookmark: _GoBack]This document describes the files provided to replicate the results in “Investment Responses to Trade Liberalization: Evidence From U.S. Industries and Establishments,” by Justin R. Pierce and Peter K. Schott.

All analysis with publicly available industry-level data is conducted with the program jie_trade_investment.do.  Notes in the program indicate when a specific table or figure is being created.

Section 1 of the program assembles the main dataset used for the industry-level descriptive figures and regressions.  The program begins with the publicly-available NBER-CES Manufacturing Industry Database as its foundation and then merges files containing the control variables used in the regressions.  The NBER-CES Manufacturing Industry Database is also available at the following web address: http://www.nber.org/nberces/.

A list of the files that are read in by the program, with descriptions and relevant variable descriptions, follows: 

naics5811.dta – The NBER-CES Manufacturing Industry Database.  This contains data at the six-digit NAICS by year level for total investment, capital stock (total, equipment, and structures), investment deflators, and employment.

gap1999_nX.dta (where X=6,5,4} – NTR gap at the X-digit NAICS level (variable name=g) 
robustness_ntr_nX_year.dta (where X=6,5,4} – NTR tariff rate at X-digit NAICS-year level (variable name=n)
robustness_matp_n6.dta – Indicator for whether an industry produces advanced technology products (variable name=atp)
robustness_contract_n6.dta – Contractibility measure from Nunn (2007) (variable name=contract)
robustness_chinese_subsidy_per_sales_n6.dta – Change in Chinese subsidy/sales ratio at the six-digit NAICS level (variable name=dsub9805)
robustness_chinese_exp_lic_n6.dta – Chinese export license restrictiveness at the six-digit NAICS level (variable name=se1999)
robustness_mfa_twovars_n6_new.dta – Measure of MFA protection in noted years at the six-digit NAICS level (variable name=aYYYY_all, where YYYY={1994, 1997, 2001, 2004})
robustness_union_mem_1990_n6.dta – Union  membership rate in 1990 at the six-digit NAICS level (variable name = mem1990)
robustness_chn_tariff_n6.dta – Change in Chinese import tariff rates at the six-digit NAICS level (variable name=dr)
capital.dta – Investment at the six-digit NAICS-year level, broken out by equipment and structures (variable names = fediequip for equipment and fedistruc for structures)

Section 2 of the program creates some descriptive figures, including Figures 1-4.

Section 3 of the program estimates the industry-level regressions that are displayed in Tables 2-3 and Figures 5, and 8-10.

Results based on confidential data

All establishment-level results are based confidential data from the U.S. Census Bureau.  These datasets include the Census of Manufactures (Sections 4.1 and 4.2), the Annual Survey of Manufactures (Section 4.3), the Longitudinal Foreign Trade Transaction Database (for the importer status dummy used in Sections 4.1-4.3), the Longitudinal Business Database (for the age measure used in Sections 4.1-4.3).

The data used in this analysis can be accessed subject to approval by the U.S. Census Bureau, and the process for applying for data access are available here.  A replication directory with the full set of programs is available on the Census Bureau network, upon request, from requesters with approved projects at a Federal Statistical Research Data Center with access to all datasets used.
