To replicate the results in this paper, please run the three codes “SimModel1_JTPA.R”, “SimModel2_FixedTheta.R”, “SimModel3_SlopeHetero.R” for the three simulation models

The other codes are the functions called in these three simulation codes. 
The ``ivqr_see.R” is from Kaplan and Sun (2017). 
[bookmark: _GoBack]The “ivqr_onestep.R” and “gmmq.R” are from de Castro, Galvao, Kaplan and Liu (2019).
The “ivqr_gmm_avg.R” mostly follows “ivqr_gmm.R” code in  de Castro, Galvao, Kaplan and Liu (2019) with minor modifications. It provides a smoothed two-step GMM estimation in IVQR model.
The “ivqr_iv_avg.R” modifies the ``ivqr_gmm.R” code to adjust for the IVQR-2SLS aggressive estimation.
The ``AVGBS_fn_new.R” and ``AVGBS_fn_multipar.R” are the code for bootstrap methods. The first one is for the simulation model 1 that our interested parameter is just a scalar. The latter one is for the simulation model 2 and model 3 that we are interested in multiple parameters.
