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This supplementary material contains the following parts:

• Section A briefly explains the Monte Carlo (MC) tables in Section B.

• Section B contains tables with all the disaggregated results of the MC
experiments in Section 3 of the paper.

• Section C contains the figures omitted from the paper.

• Section D contains additional results from the empirical application in
Section 4 of the paper.

A Monte Carlo simulations

We present all Monte Carlo (MC) results in Tables B1-B60. The results are
disaggregated by regressor design (R1-R4), error design (E1-E5), success prob-
ability (0.25, 0.5, 0.85), and sample length (n = 250, 500, 1500). In total, this
gives 180 parameterizations of the DGP; see Section 3.1 of the paper. Table A1
explains which table contains which MC results.

For every parameterization, we apply five estimators: LPM, probit, KS1,
KS2, and SKS, initialized using six starting values (S1-S6); see Section 3.2 of
the paper. For every parameterization, the precision of the estimated slope
coefficients is assessed based on their bias, root mean squared error (RMSE),
and median absolute deviation (MAD) over the 1000 Monte Carlo replications.
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Table A1: Explanation of Tables B1-B60 containing all Monte Carlo results.

Error Regressor Success Error Regressor Success

Table design design probability Table design design probability

B1 E1 R1 0.25 B31 E1 R3 0.5

B2 E2 R1 0.25 B32 E2 R3 0.5

B3 E3 R1 0.25 B33 E3 R3 0.5

B4 E4 R1 0.25 B34 E4 R3 0.5

B5 E5 R1 0.25 B35 E5 R3 0.5

B6 E1 R2 0.25 B36 E1 R4 0.5

B7 E2 R2 0.25 B37 E2 R4 0.5

B8 E3 R2 0.25 B38 E3 R4 0.5

B9 E4 R2 0.25 B39 E4 R4 0.5

B10 E5 R2 0.25 B40 E5 R4 0.5

B11 E1 R3 0.25 B41 E1 R1 0.85

B12 E2 R3 0.25 B42 E2 R1 0.85

B13 E3 R3 0.25 B43 E3 R1 0.85

B14 E4 R3 0.25 B44 E4 R1 0.85

B15 E5 R3 0.25 B45 E5 R1 0.85

B16 E1 R4 0.25 B46 E1 R2 0.85

B17 E2 R4 0.25 B47 E2 R2 0.85

B18 E3 R4 0.25 B48 E3 R2 0.85

B19 E4 R4 0.25 B49 E4 R2 0.85

B20 E5 R4 0.25 B50 E5 R2 0.85

B21 E1 R1 0.5 B51 E1 R3 0.85

B22 E2 R1 0.5 B52 E2 R3 0.85

B23 E3 R1 0.5 B53 E3 R3 0.85

B24 E4 R1 0.5 B54 E4 R3 0.85

B25 E5 R1 0.5 B55 E5 R3 0.85

B26 E1 R2 0.5 B56 E1 R4 0.85

B27 E2 R2 0.5 B57 E2 R4 0.85

B28 E3 R2 0.5 B58 E3 R4 0.85

B29 E4 R2 0.5 B59 E4 R4 0.85

B30 E5 R2 0.5 B60 E5 R4 0.85
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B Monte Carlo results
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C Figures

Figure C1: Histogram of the absolute difference between y and the desired
survivor probability over all Monte Carlo replications

D Additional results from empirical application
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