Replication File Links:

Chang, Andrew C., and Phillip Li, “Is Economics Research Repli-
cable? Sixty Published Papers from Thirteen Journals Say “Often
Not”,” Critical Finance Review 11:3 (2022), 107-128.

and

Chang, Andrew C., and Phillip Li. “A Preanalysis Plan to Re-
plicate Sixty Economics Papers that Worked Half of the Time,”
American Economic Review 107:5 (2017), 60-64.

and

Chang, Andrew C., and Phillip Li, “Is Economics Research Repli-
cable? Sixty Published Papers from Thirteen Journals Say “Usu-
ally Not”,” Finance and Economics Discussion Series 2015-083.

Washington: Board of Governors of the Federal Reserve System.
(2015a).

http://dx.doi.org/10.17016 /FEDS.2015.083

and

Chang, Andrew C., and Phillip Li, “Measurement Error in Macroe-
conomic Data and Economics Research: Data Revisions, (Gross Do-
mestic Product, and Gross Domestic Income,” Finance and Econo-
mics Discussion Series 2015-102. Washington: Board of Governors
of the Federal Reserve System. (2015b).

http://dx.doi.org/10.17016 /FEDS.2015.102

Successfully Replicated Papers
Auerbach and Gorodnichenko (2012)
Barro and Redlick (2011)
Baumeister and Peersman| (2013), Original Baumeister Peersman Files, Replication
Canova and Gambetti (2010)

Carey and Shore (2013)

Chen, Curdia, and Ferrero (2012)
Clark and McCracken (2010)
Corsetti, Meier, and Miller (2012)
D’Agostino and Surico (2012)
Den Haan and Sterk (2011)


http://dx.doi.org/10.17016/FEDS.2015.083
http://dx.doi.org/10.17016/FEDS.2015.102 
https://drive.google.com/open?id=0B3QgGyXiwX6oYUpyeE8yZVVLSVU
https://drive.google.com/open?id=0B_00jJfC0TNAel9iVDdKd2l3clU
https://drive.google.com/open?id=0B3QgGyXiwX6oaDJjNE5Yb2tkS2M
https://drive.google.com/open?id=0B3QgGyXiwX6oaDJjNE5Yb2tkS2M
https://drive.google.com/open?id=0B_00jJfC0TNAWDNjcWhkV0k1WGpHTVJXZExxdllKZkNlVDJj
https://drive.google.com/open?id=0B3QgGyXiwX6odHpSRUVNXzFhbjQ
https://drive.google.com/open?id=0B_00jJfC0TNATTNBUnppT21FWDA
https://drive.google.com/open?id=0B_00jJfC0TNASFJXUVlyOFZSV1JZRDVwNW1Tb2RTcVc3ZTVV
https://drive.google.com/open?id=0B_00jJfC0TNAQkwtM29VWEN3cWc
https://drive.google.com/open?id=0B3QgGyXiwX6obFU2Q2FrMDllSVk
https://drive.google.com/open?id=0B_00jJfC0TNAcHpWd3pKWkQ1VmlQSlRuYUdsN2p1VUNkbkNF

Favero and Giavazzi (2012)

Gabaix (2011), Original Gabaix Files

Hansen, Lunde, and Nason (2011)

Heutel (2012)

Inoue and Rossi (2011)

[reland (2009)

Kilian (2009)

Kormilitsina (2011)

Krishnamurthy and Vissing-Jorgensen (2012)

Mavroeidis (2010)

Mertens and Ravn (2011)

Mertens and Ravn (2013)

Morley and Piger (2012)

Nakov and Pescatori (2010)

Ramey (2011)

Reis and Watson (2010)

Romer and Romer (2010)

Schmitt-Grohé and Uribe (2011)

Schmitt-Grohé and Uribe (2012)

Papers We Failed to Replicate but We Have Data and Code

Barsky and Sims (2012)

Bilbiie and Straub (2013)

Del Negro and Schorfheide (2009)

Keen (2009)

Mertens and Ravn (2010)

Mountford and Uhlig (2009)

Polito and Wickens (2012)

Rudebusch and Wu (2008)

Sustek (2011)

Papers Where We Failed to Replicate Because We Only Had Code

Castelnuovo and Surico (2010)

Shore (2010)*We were able to replicate this paper after preparing our replication datasets
for the Critical Finance Review, but on our initial attempt detailed in our Finance and
Economics Discussion Series working paper we mistakenly classified this paper as a failed
replication.

Papers Where We Failed to Replicate Because We Only Had Data

Ang, Boivin, Dong, and Loo-Kung (2011)

Bai and Wang (2011)

Bianchi (2013)

Clements and Galvao (2009)

Clements and Galvao (2013)*We were able to replicate this paper with some additional
effort acquiring the necessary files after our initial submission to the Critical Finance Review.

[lbas (2012)

Justiniano, Primiceri, and Tambalotti (2011)

Jore, Mitchell, and Vahey (2010)


https://drive.google.com/open?id=0B_00jJfC0TNAOGNkOFZPREF4Vzd3MEJWMERVNUUyejJaSHdv
https://drive.google.com/open?id=0B_00jJfC0TNAeVQ0UGhiTmV4ek80RkhabDNSbm9kY0NSQmRZ
https://drive.google.com/open?id=0B_00jJfC0TNAa2RJWE50aHBzOU0
https://drive.google.com/open?id=0B_00jJfC0TNAaEhuMmdic2JHMlJhNW9tWDVXaGFVVzlOQUNz
https://drive.google.com/open?id=0B_00jJfC0TNAZ1BRQXk4WU5wWEhGMHg3a0NnalRDbEgzMGRV
https://drive.google.com/open?id=0B_00jJfC0TNAQTNjNm5tR2JJU3M
https://drive.google.com/open?id=0B_00jJfC0TNAb0gxVEpwU0JPS1czNFBqak9xZ3FaZXhqc3U4
https://drive.google.com/open?id=0B_00jJfC0TNATHRJT2tfOFE3MFhTYWVWVnJDUk9lbVBHVVBR
https://drive.google.com/open?id=0B_00jJfC0TNAY0RfZWk4elJhR0U
https://drive.google.com/open?id=0B_00jJfC0TNAY0RfZWk4elJhR0U
https://drive.google.com/open?id=0B_00jJfC0TNAOEMyOHg3N05ib1hBYW1nbTZ6QTNWOWFkWm1j
https://drive.google.com/open?id=0B_00jJfC0TNAS1pTdG4xZVRjQ3o3eUoyS3p6LU53b09XNGI0
https://drive.google.com/open?id=0B_00jJfC0TNAbE55Zi1KdDVoVndraElpaF8zSVRpYnBrekw0
https://drive.google.com/open?id=0B_00jJfC0TNASWZnQVg4T0hNSzJkRGtSdnl0VkJoMDhrOFBR
https://drive.google.com/open?id=0B_00jJfC0TNAbkhSOTlMc0p1a3M
https://drive.google.com/open?id=0B_00jJfC0TNAUnpuTHhjbmNoeWVmdnFRLV9NZktFdGFWVU13
https://drive.google.com/open?id=0B_00jJfC0TNAQWJXWThSbzBQenFTZXpXX3JzUlY4QVJFZ1g4
https://drive.google.com/open?id=0B_00jJfC0TNAVkpnMWh4WVI0RlFOWGpOazIzZ3ROVWxKWGMw
https://drive.google.com/open?id=0B_00jJfC0TNAQ0Rwalg2ZEJBdmVGUW9hSU81ZkVsVXBIbktZ
https://drive.google.com/open?id=0B_00jJfC0TNAY0RyaU1vS2RkLTg
https://drive.google.com/open?id=0B_00jJfC0TNAeDdVS0h0Y2lZT1NDSmF4UnA0RWtrSU0wZEZB
https://drive.google.com/open?id=0B_00jJfC0TNAUGs2Nnd6RGFpRnM
https://drive.google.com/open?id=0B_00jJfC0TNAUlllUFdGSWFZTDg
https://drive.google.com/open?id=0B_00jJfC0TNANkRGVVdTaDRwMlVqaG5saHo1dDJXbU11d0lj
https://drive.google.com/open?id=0B_00jJfC0TNAUzEyQzVyanZDaHc
https://drive.google.com/open?id=0B_00jJfC0TNAb2VyVXJBYVBZWDFnRVp5NEhhWlpZS0RCamFJ
https://drive.google.com/open?id=0B_00jJfC0TNAYndkZzZmenhNU28
https://drive.google.com/open?id=0B_00jJfC0TNAVUJmVDZxSGppOHZJcUJfZUhMcG9ZZm9MYWxr
https://drive.google.com/open?id=0B_00jJfC0TNAU3hlX2VtRmZic1E
https://drive.google.com/open?id=0B_00jJfC0TNAWlMzOHhZNTVKNVU
https://drive.google.com/open?id=0B_00jJfC0TNAVFc1cVl0c0RPWlE
https://drive.google.com/open?id=0B_00jJfC0TNAMnNqMWhzTnFFZUk
https://drive.google.com/open?id=0B_00jJfC0TNATVZ4TUp3bDZHbW52T1RyX3Y4dVl6eGwyckpJ
https://drive.google.com/open?id=0B_00jJfC0TNATVlJelpKUjFOMDg
https://drive.google.com/open?id=0B_00jJfC0TNAOVJHS3F2WEZCRVk
https://drive.google.com/open?id=0B_00jJfC0TNAWXd6dVUzYnJyRTA
https://drive.google.com/open?id=0B_00jJfC0TNARkRUb2loeElNaUU
https://drive.google.com/open?id=0B_00jJfC0TNANHVGNl9lZGJTTjA
https://drive.google.com/open?id=0B_00jJfC0TNAVkZLOXlDOGR1cHNBQUFaUXVVUk1UYW1SUS1Z

Levine, Pearlman, Perendia, and Yang (2012)
Maheu and Gordon (2008)
Mertens and Ravn (2012)

Papers Where We Failed To Replicate And Had Neither Code or Data
Arestis, Chortareas, and Tsoukalas| (2010))
Bhattarai, Lee, and Park (2012)

Bianchi (2012))

Feve and Guay| (2010)
Gordon| (2010)

Milani (2011)

Perotti (2012)

Piazzesi and Schneider; (2010))

Papers That Used Proprietary Data or Where We Didn’t Have the Correct Software
Alexopoulos| (2011)

Alexopoulos and Cohen| (2011])
Bansak, Graham, and Zebedee, (2012)
Fisher and Peters| (2010)

Gilchrist and Zakrajsek| (2012))

Hall and Sargent| (2011))

Jermann and Quadrini (2012)

Senyuz (2011)

e Files for Tenure vs. Replication Success (Stata SE 11.0, Windows)
e Files for Citation Counts vs. Replication Success (Stata SE 11.0, Windows)

e [ile for Grants vs. Success Statistic
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