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Linear Panel Event Studies

» Units / (e.g., state)

* Periods t (e.g., year)

» Outcome yj (e.g., employment)

+ Policy variable z; (e.g., minimum wage)

* Interested in effect of z; on yj

 Willing to specify some kind of linear panel model for y;;



Event Study Methods Widely Used
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Souce: Currie Kleven Zwiers (2020), Figures 4A-4C


https://pubs.aeaweb.org/doi/10.1257/pandp.20201058

Event Study Methods Widely Studied
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Source: Our calculations from the Journal of Econometrics website.


https://www.sciencedirect.com/search?pub=Journal%20of%20Econometrics&qs=%22difference-in-differences%22&show=100&sortBy=relevance

Plotting is Essential
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Source: Freyaldenhoven et al. (2021)

» Of 16 papers in the 2022 AER mentioning DID or event studies,
10 include an event-study plot


https://www.nber.org/papers/w29170

Many Pitfalls

» Uninformative / misleading visualizations

» Model misspecification



Many Resources

* New frameworks for visualization

* New ways to assess sensitivity
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* Not objective (Jesse)
* Not comprehensive
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