
A Online Appendix: Data Description and Additional Tables

A.1 Data: sources and definitions

A.1.1 Country level analysis

Employment and hours For most countries the employment and hours variables represent four

year averages over the period 1981-1984, 1990-1993, 1999-2002. We will also use data for the 1972-

1975 period in models with the lagged dependent variable. See Table A.1 for summary statistics

on the main variables used in our econometric work.

epr_w Employment/Population ratio for Women.

Definition: Proportion of an economy’s female population aged 25-54 that is employed. Source:

OECD Labour Force Statistics. Updated in July 2008

Data adjustments: Austria: For the period 1990-1993 we used the observation in 1994 from

OECD Labour Force Statistics. Belgium, Denmark: For the period 1972-1975 we used the E/P

ratios estimates for women aged 25-54 years obtained using the following procedure. We started

from the formula E/P=(E/LF)*(LF/P) where P is population of the relevant sex and age group, LF

labor force, E employed in civilian employment and armed forced. We took the average LF/P, E and

LF of women aged 15-64 between ’72 and ’75 and ’81 and ’84 from OECD Labor Force Statistics

1969-1989. We calculate the growth rate between these two periods and project backward our

1981-1984 figure for the employment/population ratio for women. Canada : For the period 1972-

1975 we used the E/P ratios estimates for women aged 25-54 years obtained using the following

procedure: we started from the formula E/P= LF/P —U/P = LF/P —U/LF * LF/P, where P is

population of the relevant sex and age group, LF labor force and U unemployment, so that LF/P
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is the participation rate and U/LF is the unemployment rate. We took the average LF/P and

U/LF of women aged 25-54 between ’72 and ’75 and ’81 and ’84 from OECD Labor Force Statistics

1969-1989. We calculated the growth rate between these two periods and projected backward

our 1981-1984 figure for the employment/population ratio for women. Portugal : For the period

1972-1975 we used the average of the E/P ratios for women aged 25-54 years in 1974 and 1975.

United-Kingdom: For the period 1981-1984 we used the observation in 1984 from OECD Labour

Force Statistics. (Updated July 2008). For the period 1972-1975 we followed the same procedure

explained for Canada.

epr_y Employment/Population ratio for Young.

Definition: Proportion of an economy’s population aged 15-24 that is employed. Source: OECD

Labour Force Statistics. Updated July 2008

Data adjustments: Austria: For the period 1972-1975 we used the E/P ratios estimates for

youth aged 15-24 years for the Census years 1971. For the period 1981-1984 we used the E/P

ratios estimates for youth aged 15-24 years for the Census years 1981. The estimates were derived

using registered unemployment data by age and gender obtained from the OECD. For the period

1990-1993 we used the observation in 1994 from OECD Labour Force Statistics. (updated in July

2008).Belgium, Denmark: We followed the same procedure explained for epr_w, except that since

the figures for men and women aged 15-24 were not available from OECD Labor Force Statistics,

we had to apply the rate of growth of employment/population ratios of men and women aged 15-64.

Canada : We followed the same procedure explained for epr_w. Portugal : We followed the same

procedure explained for epr_w. United-Kingdom: We followed the same procedure explained for

epr_w.

hours Log of average annual hours per worker
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Definition: Log of total number of hours worked over the year divided by the average number

of people in employment. Hours actually worked per person in employment are consistent with

National Accounts concepts for Austria, Canada, Denmark, Finland, France, Germany, Italy, Ko-

rea, Norway, Spain, Sweden. Secretariat estimates for annual hours worked based on the European

Labour Force Survey are used for Belgium, Ireland, the Netherlands and Portugal . The OECD

warns that the data are intended for comparisons of trends over time and are unsuitable for com-

parisons of the level of average annual hours of work for a given year, because of differences in

their sources, even within the first group of countries. Part-time workers are covered as well as

full-time. Country specific notes can be found at: www.oecd.org/employment/outlook. Source:

OECD Labour Force Statistics

Attitudes in the country of residence List of countries with indication of the year of the

survey for each available wave. Austria: 2nd wave 1990, 3rd wave 1999. Belgium: 1st 1981 , 2nd

1990 , 3rd 1999. Canada: 1st 1982, 2nd 1990, 3rd 2000. Denmark: 1st 1981, 2nd 1990, 3rd 1999.

Finland: 2nd 1990, 3rd 2000. France: 1st 1981, 2nd 1990, 3rd 1999. Germany: 1st 1981 (West

Germany), 2nd 1990, 3rd 1999. Great Britain: 1st 1981 , 2nd 1990, 3rd 1999. Ireland: 1st 1981,

2nd 1990, 3rd 1999. Italy: 1st 1981, 2nd 1990, 3rd 1999. Japan 1st 1981, 2nd 1990, 3rd 2000.

Netherlands: 1st 1981, 2nd 1990, 3rd 1999. Norway 1st 1982, 2nd 1990. Portugal: 2nd 1990, 3rd

1999. Spain: 1st 1981, 2nd 1990, 3rd 2000. Sweden: 1st 1982, 2nd 1990, 3rd 1999. United States:

1st 1982, 2nd: 1990, 3rd 1999. Note : women_cn is not available for Sweden 1st wave. women_jp

is only available for 2nd and 3rd wave.

women_cn The country/wave fixed effect in the probit model that uses “Do you think

that a woman has to have children in order to be fulfilled or is this not necessary?” 0 denotes

’Necessary’, 1 denotes ’Not Necessary’- See Table 1. Source: World and European Values Surveys
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(four waves integrated files: 1981-2004, v.20060423, 2006). The World Values Survey Association

(www.worldvaluessurvey.org)and European Values Study Foundation (www.europeanvalues.nl).

women_jp The country/wave fixed effect in the probit model that uses “Do you agree or

disagree with the following statements? When jobs are scarce men should have more right to a

job than women?”0 denotes agreement with the questions, 1 denotes disagreement —see Table 1.

Source: World and European Values Surveys

youth_i The country/wave fixed effect in the probit model that uses “Here is a list of

qualities that children can be encouraged to learn at home. Which if any do you consider to be

especially important?Independence.”1 denotes independence being mentioned, 0 not mentioned -

See Table 1. Source: World and European Values Surveys

holidays The country/wave fixed effect in the probit model that uses “Here are some more

aspects of a job that people say are important. Please look at them and tell me which ones

you personally think are important in a job”1 denotes generous holidays being mentioned, 0 not

mentioned - See Table 1. Source: World and European Values Surveys

god The country/wave fixed effect in the probit model that uses “Which, if any, of the

following do you believe in? God” Source: World and European Values Surveys

trust The country/wave fixed effect in the probit model that uses “Generally speaking,

would you say that most people can be trusted or that you can’t be too careful in dealing with

people?” 1 denotes the answer "Most People can be trusted", 0 denotes “Can’t be too careful”and

“Don’t know”. Source: World and European Values Surveys

week The country/wave fixed effect in the probit model that uses "Apart from weddings,

funerals and christenings, about how often do you attend religious services these days?" 1 denotes
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the answers ’More than once a week’and ’Once a week’; 0 denotes the other alternatives (’Once

a month, ’Only on special holy days/Christmas/Easter days’, ’Other specific holy days’, ’Once a

year’, ’Less often’, ’Never, practically never’). Source: World and European Values Surveys

Attitudes of second (or higher) generation immigrants in US imm_fework The

cluster/wave fixed effect in the probit model that uses “Do you approve or disapprove of a married

woman earning money in business or industry if she has a husband capable of supporting her?"

1 denotes disagreement, 0 agreement. The probit model for the first wave is run over the period

before 1985, for the second wave over the period 1986 -1993 and for the third wave over the period

after 1994. The clusters are: 1.Irish (Ireland) 2. Japanese (Japan). 3.British (England & Wales)

4.Canadian (French Canada-Other Canada) 5. German Speaking (Germany-Austria) 6.European

Continental not German Speaking (Belgium, France, Netherlands) 7.Mediterranean (Italy, Spain,

Portugal) 8.Nordic (Denmark, Finland, Norway, Sweden) Source: GENERAL SOCIAL SURVEYS.

imm_premarsx The cluster/wave fixed effect in the probit model that uses “There’s been

a lot of discussion about the way morals and attitudes about sex are changing in this country. If a

man and woman have sex relations before marriage, do you think it is always wrong, almost always

wrong, wrong only sometimes, or not wrong at all?" 1 denotes "wrong only sometimes, or not

wrong at all", 0 "always wrong, almost always wrong". Periods for each wave and Clusters - see

imm_fework. Source: GENERAL SOCIAL SURVEYS

imm_ trust The cluster/wave fixed effect in the probit model that uses “Generally

speaking, would you say that most people can be trusted or that you can’t be too careful in dealing

with people?”1 denotes the answer "Most People can be trusted", 0 denotes “Can’t be too careful”

and “Don’t know”. Periods for each wave and Clusters - see imm_fework. Source: GENERAL

SOCIAL SURVEYS
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Labour market policies ben Average unemployment benefit replacement rate

Definition: average unemployment benefit replacement rate across two income situations (100%

and 67% of APW earnings), three family situations (single, with dependent spouse, with spouse in

work) and three different unemployment durations (1st year, 2nd and 3rd years, and 4th and 5th

years of unemployment).Source: OECD, Benefits and Wages Database. Data adjustments: original

data are available only for odd years. Data for even years are obtained by linear interpolation.

tax_wedge Tax wedge on labour use

Definition: share of personal income tax and all social security contributions (net of social

benefits) to total labour cost (wages and employers’ social security contributions) and averaged

over two family types (single household and a couple with a dependent spouse and two children,

both family types earning 100% of an average worker income). Source: OECD, Taxing Wages.

epl Employment Protection Legislation (epl)

Definition: OECD summary indicator of the stringency for Employment Protection Legislation

for indefinite contract (regular) workers and fixed-term contract (temporary) workers, measured

as a simple average of the index for indefinite and fixed-term contracts. Information on regular

contracts include procedural inconveniences that employers face when trying to dismiss a worker;

notice and several payments at different job tenures; and prevailing standards of and penalties for

unfair dismissals. Information on fixed-term and temporary work agency contracts include: the

objective reasons under which they can be offered; the maximum number of successive renewals; and

the maximum cumulated duration of the contract. epl is increasing in the stringency of regulation

and, in the sample, takes multiple values between zero and four.

Labour market institutions udens Union density

Definition: trade union density rate, i.e. the share of workers affi liated to a trade union, in %.
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Source: OECD, Employment Outlook 2004.

Other variables gap Output gap

Definition: OECD measure of the gap between actual and potential output as a percentage of

potential output. Source: OECD (2005) Economic Outlook 77.

edu_w Female education

Definition: average number of years of education of female population aged 25 and over.

Source: Barro, R. J. and J-W. Lee (2000). Data adjustments as in Bassanini A., Duval R.

(2006).

edu_y Relative youth education:

Definition: difference between the number of education years of total population aged 15 and

over and the number of education years of total population aged 25 and over.

Source: Barro, R. J. and J-W. Lee (2000). Data adjustments as in Bassanini A., Duval R.

(2006).

edu25 Education of population aged 25 and over.

Definition: average number of years of education of population aged 25 and over.

Source: Barro, R. J. and J-W. Lee (2000). Data adjustments: Observation for Germany in the

’80s is for West Germany.

Childcare

Definition: log of public expenditure per child on Day care / Home-help services / Child care

(without pre-school) in PPP terms. The figures on public expenditure in domestic currency have

been calculated using the methodology in the OECD Family Database (for a detailed explanation

see http://www.oecd.org/dataoecd/45/27/37864512.pdf). The main data source for Public expen-

diture on Day care / Home-help services / Child care is the Social Expenditure Database (SOCX,

7



www.oecd.org/els/social/expenditure). We are grateful to Maria Huerta (OECD) for providing us

the data. We have used the PPP GDP price index from the PWT 6.3 as a deflator (Alan Hes-

ton, Robert Summers and Bettina Aten, Penn World Table Version 6.3,Center for International

Comparisons of Production, Income and Prices at the University of Pennsylvania, August 2009).

The population figures for children aged 0-4 is obtained from the United Nations World Population

Prospects 1950-2050. Data adjustments: for all countries the data for the last period is obtained

averaging the values in 1999 and 2000. For Austria and Norway the first period is obtained aver-

aging the values in 1980 and 1985. The population of children aged 0-4 is taken in 1980, 1990 and

2000.

serv_va Services, etc., value added (% of GDP).

They include value added in wholesale and retail trade (including hotels and restaurants),

transport, and government, financial, professional, and personal services such as education, health

care, and real estate services. Also included are imputed bank service charges, import duties,

and any statistical discrepancies noted by national compilers aswell as discrepancies arising from

rescaling. Source: World Development Indicators

children Number of children per woman

Definition: ratio of total population aged 0-14 to female population aged 15-64.

Source: OECD, Annual Labour Force Statistics.

pop65 Population ages 65 and above (% of total).

Source: World Development Indicators

prot dummy variable, equal to 1 if the adherence fraction of population in 1900 for

protestant religion is greater than that of any other religion , 0 otherwise. Source: Barro and

McCleary (2003)
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cath dummy variable, equal to 1 if the adherence fraction of population in 1900 for catholic

religion is greater than that of any other religion , 0 otherwise. Source: Barro and McCleary (2003)

oth_rel dummy variable, equal to 1 if the greatest adherence fraction of population in 1900

is not for protestant religion, nor for catholic religion , 0 otherwise. Source: Barro and McCleary

(2003)

A.1.2 Regional Level Analysis

The data we constructed for the European regions was based off of the data acquired from WVS

and Eurostat. The countries used in the analysis were Belgium, France, West Germany, Italy,

Netherlands, and the United Kingdom. Within each country, we partitioned our data into regions,

giving each region a unique regional code. In Belgium, we had 3 regions, while France had 7,

Germany had 8, Italy had 13, Netherlands had 4, and the UK had 11.

The regions in each country are as follows: Belgium: Vlaams Gewest, Region Wallonne, Reg.

Bruxelles; France: Ile de France, North France, East France, West France, Southwest France,

Southeast France, Mediterrean, Paris Basin East/West; West Germany: Baden-Wuerttemberg,

Bayern, Bremen Hamburg, Hessen, Niedersachsen, Nordrhein-Westfalen, Rheinland-Pfalz Saarland,

Schleswig-Holstein; Italy: Umbria-Marche, Lazio, Campania, Puglia, Abruzzi-Molise-Basilicata,

Calabria, Sicilia-Sardegna, Toscana, Emilia-Romagna, Piedmonte-Vallle D’Aosta, Liguria, Lombar-

dia, Trentino Alto Adige —Veneto-Friuli Venezia Giulia; Netherlands: Noord Netherland-Groningen,

Oost Nederland, West Nederland, Zuid Nederland; UK: North, East Midlands, East Anglia, South-

east, Southwest, West Midlands, Northwest, Wales, Scotland, Northern Ireland, Yorkshire-Humbershire.

Once we constructed the data set, we grouped the data into 3 period based off of time period.

Period 1 was defined as 1981-1984, whereas period 2 and period 3 were 1990-1993 and 1999-2002

respectively.
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A.2 Additional Tables

Table A.1: Summary Statistics
Variable Mean Std. Dev. N

women_cn -0.034 0.696 46
women_jp 0.764 0.113 33
youth_i 0.114 0.897 47
holidays -0.374 0.432 47
epr_w 63.552 14.198 47
epr_y 49.984 11.497 47
hours 7.442 0.094 44
l_epr_w 56.158 16.255 47
l_epr_y 52.415 11.025 47
l_hours 7.485 0.099 39
god 0.513 0.643 47
trust -1.088 0.351 47
week -1.785 0.794 47
imm_fework -0.096 0.31 44
imm_premarsx 0.249 0.3 44
imm_trust -1.346 0.298 44
ben 30.64 13.833 47
tax_wedge 44.038 9.336 47
epl 2.217 1.124 47
udens 40.375 22.194 47
gap -0.621 2.196 47
serv_va 65.231 5.446 47
edu_w 8.499 1.861 47
children 0.58 0.106 47
edu_y 0.1 0.364 47
pop65 14.318 2.196 47
prot 0.532 0.504 47
cath 0.404 0.496 47
other_rel 0.064 0.247 47
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Table A.2: Estimations of Family and Work Attitudes : Probit Estimates for 2000 Wave
(1) (2) (3)

child necessary important child qualities:indep. important in a job:gen.holidays
sex -0.158*** -0.200*** 0.0530

(0.0557) (0.0403) (0.0328)

age 0.0110** 0.0158*** -0.000339
(0.00461) (0.00606) (0.00380)

age2 -0.000152*** -0.000218*** -0.0000498
(0.0000468) (0.0000542) (0.0000368)

edu_age 0.0386*** 0.0390*** -0.0224***
(0.00582) (0.00523) (0.00746)

children -0.0859*** -0.000828 0.00219
(0.0136) (0.00862) (0.00877)

married -0.0677** -0.0477 -0.0444
(0.0314) (0.0318) (0.0321)

employed 0.0615 0.0363 0.0270
(0.0690) (0.0563) (0.0554)

no_workforce 0.0103 -0.0374 0.0435
(0.0701) (0.0476) (0.0666)

low -0.0712** -0.0287 -0.0523***
(0.0309) (0.0309) (0.0201)

high 0.0583** 0.0922*** 0.0131
(0.0296) (0.0223) (0.0262)

left 0.0842 0.106*** 0.0895*
(0.0611) (0.0359) (0.0540)

right -0.119*** -0.188*** -0.0778**
(0.0292) (0.0475) (0.0340)

cath 0.140 -0.193 0.0506
(0.141) (0.149) (0.221)

prot 0.376** -0.0775 0.0311
(0.154) (0.144) (0.232)

muslim -0.781*** -0.399** 0.0503
(0.274) (0.165) (0.329)

other_rel 0.198 -0.148 -0.000839
(0.173) (0.149) (0.222)

Observations 11904 13423 13379
Country Effects YES*** YES*** YES***

Clustered errors in parentheses(allowing for arbitrary correlations within countries) * p < 0.10, ** p < 0.05, *** p < 0.01
Omitted Categories : Unemployed, Medium Income, Pol.Views:Center, No Religion. In column, 0 denotes agreement
with the questions 1 denotes disagreement. In column 2, 1 denotes independence being mentioned; 0 not mentioned
In column 3, 1 denotes generous holidays being mentioned; 0 not mentioned
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Table A.3: List of Fixed Effects
country period women_cn youth_i holidays

1 . . .
Austria 2 -.31 1.49 -.47

3 .03 .40 -.73
1 -.12 -1.13 -.66

Belgium 2 -.10 .63 .04
3 -.06 -.46 -.23
1 .54 -.89 -.79

Canada 2 .32 .74 -.16
3 .48 -.02 -.39
1 -.99 -.10 -.74

Denmark 2 -1.40 1.87 -.47
3 -1.39 .77 -.76
1 . . .

Finland 2 .51 1.27 -.37
3 .68 -.06 -.58
1 -.83 -1.43 -1.11

France 2 -1.18 .28 -.55
3 -.86 -.87 -.72
1 -.02 -.37 -.43

Germany 2 -.39 1.62 .09
3 -.64 .30 -.45
1 .60 -.87 -.49

Ireland 2 .52 .95 .01
3 .76 -.17 .12
1 -.17 -.99 -1.27

Italy 2 -.82 .53 -.34
3 -.49 -.52 -.24
1 -.51 -.16 -.64

Japan 2 -1.28 1.82 .42
3 -.99 .83 .81
1 1.07 -.87 -.59

Netherlands 2 .92 .96 .18
3 1.10 -.44 -.46
1 .48 -.19 -1.13

Norway 2 .28 2.09 -.83
3 . . .
1 . . .

Portugal 2 -.64 .23 .49
3 -.60 -.67 -.19
1 -.02 -.96 -.48

Spain 2 -.25 .75 .03
3 -.26 -.38 -.18
1 .74 -1.11 -1.00

Sweden 2 .34 .56 .08
3 . .11 -.61
1 .66 -.96 -.89

Great Britain 2 .51 .82 -.20
3 .40 -.20 -.15
1 .72 -.78 -.53

United States 2 .50 1.05 .03
3 .59 -.13 -.06
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Table A.4: Family and Work Attitudes and Employment Rates for Women (epr_w) and Youth
(epr_i): Within estimates using alternative measures of attitudes

(1) (2) (3) (4) (5) (6) (7) (8) (9)
epr_w epr_w epr_w epr_w epr_w epr_w epr_y epr_y epr_y

women_jp 6.044 -2.046 8.228
(10.31) (6.541) (6.531)

housewife 3.266 18.16*** 4.204
(4.831) (4.825) (6.765)

parents 0.991 -4.673 1.932
(3.175) (3.825) (2.587)

gap -1.450* -0.202 2.164** 0.192 1.350** 1.453***
(0.721) (0.397) (0.811) (0.888) (0.583) (0.469)

epl -1.768 -0.627 0.0842 -0.667 -4.586
(1.792) (2.565) (2.536) (2.061) (3.244)

udens 0.340 0.0845 -0.247
(0.361) (0.239) (0.180)

benall 0.414* 0.0870 0.378
(0.231) (0.118) (0.261)

tax_wedge -1.709*** -1.335*** -1.678*** -1.305*** -1.864*** -1.100*
(0.195) (0.230) (0.176) (0.239) (0.408) (0.582)

children -111.4*** -61.47*** -170.4*** -48.49
(30.36) (10.91) (22.57) (31.39)

serv_va -0.403 -0.138 -0.225
(0.532) (0.252) (0.359)

pop65 -3.703 0.657
(2.235) (1.020)

edu_w -5.200* -15.31***
(2.779) (2.996)

edu_y -8.799
(5.716)

Observations 33 33 33 31 31 31 46 46 46
Countries 17 17 17 17 17 17 17 17 17

* p < 0.10, ** p < 0.05, *** p < 0.01
Standard errors, in parentheses, allow for heteroskedasticity and correlation within each country
Period Effects and Country Effects are entered in every column
women_jp is the country/wave fixed effect in the probit model that uses: ’Do you agree or disagree with the following
statements? When jobs are scarce, men should have more right to a job than women’. 0 denotes agreement 1 disagreement
housewife is the country/wave fixed effect in the probit model that uses: ’Being a housewife is
just as fulfilling as working for pay’0 denotes agreement 1 disagreement
parents is the country/wave fixed effect in the probit model that uses: ’Parents should do their best
for their children, even at expenses of their own well-being’0 denotes agreement 1 disagreement
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Table A.5: Correlation of Deep Attitudes and US Immigrants Attitudes with Work and Family
Attitudes

DEEP ATTITUDES

∆women_cnt, godt−1 F=1.33 (.287) women_cnt,∆godt F=6.57 (.0021)

∆holidayst, godt−1 F=5.39 (.006) holidayst,∆godt F=105.76 (.0000)

US IMMIGRANTS ATTITUDES

∆women_cnt,∆imm_feworkt r=.386 (.030) women_cnt,∆imm_feworkt r=.003 (.989)
∆women_cnt,∆imm_premarsxt r=.382 (.026) women_cnt,∆imm_premarsxt r=.199 (.214)

∆holidayst,∆imm_trustt r= -.408 (.023) holidayst,∆imm_trustt r= -.383 (.090)
∆holidayst,∆imm_premarsxt r= -.384 (.001) holidayst,∆imm_premarsxt r= -.378 (.003)

Note:

r denotes the correlation coeffi cient. p values in parentheses.

god denotes the interaction of beliefs in God with the historically dominant religious affi liation of the country(prot,

cath, other)

The F for god denotes the F-test of significance of god.

Period effects always included.
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Table A.6: Family and Work Attitudes and Employment Rates for Women (epr_w): GMM system
and difference estimates using alternative sets of instruments

(1) (2) (3) (4) (5) (6) (7) (8)
epr_w epr_w epr_w epr_w epr_w epr_w epr_w epr_w

women_cn 5.081*** 5.128*** 5.885*** 6.681** 9.589** 10.18** 12.10* 13.40
(1.227) (1.353) (1.715) (2.816) (4.771) (4.510) (7.049) (14.12)

l_epr_w 0.834*** 0.842*** 0.741*** 0.774*** 0.663*** 0.646*** 0.592*** 0.767
(0.0664) (0.0738) (0.0870) (0.106) (0.156) (0.201) (0.196) (0.736)

gap 1.622*** 1.879*** 1.167** 1.341 2.139*** 2.161*** 2.223*** 1.014
(0.338) (0.344) (0.561) (0.909) (0.364) (0.376) (0.526) (5.050)

children -36.87*** -43.04*** -42.92*** -45.99*** -50.68*** -50.74*** -50.65*** -55.74
(8.081) (10.70) (11.94) (15.86) (11.54) (10.69) (13.14) (58.13)

serv_va 0.306 0.440 0.284 0.756 1.148** 0.891** 1.387 2.334
(0.232) (0.366) (0.398) (0.574) (0.580) (0.418) (0.878) (4.548)

epl -1.776** -3.039* -2.470 -3.202 -6.636** -8.672** -7.388 2.170
(0.811) (1.837) (1.989) (2.714) (3.318) (4.400) (5.729) (38.62)

Observations 43 43 43 43 27 27 27 27
AR(1)z 0.559 0.250 0.983 0.895 0.240 -0.121 0.148 0.446
HansPv 0.999 0.985 1.000 0.951 0.750 0.641 0.571 .

* p < 0.10, ** p < 0.05, *** p < 0.01.Standard errors in parentheses. Period Effects are entered in every columns
Column 1 reports the system estimator results using religious beliefs of the country of residence
(treated as predeterminate) and attitudes towards female work and sex of American immigrants
(treated as exogenous) as instruments in addition to lagged epr_w and lagged women_cn
benall is also used as instrument for the level equation
Column 2 removes religious beliefs from the set of instruments in Column 1
Column 3 removes the attitudes of American immigrants from the set of instruments in Column 1
Column 4 removes both religious beliefs and the attitudes of American immigrants from the set of instruments in Column 1
Column 5 reports the difference estimator results using religious beliefs of the country of residence
(treated as predeterminate) and attitudes towards female work and sex of American immigrants
(treated as exogenous) as instruments in addition to lagged epr_w and lagged women_cn
Column 6 removes religious beliefs from the set of instruments in Column 5
Column 7 removes the attitudes of American immigrants from the set of instruments in Column 5
Column 8 removes both religious beliefs and the attitudes of American immigrants from the set of instruments in Column 5
For all variables only the shortest allowable lagged is used as instrument
AR(1)z: Arelanno and Bond (1999) test of first order serial correlation, distributed as (N(0,1)).
HansPv: p-value of Hansen test of overidentifying restrictions.
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Table A.7: Family and Work Attitudes and Log Average Annual Hours (hours): GMM system
estimates using alternative sets of instruments

(1) (2) (3) (4)
hours hours hours hours

holidays -0.0821*** -0.0773*** -0.0666** -0.0870**
(0.0237) (0.0268) (0.0270) (0.0404)

l_hours 0.933*** 0.905*** 0.912*** 0.974***
(0.0836) (0.0902) (0.0925) (0.112)

tax_wedge -0.00433*** -0.00394** -0.00403*** -0.00392*
(0.000933) (0.00169) (0.00143) (0.00202)

benall -0.00108** -0.000811* -0.000843* -0.000851
(0.000469) (0.000480) (0.000482) (0.000609)

serv_va 0.00538*** 0.00649*** 0.00512*** 0.00851***
(0.00149) (0.00196) (0.00192) (0.00325)

epr_w -0.00157*** -0.00209*** -0.00208*** -0.00242**
(0.000535) (0.000770) (0.000775) (0.000979)

udens 0.00188*** 0.00215*** 0.00214*** 0.00211***
(0.000320) (0.000437) (0.000432) (0.000438)

Observations 36 36 36 36
AR(1)z-stat -1.696 -1.738 -1.827 -1.557
Hansen-Pvalue 0.991 0.923 0.932 0.532

* p < 0.10, ** p < 0.05, *** p < 0.01.Standard errors in parentheses. Period Effects are entered in every columns
In Column 1 religious attitudes of the country of residence (treated as predeterminate)
and attitudes towards trust and sex of American immigrants (treated as exogenous) are used as
instruments in addition to lagged hours and holidays
Column 2 removes religious attitudes from the set of instruments in Column 1
Column 3 removes the attitudes of American immigrants from the set of instruments in Column 1
Column 4 removes both religious attitudes and the attitudes of American immigrants from the set of instruments
For all variables only the shortest allowable lagged is used as instrument
AR(1)z: Arelanno and Bond (1999) test of first order serial correlation, distributed as (N(0,1)).
HansPv: p-value of Hansen test of overidentifying restrictions.
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Table A.8: Family and Work Attitudes and Employment Rates for Women (epr_w) : GMM system
and difference estimates controlling for trust, thrift and perseverance

(1) (2) (3) (4) (5) (6)
epr_w epr_w epr_w epr_w epr_w epr_w

women_cn 4.801*** 4.592*** 2.947** 13.82* 10.17** 9.689
(1.114) (1.019) (1.159) (7.965) (4.836) (13.46)

l_epr_w 0.835*** 0.850*** 0.861*** 0.482 0.656*** 0.613***
(0.0660) (0.0528) (0.0526) (0.317) (0.153) (0.154)

gap 1.552*** 1.710*** 1.919*** 1.950*** 2.021*** 2.250*
(0.331) (0.350) (0.419) (0.574) (0.453) (1.169)

children -28.86*** -35.42*** -28.01*** -44.74*** -44.09** -51.51***
(8.471) (7.235) (10.85) (16.82) (19.40) (12.88)

serv_va 0.333 0.323 0.273 1.034* 0.611 0.873
(0.220) (0.232) (0.177) (0.547) (0.959) (1.338)

epl -1.194* -1.982** -2.443*** -13.88 -7.168* -9.584
(0.677) (0.836) (0.603) (9.796) (3.740) (6.675)

trust 1.771 -14.13
(2.318) (17.12)

thrift -0.821 4.177
(1.810) (9.377)

perseverance -5.066* 0.0206
(2.797) (21.15)

Observations 43 43 43 27 27 27
AR(1)z 0.868 0.443 0.254 -0.163 0.174 -0.447
HansPv 0.991 1.000 0.999 0.978 0.610 0.605

* p < 0.10, ** p < 0.05, *** p < 0.01.Standard errors in parentheses. Period Effects are entered in every columns
Columns 1 to 3 report the system estimator results using religious beliefs of the country of residence
(treated as predeterminate) and attitudes towards female work and sex of American immigrants
(treated as exogenous) as instruments in addition to lagged epr_w and lagged women_cn
benall is also used as instrument for the level equation
Columns 4 to 6 report the difference estimator results using attitudes towards female work and sex of
American immigrants (treated as exogenous) as instruments in addition to lagged epr_w and lagged women_cn
For all variables only the shortest allowable lagged is used as instrument
AR(1)z: Arelanno and Bond (1999) test of first order serial correlation, distributed as (N(0,1)).
HansPv: p-value of Hansen test of overidentifying restrictions.
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Table A.9: Family and Work Attitudes and Log Average Annual Hours: GMM system estimates
(1) (2) (3)
hours hours hours

holidays -0.0389 -0.0498* -0.0531*
(0.0313) (0.0259) (0.0276)

gap 0.000273 -0.00253
(0.00485) (0.00321)

edu25 0.0103* -0.0148*** -0.0136*
(0.00590) (0.00528) (0.00764)

serv_va 0.00483* 0.00290** 0.00460*
(0.00263) (0.00147) (0.00253)

l_hours 1.177*** 0.774*** 0.801***
(0.143) (0.0923) (0.113)

tax_wedge -0.00377** -0.00485**
(0.00165) (0.00204)

epl -0.0107
(0.00974)

udens 0.00176*** 0.00248***
(0.000561) (0.000770)

benall -0.00153*** -0.00147***
(0.000543) (0.000505)

Observations 36 36 36
AR(1)z-stat -1.635 -1.208 -1.534
Hansen-Pvalue 0.851 1.000 0.834

Standard errors in parentheses

* p < 0.10, ** p < 0.05, *** p < 0.01

Period Effects are entered in every columns

In columns 1 and 2 religious attitudes of the country of residence (treated as predeterminate)

and attitudes towards trust and sex of American immigrants (treated as exogenous) are used as

instruments in addition to lagged hours and holidays

In column 3 only religious attitudes are used as instruments in addition to lagged hours and holidays

For all variables only the shortest allowable lagged is used as instrument

gap, benall, serv_va, edu25 treated as endogenous, tax_wed, udens and epl as prederminate

AR(1)z: Arelanno and Bond (1999) test of first order serial correlation, distributed as (N(O,1)).

HansPv: p-value of Hansen test of overidentifying restrictions.
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