ONLINE SUPPLEMENT

Hazard Versus Linear Probability Difference-In-Differences Estimators for Demographic Processes

This online supplement provides the expression for ddy,(r,.) when divorces are governed by the proportional

hazard specification in Eq. (3) in the main text. From Eq. (3), S(u) will be given by:

t—to
S(u) = S(t|tg) = exp{—/ ro(s)exp[br X g; + ba x I;(t) + ddpz x g; x Ii(t)] }ds
0

= exp{—H(t[to)} (A.1)
where
exp(b1 X gi)Ho(t‘to) t<T
H{(tltg) = (A2)
exp(by x gi)Ho(T|to) + exp(by X g; + by + ddp, X gi)Ho(t|T) t>71
and

b
Hy(bla) = / ro(s)ds b>a, (A.3)

Then plugging Eq. (A.1) into Eq. (12) in the main text yields:

ddyynz) ={Elp(g = 1,1(t) = 1)] = Elp(g = 1,1(t) = 0)]} -
{Elp(g =0,1(t) =1)] - E[p(g = 0,1(t) = 0)]}
={[Sg=1(7to) = Sg=1(2[t0)] = [Sg=1(71lto) — Sg=1(7[to)] } -
{[Sg=0(7[to) — Sg=0(m2|t0)] — [Sg=o(71,]t0) — Sg=o(7|(t0)]}
:{[2 X Sg=1(7|to) — Sg=1(m1lt0) — Sg:1(72|t0)}—
{[2 X Sg=0(T,9 = 0) — Sg=0(71to) — Sg:0(7'2|t0)}
={2 X Sg—1(7[to) — 2 X Sg—o(7|t0) } —
{Sg=1(11to) — Sg=o(71[to) } -
{Sg=1(m2|t0) — Sy=o(2|t0) }
={2 x exp[— exp(b1)Ho(7|to)] — 2 x exp[—Ho(to)] } —

{exp [— exp(bl)Ho(Tl‘to)] — exXp [—Ho(Tl ’to)] }—



{exp[— exp(b1)Ho(7|to) — exp(by + b2 + dth)Ho(Tz\T)] —
exp[—Ho(7[to) — exp(b2) Ho(72|7)] }
={2 x exp[—exp(b1)Ho(T|to)] — 2 x exp[—Ho(7to)] } —
Lexp[— exp(by) Ho(i]to)] } — exp[—Ho(m lto)] -
{exp[— exp(by) Ho(7|to) — exp(by + by + ddy=) Ho(r27)] -

exp[—Ho(tto) — exp(b2) Ho(72|7)] } . (A4)



