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ConstructBias-Code.do reproduces the tables presented in our paper, "A Mind is a Terrible Thing to Change: Confirmatory Bias in Financial Markets". 
[bookmark: _GoBack]The do-file uses I/B/E/S, CRSP, CRSP-Compustat, and OptionMetrics as initial databases, which can be merged together with the cusip identifier. 
Please read the paper for a full description of the data and how the variables were collected and defined. 

