Cross Country Analysis

Code Structure

This document describes the code structure to produce cross-country figures and regressions. MASTER do file
has been provided. Below, what each individual do file does has been clearly written in case a researcher is interested
in a particular part of the project. Several publicly available and confidential data have been used throughout. All
the publicly available data sources have been clearly written in the paper and have been put in the “rawdata”
folder. The “procdata” folder includes intermediate files to produce main results. We do not provide confidential
data (EU-LFS). MASTER do file indicates which part requires the use of confidential microdata. Final aggregate
output computed by using micro data is provided as well in the “procdata” folder. If a researcher is interested
in the output without having access to the microdata, they should read the codes carefully to understand which

individual do files they have to run.

1. ###Indices.do: Employment protection (OECD), Telework Index by Dingel and Nehman (2020), Share of
employed with Childcare obligations (by Schiindel et al. (2020)), School Closure (UNESCO)https://en.
unesco.org/covidl9/educationresponse.

(a) Excel files used:
i. OECDEmploymentProtectionLegislationDatabase.xIsx
ii. telecom.xlsx
iii. michele_paper.xlsx
iv. covid_impact_ education.csv
(b) Dta files to be produced:

e ALL indices.dta // merged file for all indexes

2. Data_ Extract_ From_ World_ Development_ Indicators_ 29country.xlsx

MIDSSSS>S>>>>>>>> #H#H#WB_gdp_annual setup.do nnnn>>>>S>>>>>>>>
e gdp_annual.dta

3. US and Canada harmonization:



(a) USA_ data.dta
snnn>>>>>> US setup.do nnn>>>>>>>
e US_ aggregates.dta

e US_ quarter_adjusted.dta

(b) CAN annual agg.csv +CAN quarter agg.csv
nnn>>>>>>>>> Canada_setup.do mnnnn>>>>>>>
e Canada_ aggregates.dta
e Canada_ quarter_adjusted.dta
4. Tlostat Employment for US and Canada:
(a) EMP_TEMP_SEX_AGE_NB_ Q-filtered-2021-01-24.dta
nnnn>>>>>>> ilostat__setup__emp.do > >>>>>>>
e ilostat_ US Canada_emp.dta
5. Eurostat Hour and Employment:

(a) hour_g3.xls +emp_q3.xls + gdp_ quarter.xls+ US_ gdp.xls+ Canada_ gdp.xls+ gdppercap2.xlsx+
Canada__quarter_adjusted.dta+ US_ quarter adjusted.dta+ilostat_ US_Canada_ emp.dta
mnnnnn>>>>>>> RHurostat_setup__hour__emp_ gdp.do nnnnnn>>>>>>>>

e gdp_sa_quarter.dta

e hour_emp_ gdp_quarter.dta

(a) hour_emp_gdp_quarter.dta
mmnn>>>>>> FEurostat_ postcovid__analysis.do :nin>>>>>>>

e postcovid.dta+ Pictures (Figure 1, Figure A2)

6. Industry Analysis:

(a) bls.xlsx
mnn>>>> bls setup.do nnnn>>>>>>>>>>>
e bls.dta

(b) Canada_ ind.xlsx



e Canada_ind.dta
(¢) industry_sex_emp_ quarterly.xls
mnmnn>>>>>> Eurostat__setup_quarterly ind.do :ininii>>>>>>>>
e emp_ quarter_ind.dta
(d) emp_ quarter_ind.dta
mnnn>>>>>>>> Eurostat_ind_emp_ cleaning SA_ adjustment.do :::iiiini>>>>>>>
e ind sa.dta
(e) sa.dta +bls.dta+Canada_ind.dta+gdp_sa_quarter.dta
2i>>>>>>>> Kurostat_ind__analysis.do :::ii>>>>>>>>

e social_ind.dta+ Pictures (Figure 6,7)
7. LFS:

(a) LFS micro data files
mu>>>>>>>> LFS setup 27countries. 98 19.do :inn>>>>>>>>
e LFS 27countries. 98 19.dta
(b) LFS_ 27countries_ 98_19.dta
nnnn>>>>>> LFS_ cleaning  27countries.do :ini>>>>>>>>
e datasize 27c_20_64.xls
e 4countries. 98 19.dta
e LFS_27countries_ 20 64 aggregates.dta
(¢) LFS_ 27countries_ 98 19.dta
o nnnni>>>>>>> LFS. 27countries. 2019 analysis.do > >>>
e excel table (children_jan.xls) (Table Al, A2 in the paper)
(d) 4countries 98 19.dta+ US_ aggregates +Canada_ aggregates.dta+gdp annual.dta
mnn>>>>>>> LFS  6countries  timeseries.do > >>>>>
e data_tablel.dta + Cyclicality Table (Table 1) + pictures (Figure A1)

(e) LFS_27countries_ 20_64_aggregates.dta+US_ aggregates.dta+Canada_ aggregates.dta+gdp_ annual.dta
nnnn>>>>>>> LFS precovid__analysis.do nini>>>>>>>>>>

e precovid.dta

8. FINAL PICTURES:



(a) precovid.dta+postcovid.dta+ALL_ indexes.dta+social ind.dta

e Pictures and regressions (Figure 3,4,5 and Table 2-5) Table 6 (6_ country_ desc.xls)
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